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BACKTEST REPORT

Backtest #49865 - TCBX - TCBX - GG7_Williams_Oversold (auto)
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ANALYST NOTE Hera local LLM

The TCBX strategy shows a promising 11.44% return, yet a mere two trades provide insufficient
statistical confidence to generalize performance. A 50% win rate paired with an 0.85 Sharpe

ratio suggests the approach is barely outperforming a coin flip without consistent edge. The
12.17% maximum drawdown indicates significant volatility risk that could erode gains in a
tightening market. Consequently, expanding the sample size through extended backtesting periods
or adjusting entry parameters is the critical next step before live deployment.

ADDITIONAL METRICS

CAGR 11.44%
Sortino Ratio 0.69
Turnover 4.01x
Total Trades 2

Initial Capital $10000.00
Final Capital $11147.83
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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.



