
Ann. Return Sharpe Ratio Max Drawdown
Core Metrics 12.95% 0.852 -12.97%
Attribution & MC (Median) 7.02% 0.083 $113,629

2022 2023 2024 2025 2026

102

6 × 101

2 × 102

3 × 102

Cumulative Equity Curve (Log Scale)
Strategy Growth
Crypto Benchmark

2022 2023 2024 2025 2026

12

10

8

6

4

2

0
Historical Drawdown Profile

R FACTOR ANALYTICS: DIGITAL ASSET BRIEF
Execution Protocol: Inverse Variance @ 1.0x


