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Backtest #28442 - SUSHI/USD - SUSHI/USD - TS-Momentum Crypto (24/7) (auto)
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This backtest is a total loss — 41% ROI and 44% drawdown on just 2 trades with zero wins. The 0%
win rate and -1.99 Sharpe ratio are catastrophic. With only two trades, statistical confidence

is effectively nil; this is noise, not signal. The strategy failed to generate any profitable

entries, suggesting either a broken signal engine or extreme regime mismatch. Next step: audit

the signal manifest and re-run with a larger backtest window.

ADDITIONAL METRICS

CAGR -40.97%
Sortino Ratio -1.02
Turnover 3.00x
Total Trades 2

Initial Capital $10000.00
Final Capital $5902.92
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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.



