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수익률 변동성 샤프지수

제안 방법 0.131424 0.032735 0.488120

equal weighted 0.001002 0.043155 0.024484

Bollinger_Bands -0.065975 0.030334 -0.266211

RSI 0.01179 0.026717 0.068223

Fast stochastic K -0.033634 0.026843 -0.145989

Fast stochastic D -0.345746 0.025784 -2.044690

Slow stochastic K -0.298267 0.026750 -1.642449

Slow stochastic D -0.227195 0.024253 -1.316778

MACD -0.150592 0.027134 -0.738688

봉 거래량 평균n 0.0 0.000000 0

이평선 밀집 0.000895 0.042860 0.024046

DMI -0.156423 0.027115 -0.770964

일 돌파n -0.176951 0.027826 -0.861263

cci -0.204118 0.028099 -1.002002

정배열 -0.161421 0.027664 -0.781986

이격도 0.012456 0.028160 0.069054

Swing pattern -0.278561 0.027358 -1.478770

DNN -0.239796 0.025955 -1.308003

LSTM -0.197494 0.025405 -1.070311

Linear regression -0.244146 0.023806 -1.458466

random forest -0.23983 0.023894 -1.423210

gradient boosting -0.17393 0.023407 -1.009144
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