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BACKTEST REPORT

Backtest #27992 - TRUMP/USD - TRUMP/USD - TS-Momentum Crypto (2

4/7) (auto)
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The TRUMP/USD backtest failed with a 9.90% loss, zero wins across two trades, and a Sharpe ratio

of -1.72. The sample size is statistically meaningless, offering zero confidence in the

strategy's edge. Max drawdown matched total losses, confirming a single catastrophic failure.

This is not a viable signal; pause immediately and audit the momentum logic before any further

testing.

ADDITIONAL METRICS

CAGR -9.90%
Sortino Ratio -0.31
Turnover 3.83x
Total Trades 2

Initial Capital $10000.00
Final Capital $9009.95
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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.



