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The strategy failed catastrophically, generating a negative seventeen percent return and zero
wins across only three trades. With such a tiny sample size, the negative Sharpe ratio offers no
statistical confidence, indicating pure noise rather than structural edge. The thirty-three

percent drawdown confirms severe risk management failure, as the system lacked effective
stop-losses or position sizing controls. The next step is to discard this logic entirely and
re-optimize entry filters to ensure a minimum of one hundred trades before evaluating
performance.

ADDITIONAL METRICS

CAGR -17.50%
Sortino Ratio -0.56
Turnover 5.61x
Total Trades 3

Initial Capital $10000.00
Final Capital $8249.99
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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.



