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The strategy generated a modest 11.39% return with a respectable Sharpe ratio of 0.94, yet the

33.3% win rate indicates reliance on infrequent large wins rather than consistency. Critically,

the sample size of only three trades offers negligible statistical confidence, making the 9.20%

drawdown and performance metrics highly susceptible to outlier variance. The final capital

growth of $1142.66 is statistically indistinguishable from noise given such low participation.

Future development must prioritize accumulating a significantly larger trade dataset to validate

signal efficacy before considering deployment.

ADDITIONAL METRICS

CAGR 11.39%

Sortino Ratio 0.72

Turnover 5.95x

Total Trades 3

Initial Capital $9997.00

Final Capital $11142.66
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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.


