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BACKTEST REPORT

Backtest #48669 - AVAX/USD - AVAX/USD - TS-Momentum Crypto (24/7) (auto)
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ANALYST NOTE Hera local LLM

The TS-Momentum strategy on AVAX/USD failed decisively, yielding a -31.90% return with a Sharpe
of -1.70 and only 25% winning trades. Such a narrow sample of four trades precludes any

statistical significance, and the 36.32% drawdown indicates excessive risk exposure during a
downturn. Momentum algorithms often lag in high-volatility crypto environments, causing

premature exits or oversized positions that amplify losses. We must reduce position sizing or
implement volatility filters before retesting this logic on other altcoins.

ADDITIONAL METRICS

CAGR -31.90%
Sortino Ratio -1.01
Turnover 5.94x
Total Trades 4

Initial Capital $9997.00
Final Capital $6810.17
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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.



