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Standard Deviation Filter

In this spreadsheet, we 
added Standard 
Deviation of Returns as a 
Filter to determine which 
Portfolios can be traded 
each week.

We can vary the Filter to 
reach Aggressive, 
Growth, or Retirement 
Goals.

For these tests, we also 
added a third, randomly 
selected group of 
Portfolios.  

Low Standard 
Deviation

High Standard 
Deviation



“Aggressive”

No Max Standard Deviation

Average:
MDD:      18.57%
CAGR:      44.50%
CALMAR:       2.47 Excellent Return with High Draw Down



“Growth”

Max Standard Deviation = 5%

Average:
MDD:      8.83%
CAGR:    29.89%
CALMAR:       3.42 Great Return with Medium Draw Down



“Retirement”

Max Standard Deviation = 3%

Average:
MDD:      5.78%
CAGR:    19.75%
CALMAR:       3.44 Good Return with Low Draw Down



Because Returns Matter.
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