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Backtest #53592 - AAVE/USD - AAVE/USD - TS-Momentum Crypto (24/7) (auto)
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The AAVE/USD backtest shows a 100% win rate driven by a single trade, rendering the 6.78% ROI
statistically insignificant and the 0.47 Sharpe ratio unreliable due to severe sample bias.

While the strategy captured a profitable move, the lack of trade frequency fails to validate

risk parameters or confirm robustness against market noise. A maximum drawdown of 10.67% on one
position highlights extreme exposure that would likely degrade quickly in a volatile regime. The

next step is to run a walk-forward analysis with tighter stop-loss logic to ensure the strategy

can sustain profitability beyond a single outlier event.

ADDITIONAL METRICS

CAGR 6.78%
Sortino Ratio 0.23
Turnover 2.07x
Total Trades 1

Initial Capital $10000.00
Final Capital $10681.46
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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.



