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Backtest #32853  ·  ASC  ·  EVO_EVOEVOEVOE_v796

ROI

+24.89%

Sharpe

1.05

Win Rate

66.7%

Max Drawdown

-17.18%

EQUITY CURVE 202 sessions  ·  starting at $10000.00

$8426

$9655

$10883

$12112

$13341

ANALYST NOTE Hera local LLM

The EVO_EVOEVOEVOE_v796 strategy for ASC showed a strong performance with a 24.89% ROI and a

Sharpe ratio of 1.05. However, it experienced a significant max drawdown of 17.18%, which is

concerning given the sample size of 3 trades. To improve, consider reducing the stop-loss to

mitigate drawdowns and enhancing the entry conditions to ensure more reliable gains.

ADDITIONAL METRICS

CAGR 24.89%

Sortino Ratio 0.97

Turnover 6.30x

Total Trades 3

Initial Capital $10000.00

Final Capital $12492.59
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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.


