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The 3.41% return masks a critically unconvincing sample of just two trades, rendering all

metrics statistically noise rather than signal. A 50% win rate with a 11.43% max drawdown
reveals asymmetric risk where the single loss nearly erased the modest gain. A Sharpe of 0.33
confirms the strategy adds negligible risk-adjusted value compared to a buy-and-hold benchmark.
Statistical confidence is virtually zero given n=2, making any performance claim premature. The
immediate next step is running 100+ walk-forward simulations to validate robustness before
considering live deployment.

ADDITIONAL METRICS

CAGR 3.41%
Sortino Ratio 0.34
Turnover 3.88x
Total Trades 2

Initial Capital $9997.00
Final Capital $10341.17
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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.



