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ANALYST NOTE Hera local LLM

The strategy failed catastrophically with a zero percent win rate and negative Sharpe ratio,

indicating a fundamental logic flaw rather than bad luck. While three trades offer no

statistical confidence, the fourteen percent drawdown on a near-full account signals dangerous

position sizing. The system generated entries without any profitable exit mechanism, burning

capital through spread and slippage on every single transaction. Immediate priority is auditing

the signal generation code for false positives before any parameter tuning is attempted.

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.


