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Confidence Level Table
Scenario Net Profit
Default Backtest 21916.00
Average 21842.68
Median 21896.00
50% 21896.00
75% 19902.75
90% 17920.98
92.5% 17471.47
95% 16808.70
97.5% 15858.60
100% 10930.00
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Net Profit/Max DD Sharpe Skew
013 9.61 .62

0.13 8.67 1.81

.13 8.69 2.27
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