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2 Definition of the Volatility Pressure Index
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3 Theoretical Framework
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4 Interpretation of the Cumulative Structure
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6 Risk Control System (Aegis)
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Annual Geometric Return 13.20% 8.40% 9.32%
Annualized Volatility 11.22% 13.92% 17.79%

Max Drawdown -22.24% -31.83% -54.61%
Downside Deviation 6.78% 9.71% 12.47%
Sharpe Ratio 1.16 0.65 0.59

Sortino Ratio 1.92 0.93 0.84

Calmar Ratio 0.59 0.26 0.17
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