LATINOS TRADING

BACKTEST REPORT

Backtest #48504 - FSUN - FSUN - GG3_MACD_Momentum (auto)
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ANALYST NOTE Hera local LLM

The FSUN GG3_MACD_Momentum backtest failed catastrophically with zero winning trades and a
negative Sharpe ratio, indicating severe overfitting to a tiny sample of three transactions.

Such limited data volume renders any statistical significance meaningless, as the strategy

cannot reliably distinguish between random noise and genuine alpha. The 17.91% drawdown suggests
the momentum logic lacks adequate volatility filters for this specific asset's regime. Immediate

action requires expanding the sample size through a longer lookback period before deploying live
capital.

ADDITIONAL METRICS

CAGR -10.56%
Sortino Ratio -0.46
Turnover 5.64x
Total Trades 3

Initial Capital $10000.00
Final Capital $8946.20
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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.



