PORTFOLIO PERFORMANCE

Strategies, Systems, Portfolio

e A trading strategy is a set of rules for: entry, exit, risk control, position size and any other infor-
mation relevant for exploiting an edge in the market.
e A trading system comprises a strategy or group of strategies.

e A portfolio comprises a group of trading systems.

The strategies may be unequally or equally weighted within the trading system. In like manner, the

trading systems may be unequally or equally weighted within the overall portfolio.
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