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Backtest #53878  ·  UNI/USD  ·  UNI/USD · TS-Momentum Crypto (24/7) (auto)

ROI

-22.93%

Sharpe

-0.83
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ANALYST NOTE Hera local LLM

The UNI/USD TS-Momentum strategy failed to generate alpha, delivering a -22.93% ROI with a

Sharpe ratio of -0.83. A mere 4 trades provide insufficient statistical confidence to validate

any edge, while the 37.56% drawdown indicates severe risk exposure. The strategy lacks

robustness, suffering a 75% loss rate on executed positions during this specific market regime.

We must reduce position sizing and implement tighter volatility filters before retesting this

configuration.

ADDITIONAL METRICS

CAGR -22.93%

Sortino Ratio -0.54

Turnover 6.45x

Total Trades 4

Initial Capital $9997.00

Final Capital $7709.69
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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.


