LATINOS TRADING

BACKTEST REPORT

Backtest #50124 - ADA/USD - ADA/USD - TS-Momentum Crypto (24/7) (auto)

ROI Sharpe Win Rate Max Drawdown

-2.17% -0.07 50.0% -23.59%

EQUITY CURVE 122 sessions - starting at $10000.00

$10318

$9710

$9102

ANALYST NOTE

The ADA/USD momentum strategy produced a losing backtest with a -2.17% ROI and a negative Sharpe
ratio of -0.07, driven by a 23.59% maximum drawdown on a mere two trades. The 50% win rate is
statistically meaningless given the tiny sample size, offering zero confidence that the logic

will generalize to live markets. The strategy failed to capture sufficient upside while

incurring significant downside risk, indicating a flaw in the signal generation or risk

parameters. Before deploying any capital, the team must run a longer optimization period with

more data points to validate the robustness of the alpha.

ADDITIONAL METRICS

CAGR -3.17%
Sortino Ratio -0.04
Turnover 5.42x
Total Trades 2

Initial Capital $10000.00
Final Capital $9785.62
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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.
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