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Backtest #35530 - PLMR - EVO_EVOGGI1RSIS_v442
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The EVO_EVOGGI1RSIS_v442 strategy on PLMR failed to generate positive alpha, resulting in a
-3.00% ROI and a negative Sharpe ratio of -0.04 over a negligible sample of only two trades. A
50% win rate is statistically meaningless in such a low-volume environment, while the 14.67%
drawdown indicates significant volatility exposure without sufficient risk-adjusted returns. The
lack of trade diversity prevents any meaningful assessment of the signal logic or its robustness
across different market conditions. We must reject this configuration immediately and avoid
re-optimization until a minimum of 50-100 historical trades are simulated to establish

statistical validity.

ADDITIONAL METRICS

CAGR -3.00%
Sortino Ratio -0.03
Turnover 3.70x
Total Trades 2

Initial Capital $10000.00
Final Capital $9702.60
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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.



