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Backtest #52400 - WIF/USD - WIF/USD - TS-Momentum Crypto (24/7) (auto)
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The backtest reveals a catastrophic failure where the strategy executed a single losing trade,
resulting in a 20.65% drawdown and zero wins. A Sharpe ratio of -0.10 and a 0.0% win rate
indicate a non-viable approach under current market conditions. The sample size of one trade
provides no statistical confidence to validate or reject the underlying logic. Immediate
recalibration of entry filters or a complete strategy overhaul is required before re-deployment.
This analysis highlights the critical importance of robustness testing before live capital
exposure.

ADDITIONAL METRICS

CAGR -6.33%
Sortino Ratio -0.07
Turnover 2.97x
Total Trades 1

Initial Capital $10000.00
Final Capital $9578.16
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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.



