
Report

Start date: 01/01/2020

End date: 08/10/2021

Annual return: 41.42%

Cumulative return: 83.65%

Annual volatility: 16.61 %

Winning day ratio: 51.58

Sharpe ratio: 2.17

Calmar ratio: 2.26

Information ratio: 0.0

Stability: 0.82

Max drawdown: -18.31 %

Sortino ratio: 3.89

Skew: 1.07

Kurtosis: 5.86

Tail ratio: 1.52

Common sense ratio: 2.24

Daily value at risk: -2.0 %

Alpha: 0.34

Beta: 0.26

https://github.com/ssantoshp/Empyrial







