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ROI

-9.66%

Sharpe

-0.71

Win Rate

33.3%

Max Drawdown

-18.90%

EQUITY CURVE 202 sessions  ·  starting at $9997.00

$8456

$8948

$9441

$9933

$10426

ANALYST NOTE Hera local LLM

The strategy suffered a 9.66 percent loss with a negative Sharpe ratio of 0.71 and an 18.90

percent maximum drawdown. Only 33.3 percent of the three total trades resulted in a win, leaving

the final capital at $9036.55. Statistical confidence is nonexistent with such a tiny sample

size, making the current performance metrics unreliable for broader conclusions. The primary

failure is the lack of positive expected value per trade. Next, expand the backtesting period to

at least one hundred trades to establish a robust baseline before any further optimization.

ADDITIONAL METRICS

CAGR -9.66%

Sortino Ratio -0.40

Turnover 5.54x

Total Trades 3

Initial Capital $9997.00

Final Capital $9036.55
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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.


