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BACKTEST REPORT

Backtest #57277 - AMZN - EVO_GGI1RSISNIP_v116
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ANALYST NOTE Hera local LLM

The EVO_GG1RSISNIP_v116 backtest on AMZN shows a severe breakdown with a -5.32% return and a
-17.84% drawdown driven by only three losing trades. A win rate of 33.3% and a negative Sharpe

of -0.36 indicate the strategy lacks statistical significance and fails to capture upside in

this environment. With such a tiny sample size, any observed alpha is indistinguishable from

noise and cannot be reliably extrapolated to live markets. The strategy needs immediate

parameter adjustment or a complete logic overhaul before risking capital on real positions.

ADDITIONAL METRICS

CAGR -5.32%
Sortino Ratio -0.28
Turnover 5.91x
Total Trades 3

Initial Capital $10000.00
Final Capital $9470.81
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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.



