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The results are candid: the CRV/USD Williams %R oversold strategy failed catastrophically. A
-30.72% ROI and -1.54 Sharpe ratio confirm that the asset's bearish regime overwhelmed the
mean-reversion logic. Statistically, four trades provide zero confidence; a 0% win rate suggests
the entry triggers consistently preceded further downside rather than reversals. The 34%
drawdown further indicates that the model lacked adequate downside protection during the
decline. A concrete next step is to reject this signal set entirely and retest with a
trend-following framework suited to CRV'’s prevailing liquidity conditions.

ADDITIONAL METRICS

CAGR -30.72%
Sortino Ratio -0.83
Turnover 6.08x
Total Trades 4

Initial Capital $9997.00
Final Capital $6929.82
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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.



