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Strategy Report: Clone of Crying Fluorescent Pink Alpaca

| Strategy Description

Key Statistics

Runtime Days 2191 Drawdown
Turnover 0% Probabilistic SR
CAGR 14.3% Sharpe Ratio
Capacity (USD) 960M Sortino Ratio
Trades per Day 1.0 Information Ratio
Drawdown Recovery 708
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Daily Returns
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Rolling Sharpe Ratio
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Long-Short Exposure
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COVID-19 Pandemic 2020 Post-COVID Run-up 2020-2021 Meme Season 2021
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