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Financial portfolio is a collection of financial assets
such as equities, bonds, money market products and
alternative products.

High risk >75% stocks and alts
Medium risk <50% stocks and alts
Low risk <25% stocks and alts

The assets are traded for profit making in exchanges
where buyers and sellers are both present.
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2023 the Big Picture®
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Financial Portfolio Construction

Top line allocation of capital to various asset classes (Medium Risk)

Top Line Allocation

Alternatives

Money Market &
Liqg.

Equities
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Financial Portfolio Construction

Allocation of capital inside each asset class

Alternatives Allocation
Factoring US
Healthcare Macro

Arbitrage Commodity

Al Long/Short
SpeedLab

Equity Tactical
Timing & Option
Index Option Short__* _ Hedge
Term Seller

Credit (Global
Longr;?SLcErt |% Z)HY \_ Equity Long/Short &
Distressed Credit
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Outperform a relative market index.

Equity curves
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Achieve a market neutral performance.
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Market Risk

Market cyclical behaviour
Market psychology

Currency risk

Monetary and fiscal policies

Liquidity risk
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Periods When to Make Money

“A.” Years in which panics have occurred and will occur again.

_@ 1927 1945 1965 1981 AT .-,'7_:99_9 2019 2035 2053
A 20 &8 o B *“_; T A20 5 18
imes, High Prices and t > time to sell Stocks and va - of all ki ;
:’é? 1953 1972 198§ 1989 J999 2007 2014 2026 2043 ;
1s 9 100 \eafA}e 9 IN L N\ o] A b
| A ] |
4 7\ /36 ; 7\ |3 ¢
] I8 ;-_' | - ik Al
i\ oo 7 _Ff.:.'lqit o ¥ 7 Y owltralei N 11 )
1931 1942 1951 1958 1969 1978 1985 1996 2005 012 2032 2039 2050 2059

etc.. and hold till the “Boom™ reaches the yvears of good times; then unload.

jc." Years of Hard Times, Low Prices, and a good time to buy Stocks, “Corner Lots.” Goods, tﬂ"y
o

“Sure thing."” Save this card and watch it closely
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SIMPLIFYED MARKET CYCLE

Peak Recovery Prosperity
Point of maxmum e e
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= . for the next rally.
= | will buy more on mangin. Expanslon

Gotta tell everyone to buy!

Anxiety TIME

Why am | getting margin calls?
U1f, This dip is taking longer than expected.

Belief
Time to get fully imvested.

mﬂp::;nlr::: l Denial
s rally is y investments are with great
l ':"Ih?e;'will are great companies.

Disbelief
This is a sucker's rally.

Panic
Shit! Everyone is selling. | need to get out!

Capitulation |
I'm getting 100% out of the markets.
| can't afford to lose more.

Disbelief : Anger Depression
This rally will fail like the others. Wheo shorted the market?? My retirement money is lost.
did the government Howe can we pay for all this new stuff?
allowr this to happent? am an idiot )
IVALLST. GHEAT SHEEL www.wallstcheatsheet.com TIME

WENWT SOT THE WORD O TR TTREET
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US Dollar Index (DXY)
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News and announcements (real or fake)
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Monitoring and Rebalancing is done by Robo advisors.

Robo advisor developer applies technical analysis of the historical
time series data of the financial instrument in order to extract rules that
predict the future behaviour of the asset.

Design challenges:

Inherent random behaviour of market movement makes prediction
based on past patterns less effective.

Over training in historical data results in performance degradation in
live trading.

Limited availability of historical time series data hamper the training
and evaluation process.
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Use Reinforcement Learning in design and construction of
RoboAdvisors

Use sentiment analysis as an additional prediction tool
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= FADAUSDT

= FATOMUSDT

= FAVAXUSDT
FBCHUSDT

= FBNBUSDT

= FBTCUSDT

= FDOGEUSDT

= FDOTUSDT

= FEOSUSDT

® FETCUSDT

B FETHUSDT

= FFILUSDT

= FLINKUSDT

= FLTCUSDT

= FMATICUSDT
FNEARUSDT

= ENEOUSDT

= FSOLUSDT

= FTHETAUSDT

= FTRXUSDT

= FUNIUSDT
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RL Long Short portfolio VS BTC Buy & Hold
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Thank you !

Questions?
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Kostas Kechagias
CTO

Mobil: +306983505465
email: kk
Navarxou Kountouriotou 19
Thessaloniki, Greece
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