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BACKTEST REPORT

Backtest #31009 - NVDA - EVO_GGI1RSISNIP_v141

ROI Sharpe Win Rate Max Drawdown

+3.18% 0.29 50.0% -14.89%

EQUITY CURVE 202 sessions - starting at $9997.00

$11215

$10656

” , $10097

$9538

$8979

ANALYST NOTE Hera local LLM

La estrategia EVO_GG1RSISNIP_v141 mostré rendimiento neutral en NVDA con ROI de +3.18%, Sharpe
de 0.29 y win rate del 50%, pero con solo 4 operaciones limitando la confianza estadistica. El

drawdown maximo del 14.89% indica alta volatilidad en condiciones de mercado extremas. Se

requiere backtesting con mayor volumen de trades para validar consistencia. La proxima etapa

debe incluir simulacién con minimo 20 trades para mejorar métricas de confianza.

ADDITIONAL METRICS

CAGR 3.18%
Sortino Ratio 0.25
Turnover 7.75%
Total Trades 4

Initial Capital $9997.00
Final Capital $10320.66
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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.



