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Backtest #56900  ·  LINK/USD  ·  LINK/USD · GG3_MACD_Momentum (auto)
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ANALYST NOTE Hera local LLM

The GG3_MACD_Momentum strategy on LINK/USD failed completely, generating no profitable trades

and eroding 17.39% of initial capital within four executions. Such a small sample size renders

the Sharpe ratio of -0.89 statistically insignificant and offers no reliable insight into

long-term viability. The strategy likely suffered from overfitting or a severe regime mismatch,

as it cannot detect the true underlying mean reversion or trend characteristics of the asset. I

recommend expanding the backtest window and introducing volatility filters before any live

deployment to assess robustness.

ADDITIONAL METRICS

CAGR -17.39%

Sortino Ratio -0.58

Turnover 6.96x

Total Trades 4

Initial Capital $10000.00

Final Capital $8263.24
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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.


