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The strategy generated an eleven percent return with a sixty-seven percent win rate, but the
three-trade sample size renders the Sharpe ratio of zero-point-eight-five statistically

meaningless. The eleven percent drawdown is manageable, yet it consumes nearly half the gross
profit, indicating poor risk-adjusted efficiency. You cannot validate alpha with only three data
points, so this result is anecdotal rather than robust evidence. Run a minimum of two hundred
trades across multiple market regimes to establish statistical significance before deploying
capital.

ADDITIONAL METRICS

CAGR 11.00%
Sortino Ratio 0.83
Turnover 6.24x
Total Trades 3

Initial Capital $9997.00
Final Capital $11102.89
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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.



