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ROI

-3.15%

Sharpe

-0.09
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ANALYST NOTE Hera local LLM

This backtest is statistically void given a sample size of only one trade, rendering the zero

win rate and negative Sharpe ratio meaningless for predictive modeling. While the strategy

captured a 15.69% drawdown, the single execution confirms neither edge nor robustness against

market noise. The capital preservation of $9685.03 is irrelevant without a broader dataset to

validate risk-adjusted returns. You must expand the simulation window to capture diverse market

regimes before drawing conclusions. Increase trade volume to at least 100 instances to establish

statistical significance for this asset.

ADDITIONAL METRICS

CAGR -3.15%

Sortino Ratio -0.05

Turnover 1.97x

Total Trades 1

Initial Capital $10000.00

Final Capital $9685.03
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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.


