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BACKTEST REPORT

Backtest #48843 - XTZ/USD - XTZ/USD - TS-Momentum Crypto (24/7) (auto)
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The XTZ/USD TS-Momentum backtest failed catastrophically with zero wins and a sharp ratio of
negative 1.40, indicating a severe strategy-flaw rather than mere market noise. Executing only
three trades suggests the strategy is too restrictive for current volatility, creating a sample

size that renders any performance metric statistically insignificant. The 39% drawdown confirms
that the momentum logic failed to identify entry points, leaving capital exposed during a sharp
price decline without stop-loss protection. We must widen the entry thresholds or add a volume
filter to avoid whipsaws, but only after stress-testing against a larger dataset to ensure
robustness. This approach will provide the statistical confidence needed to distinguish between

ADDITIONAL METRICS

CAGR -34.76%
Sortino Ratio -0.69
Turnover 4.44x
Total Trades 3

Initial Capital $9997.00
Final Capital $6524.13
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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.



