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Backtest #45955 - VOXR - EVO_GG1RSISNIP_v2
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The EVO_GG1RSISNIP_v2 strategy on VOXR failed decisively, delivering a -32.73% ROl and a -1.13
Sharpe ratio with a 0% win rate. The maximum drawdown of 45.89% indicates severe downside
exposure, while the negative returns confirm the signal logic generated pure friction rather

than alpha. Statistical confidence is nonexistent with only four trades, making any performance
metrics meaningless for future prediction. The next step is to abandon this configuration and
re-optimize entry filters to target higher probability setups before risking further capital.

ADDITIONAL METRICS

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

Initial Capital $9997.00
Final Capital $6727.47
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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.



