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ROI

+23.06%

Sharpe
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ANALYST NOTE Hera local LLM

The EVO_GG1RSISNIP_v1397 backtest on MSFT shows a 23.06% ROI with a 1.19 Sharpe ratio, yet the

50% win rate and 14.24% drawdown mask a critical flaw: only two trades occurred. With such a

minimal sample size, statistical significance is absent, making the performance metrics

unreliable and prone to overfitting. The strategy likely failed to capture broader market

dynamics or lacked sufficient filtering to avoid excessive false signals. The next step must be

to re-run the backtest with adjusted parameters on a larger dataset to validate robustness

before any live deployment.

ADDITIONAL METRICS

CAGR 23.06%

Sortino Ratio 1.09

Turnover 4.08x

Total Trades 2

Initial Capital $10000.00

Final Capital $12310.11
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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.


