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The IRWD backtest yields a modest 3.95% return but suffers from a critical 33.21% drawdown,

indicating severe risk-adjusted inefficiency. A Sharpe ratio of 0.33 confirms poor compensation

for volatility, while the abysmal 33.3% win rate signals structural strategy flaws. Crucially,

the sample size of only three trades offers zero statistical confidence, rendering results

anecdotal rather than actionable. This high variance demands expansion to a larger dataset

before any deployment consideration. Immediate next step is rigorous parameter optimization to

stabilize win rates and reduce exposure to tail risk.

ADDITIONAL METRICS

CAGR 3.95%

Sortino Ratio 0.24

Turnover 5.68x

Total Trades 3

Initial Capital $9997.00

Final Capital $10397.75
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Data source: real historical market candles. Execution, fills, slippage and commissions are simulated for research only.

Historical performance does not guarantee future results. Not investment advice.


