LATINOS TRADING

BACKTEST REPORT

Backtest #2392 - GC=F - EVO_GG1RSISNIP_v1087

ROI Sharpe Win Rate Max Drawdown

+29.90% 1.34 100.0% -17.75%

EQUITY CURVE 202 sessions - starting at $9997.00

ANALYST NOTE Hera local LLM

N=2 invalida toda inferencia estadistica; el win rate del 100% es artefacto muestral. ROI del
30% y Sharpe 1.34 lucen so6lidos, pero un drawdown del 17.75% en dos operaciones revela
concentracion extrema y riesgo de cola no estimado. Sin division out-of-sample ni walk-forward,
la sefial es ruido estructural disfrazado de alpha. El siguiente paso obligatorio es expandir el
universo a 200 trades y ejecutar walk-forward con al menos 5 ventanas para validar estabilidad
del Sharpe y estabilidad del drawdown.

ADDITIONAL METRICS

CAGR 29.90%
Sortino Ratio 1.03
Turnover 4.30x
Total Trades 2

Initial Capital $9997.00
Final Capital $12990.02
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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.

$15794

$14314

$12834

$11355

$9875



