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The SHIB/USD backtest reveals severe underperformance with a -25.81% ROI and a negative Sharpe

ratio of -1.45, indicating a strategy that lost money per unit of risk taken. With only three

trades executed, the statistical confidence in these metrics is extremely low, making the 33.3%

win rate and 27.20% drawdown statistically insignificant rather than indicative of a flawed

logic. The single concrete next step is to increase the lookback period for momentum

calculations to filter out SHIB's volatile noise before re-running the simulation on a larger

sample set. This adjustment aims to reduce false signals that disproportionately impacted the

final capital of $7,421.44. Until the sample size expands, the current results cannot be

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.


