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ANALYST NOTE Hera local LLM

The GRT/USD TS-Momentum test failed catastrophically with zero winning trades and a 24.83%

drawdown, rendering the negative Sharpe ratio statistically meaningless due to only two

executions. This sample size is too small to validate momentum logic, suggesting the strategy

was simply unlucky rather than fundamentally flawed. The bot likely entered on false breakouts

or missed the entire trend, indicating a severe misalignment between signal thresholds and

current volatility. We must expand the sample by re-running a longer backtest or adjusting entry

filters before deploying live capital.

ADDITIONAL METRICS

CAGR -20.18%

Sortino Ratio -0.41

Turnover 3.59x

Total Trades 2

Initial Capital $10000.00

Final Capital $7982.47
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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.


