LATINOS TRADING

BACKTEST REPORT

Backtest #34611 - FIL/USD - FIL/USD - TS-Momentum Crypto (24/7) (auto)

ROI Sharpe Win Rate Max Drawdown

-2.99% 0.05 50.0% -29.98%

EQUITY CURVE 119 sessions - starting at $10000.00

$13854

$12816

$11777

$10739

ANALYST NOTE Hera local LLM

The backtest for the FIL/USD - TS-Momentum Crypto (24/7) strategy showed a negative ROI of
-2.99%, with a Sharpe ratio of 0.05. The win rate was 50%, indicating half of the trades were
profitable. The maximum drawdown reached 29.98%, suggesting significant losses during the
strategy's execution. With a limited sample size of 2 trades, the results provide a preliminary
insight but should be interpreted with caution. Future refinements in the strategy could focus

on optimizing the momentum threshold or exploring different trading algorithms to improve the
performance.

ADDITIONAL METRICS

CAGR -4.43%
Sortino Ratio 0.04
Turnover 6.01x
Total Trades 2

Initial Capital $10000.00
Final Capital $9700.56
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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.



