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BACKTEST REPORT

Backtest #52562 - RDN - EVO_GGI1RSISNIP_v1212
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ANALYST NOTE Hera local LLM

The EVO_GG1RSISNIP_v1212 strategy failed catastrophically on RDN with a zero percent win rate
across only three trades, rendering the Sharpe ratio of negative 0.31 statistically meaningless.

A fourteen point eight percent drawdown on such a tiny sample size offers no confidence in the
model's robustness and suggests a severe overfitting or parameter mismatch issue. The near-total
equity erosion of nearly six percent confirms that the current signal logic is fundamentally

broken for this asset. Immediate action requires halting live deployment and re-running a
parameter sweep on a longer historical dataset to identify a viable regime.

ADDITIONAL METRICS

CAGR -5.59%
Sortino Ratio -0.25
Turnover 5.88x
Total Trades 3

Initial Capital $10000.00
Final Capital $9440.84
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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.



