LATINOS TRADING

BACKTEST REPORT

Backtest #55155 - SKY/USD - SKY/USD - GG5_Stochastic_Oversold (auto)

ROI Sharpe Win Rate

+6.56% 0.40 50.0%

EQUITY CURVE 202 sessions - starting at $9997.00

Max Drawdown

-29.08%

$14953

$13541

$12129

ANALYST NOTE

The SKY/USD backtest shows a marginal 6.56% gain but suffers from severe statistical
unreliability due to only two trades. A win rate of exactly 50% and a Sharpe ratio of 0.40
indicate that the stochastic oversold logic fails to capture sufficient risk-adjusted alpha. The
29% drawdown reveals excessive volatility exposure for a sample this small, rendering the
strategy statistically insignificant. We must expand the sample size by running a walk-forward
analysis to validate robustness before live deployment.

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.
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