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Backtest #50745 - VLTO - VLTO - GG7_Williams_Oversold (auto)
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ANALYST NOTE Hera local LLM

The Williams %R oversold strategy on VLTO underperformed significantly, delivering a negative
ROI and a negative Sharpe ratio. With only two trades executed, the sample size is statistically
insufficient to validate the logic or assess regime robustness. The 50% win rate offers no edge,
and the 14.82% drawdown suggests poor risk-adjusted performance during this specific period.
Consequently, these results reflect noise rather than a reliable alpha signal that can be
deployed. The next step is to expand the test window to capture more market cycles and validate
if oversold conditions are truly exploitable in this sector.

ADDITIONAL METRICS

CAGR -9.46%
Sortino Ratio -0.38
Turnover 3.68x
Total Trades 2

Initial Capital $10000.00
Final Capital $9056.38
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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.



