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CA - Patented Technology

CA NLP for Sentiment

CAs Patented Natural Language Processing was
developed internally. We use a multi-pass phrase
evaluation approach combining techniques like
stemming and lemmatization. We apply both
supervised and unsupervised machine learning on
a ten-year training set.

Complex Topic Modeling

To capture information related to Securities,
Private Companies, Thematic Investing, or Custom
Topics, CA built a Real-Time Machine Learning
Topic Model Engine that utilizes collocation to
identify inclusions and exclusions in topic models.
CA’s NLP uses Synonym identification to capture
similar phrases to include in topic models.

CA Parsing Engine

CA’s parsing engine can convert any document to
machine readable JSON in seconds. The JSON file
is instantly suitable for storage, programmatic
analysis and Natural Language Processing.

Source Rating

On social media it’s not just what is being said but
who is saying it. CA developed an algorithm to
score each account before inclusion in our
sentiment metrics. The ability to eliminate spam,
bad bots and bad actors produces a more accurate
predictive dataset than inclusion of every account
on Twitter.
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Quintiles Full History
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Close-to-Close StockTwits Quintiles : Price > $5 Universe
2011-12-01 to 2023-12-29
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Quintile 3 === Quintile 5
Quintile 2 === Quintile 4 === Q5-Q1

Annualized Return  Sharpe Sortino  Avg. Score

741% 153 265 NA

8.64% 0.40 0.63 —-1.562
12.36% 0.61 0.95 -0.355
13.18% 0.65 1.00 0.126
13.57T% 0.65 1.02 0.872
16.06% 0.78 123 2463
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Quintiles 2020

Close-to—Close StockTwits Quintiles : Price > $5 Universe
2020-01-02 to 2023-12-29
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== Quintile 1 Quintile 3 === Quintile 5

Quintile 2 == Quintile 4 == Q5-Q1

Portfolio  Cumulative Return ~ Annualized Return  Sharpe  Sortino  Avg. Score  Avg. Count

Q5-1 40.84% 8.75% 1.51 2571 NA NA
Quintile 1 8.22% 6.43% 0.22 0.34 -1.483 492
Quintile 2 24.02% 921% 0.34 0.52 -0.382 491
Quintile 3 23.52% 9.25% 0.33 0.51 0.024 450
Quintile 4 34.65% 11.59% 0.40 0.63 0.639 4350
Quintile 5 55.93% 15.18% 0.54 0.84 2195 491
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Quintiles 2023

Close-to—Close StockTwits Quintiles : Price > $5 Universe
2023-01-03 to 2023-12-29
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= Quintile 1 Quintile 3 === Quintile 5

Quintile 2 === Quintile 4 == Q5-Q1

Portfolio  Cumulative Return  Annualized Return ~ Sharpe  Sortino  Avg. Score  Avg. Count

Q5-Q1 7.75% 763% 1.65 3.01 NA NA
Quintile 1 11.83% 13.06% 0.65 1.22 -1.493 431
Quintile 2 11.01% 12.11% 0.68 1.23 -0.383 430
Quintile 3 12.66% 13.67% 0.75 1.35 -0.003 429
Quintile 4 16.37% 16.98% 0.92 1.65 0.625 429
Quintile 5 20.71% 20.69% 112 204 2210 430
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Commodities 2023
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Portfolio Annualized Return  Sharpe  Sortino  Avg_Count

S-Score > 1 53.37% 2.30 6.14 544
Average 7.82% 1.14 2.18 80.13
S-Score < -1 14.90% 0.90 163 4.88

colour
— Average
— 5-5core <-1

— S-Score =1

3/10 Jump - volatility futures index (VTX) jumped 26%, silver jumped 5%. VTX had S-Score of 2.766
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Futures Quintiles

Daily Quintiles : Futures
2023-01-03 to 2023-12-28
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== Quintile 1 === Quintile 3 === Quintile 5
Quintile 2 === Quintile 4 === GSCI

Portfolic  Cumulative Return  Annualized Return  Volatility Sharpe Sortine  Avg. Score  Avg. Count

Quintile 1 225% 3.15% 13.43% 023 0.40 -1.354

Quintile 2 —5.14% -4.16% 15.20% 027 -0.46 -0.434 6

Quintile 3 —1.22% —6.24% 16.21% -0.38 -0.65 0.022 6

Quintile 4 17.99% 18.19% 17.48% 1.04 2.04 0.565 6

Quintile 5 36.43% 32.95% 18.04% 1.83 3 1.682 6
GSCI -8.39% —-7.05% 18.84% -0.37 -0.58 NA NA
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Dashboard
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