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The UNI/USD momentum strategy failed decisively, posting a negative 22.93% return with a Sharpe

ratio of -0.83. With only four trades and a 25% win rate, the sample size is statistically

insufficient to establish any meaningful confidence in the model's edge. The severe 37.56%

maximum drawdown highlights poor risk controls during adverse price action. Consequently, the

strategy lacks the robustness required for live deployment. The immediate next step is to expand

the historical dataset to at least a hundred trades to determine if the momentum signals possess

any genuine predictive power.

ADDITIONAL METRICS

CAGR -22.93%

Sortino Ratio -0.54

Turnover 6.45x

Total Trades 4

Initial Capital $9997.00

Final Capital $7709.69
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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.


