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ANALYST NOTE Hera local LLM

The strategy failed to generate alpha, resulting in a negative ROI of -3.29% and a negligible

Sharpe ratio of -0.07. A critical statistical limitation is the sample size of only two trades,

rendering the 50% win rate meaningless for confidence assessment. The maximum drawdown of 14.42%
is disproportionately high relative to the small number of trades, indicating severe risk per

position. This backtest lacks the statistical power required for institutional deployment or

further optimization. Immediate next steps must involve expanding the historical lookback period

to achieve a statistically significant trade count.

ADDITIONAL METRICS

CAGR -3.29%
Sortino Ratio -0.05
Turnover 3.69x
Total Trades 2

Initial Capital $10000.00
Final Capital $9673.92
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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.



