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ANALYST NOTE Hera local LLM

This backtest is a total failure, exhibiting a zero percent win rate across only three trades

with a thirteen percent drawdown that dwarfs the modest five percent loss, signaling

catastrophic execution or signal logic errors. The negative Sharpe ratio confirms the strategy

generates no risk-adjusted alpha, while the tiny sample size renders any statistical confidence

meaningless for live deployment. The capital erosion suggests slippage or adverse selection is

amplifying losses far beyond initial expectations. Immediate next step is to audit the signal

manifest for entry criteria and review trade logs for execution quality flaws before considering

any further optimization. This approach is currently unviable for institutional capital

ADDITIONAL METRICS

CAGR -5.10%

Sortino Ratio -0.22

Turnover 5.88x

Total Trades 3

Initial Capital $10000.00

Final Capital $9492.59
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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.


