LATINOS TRADING

BACKTEST REPORT

Backtest #2407 - AVAX/USD - AVAX/USD - TS-Momentum Crypto (24/7) (auto)

ROI Sharpe Win Rate Max Drawdown
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ANALYST NOTE Hera local LLM

El backtest de AVAX/USD es invélido estadisticamente: solo 4 trades no permiten evaluar robustez
alguna. ROI de -31.90% con Sharpe -1.70 y Max DD de 36.32% confirman deterioro severo del
capital. Win rate de 25% en tan solo 4 operaciones carece de significancia estadistica. No hay
base para confiar en la estrategia. Proximos pasos: optimizar parametros y ejecutar un backtest
extendido con minimo 50 trades antes de cualquier consideracion.

ADDITIONAL METRICS

CAGR -31.90%
Sortino Ratio -1.01
Turnover 5.94x
Total Trades 4

Initial Capital $9997.00
Final Capital $6810.17
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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.



