baseline

pro sr maxdd
ubah 139.15 0.5748 0.4372 |
best 820.4 1.0135 0.663
bcrp 821 1.0376 0.6511
up 88.78 0.3528 0.5115
eg [ 92.1 [ 0.3711 [ 0.5003 |
ons -75.44 -0.3859 0.9539
anticor 37.34 0.05 0.7386
anticor_ant -6.84 -0.0877 0.8491
pamr -1.11 -0.0672 0.7614
pamr_1 -3.41 -0.0747 0.7614
pamr_2 5.15 -0.048 0.7599

cwmr_var  -20.98 -0.1374 0.7967
cwmr_sted -21.37 -0.1388 0.7976

olmarl -62.42 -0.3402 0.9249
olmar2 -38.78 -0.2057 0.8701
bk 451.06 0.985 0.4913
bnn 438.54 1.0615 0.357
corn 722.13 1.0506 0.6127
cornu 659.09 1.1521 0.5898
cornk 869.78 1.3696 0.5076 |

ucrp(rbh) 89.5 0.3558 0.509

addnorm_ws36_grl0 secl0 g01d5 dr02_mem10240 exp256 edl6 nbl6
pro sr maxdd pro sr maxdd
59.10 0.411 69.91 89.50 0.604 50.90
421.49 0.972 | 41.62 | 89.50 0.604 50.90
100.42 0.561 56.35 89.50 0.604 50.90
180.97 0.811 | 29.19 | 89.50 0.604 50.90
6.00 0.227 66.80 89.50 0.604 50.90
59.82 0.444 55.98 89.50 0.604 50.90
21.68 0.285 63.66 89.50 0.604 50.90
54.53 0.427 58.31 89.50 0.604 50.90
9 203.11 | 0.701 | 55.63 89.50 0.604 50.90
10 66.20 0.466 52.70 89.50 0.604 50.90

avg[ 117.33 | 0.531 55.02 89.50 0.604 50.90
std 12428  0.234 12.02 0.00 0.000 0.00
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