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Robustness Dashboard - Detail Analysis (ssential Edition)

Comprehensive robustness evaluation based on trade list analysis

Validation Mode: Performance evaluated using validation-adjusted data and development thresholds.
Live Mode: Performance evaluated using operationally adjusted data and live expectation thresholds.
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Notice

Monte Carlo Degradation InSample
-

Retention 93.6%
Dispersion 17.4%
Warst drop 71.9%
Plateau B0.5%

Monte Carlo Robustness InSample
a

Pralit drop
DD expansion
Ratio drop

56.1%
197.2%
25.4%
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Notice

robustness dimensions.

Monte Carlo
Robustness

Strong structural robustne:
detected across all static
validation dimensions.

Operational adjustments are used
for live expectation normalization

only
Validation Mode Adj
Slippage Adj 2%
Interest Adj 0.0%
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