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High Sharpe High Vol USD (GAV) 1.Jan, 2020 - 23 Apr, 2026

Results of High Sharpe High Vol Portfolio in USD before performance fees
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Key Performance Metrics

Metric Strategy
Cumulative Retumn 575,910.72%
CAGR% 294.58%
Sharpe 3.52
Prob. Sharpe Ratio 100.0%
Smart Sharpe 3.33
Sortino 7.15
Max Drawdown -35.24%
Longest DD Days 253
Volatility (ann.) 41.41%
Calmar 8.36
Skew 2.28
Kurtosis 20.05
Expected Daily 0.38%
Expected Monthly 12.07%
Expected Yearly 244.51%
Risk of Ruin 0.0%
Daily Value-at-Risk -3.17%
Max Consecutive Wins 12
Max Consecutive Losses 9
Gain/Pain Ratio 0.98
Gain/Pain (1M) 10.11
Payoff Ratio 1.53
Profit Factor 1.98
Common Sense Ratio 3.72
CPC Index 1.7
Tail Ratio 1.88
Outlier Win Ratio 5.57
Outlier Loss Ratio 4.88
MTD 5.91%
3M 7.89%
6M 4.16%
YTD 9.77%
1Y 6.64%
3Y (ann.) 111.91%
Best Day 24.18%
Worst Day -13.17%
Best Month 100.74%
Worst Month -15.06%
Best Year 3370.29%
Worst Year 6.35%
Avg. Drawdown -3.18%
Awg. Drawdown Days 10
Recowery Factor 26.1
Ulcer Index 0.1
Serenity Index 9.77
Aw. Up Month 18.71%
Avg. Down Month -6.15%

Win Days 56.43%



Metric Strategy

Rolling Volatility (6-Months) Win Month 80.26%
Win Quarter 88.46%
Win Year 100.0%
EOY Returns
Year Return Cumulative
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Strategy - Monthly Returns (%)
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Strategy - Weekly Returns (%)
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