
Portfolio Performance Statistics

Total Return (%) 154.40
Annualized Return (%) 42.15
Annualized Volatility (%) 24.46
Sharpe Ratio 1.60
Sortino Ratio 2.09
Maximum Drawdown (%) -33.85
Maximum Drawdown Date 2024-02-07
Win Rate (%) 57.40
Win/Loss Days 384/285
Average Win (%) 1.09
Average Loss (%) -1.11
Profit Factor 1.32
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Total: 154.40%

Cumulative Return (%)
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Max DD: -33.85%
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