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The strategy yielded a modest three-point-four-one percent return, but the sample size of only

two trades renders this data statistically meaningless for institutional use. A fifty percent

win rate paired with an eleven percent maximum drawdown indicates high volatility relative to

the minimal alpha generated, resulting in a weak Sharpe ratio of point three three. Without a
larger dataset, we cannot distinguish between genuine edge and random variance, making the
current results unactionable. Immediate next steps must involve expanding the backtest window to
capture more market regimes and increasing the trade count for statistical validity. Until then,

this specific configuration should be treated as inconclusive rather than a viable trading

ADDITIONAL METRICS

CAGR 3.41%
Sortino Ratio 0.34
Turnover 3.88x
Total Trades 2

Initial Capital $9997.00
Final Capital $10341.17
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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.



