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Backtest #27936 - RDN - EVO_GGI1RSISNIP_v282
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The EVO_GG1RSISNIP_v282 strategy on RDN failed decisively with a -7.07% ROI and a 20% win rate.
The Sharpe ratio of -0.40 confirms poor risk-adjusted performance, exacerbated by a steep 15.29%
drawdown. Statistical significance is virtually non-existent given the tiny sample size of only

five trades. This low frequency undermines confidence in the signal logic and suggests

overfitting or high variance. Further backtesting with a larger dataset is required before

considering any deployment.

ADDITIONAL METRICS

CAGR -7.07%
Sortino Ratio -0.28
Turnover 9.28x
Total Trades 5

Initial Capital $9997.00
Final Capital $9295.98

Generated 2026-08-14T06:11:15Z - latinostrading.com

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.



