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模型优化 - Annual - 含股息因子

CAGR(Strategy):   0.18
SharpRatio(Strategy): 0.98 
Max-Drawdown(Strategy): 0.22

CAGR(SPY): 0.13 
SharpRatio(SPY):   0.78
Max-Drawdown(SPY):    0.20

CAGR(Strategy):       0.197
SharpRatio(Strategy): 0.95 
Max-Drawdown(Strategy):     0.17

CAGR(DJI):   0.10 
SharpRatio(DJI):   0.59
Max-Drawdown(DJI):              0.23

CAGR(Strategy):            0.19
SharpRatio(Strategy):                  0.99 
Max-Drawdown(Strategy):          0.21

CAGR(NDX100):              0.19 
SharpRatio(NDX100):                   1.14
Max-Drawdown(NDX100):            0.17   



模型优化 - Annual -去除股息因子

CAGR(Strategy):   0.18
SharpRatio(Strategy): 1.03 
Max-Drawdown(Strategy): 0.14

CAGR(SPY): 0.13 
SharpRatio(SPY):   0.78
Max-Drawdown(spy):    0.20

CAGR(Strategy):       0.21
SharpRatio(Strategy): 1.06 
Max-Drawdown(Strategy):     0.15

CAGR(DJI):   0.10 
SharpRatio(DJI):   0.59
Max-Drawdown(DJI):              0.23

CAGR(Strategy):             0.29
SharpRatio(Strategy):                  1.43 
Max-Drawdown(Strategy):           0.15

CAGR(NDX100):              0.19
SharpRatio(NDX100):                   1.14
Max-Drawdown(NDX100):           0.17   



模型优化 - Quarter - 去除股息因子 

CAGR(Strategy):   0.15
SharpRatio(Strategy): 1.0 
Max-Drawdown(Strategy): 0.14

CAGR(SPY): 0.10 
SharpRatio(SPY):   0.55
Max-Drawdown(SPY):    0.20

CAGR(Strategy):       0.2
SharpRatio(Strategy): 0.93 
Max-Drawdown(Strategy):     0.20

CAGR(DJI):   0.09 
SharpRatio(DJI):   0.45
Max-Drawdown(DJI):              0.23

CAGR(Strategy):           0.25
SharpRatio(Strategy):                 1.1
Max-Drawdown(Strategy):         0.24

CAGR(NDX100):            0.19 
SharpRatio(NDX100):                 1.03
Max-Drawdown(NDX100):          0.17   



模型优化 - Annual VS Quarter -去除股息因子



模型数据的验证：

SPY:137-375
CAGR: 13.37%
 

DJI:13840- 29360
10.9%


