
   

 

 Week Ending Jan 16, 2015 

Disclaimer - For Single Subscriber Use Only and Not To Be Distributed Without the Written Authorization of Vestmo Global Research, Inc. Copyright 2023 

How to Read the Vestmo’s Signals Reports 

Overview: 
 

• Obtaining an investment edge with rapidly changing market conditions can be challenging,                            
expensive and time consuming for active and passive investors alike.           

          
• The Vestmo All-Terrain Signals were designed by a seasoned portfolio manager over decades to 

provide a cost-effective and flexible solution to meet investors varying investment objectives for a 
wide range of asset markets and conditions.  

 

• With Vestmo All-Terrain Signals investors may gain a competitive edge by adapting to changing 
conditions and navigating market cycles; earning capital growth when a security is in positive trend/
cycle and preserve capital when a security is in a negative trend/cycle.   

 USER GUIDE  
 Vestmo All-Terrain Signals®  
   For investors seeking to improve 

❶ 
The markets to                               
be analyzed 

❷  
Alerts to a New                
V+ signal  

❸ 
V+ means the security 
is a relative to bench-
mark recommendation  

❹ 
Description of the              
index analyzed  

❺ 
Investable proxy -    
tradable security  

❻ 
Last price as date of 
report 

❼ 

Alert column provides 
the user a notification 
that a new signal was 
generated  

❽ 

View based on signal                  
composite indicators  
BUY when GREEN 
SELL when RED 

❾ 

Score denotes the 
strengthen of the                
signal calculated by 
the breadth of                  
composite indicators  

❿ 
Stop Loss provides the 
user a measure of risk 
control 

Alert 
Vestmo 
Relative 

 Index Description Proxy Last Alert View 
Signal 

Strength 
Stop Loss 

 V+  Large Cap Vanguard Index VV $221.68    Buy 100% $210.60  

New  V+  ETFMG Prime Cyber Security Index HACK $62.28    Buy 100% $59.17  

  V+  Growth Vanguard Index VUG $319.98    Buy 100% $303.98  

  V+  USA Momentum Factor MSCI Index  MTUM $164.58    Buy 100% $156.35  

     Buyback Achievers Index PKW $98.61    Buy 100% $93.68  

     Midcap Growth Vanguard VOT $216.93    Buy 100% $206.08  

  V+  Short VIX Short-Term -1X Futures   SVXY $105.17    Buy 96% $99.91  

     Value ETF Vanguard Index VTV $149.20    Buy 96% $141.74  

     High Dividend Yield Vanguard Index VYM $111.62    Buy 96% $106.04  

     S&P Capital Markets Index KCE $99.90    Buy 88% $94.91  

     Schwab US Dividend Equity Index SCHD $76.59    Buy 88% $72.76  

  V+ 
 GX Robotics & Artificial Intelligence 
Index 

BOTZ $28.71    Buy 88% $27.27  

     Pacer US Cash Cows 100 Index COWZ $51.25    Buy 80% $48.69  

     Global Listed Private Equity Index PSP $60.28    Buy 80% $57.27  

     Midcap Vanguard Index VO $228.92    Buy 80% $217.47  

     Small cap ETF Vanguard Index VB $207.71    Buy 80% $197.32  

     S&P 500 High Beta Index SPHB $80.46    Buy 80% $76.44  

     Midcap Value Vanguard Index VOE $142.15    Buy 64% $135.04  

     Micro-Cap Ishares  IWC $110.20    Buy 64% $104.69  

     Small cap Growth Index VBK $235.12    Buy 64% $223.36  

     Renaissance IPO Index IPO $34.35  New Sell 56% $36.07  

     Ark Innovation Index ARKK $46.28  New Sell 56% $48.59  

  V+  USA Anti-Beta Fund Mkt Neutral Index BTAL $18.19    Sell 88% $19.10  

     Ipath.B S&P 500 VIX Short-Term Futures  VXX $15.00    Sell 100% $15.75  

 

U.S.  Alternatives - Equity Factors and Themes 
❶ 

❷ ❸ ❹ ❺ ❻ ❼ ❽ ❾ ❿ 
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 Vestmo All-Terrain Signals®  

 

 How To Use  

 

 

 Example: Investor Set Endowment Strategy using Vestmo All-Terrain Signals  

Signal Methodology: The Vestmo All-Terrain signals are weekly generated by combining forward-looking 

factors into a composite score. The factors and weights are based on the user's objective and time frames. 

The composite score serves two purposes: a) determining if an asset is in a favorable or unfavorable market 

condition, and b) indicating the strength of that condition. When the composite score surpasses specific 

thresholds, a new signal is generated, signaling a change in conditions. The signal allows the user to                  

systematically monitor for changing conditions for each asset either on a relative to a user selected bench-

mark or on an absolute basis.   

