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The strategy failed with a zero percent win rate and a thirteen-point-seven percent capital

loss, indicating a total breakdown in signal logic. With only one trade recorded, statistical

significance is nonexistent, rendering the negative Sharpe ratio meaningless for predictive

purposes. The fifteen-point-seven percent drawdown on a single position suggests excessive

leverage or poor risk management rather than market volatility. The system requires a complete

architectural overhaul, specifically adding volume filters and stop-loss constraints to prevent

catastrophic single-trade failures.

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.


