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The strategy generated an 11.00% return with a 66.7% win rate, but the sample size of only three
trades renders the 0.85 Sharpe ratio statistically insignificant. While the 11.43% maximum
drawdown is moderate, such a small dataset fails to validate the consistency of the risk profile

or signal reliability. The results suggest potential directional edge in GOOGL, yet they lack

the robustness required for institutional deployment. You must extend the backtest to at least
fifty trades to establish meaningful statistical confidence before further evaluation.

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.



