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ROI

-5.67%

Sharpe

-0.32

Win Rate

0.0%

Max Drawdown

-14.78%

EQUITY CURVE 202 sessions  ·  starting at $10000.00

$9343

$9748

$10153

$10558

$10964

ANALYST NOTE Hera local LLM

The strategy failed catastrophically with a zero win rate and a -5.67% ROI over only three

trades, rendering the -0.32 Sharpe ratio statistically meaningless. Such a tiny sample size

cannot support any inference about edge or robustness, making the 14.78% drawdown an unreliable

risk metric. The capital erosion indicates the logic lacks directional accuracy or entry filters

entirely. You must reject this parameter set and expand the test to at least 500 trades to

achieve statistical significance before considering further optimization.

ADDITIONAL METRICS

CAGR -5.67%

Sortino Ratio -0.25

Turnover 5.88x

Total Trades 3

Initial Capital $10000.00

Final Capital $9435.95
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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.


