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ROI

-32.73%

Sharpe

-1.13

Win Rate

0.0%

Max Drawdown

-45.89%

EQUITY CURVE 202 sessions  ·  starting at $9997.00

$6285

$7618

$8950

$10283

$11616

ANALYST NOTE Hera local LLM

The backtest for the strategy with the symbol VOXR showed a significant drawdown of 45.89%,

which is concerning. Despite this, the Sharpe ratio of -1.13 indicates a poor risk-adjusted

return. The strategy failed to achieve any wins, resulting in a win rate of 0%. This suggests

the strategy might have been too aggressive or not well-tuned. Next, I recommend optimizing the

risk parameters and retesting the strategy with more conservative settings to better manage

drawdowns while still maintaining profitability.

ADDITIONAL METRICS

CAGR -32.73%

Sortino Ratio -0.58

Turnover 7.08x

Total Trades 4

Initial Capital $9997.00

Final Capital $6727.47
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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.


