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The strategy failed catastrophically with zero wins and a fifteen percent drawdown on a single
trade, rendering all risk-adjusted metrics meaningless due to insufficient sample size. This
result provides no statistical confidence in the EVO logic, as one observation cannot establish
edge or predict future performance. The negative Sharpe ratio confirms the trade direction was
incorrect, but the data lacks the volume needed to diagnose whether the error was structural or
random. A concrete next step is to expand the backtest window to include at least fifty trades
to generate actionable statistical significance before considering deployment.

ADDITIONAL METRICS

CAGR -3.15%
Sortino Ratio -0.05
Turnover 1.97x
Total Trades 1

Initial Capital $10000.00
Final Capital $9685.03
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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.



