QUANTCONNECT@ Strategy Report: spy_benchmark

| Strategy Description

SPY Benchmark

Key Statistics Monthly Returns

Runtime Days 3683 Drawdown 33.4% " o B = -
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Daily Returns
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Rolling Portfolio Beta
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Market Sell-Off 2015 New Normal 2014-2019 COVID-19 Pandemic 2020
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Post-COVID Run-up 2020-2021 Meme Season 2021 Russia Invades Ukraine 2022-
2023
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