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Backtest #8323  ·  AII  ·  AII · GG3_MACD_Momentum (auto)

ROI

+2.39%

Sharpe

0.25

Win Rate

33.3%

Max Drawdown

-20.39%

EQUITY CURVE 202 sessions  ·  starting at $10000.00

$8229

$8756

$9283

$9810

$10337

ANALYST NOTE Hera local LLM

The strategy generated a marginal ROI of 2.39% despite a severe 20.39% max drawdown, indicating

extreme capital inefficiency. A win rate of 33.3% with only three trades offers zero statistical

confidence, rendering the results indistinguishable from random noise. The subpar Sharpe ratio

of 0.25 confirms that risk-adjusted returns are negligible compared to the downside volatility.

Future iterations require expanding the sample size to reduce variance and tightening

stop-losses to mitigate the catastrophic drawdown.

ADDITIONAL METRICS

CAGR 2.39%

Sortino Ratio 0.19

Turnover 5.72x

Total Trades 3

Initial Capital $10000.00

Final Capital $10241.64

Generated 2026-08-14T16:27:24Z  ·  latinostrading.com

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.


