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Backtest #55412  ·  SNDX  ·  SNDX ·  Zen Mean Reversion (auto)

ROI

-14.22%

Sharpe
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ANALYST NOTE Hera local LLM

The Zen Mean Reversion strategy failed on SNDX, posting a -14.22% return with a zero win rate

and a catastrophic 22.65% drawdown. With only two trades executed, the statistical sample is too

small to draw valid conclusions about regime robustness. The negative Sharpe ratio of -0.65

indicates a strategy that lost money per unit of risk, likely due to poor entry timing in a

trending market. Reversal logic is dangerous here without a trend filter to avoid catching a

falling knife. The immediate next step is to run a backtest with an ADX trend filter to exclude

low-volatility periods.

ADDITIONAL METRICS

CAGR -14.22%

Sortino Ratio -0.44

Turnover 3.63x

Total Trades 2

Initial Capital $9997.00

Final Capital $8577.57
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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.


