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Backtest #44215  ·  SKY/USD  ·  SKY/USD · GG5_Stochastic_Oversold (auto)

ROI

+6.56%

Sharpe

0.40

Win Rate

50.0%

Max Drawdown

-29.08%

EQUITY CURVE 202 sessions  ·  starting at $9997.00

$9305

$10717

$12129

$13541

$14953

ANALYST NOTE Hera local LLM

A 2-trade sample on SKY/USD renders the +6.56% ROI and 50% win rate statistically meaningless.

The 0.40 Sharpe ratio is weak, while the 29.08% max drawdown reveals severe downside risk that

far outweighs the modest gains. This extreme drawdown relative to profit indicates the

stochastic oversold signal likely caught volatile whipsaws rather than sustainable trends. The

current strategy lacks robust risk controls to protect capital during adverse moves. Next,

expand the test window to at least 100 trades and tighten stop-loss parameters to reduce

drawdown before any further evaluation.

ADDITIONAL METRICS

CAGR 6.56%

Sortino Ratio 0.34

Turnover 4.39x

Total Trades 2

Initial Capital $9997.00

Final Capital $10659.36
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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.


