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Executive Summary

56116 72.9% 61% 50%

TOTAL DECISIONS BLOCK RATE AVG CONVICTION WIN RATE (7D)

Risk-Adjusted Returns

-15.26 -6.57 0.01 -17.47%

SHARPE RATIO SORTINO RATIO CALMAR RATIO MAX DRAWDOWN

n=13253 weekly observations

Benchmark Comparison (vs SPY)

Metric Ponelope SPY Buy-and-Hold Outperformance
Avg 7d Return (BUY signals) 0.20% — —

Ann. Return (est.) 10.23% 15.50% -5.27%
Directional Accuracy (7d) 50.0% — —

Paper trading. Signal returns reflect directional accuracy, not position sizing or execution.

Sector Exposure

Sector Signals Allocation % Flag

No data

Correlation Risk (Pairs > 0.75 corr)

Asset A Asset B 20d Corr Risk

No high-correlation pairs detected

Recent Regime Transitions

* 2026-10-23T14:32 — vol: elevated_vol-normal_vol

* 2026-10-22T16:32 — vol: normal_vol—-elevated_vol

* 2026-10-22T06:32 — overall: risk_on—-neutral

* 2026-10-21T20:32 — vol: low_vol-normal_vol

* 2026-10-20T14:33 — overall: neutral-risk_on, vol: normal_vol-low_vol



Top 5 Recent Signals

Ticker Action Conviction Regime

MSFT WATCH 62% neutral —%
AAPL WATCH 58% neutral —%
SLB BUY 67% neutral —%
SLB BUY 67% neutral —%

NVDA STAND_DOWN 64% neutral —%
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