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BACKTEST REPORT

Backtest #55416 - SOL/USD - SOL/USD - GG5_Stochastic_Oversold (auto)
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ANALYST NOTE Hera local LLM

The GG5 Stochastic Oversold strategy on SOL/USD generated severe losses with zero winning
trades, indicating a fundamental flaw in the signal logic for this asset. Such a catastrophic
-45.15% return on a minimal sample of four trades lacks any statistical significance and exposes
the portfolio to extreme drawdown risks. The strategy failed to capture any alpha while exposing
capital to high volatility without effective filtering or position sizing controls. Immediate

action requires pausing deployment and re-evaluating entry thresholds against current market
microstructure before attempting any parameter optimization.

ADDITIONAL METRICS

CAGR -45.15%
Sortino Ratio -1.51
Turnover 5.31x
Total Trades 4

Initial Capital $9997.00
Final Capital $5486.48
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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.



