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The backtest for AMZN under the EVO_EVOEVOE_v2106 strategy shows a net loss of -2.39% with a

negative Sharpe ratio of -0.12, indicating the strategy failed to generate risk-adjusted

returns. A win rate of 33.3% across only three trades is statistically insignificant, meaning

the observed drawdown of 17.43% could easily be noise rather than a structural flaw. With such a

minimal sample size, the data lacks the confidence to confirm any specific failure point in the

signal logic or execution. The most prudent next step is to execute a longer backtest on higher

frequency data to gather sufficient trade volume for robust statistical validation.

ADDITIONAL METRICS

CAGR -2.39%

Sortino Ratio -0.09

Turnover 5.94x

Total Trades 3

Initial Capital $10000.00

Final Capital $9763.47
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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.


