baseline

pro sr maxdd
ubah 43.94 0.1889 0.4663
best 124.23 0.5638 0.2136
bcrp 129.66 0.5652 0.3376
up 56.81 0.2808 0.4479
eg 56.46 0.2783 0.4491
ons 107.83 0.5702 0.3289 |

anticor 162.94 0.6005 0.4662
anticor_an| 244.37 0.7316 0.5117
pamr 191.41 0.5412 0.5675
pamr_1 198.44 0.5583 0.5711
pamr_2 171.21 0.4978 0.5815
cwmr_var| 182.68 0.5204 0.5701
cwmr_steqd 182.47 0.5199 0.5702

olmarl 212 0.5423 0.6513
olmar2 233.57 0.5885 0.5339
bk 0.13 -0.1701 0.4765
bnn 33.28 0.0795 0.5045
corn 26.39 0.0269 0.6233
cornu 47.61 0.1672 0.4982
cornk 24.43 0.0198 0.5271

ucrp(rbh) 57.1 0.2827 0.4479

addnorm_ws36_grl0 secl0 g01d5 dr02_mem10240 exp256 edl6 nbl6

pro sr maxdd pro sr maxdd
1} 20793 [ 0.905 | 27.78 57.10 0.561 44.78
2 46.16 0.429 39.34 57.10 0.561 44.78
3] 88.83 0.621 44.49 57.10 0.561 44,78
4 134.14 0.735 36.36 57.10 0.561 44,78
5[ 78.31 0.551 48.53 | 57.10 0.561 44.78
6
7
8

187.02 | 0.931 27.13 57.10 0.561 44.78
108.37 | 0.641 50.67 | 57.10 0.561 44.78
223.30 | 1.025 33.83 57.10 0.561 44.78
9 18.95 0.262 45.01 57.10 0.561 44.78
10 31.86 0.341 51.52 57.10 0.561 44.78
avg[ 112.49 | 0.644 40.47 57.10 0.561 44.78
std  73.64 0.258 9 0.00 0.000 0.00




