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ANALYST NOTE Hera local LLM

The strategy incurred a twelve percent loss with a negative Sharpe of minus zero point nine

four, indicating poor risk-adjusted performance. A win rate of thirty-three percent across only

three trades offers negligible statistical confidence for any robust conclusion. The seventeen

percent drawdown further highlights significant volatility relative to the minimal trade count.

Relying on this sample size is dangerous as it fails to capture varying market regimes or tail

risks. Backtest must be expanded with more data points before considering any live deployment or

parameter adjustments.

ADDITIONAL METRICS

CAGR -12.04%

Sortino Ratio -0.59

Turnover 5.28x

Total Trades 3

Initial Capital $9997.00

Final Capital $8796.05
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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.


