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Backtest #35325 - LTC/USD - LTC/USD - TS-Momentum Crypto (24/7) (auto)
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This backtest reveals a catastrophic failure where zero winning trades and a 19.94% drawdown
indicate a strategy fundamentally misaligned with current LTC/USD volatility. With only three
trades executed, statistical significance is nonexistent, rendering the -15.95% ROI and -1.35
Sharpe ratio indicative of overfitting or extreme regime mismatch rather than robust
performance. The strategy likely failed to filter for adverse market conditions, resulting in a
complete inability to generate positive alpha during the test period. Consequently, the
immediate next step is to re-run the simulation with stricter entry filters or a different

timeframe to validate if the lack of trades stems from poor parameterization or an entirely

ADDITIONAL METRICS

CAGR -15.95%
Sortino Ratio -0.78
Turnover 5.59x
Total Trades 3

Initial Capital $10000.00
Final Capital $8407.37
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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.



