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ANALYST NOTE Hera local LLM

The 53.74% return with a 1.69 Sharpe ratio looks impressive, but a sample size of only three

trades renders the statistics statistically insignificant and prone to outlier bias. While the

66.7% win rate is positive, the 16.28% maximum drawdown suggests high volatility that may not

hold up over larger datasets. The low trade count prevents reliable assessment of strategy

robustness or risk-adjusted performance consistency. Further backtesting with a longer time

horizon and increased trade frequency is essential to validate these results. Without more data,

this performance remains anecdotal rather than actionable for institutional allocation.

ADDITIONAL METRICS

CAGR 53.74%

Sortino Ratio 1.75

Turnover 8.13x

Total Trades 3

Initial Capital $10000.00

Final Capital $15378.30
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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.


