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ANALYST NOTE Hera local LLM

The TS-Momentum Crypto strategy failed decisively on BTC/USD, generating zero winning trades and

losing 26.21% of capital. With only five trades executed, the results lack statistical

significance and do not support any confidence in the model's edge. The strategy likely suffered

from overfitting to low volatility periods or entering positions during strong downtrends. A

concrete next step is to increase the minimum trade duration or add a volatility filter to avoid

trading during range-bound markets. This approach will reduce signal frequency and prevent the

severe drawdown observed in the simulation.

ADDITIONAL METRICS

CAGR -26.21%

Sortino Ratio -1.13

Turnover 7.99x

Total Trades 5

Initial Capital $9997.00

Final Capital $7381.71
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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.


