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Visibility a
Category Unclassified
Last Updated 2020-03-25

Cyclcial & NonCyclcial Strategy

Notes

No notes found.
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Last Updated: May 16, 2020

Sharpe Ratio 0.83 0.34
Sortino Ratio 1.12 0.45
Max Drawdown -30.33% -54.62%
Standard Deviation 11.18% 14.98%
Correlation 0.71 -
R-Squared 0.50 -
Beta 0.53 -
Alpha (annualized) 6.81% -
BACKTEST RESULTS
Statistics
Total Annualized Max Risk Statistics (MONTHLY Period)
Return Return Drawdown Sharpe Sortino StdDev CorrelBench R-Squared Beta Alpha
Screen 810.55% 10.89% -30.33% 0.83 1.12 11.18% 0.71 0.50 0.53 6.81%
S&P 500 (SPY) 242.94% 5.94% -54.62% 0.34 0.45 14.98% - - - -
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