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The backtest for META under EVO_GG1RSISNIP_v456 reveals a strategy that is statistically

unreliable, evidenced by a mere three trades and a severe -21.75% drawdown. The negative Sharpe

ratio of -0.45 confirms that risk-adjusted returns are fundamentally flawed, likely due to

overfitting on such a small sample size. While the entry logic may have captured volatility, the

inability to maintain a winning edge suggests the parameters are misaligned with current market

microstructure. We must immediately broaden the testing window or adjust stop-loss mechanics to

prevent further capital erosion. Proceeding with live deployment is inadvisable until the model

demonstrates robustness across a significantly larger dataset.

ADDITIONAL METRICS

CAGR -11.62%

Sortino Ratio -0.40

Turnover 5.88x

Total Trades 3

Initial Capital $9997.00

Final Capital $8840.31
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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.


