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BACKTEST REPORT

Backtest #38087 - BAT/USD - BAT/USD - TS-Momentum Crypto (24/7) (auto)
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ANALYST NOTE Hera local LLM

The TS-Momentum strategy on BAT/USD failed catastrophically, registering a -29.08% ROI and zero
winning trades in a sample of only three executions. The Sharpe ratio of -1.67 and a 37.71%
maximum drawdown indicate severe underperformance relative to risk, suggesting the momentum
logic is completely out of phase with current market microstructure. Such a tiny dataset

provides zero statistical confidence, rendering any observed pattern indistinguishable from

random noise or a single outlier event. Immediate next steps require parameter optimization or a
complete pivot to a different time horizon before real capital is deployed.

ADDITIONAL METRICS

CAGR -29.08%
Sortino Ratio -0.83
Turnover 4.95x
Total Trades 3

Initial Capital $10000.00
Final Capital $7092.43

Generated 2026-08-30T08:17:45Z - latinostrading.com

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.



