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do their due diligence before investing. Securities offered through Connect Financial Advisors, Registered Investment Advisor.
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INCLUDE DEFINITIONS OF CERTAIN TERMS USED IN THIS REPORT) ARE AN INTEGRAL PART OF THIS REPORT AND MUST BE READ IN CONJUNCTION WITH YOUR REVIEW OF THIS REPORT. For further information regarding your use of this report, please go to: https://get.ycharts.com/disclosure/

February 28, 2016 through February 28, 2026Cumulative Return & Basic Info
 Foreign Country Strategy  MSCI ACWI Ex USA Total Return

Basic Info
The Foreign Country Rotation Strategy is based on relative
strength, momentum & volatility indicators that are evaluated…
on a monthly basis. The top two ranked developed country
ETFs are bought, equal weighted.Benchmark 

MSCI ACWI Ex USA Total Return

Advisory Fee 
0.30%

Data as of: Feb. 28, 2026Annual Return

2016 2017 2018 2019 2020 2021 2022 2023 2024 2025 YTD

 Foreign Country Strategy -2.13% 24.37% 4.85% 12.83% 27.01% 25.28% -19.57% 24.77% 5.98% 21.15% 3.31%

 Benchmark 5.01% 27.77% -13.78% 22.13% 11.13% 8.29% -15.57% 16.21% 6.09% 33.11% 11.33%
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Data as of: Feb. 28, 2026Drawdown Info

Foreign Country Strategy Total Return % Off High  MSCI ACWI Ex USA Total Return % Off High

1 Year Drawdown 3 Year Drawdown 5 Year Drawdown 10 Year Drawdown Maximum Drawdown

 Foreign Country Strategy 15.52% 18.95% 30.68% 30.68% 34.37%

 Benchmark 13.13% 17.54% 29.24% 34.39% 60.58%

Data as of: Feb. 28, 2026Periodic Return

YTD 1Y 3Y 5Y 10Y 15Y

 Foreign Coun…trategy 3.31% 20.21% 14.18% 9.42% 11.70% 6.06%

 Benchmark 11.33% 40.46% 20.53% 10.32% 11.03% 6.92%

Alpha (Since
Inception)
5.889

Beta (Since
Inception)
0.5387

Up/Down Ratio 10Y
(Q)
1.593

Max Drawdown
(Since Inception)
34.37%

Turnover Ratio
33.00%

Historical Sortino
(Since Inception)
0.8423

Key Stats


