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Backtest #7785 - SUSHI/USD - SUSHI/USD - GG7_Williams_Oversold (auto)
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This backtest is a catastrophic failure with zero statistical validity, evidenced by the 0% win

rate and a -40.97% ROI on a sample of only two trades. The -1.99 Sharpe ratio and 44.36% max
drawdown indicate severe tail risk and a strategy that is structurally misaligned with

SUSHI/USD's price action. With such a minuscule sample size, you cannot distinguish signal from
noise, making the negative performance metrics unreliable for any predictive inference. The
immediate next step is to discard this specific parameter set and expand the backtest window to
capture a larger dataset for meaningful statistical significance.

ADDITIONAL METRICS

CAGR -40.97%
Sortino Ratio -1.02
Turnover 3.00x
Total Trades 2

Initial Capital $10000.00
Final Capital $5902.92
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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.



