LATINOS TRADING

BACKTEST REPORT

Backtest #46616 - META - EVO_GGI1RSISNIP_v311
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ANALYST NOTE Hera local LLM

The EVO_GG1RSISNIP_v311 strategy on META failed catastrophically with a 17.5% loss, zero wins,
and a 33% drawdown, suggesting the underlying signals are non-functional for this asset.

Statistical confidence in these results is low due to the minimal sample of three trades, yet

the negative Sharpe ratio of -0.85 confirms severe underperformance relative to the risk-free

rate. The capital erosion indicates a critical failure in entry logic or stop-loss placement

that must be addressed before redeployment. A mandatory recalibration of signal thresholds and a
re-run of the backtest with expanded historical data is required to validate any potential

viability.

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.



