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ANALYST NOTE Hera local LLM

The 100% win rate on just two trades is a statistical artifact, not evidence of skill, given the
negligible sample size. The 41.20% ROl and 1.21 Sharpe ratio are meaningless without hundreds of
trades to establish significance. The 32.83% max drawdown is alarming for such a short run,
suggesting severe volatility or poor stop-loss execution that could destroy capital quickly.

This strategy lacks robustness and is likely overfit to noise. The only valid next step is to

run a Monte Carlo simulation with at least 1,000 synthetic paths to test strategy resilience.

ADDITIONAL METRICS

CAGR 41.20%
Sortino Ratio 0.94
Turnover 4.92x
Total Trades 2

Initial Capital $10000.00
Final Capital $14124.38
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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.



