Announcement

Hello World!

Risk-adjusted performance: 31Dec2021-23)an2023

Sharpe Excess Sharpe Max DD Max DD/Vol Skewness

130.9% -0.64 -0.64 -94% 0.7 -1.8 6.4

Periodic performance: 31Dec2021-23Jan2023
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Time series of §1 invested: 31Dec2021-23Jan2023

BTC-USD =-48.4%, vol=68.2%, Sharpe=-0.71, MaxDD=-66.7%

1.0

S0OL-USD

: p.a.
ETH-USD: p.a.=-53.6%, vol=94.0%, Sharpe=-0.57, MaxDD=-72.6%
: p.a.=-84.0%, vol=130.9%, Sharpe=-0.64, MaxDD=-94.3%
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Time series of $1 invested: 31Dec2021-23Jan2023

1.0 W— BTC-USD: p.a.=-48.4%, vol=68.2%, Sharpe=-0.71, MaxDD=-66.7%
— ETH-USD: p.a.=-53.6%, vol=94.0%, Sharpe=-0.57, MaxDD=-72.6%
— SOL-USD: p.a.=-84.0%, vol=130.9%, Sharpe=-0.64, MaxDD=-94.3%
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Regime Conditional Regression: 31Dec2021-23Jan2023
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