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ANALYST NOTE Hera local LLM

The EVO_EVOVELOCIT_v1515 backtest on MSFT failed catastrophically, losing 9.66% with a negative

Sharpe of -0.71. Only three trades were executed, which provides insufficient statistical power

to validate the strategy's logic or parameterization. The 18.90% drawdown indicates significant

volatility exposure that the current filters failed to mitigate. A single trade sample size

renders any performance metrics unreliable and prone to overfitting artifacts. The immediate

next step is to increase the simulation interval or expand the lookback period to gather

adequate trade data before deploying live capital.

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.


