Strategy Tearsheet 1ssep, 2007 - 20 sep, 2023
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Cumulative Returns
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Distribution of Monthly Returns
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Strategy - Worst 5 Drawdown Periods
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Strategy - Monthly Returns (%)
2007 000 000 000 000 000 000 000 000  11.72 234 652
2008 167 936 911 -573 7.24 062  -10.06 452 7.41
2009 -2.85 -3.87 = 9.31 - -355 805 055 905 -7.32 681 3.35
2010 613 082 664 055 -363 445 104 065 = 1162 -020 -258 464
2011  -1025 -3.14 938 -144 -481 318 293 877 -1.15 776 928 -430
2012 1243 358 -166 -090 617 720 -095 056 846 -1.47 463 043
2013 220 -566 -0.18 436 094 -240 -172 471 482 983 -195 207
2014 -340 308 681 012 797 528 144 302 013 449 320 -3.56
2015 635 041 -400 -365 308 -077 19 658 -028 147 -162 0.14
2016  -482 -762 1075 144 395 156 423 171  -1.99 031 -479 -0.47
2017 459 372 331 142 341 -104 58 -158 130 559 -1.05 297
2018 472 -485 361 619 003 -020 599 285 642 -498 472 013
2019 -029 -036 720 154 149 112 569 -085 409 351 150  0.93
2020 -1.70  -6.36 - 284 753 749 284 123 351 1139  7.81
2021 -248 656 111 041 650 089 026 869 284 030 -390 218
2022 -008 -315 399 207 -303 -485 873 350 -374 537 414 348
2023 -245 -203 032 406 260 353 294 253 200 000 000 0.0
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Strategy - Return Quantiles
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Key Performance Metrics

Metric Strategy
Risk-Free Rate 0.0%
Time in Market 100.0%
Cumulative Return 336.93%
CAGR % 6.55%
Sharpe 0.55
Prob. Sharpe Ratio 98.43%
Smart Sharpe 0.52
Sortino 0.78
Smart Sortino 0.75
Sortino/N2 0.55
Smart Sortino/\2 0.53
Omega 1.11
Max Drawdown -59.86%
Longest DD Days 1087
Volatility (ann.) 21.6%
Calmar 0.1
Skew 0.07
Kurtosis 15.17
Expected Daily 0.04%
Expected Monthly 0.77%
Expected Yearly 9.06%
Kelly Criterion 5.23%
Risk of Ruin 0.0%
Daily Value-at-Risk -2.19%
Expected Shortfall (cVaR) -2.19%
Max Consecutive Wins 11
Max Consecutive Losses 9
Gain/Pain Ratio 0.1
Gain/Pain (1M) 0.54
Payoff Ratio 0.98
Profit Factor 1.11
Common Sense Ratio 1.1
CPC Index 0.58
Tail Ratio 1.0
Outlier Win Ratio 412
Ouitlier Loss Ratio 412
MTD 2.0%
3M 3.51%
6M 15.85%
YTD 8.47%
1Y 16.49%
3Y (ann.) 12.97%
5Y (ann.) 9.89%
10Y (ann.) 8.74%
All-time (ann.) 6.55%
Best Day 17.74%
Worst Day -12.98%
Best Month 28.07%
Worst Month -26.41%
Best Year 75.76%
Worst Year -51.79%
Avg. Drawdown -3.48%
Avg. Drawdown Days 50
Recovery Factor 3.07
Ulcer Index 0.16
Serenity Index 0.54
Avg. Up Month 4.85%
Avg. Down Month -4.08%
Win Days 53.11%
Win Month 56.48%
Win Quarter 64.62%
Win Year 82.35%
EOY Returns

Year Return Cumulative
2007 32.58%% 36.58%
2008 -63.22%% -51.79%
2009 62.1%% 75.76%
2010 17.83%% 17.95%
2011 -26.1%% -24.62%
2012 25.61%% 27.7%
2013 8.15%% 6.76%
2014 28.09%% 31.39%
2015 -2.85%% -4.06%
2016 4.08%% 3.01%
2017 25.6%% 28.65%
2018 3.91%% 3.15%
2019 12.27%% 12.02%
2020 18.84%% 14.9%
2021 22.82%% 24.12%
2022 5.71%% 4.33%
2023 8.46%% 8.47%
Worst 10 Drawdowns

Started Recovered Drawdown Days
2008-01-09 2010-11-08 -59.86% 1035
2020-01-15 2020-11-06 -38.44% 297
2010-11-10 2013-10-31 -27.89% 1087
2015-03-04 2017-03-10 -22.52% 738
2021-10-19 2022-11-23 -17.23% 401
2018-08-29 2019-04-15 -14.55% 230
2019-06-04 2019-11-26 -11.45% 176
2018-01-30 2018-07-23 -10.17% 175
2022-12-02 2023-06-15 -9.93% 196
2007-10-16 2007-10-25 -8.58% 10
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