izon of Algorithms)

—— Uniform Buy & Hold {Benchmark)
— Best Stock (Benchmark)

— Online Mewton Step

—— Uniform Constant Rebalanced Portfolio {Benchmark )
Best Constant Rebalanced Portfolio {Benchmmark)

Correlation driven non parametric Uniform {(CORMN-LIY
——— Passive Aggressive Mean Reversion - BASIC
—— Online Moving Averade Reversion {Simple Ma)
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Uniform Buy & Hold (Benchmark)|Best Stock (Benchrmark)| Unifarm C...| Best Cons. .. | Online

Final Walue 11639 21826 1.1954 2.1926
Mean Eeturn far every period 2.323%e-04 00011 2.6903e-04 0.0011  4.05;

Annualised Eeturn 0.0509 0.2930 0.0610 0.2930

Standard Dewiation 0.0084 0.0136 0.00s2 0.0136

Annualised Standard Dewiation 0.1333 0.2167 0.1308 0.2167

Sharpe Eatio 00818 11676 01608 11676

Calmar Ratio 0.2753 2.2301 0.3520 2.2301

Sortino Ratio 04923 1.60584 0.5859 16128
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—Uniform Buy & Hold {Benchmark) § : : H

___ Best Stock (Benchmark) : ; :
— Uniform Constant Rebalanced Portfolio {Benchmark)
—_ Best Constant Rebalanced Portfolio (Benchmark)
—_ Online Newton Step :
_____ Correlation driven non parametric Uniform (CORN-U) |*
— Passive Aggressive Mean Reversion - BASIC :
— Online Moving Average Reversion {Simple MA)
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Uniform Buy & Hold (Benchmark)|Best Stock (Benchmark)| Uniform C...|Best Cons... | Online Ne... | Correlatio..
Final Yalue 0.7542 1.3637 0.7874 1.3660 1.1190 0.57¢
Mean Return for every period -2.9308e-04 56722e-04 -2375%-04 54592e-04  25455e-04 -50122e-I
Annualised Return -0.0853 0.1031 -0.0728 0.1036 0.0362 -0.15¢
Standard Deviation 0.0110 0.0191 0.0112 0.0178 0.0151 0.01¢
Annualised Standard Deviation 0.1751 0.3039 0.1771 0.2825 0.2403 0.29¢
Sharpe Ratio -0.7158 0.2075 -0.6369 0.2253 -0.0158 -0.662
Calmar Ratio -0.2118 0.2171 -0.1837 0.2304 01132 -0.234
Sortino Ratio -0.5303 0.7163 -04177 0.7386 0.3483 -0.48¢
Yalue Al Risk 0.0184 0.0228 0.0181 0.0221 0.0209 0.02¢

.........
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 Uniform Buy & Hold (Benchmark )
____ Best Stock {Benchmark)

— Uniform Constant Rebalanced Portfolio {Benchmark)
—_ Best Constant Rebalanced Portfolio (Benchmark)
—_ Online Newton Step :
_____ Correlation driven non parametric Uniform (CORN-U) |:
— Passive Aggressive Mean Reversion - BASIC 3
— Online Moving Average Reversion {Simple MA)

Uniform Buy & Hold (Benchmark)|Best Stock (Benchmark)| Uniform C...|Best Cons... | Online Ne... | Correlatio..

Final Value 1.3166 3.2181 1.2662 3.2798 0.3273 2.162

Mean Return for every period 4.1838e-04 00018  3.6744e-04 00018 -9.3275e-04 0.001
Annualised Return 0.0909 0.4471 0.0775 0.4558 -0.2975 0.27¢
Standard Deviation 0.0122 0.0268 0.0119 0.0233 0.0235 0.020
Annualised Standard Deviation 0.1929 04260 0.1396 03698 04676 0.31¢
Sharpe Ratio 0.2636 0.9557 01977 1.1243 -0.7219 0.742

Calmar Ratio 0.3588 1.0136 0.2744 1.2397 -0.3723 0.82¢

Sortino Ratio 0.6358 14661 0.5637 1.6569 -0.5661 1.254

Yalue Al Risk 0.0201 0.0354 0.0200 0.0328 0.0405 0.031
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 Uniform Buy & Hold (Benchmark )

____ Best Stock {Benchmark)

---------------- — Uniform Constant Rebalanced Portfolio {Benchmark)
—_ Best Constant Rebalanced Portfolio (Benchmark)
—_ Online Newton Step :
_____ Correlation driven non parametric Uniform (CORN-U) |
— Passive Aggressive Mean Reversion - BASIC :
— Online Moving Average Reversion {Simple MA)
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Uniform Buy & Hold (Benchmark)|Best Stock (Benchmark)| Uniform C...|Best Cons... | Online Ne... | Correlatio..
Final Yalue 11133 1.5741 1.1262 1.8788 1.1403 1.35¢
Mean Return for every period 1.8163e-04 9.8733e-04  1.9514e-04 9.6035e-04 2.4135e-04 4.7752e-I
Annualised Return 0.0347 0.2206 0.0334 0.2216 0.0425 0.10:
Standard Deviation 0.0096 0.0198 0.0095 0.0182 0.0123 0.01:
Annualised Standard Deviation 0.1530 0.3143 0.1514 0.2890 0.1960 0.213
Sharpe Ratio -0.0350 0.5747 -0.0103 0.6282 0.0130 0.29:
Calmar Ratio 01741 0.7302 0.2048 0.8386 0.1540 0.36¢
Sortino Ratio 0.3555 0.9044 0.3821 0.9531 0.3977 0.584
‘Value At Risk 0.0167 0.0322 0.0156 0.0300 0.0184 0.021




