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ANALYST NOTE Hera local LLM

The EVO_GG1RSISNIP_v92 strategy on TSLA failed catastrophically, generating only a single losing

trade that wiped out capital and produced a negative Sharpe ratio. Such a small sample size

provides zero statistical confidence, making the observed loss an outlier rather than a systemic

flaw. The strategy lacks the robustness to handle the specific volatility and liquidity regime

of Tesla stock. Immediate action requires recalibrating entry filters or halting deployment

until a larger backtest sample proves viability.

ADDITIONAL METRICS

CAGR -3.15%

Sortino Ratio -0.05

Turnover 1.97x

Total Trades 1

Initial Capital $10000.00

Final Capital $9685.03
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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.


