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The strategy failed catastrophically, yielding a 15.97% loss with a negative Sharpe ratio and a

nearly 20% drawdown. A win rate of 33.3% confirms the signals were mostly wrong, and with only

three trades, statistical significance is practically nonexistent. This sample size is too small

to validate the logic, making the poor performance more a product of variance than a robust

edge. The capital erosion to $8405.37 highlights immediate risk management flaws in position

sizing or stop placement.

ADDITIONAL METRICS

CAGR -15.97%

Sortino Ratio -0.75

Turnover 5.36x

Total Trades 3

Initial Capital $9997.00

Final Capital $8405.37

Generated 2026-08-14T06:36:24Z  ·  latinostrading.com

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.


