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ANALYST NOTE Hera local LLM

The AVAX/USD TS-Momentum test failed catastrophically with a -31.9% loss and a Sharpe of -1.7,

indicating severe underperformance against the risk-free rate. Only four trades occurred,

rendering the 25% win rate statistically insignificant and the results highly volatile due to

the tiny sample size. Such extreme drawdowns suggest the momentum logic is misaligned with

current AVAX price action or market volatility regimes. I must exclude this parameter set from

live deployment until a longer backtest or adjusted entry filters validate its robustness. The

next step is to run a comparative backtest on a 100-trading-day window to isolate whether the

failure stems from strategy logic or insufficient data.

ADDITIONAL METRICS

CAGR -31.90%

Sortino Ratio -1.01

Turnover 5.94x

Total Trades 4

Initial Capital $9997.00

Final Capital $6810.17

Generated 2026-09-04T00:49:18Z  ·  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.


