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ROI

+3.31%

Sharpe
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Win Rate
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The strategy yielded a modest ROI of +3.31%, but the Sharpe ratio of 0.33 indicates poor

risk-adjusted performance relative to the 9.71% max drawdown. The 33.3% win rate combined with

only three total trades renders these results statistically insignificant and highly unreliable

for decision-making. The tiny sample size fails to provide confidence in the strategy's edge,

suggesting the returns are likely due to random variance rather than skill. Immediate next steps

involve expanding the backtest period and increasing trade frequency to establish a robust data

set. Without more data, this signal remains speculative and unsuitable for capital allocation.

ADDITIONAL METRICS

CAGR 3.31%

Sortino Ratio 0.26

Turnover 5.84x

Total Trades 3

Initial Capital $9997.00

Final Capital $10334.44

Generated 2026-08-14T09:26:02Z  ·  latinostrading.com

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.


