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The strategy suffered severe capital erosion, yielding a -12.04% ROI and 17.14% max drawdown

against a dismal 33.3% win rate. A Sharpe ratio of -0.94 confirms negative risk-adjusted

performance, indicating the logic systematically fails in current market conditions. Statistical

confidence is critically low with only three total trades, making these results

indistinguishable from random variance rather than signal. The negative Sharpe and high drawdown

suggest the entry filters lack robustness or trend alignment. Immediate next step is expanding

the sample size via extended backtesting windows to validate whether the poor performance

persists or is an outlier.

ADDITIONAL METRICS

CAGR -12.04%

Sortino Ratio -0.59

Turnover 5.28x

Total Trades 3

Initial Capital $9997.00

Final Capital $8796.05
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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.


