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Backtest #9209 - XTZ/USD - XTZ/USD - GG7_Williams_Oversold (auto)
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The strategy failed catastrophically with a zero percent win rate and a forty percent drawdown,
rendering the negative Sharpe ratio of one point four entirely expected. With only three trades,
the sample size is statistically insignificant, meaning the results reflect noise rather than a
robust edge. The capital erosion to six thousand five hundred dollars indicates a fundamental
flaw in signal generation or execution logic that needs immediate investigation. Rather than
tweaking parameters, the next step must be to audit the raw signal inputs against historical
price action to identify why no profitable entries were ever triggered.

ADDITIONAL METRICS

CAGR -34.76%
Sortino Ratio -0.69
Turnover 4.44x
Total Trades 3

Initial Capital $9997.00
Final Capital $6524.13
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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.



