
Backtest Report

Period: 2024-01-01 to 2024-12-31

Key Metrics

Total Return: 35.58%
Annual Return: 23.31%
Sharpe Ratio: 1.04
Sortino Ratio: 1.58

Generated: 2025-10-17 23:33:38
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Portfolio Drawdown

Max Drawdown: -19.18%
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Mean: 0.093%
Std Dev: 1.420%
Skewness: 0.163
Kurtosis: 0.623

Returns Distribution
Mean: 0.093%



Position data not available

Supported formats:
 position_* columns (e.g., position_AAPL)
 position_value/position_weights columns

 positions column with structured data

Position Distribution


