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Three trades cannot justify the 66.7% win rate or 0.86 Sharpe ratio; this sample is

statistically meaningless. The 16.91% drawdown on only three signals suggests extreme path
dependency, not strategy robustness. The ROl is inflated by the single lucky sequence rather
than edge. A concrete next step is to run a walk-forward analysis with a minimum 50-trade sample
to validate the signal logic. Until then, this is noise, not alpha.

ADDITIONAL METRICS

CAGR 18.76%
Sortino Ratio 0.77
Turnover 6.05x
Total Trades 3

Initial Capital $9997.00
Final Capital $11876.09
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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.