 Buy = Green | Sell = Red Signal Flow Chart  

Key Questions:  Time Varying  Select Parameters Composite  

 Asset cheap/expensive? Long - Term Factors  Expected Returns/Demographics/Debt Sell 

 Economic cycle good/bad? Medium -Term Conditions Liquidity/Financial/Economic Conditions Buy 

 Price behaving good/bad?  Short -Term Indicators Seasons, Positioning, Price, Volume  Buy 

Aggregate  (Buy/Sell) & (Score) Buy  (62%) 

Endowment All-Terrain Strategy 1M 3M  Y-T-D 1Y*  3Y*  5Y*  10Y*  

  Tactical Plus Signals   0.08% 3.05% 8.01% 15.62% 19.42% 17.77% 14.62% 

   Annualized Standard Volatility     11.98% 10.44% 9.95% 8.40% 

  Passive Strategic No Signals  -0.81% 2.05% 6.24% -6.88% 5.13% 4.62% 5.54% 

  Annualized Standard Volatility     19.84% 17.15% 14.87% 11.82% 

En- dowment Strategy:  Investors set strategic asset alloca-

tions, tactical               allocation selections within and weight-

ings  - Vestmo signals determine “Buy” when green and 

Tactical  
w/Signals 

Passive  
w/Signals  

Pas-
sive 

Performance  
May 2013 to May 2023 
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USER GUIDE   

 Regional Coverage  Public  
Equities 

FX 
Commodities  

Public 
Bonds 

Alternative  
Strategies  

Real             
Estate 

  > North America - US ◼ ◼ ◼ ◼ ◼ 
  > North America - Canada ◼ ◼ ◼ ◼ ◼ 
  > EU - United Kingdom ◼ ◼ ◼ ◼ ◼ 
  > EU - Germany ◼ ◼ ◼ ◼ ◼ 
  > EU - Switzerland ◼ ◼ ◼ ◼ ◼ 
  > EU - France ◼ ◼ ◼ ◼ ◼ 
  > EU - Netherland ◼ ◼ ◼ ◼ ◼ 
  > EU - Italy ◼ ◼ ◼ ◼ ◼ 
  > EU - Spain ◼ ◼ ◼ ◼ ◼ 
  > EU - Sweden ◼ ◼ ◼ ◼ ◼ 
  > EU - Denmark ◼ ◼ ◼ ◼ ◼ 
  > EU - Norway ◼ ◼ ◼ ◼ ◼ 
  > EU - Austria ◼ ◼ ◼ ◼ ◼ 
  > EU - Finland ◼ ◼ ◼ ◼ ◼ 
  > EU - Belgium ◼ ◼ ◼ ◼ ◼ 
  > Asia - Japan ◼ ◼ ◼ ◼ ◼ 
  > Asia - Australia ◼ ◼ ◼ ◼ ◼ 
  > Asia - Hong Kong ◼ ◼ ◼ ◼ ◼ 
  > Asia - Singapore ◼ ◼ ◼ ◼ ◼ 
  > Asia – South Korea ◼ ◼ ◼ ◼ ◼ 
  > Asia – New Zealand ◼ ◼ ◼ ◼ ◼ 
  > EM Asia - China ◼ ◼ ◼ ◼ ◼ 
  > EM Asia - Taiwan ◼ ◼ ◼ ◼ ◼ 
  > EM Asia - India ◼ ◼ ◼ ◼ ◼ 
  > EM Asia - Malaysia ◼ ◼ ◼ ◼ ◼ 
  > EM Asia - Thailand ◼ ◼ ◼ ◼ ◼ 
  > EM Asia - Philippines ◼ ◼ ◼ ◼ ◼ 
  > EM EEMA - South Africa ◼ ◼ ◼ ◼ ◼ 
  > EM EEMA - Russia ◼ ◼ ◼ ◼ ◼ 
  > EM EEMA - Turkey ◼ ◼ ◼ ◼ ◼ 
  > EM EEMA - Greece ◼ ◼ ◼ ◼ ◼ 
  > EM EEMA - Israel ◼ ◼ ◼ ◼ ◼ 
  > EM EEMA - Poland ◼ ◼ ◼ ◼ ◼ 
  > EM EEMA - Ireland ◼ ◼ ◼ ◼ ◼ 
  > EM EEMA - Portugal ◼ ◼ ◼ ◼ ◼ 
  > EM LA - Brazil ◼ ◼ ◼ ◼ ◼ 
  > EM LA - Mexico ◼ ◼ ◼ ◼ ◼ 
  > EM LA - Colombia ◼ ◼ ◼ ◼ ◼ 
  > EM LA - Chile ◼ ◼ ◼ ◼ ◼ 
  > EM LA  - Peru ◼ ◼ ◼ ◼ ◼ 
  > EM LA - Colombia ◼ ◼ ◼ ◼ ◼ 

The Vestmo Relative & Absolute All-Terrain Signals  
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Reader should note that multi-asset, asset class, sector, country and market capitalization breakdowns indicate char-
acteristics as of a point in time, may not be representative of current or future characteristics, and should not be viewed 
as an investment         recommendation.  As market conditions change, so will these allocations.  The representative 
benchmark indices used in this report are described below: 
 

• Multi-Asset Allocations are derived from Large Endowments Category (NACUBO) and Morgan Stan-
ley Wealth Management Team among others.  

