
 

CAN SLIM®: Balanced 
U.S. Tactical Balanced Strategy – Individual Stocks & ETFs  

 
Strategy Overview As of 12/31/20 

Growth Balanced is a long-term growth 
strategy with a balanced approach to capital 
appreciation and preservation. The strategy 
combines our CAN SLIM® Investment Program 
with our Core Fixed Income strategy. 

Primary Objective 

 

Growth & Income 

Secondary Objective 
Downside Risk 
Protection 

Active Management for Changing Market Conditions 
• People are living longer, and the road to financial security is only getting more complex. Investors require 

thoughtful solutions that properly balance the financial tradeoff between portfolio growth and peace of mind. 

• A thoroughly researched and systematic investment process rooted in common sense will outperform over time. 
Our research shows that markets and securities reward certain factors and punish others. 

• To capitalize on these factors, we employ a market exposure model and a security selection model based on 
fundamental rationales. These rationales are confirmed by thorough quantitative analysis, are systematically 
implemented and complemented with extensive risk controls. 

Investment Process 
NorthCoast seeks long-term growth with downside risk protection 

through the implementation of a systematic 3-step process 

 

Portfolio Adjustments Match Investor Goals 

 

NorthCoast has evolved as a result of investor demand 
and expanded its separate account offerings 

• People are living longer and the road to financial 
security is more complex than ever before 

• Solution designed to balance the financial trade-off 
between portfolio growth and peace of mind 

• Diversification through the inclusion of monthly-
paying, low-cost, fixed income ETFs to complement 
equity exposure 

 
 

 

CAN SLIM®

Core Fixed 
Income

50%

50%

1
Determine Equity Exposure
Goal to reduce volatil ity and mitigate 
significant losses by shifting to cash 
during market declines

2
Select Stocks
Participate in market growth by 
investing in top-scoring risk-adjusted 
growth stocks

3
Manage Risk
Monitor daily risk controls such as 
volatil ity, industry exposures and 
sell  stops

CAN SLIM®
Principles



Performance and Strategy As of 12/31/20 
 

Total Performance (% Net) 
 

2007 2008 2009 2010 2011 2012 2013 2014 2015 2016 2017 2018 
 

2019 
2020 
YTD 

Total 
Return 

Growth of 
$100,000 

Balanced 9.8 0.1 5.8 10.6 -2.2 6.6 12.3 6.8 -4.1 3.8 11.5 -2.2 13.0 7.1 111.2 $211,187 

40/60 U.S. Blend 6.1 -11.8 13.8 9.7 5.3 8.6 11.4 8.8 0.6 6.1 10.6 -2.0 17.5 11.6 145.6 $245,568 
 

Annualized Returns (% Net)  Risk Metrics (Since 1/1/2007 vs. 40/60 U.S. Blend) 
 

1-yr 3-yr 5-yr 10-yr 

Since 
Inception 

1/1/07 

Balanced 7.1 5.8 6.5 5.1 5.5 

40/60 U.S. Blend 11.6 8.7 8.6 7.7 6.6 
 

Beta R2 
Standard 
Deviation Correlation 

Maximum 
Drawdown 

0.83 67.6% 6.5% 0.82 -10.9% 

- - 6.4% - -19.6% 
 

 

Strategy Benefits Management  
  

Accessible $100,000 account minimum 
Complementary Low correlation to standard equity benchmarks 
Defensive Able to shift to conservative assets such as fixed 

income and cash to preserve capital 
Disciplined Quantitatively researched and rules-based 

management 
Transparent Separately managed account (SMA) structure 

provides real-time account access 
 

 

Firm NorthCoast Asset Management 
Home Office Greenwich, Connecticut 
Fees Tiered, 1.65%-1.00% based on 

account size 
Account Types All brokerage, retirement and trust 

accounts welcome 
Contact 800.274.5448 

info@northcoastam.com 
northcoastam.com 

 

About NorthCoast 
NorthCoast Asset Management is an established leader in the field of tactical investment 
management, specializing in quantitative research and constructing risk-managed equity 
portfolios. We continually innovate solutions designed to mitigate capital loss during unfavorable 
market cycles. Our experienced management team, award-winning advisory team, long-term 
portfolio performance and premier partnerships make NorthCoast a preferred choice for astute 
growth-oriented investors seeking downside risk protection.   

Learn More 

 

Important Disclosure Information 
Past Performance is not indicative of future results.  All investments involve risk, including loss of principal.  
The firm is defined as NorthCoast Asset Management LLC.  NCAM was established in 1988 and is an independent Registered Investment 
Advisor (RIA) registered with the Securities and Exchange Commission (SEC). The firm is a full service investment management company. 
The firm specializes in quantitative investment programs. NCAM is located in Greenwich, CT, and is not affiliated with any parent 
organization and has no other offices operating under the same brand name.  
Returns are presented net-of-fees. Net-of-fee returns are reduced by trading costs and the portfolio’s actual management fee. Valuations 
are computed and performance is reported in U.S. dollars. From 1/1/2007 - 3/31/2019, returns are calculated based on a strategy specific 
CAN SLIM® Balanced composite. Beginning 4/1/2019, CAN SLIM® Balanced strategy performance is calculated by combining the weighted 
net composite returns of the individual CAN SLIM® and Core Fixed Income strategies that comprise the Balanced strategy. The underlying 
strategies’ composite returns are each weighted 50% and calculated on a monthly basis. 
The information contained herein has been prepared by NCAM on the basis of publicly available information, internally developed data 
and other third party sources believed to be reliable. This material is for informational and illustrative purposes only and should not be 
viewed as a recommendation or a solicitation to buy or sell any securities or investment products or to adopt any investment strategy.  
Balanced is a long-term growth strategy with a balanced approach to capital appreciation and preservation. The strategy combines the 
CAN SLIM® Investment Program (50%) with the Core Fixed Income strategy (50%). The strategy adheres to a flexible investment mandate 
that allows for allocation shifts that range between 0%-50% exposure to equities, with a 50% allocation to fixed income. 
Benchmarks - 40/60 U.S. Blend = The blended benchmark of 40% S&P 500 Index / 60% Barclays Aggregate Bond Index. The S&P 500 is used 
for comparison purposes as it represents a sample of the 500 leading companies in leading industries of the U.S economy. It is generally 
considered a proxy for the total market. The Barclays Aggregate Bond Index is a broad-based index designed to represent global investment 
grade bonds traded in the United States.  
 

 


