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The strategy generated an 11.62% loss with a negative Sharpe ratio of 0.45, indicating poor

risk-adjusted performance. A win rate of just 33.3% suggests the entry logic lacks sufficient

edge, while the 21.75% max drawdown highlights significant downside exposure. With only three

total trades, the sample size is statistically insignificant, making these results unreliable

for predicting future behavior. The primary failure is the lack of consistent profitability and

high volatility relative to returns. The next step is to increase the trade sample size by

testing the strategy over a longer historical period before considering any parameter

adjustments.

ADDITIONAL METRICS

CAGR -11.62%

Sortino Ratio -0.40

Turnover 5.88x

Total Trades 3

Initial Capital $9997.00

Final Capital $8840.31
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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.


