LATINOS TRADING

BACKTEST REPORT

Backtest #6682 - BCH/USD - BCH/USD - TS-Momentum Crypto (24/7) (auto)
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This backtest for BCH/USD is a total failure, evidenced by a zero percent win rate and a
negative Sharpe ratio of -1.28. With only three trades executed, the sample size is

statistically insignificant, rendering the -15.57% ROI and 18.04% drawdown meaningless for any
real-world application. The strategy failed to identify even a single profitable entry,

indicating a broken signal generation logic that needs immediate debugging. To salvage this, you
must expand the backtest period to increase trade volume for statistical relevance and review
the entry criteria.

ADDITIONAL METRICS

CAGR -15.57%
Sortino Ratio -0.58
Turnover 5.45x
Total Trades 3

Initial Capital $9997.00
Final Capital $8443.11
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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.



