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The strategy failed catastrophically with a zero win rate and forty-six percent drawdown,
indicating a total breakdown in signal logic rather than mere bad luck. The tiny sample size of
four trades prevents statistical confidence, rendering the negative Sharpe ratio a warning of
structural flaw rather than market noise. The system likely suffered from overfitting or missed
entry triggers entirely, burning capital through fees or slippage without a single profitable

exit. This result demands a complete architectural review of the entry conditions before any
further capital deployment.

ADDITIONAL METRICS

CAGR -32.73%
Sortino Ratio -0.58
Turnover 7.08x
Total Trades 4

Initial Capital $9997.00
Final Capital $6727.47
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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.



