LATINOS TRADING

BACKTEST REPORT

Backtest #55641 - AMZN - EVO_EVOEVOEVOE_v2161

ROI Sharpe Win Rate

-6.61% -0.47 33.3%

EQUITY CURVE 202 sessions - starting at $10000.00

Max Drawdown

-17.84%

$11370

$10863

$10356

ANALYST NOTE

The EVO_EVOEVOEVOE_v2161 backtest on AMZN failed catastrophically with a 33% win rate and a
-6.61% return, driven by a severe 17.84% drawdown. Such a small sample size of three trades

offers zero statistical confidence, rendering the -0.47 Sharpe ratio meaningless. The strategy

clearly lacks robustness against recent volatility, suggesting the logic is overfit or

fundamentally misaligned with current AMZN price action. Immediate next steps involve increasing
the backtest window to include more recent data and refining entry filters to reduce frequency.

Do not deploy this strategy live until it demonstrates statistical significance across a larger

trade history.

ADDITIONAL METRICS

CAGR -6.61%
Sortino Ratio -0.36
Turnover 5.90x
Total Trades 3

Initial Capital $10000.00
Final Capital $9341.62

Generated 2026-09-02T14:46:52Z - latinostrading.com

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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