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Hushen300 vs Strategy Return
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CAGR(Strategy):
SharpRatio(Strategy): 0.97
Max-Drawdown(Strategy): 0. 32
Volatility(Strategy): 0.37

0.39 CAGR(hushen300):

SharpRatio(hushen300):
Max-Drawdown(hushen300): 0.4
Volatility(hushen300): 0.37
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Shangzheng50 vs Strategy Return
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CAGR(Strategy): 0.13 CAGR(Shangzheng50): 0.10
SharpRatio(Strategy): 0.32 SharpRatio(Shangzheng50): 0.32
Max-Drawdown(Strategy): 0. 65 Max-Drawdown(Shangzheng50): 0. 4

Volatility(Strategy): 0.32 Volatility(Shangzheng50): 0.24
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