Monte Carlo Analysis Report

Algorithm: PA - WS3M V1.6 - X
Generated: 2025-10-07
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Final Equity Maximum Drawdown
Confidence Level Table
Scenario Net Profit Max Drawdown Net Profit/Max DD Sharpe Skew
Default Backtest 18266.80 -1645.50 11.10 3.44 0.34
Average 18323.30 -2420.78 7.57 2.99 0.89
Median 18264.40 -2240.80 8.15 2.98 8.7
50% 18263.80 -2240.95 8.15 2.98 e.70
75% 14757.70 -2832.12 5.21 2.51 0.23
90% 11526.65 -3557.53 3.24 2.07 -0.12
92.5% 10689.21 -3751.31 2.85 1.95 -8.22
95% 9587.36 -4091.71 2.34 1.80 -0.33
97.5% 7882.83 ~4745.36 1.66 1.50 -0.47
100% -950.00 -8732.60 -0.11 0.34 -1.45
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