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Backtest #36068 - MSFT - EVO_WEBIDEA_v83
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The MSFT backtest for EVO_WEBIDEA_v83 failed catastrophically with a zero percent win rate and a
negative Sharpe of -1.35, indicating a regime where the strategy logic is fundamentally

misaligned with current price action. With only three trades executed, the statistical sample

size is too small to draw definitive conclusions about strategy robustness, and the 18.90

percent maximum drawdown represents unacceptable risk exposure for institutional deployment. The
total loss of 16.81 percent suggests that entry signals were consistently mistimed or that the

stop-loss placement was overly aggressive relative to volatility. Immediate next steps involve
expanding the test horizon to at least one hundred trades and recalibrating entry thresholds

ADDITIONAL METRICS

CAGR -16.81%
Sortino Ratio -0.79
Turnover 5.39x
Total Trades 3

Initial Capital $9997.00
Final Capital $8321.41
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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.



