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The negative thirty-two point seven percent return and zero percent win rate across four trades
indicate a complete failure of the RSI signal logic. A Sharpe ratio of negative one point one
three confirms that downside volatility consistently outweighed any potential gains. With only
four data points, the sample size is statistically insignificant, meaning these results likely

reflect noise rather than a persistent structural flaw in the model. The nearly forty-six

percent maximum drawdown further highlights severe risk management deficiencies during this
period. The immediate next step is to conduct a rigorous out-of-sample validation on a much
larger dataset to determine if the strategy possesses any viable edge before further refinement.

ADDITIONAL METRICS

CAGR -32.73%
Sortino Ratio -0.58
Turnover 7.08x
Total Trades 4

Initial Capital $9997.00
Final Capital $6727.47

Generated 2026-08-31T05:50:47Z - latinostrading.com

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.



