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Backtest #55897  ·  HAFC  ·  HAFC ·  Zen Mean Reversion (auto)
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ANALYST NOTE Hera local LLM

The Zen Mean Reversion strategy on HAFC failed to generate alpha, delivering a negative ROI and

a Sharpe ratio of -0.06 across only four trades. Such a minimal sample size renders the -1.22%

loss statistically insignificant and offers no reliable insight into strategy robustness. The

25% win rate and 7.44% maximum drawdown indicate a high-risk profile that is not sustainable for

institutional deployment. Consequently, we must expand the testing horizon to at least 500

trades before evaluating viability or adjusting parameters.

ADDITIONAL METRICS

CAGR -1.22%

Sortino Ratio -0.05

Turnover 8.05x

Total Trades 4

Initial Capital $9997.00

Final Capital $9878.13
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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.


