LATINOS TRADING

BACKTEST REPORT

Backtest #34311 - SHIB/USD - SHIB/USD - TS-Momentum Crypto (24/7) (auto)

ROI Sharpe Win Rate Max Drawdown
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ANALYST NOTE Hera local LLM

El backtest de SHIB/USD con el estrategia TS-Momentum muestra ROI negativo (-25.81%) y un Sharpe
ratio de -1.45, indicando una falta de rentabilidad ajustada al riesgo. La baja tasa de ganancia
(33.3%) y el drawdown maximo del 27.20% sugieren una falta de consistencia. Con solo 3 trades

ADDITIONAL METRICS

CAGR -25.81%
Sortino Ratio -0.78
Turnover 4.77x
Total Trades 3

Initial Capital $9997.00
Final Capital $7421.44
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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.



