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ROI Sharpe Win Rate Max Drawdown

+29.78% 0.91 66.7% -21.86%

EQUITY CURVE 202 sessions - starting at $10000.00
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ANALYST NOTE Hera local LLM

The strategy achieved a 29.78% ROI with a 66.7% win rate, demonstrating strong directional
accuracy on LPG. However, a 21.86% max drawdown and Sharpe ratio of 0.91 reveal significant
volatility risk relative to returns. The sample size of only three trades provides insufficient
statistical confidence for robust performance inference. Such limited data makes it impossible

to distinguish skill from random variance or survivorship bias. Future testing must expand the
trade count to at least fifty to validate the signal's edge reliably.

ADDITIONAL METRICS

CAGR 29.78%
Sortino Ratio 0.73
Turnover 7.26x
Total Trades 3

Initial Capital $10000.00
Final Capital $12981.76
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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.



