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https://www.aqr.com/Insights/Perspectives/Quant-Cassandra


 



 



 

0.80

1.00

1.20

1.40

1.60

1.80

2.00

Mar-16 Aug-16 Jan-17 Jun-17 Nov-17 Apr-18 Sep-18 Feb-19 Jul-19 Dec-19

T
o
p
 Q

u
in

til
e
 P

ri
c
e
 P

e
rf

o
rm

a
n
c
e
, M

o
n
th

ly
 R

e
b
a
la

n
c
e

StockSnips vs Traditional Measures of Sentiment, Large Cap

Stock Snips

3 Month Earnings Revision

12 Month Relative Strength

 
0.80

1.00

1.20

1.40

1.60

1.80

2.00

Mar-16 Aug-16 Jan-17 Jun-17 Nov-17 Apr-18 Sep-18 Feb-19 Jul-19 Dec-19

T
op

 Q
ui

nt
ile

 P
ric

e 
P

er
fo

rm
an

ce
, M

on
th

ly
 R

eb
al

an
ce

StockSnips vs Traditional Measures of Sentiment, Mid Cap

Stock Snips

3 Month Earnings Revision

12 Month Relative Strength

 

 

0.80

1.00

1.20

1.40

1.60

1.80

2.00

2.20

Mar-16 Aug-16 Jan-17 Jun-17 Nov-17 Apr-18 Sep-18 Feb-19 Jul-19 Dec-19

T
op

 Q
ui

nt
ile

 P
ric

e 
P

er
fo

rm
an

ce
, M

on
th

ly
 R

eb
al

an
ce

StockSnips vs Traditional Measures of Sentiment, Small Cap

Stock Snips

3 Month Earnings Revision

12 Month Relative Strength

 
0%

1%

2%

3%

4%

5%

6%

7%

8%

9%

Large Cap Mid Cap Small Cap

T
op

 Q
ui

nt
ile

 A
ve

ra
ge

 R
et

ur
n

BDS Signal By Rebalancing Period

Daily Weekly Monthly

 

 



 
 

0.93                     0.93                       

0.92                     0.92                       

0.91                     0.88                        

0.62                     0.29                       

0.64                     0.31                       

0.53                     0.07                        

 

LC - Sharpe MC - Sharpe SC - Sharpe

Stocksnips Earnings Revisions Relative Strength

 

LC -IR MC -IR SC -IR

Stocksnips Earnings Revisions Relative Strength
 



 

0.80

0.90

1.00

1.10

1.20

1.30

1.40

1.50

1.60

1.70

Mar-16 Aug-16 Jan-17 Jun-17 Nov-17 Apr-18 Sep-18 Feb-19 Jul-19 Dec-19

T
o
p
 Q

u
in

til
e
 P

ri
c
e
 P

e
rf

o
rm

a
n
c
e
, M

o
n
th

ly
 R

e
b
a
la

n
c
e

Large Cap Aggressive Growth Model with Big Data Sentiment Data

Large Cap Aggressive Growth BDS Large Cap Aggressive Growth Momentum

 
0.80

1.00

1.20

1.40

1.60

1.80

2.00

Mar-16 Aug-16 Jan-17 Jun-17 Nov-17 Apr-18 Sep-18 Feb-19 Jul-19 Dec-19
T

o
p
 Q

u
in

ti
le

 P
ri
c
e
 P

e
rf

o
rm

a
n
c
e
, 
M

o
n
th

ly
 R

e
b
a
la

n
c
e

Mid Cap Aggressive Growth Model with Big Data Sentiment Data

Mid Cap Aggressive Growth BDS Mid Cap Aggressive Growth Momentum

 

 

0.80

0.90

1.00

1.10

1.20

1.30

1.40

1.50

1.60

1.70

1.80

Mar-16 Aug-16 Jan-17 Jun-17 Nov-17 Apr-18 Sep-18 Feb-19 Jul-19 Dec-19

T
o
p
 Q

u
in

til
e
 P

ri
c
e
 P

e
rf

o
rm

a
n
c
e
, M

o
n
th

ly
 R

e
b
a
la

n
c
e

Small Cap Aggressive Growth Model with Big Data Sentiment Data

Small Cap Aggressive Growth BDS Small Cap Aggressive Growth Momentum

 

 



 

 

Analyst Certification 

 
 

http://www.cirrus-res.com/
mailto:satyap@cirrus-res.com;
mailto:pankajp@cirrus-res.com
mailto:georgianaf@cirrus-res.com
mailto:mattt@cirrus-res.com
mailto:nicp@cirrus-res.com

