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The strategy failed to generate alpha with a negative Sharpe ratio and a losing ROI over a

statistically insignificant sample size of three trades. The low win rate and high drawdown

suggest the logic is fundamentally flawed or overfit to noise rather than capturing a persistent

market edge. Given this tiny dataset, no statistical confidence can be claimed, rendering the

results unactionable for deployment. A concrete next step is to expand the backtest period

significantly to increase the trade count and validate whether the negative expectancy persists

out-of-sample. Until then, the bot should be paused to prevent further capital erosion.

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.


