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The backtest for PAXG/USD under the TS-Momentum strategy reveals a statistically insignificant

failure, driven by a mere three trades that generated an -8.85% ROI and a negative Sharpe ratio

of -0.79. A win rate of 33.3% and a maximum drawdown of nearly 20% indicate that the momentum

logic failed to capture trend direction or filter noise effectively during this specific sample

period. With such a limited trade count, the results lack statistical confidence to validate or

invalidate the strategy's core mechanics. The next step is to expand the lookback period or

adjust entry filters to increase trade frequency and gather a robust dataset before

re-evaluating performance.

ADDITIONAL METRICS

CAGR -8.85%

Sortino Ratio -0.42

Turnover 5.72x

Total Trades 3

Initial Capital $9997.00

Final Capital $9114.78
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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.


