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BACKTEST REPORT

Backtest #56903 - DOGE/USD - DOGE/USD - GG3_MACD_Momentum (auto)
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ANALYST NOTE Hera local LLM

The GG3_MACD_Momentum strategy on DOGE/USD failed catastrophically, losing 13.68% capital with
zero winning trades and a maximum drawdown of 20.78%. With only two trades executed, the sample
size is statistically insignificant, rendering the negative Sharpe ratio of -0.83 unreliable for

any forward-looking assessment. The strategy clearly lacks robustness against recent DOGE

volatility, as it generated no profitable signals during the simulation period. We must

immediately reject this parameter set and recalibrate the momentum thresholds or pivot to a
trend-following approach with wider filters.

ADDITIONAL METRICS

CAGR -13.68%
Sortino Ratio -0.41
Turnover 3.66x
Total Trades 2

Initial Capital $10000.00
Final Capital $8631.86
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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.



