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5009 FairPriceBasic  equity curve: MIDPOINT vs MICROPRICE (toggle)  [shaded by regime]

5009 mid  (net +288, PF 1.40, maxDD 105)
5009 micro  (net +235, PF 1.29, maxDD 163)

0 500 1000 1500 2000 2500

1000

800

600

400

200

0

cu
m

 n
et

 P
nL

0616·normal0617·calm 0618·wild 0620·calm
Omega(1)  equity (single-leader, own scale)

Omega mid (net -987)
Omega micro (net -1011)

normal calm wild

0

50

100

150

200

ne
t P

nL

-13

-73

+33
5009 net by regime

mid
micro

variant net drag win payoff maxDD

5009 mid +288 53% 27% 3.88 105

5009 micro +235 59% 27% 3.54 163

Omega mid -987 9997% 20% 2.21 1062

Omega micro -1011 -16471% 20% 2.14 1066

Stats (4-day aggregate)

regime days mid micro winner

normal 0616 -10 -23 MID -13

calm 0617,0620 +136 +63 MID -73

wild 0618 +163 +196 MICRO +33

5009: where each wins (by regime)

A/B Midpoint vs Microprice via toggle  |  ETH  |  20260616-20260620