• Global Equity Allocations are derived from MSCI All Country World Index (ACWI). 

• US Equity Sector Model: S&P 500 Index. 

• US Style - Size Model : S&P 1500 Big/Med/Small Index 

• US Style - Growth/Value Model: S&P 1500 Pure Growth/ S&P 1500 Pure Value Index 

• US Style - Beta Model: S&P 500 Index, S&P Beta 100 Index & Low Volatility 100 Index 

• Int’l Equity Index:  MSCI EAFE Index 

• Int’l Style: MSCI ACWI ex US Index 

• Emerging Markets Index:  MSCI Emerging Market Index 

• Total Bond Market: Vanguard Total Market Index 

• Duration Model: Total Bond Market Index Duration Components 

• Credit Model: Total Bond Market Index Credit Quality Components  

• Region Bond Model: Barclays Global Total Bond Market index  

• Alternatives Model:  Internally Equally Weighted  

• Real Estate Model:  MSCI US REITS Index via Vanguard REITS Factsheet 

• Commodity Model: Bloomberg Commodity Index 

• Alternative Strategies Model:  HFRI Equally Weighted Index 
 
 

Legal Notice and Important Disclosure Information 
Vestmo Global Research, Inc. (the 'Publisher") is the publisher of the Vestmo Standard Report, a publication (the ‘Newsletter").  The 
Publisher is not registered as an investment advisor with any federal or state regulatory agency. Rather, Publisher relies upon the 
"publisher's exclusion" from the definition of "investment advisor" as provided under Section 202(a)(11) of the Investment Advisers 
Act of 1940 and corresponding state securities laws. The Newsletter is a bona fide publication of general and regular circulation of-
fering impersonalized investment-related advice to subscribers and/or prospective subscribers (e.g., not tailored to the specific in-
vestment portfolio or needs of current and/or prospective subscribers). 
The publication of the Newsletter should not be construed by any subscriber and/or prospective subscriber as Publisher's (i) solicita-
tion to effect, or attempt to effect transactions in securities, or (ii) provision of any investment related advice or services tailored to 
any particular individual's financial situation or investment objective(s). 
Subscribers do not receive investment advisory, investment supervisory or investment management services, nor the initial or ongo-
ing review or monitoring of the subscriber's individual investment portfolio or individual particular needs. Therefore, no subscriber 
should assume that his/her/its subscription serves as a substitute for individual personalized advice from an investment professional 
of the subscriber's choosing. 
The subscriber maintains absolute discretion as to whether or not to follow any portion of the Newsletter content. Publisher 
does not offer or provide investment implementation services, nor does it offer or provide initial or ongoing individual personalized 
advice. It remains the subscriber's exclusive responsibility to review and evaluate the content and to determine whether to accept or 
reject any recommendation and to correspondingly determine whether any such recommendation is appropriate for a subscriber's 
investment portfolio or strategy (of which Publisher has and expresses no knowledge or opinion). Publisher expresses no opinion as 
to whether any of recommendations contained on the Newsletter are appropriate for a subscriber's investment portfolio, strategy, 
financial situation, or investment objective(s). 
The Vestmo Smart Signals performance data provided herein (i) were prepared by the Publisher, based on a hypothetical trading 
account and not based on actual trading of securities; and (ii) include results that were back-tested and derived from the retroactive 
application of the Vestmo Smart Signals model which was developed with the benefit of hindsight and does not reflect the impact 
that certain economic and market factors might have had on actual decision-making process basis. No hypothetical, back-tested or 
simulated performance can completely account for the impact of financial risk in actual performance. Hypothetical back-tested perfor-
mance results are based, in part, on hypothetical assumptions made for modeling purposes that may not be realized in the actual 
management of indices or trading of securities. Benchmarks are provided for illustrative purposes only. Comparisons to benchmarks 
have limitations because benchmarks have volatility and other material characteristics that differ from the Vestmo Smart Signals. 
Because of these differences, benchmarks should not be relied upon as an accurate measure of comparison. Any past performance 
referred to in the Newsletter may not be indicative of future results. Any opinions contained in the Newsletter reflect the Publisher's 
judgment exclusively as of that particular date. Therefore, no current or prospective subscriber should assume that the future perfor-
mance of any specific investment or investment strategy will be suitable or profitable for a subscriber's portfolio, or equal historical, 
hypothetical or anticipated performance levels. 
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