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BACKTEST REPORT

Backtest #33656 - ARB/USD - ARB/USD - TS-Momentum Crypto (24/7) (auto)
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The ARB/USD TS-Momentum strategy generated a severe loss of 13.53% with a zero win rate,
indicating a complete failure to capture upside while suffering a 35.11% maximum drawdown on
only two executed trades. The negative Sharpe ratio of -0.60 confirms that the risk-adjusted
performance is statistically unfavorable and likely driven by poor capital preservation rather
than alpha generation. Such a small sample size of two trades provides insufficient statistical
confidence to validate any structural flaw in the logic or to attribute the loss solely to

market regime changes. The strategy must be re-evaluated with tighter entry filters or reduced
position sizing to prevent catastrophic drawdowns before any further deployment.

ADDITIONAL METRICS

CAGR -19.49%
Sortino Ratio -0.50
Turnover 5.56x
Total Trades 2

Initial Capital $10000.00
Final Capital $8649.58
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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.



