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The backtest reveals a catastrophic failure for META, with zero winning trades and a severe
33.28% drawdown. A win rate of 0% across only three trades indicates the strategy lacks
statistical significance and is likely overfitted to noise. The negative Sharpe ratio confirms

the strategy generated returns worse than cash, failing to capture meaningful alpha. Given the
tiny sample size, these metrics are unreliable predictors of future performance without further
data. The immediate next step is to audit the signal logic to ensure it isn't triggering on

false breakouts or anomalous volatility.

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.



