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ROI
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Sharpe
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The TS-Momentum strategy on SHIB/USD failed catastrophically, recording a -25.81% ROI and a

-1.45 Sharpe ratio, indicating severe underperformance against the risk-free rate. With only

three trades executed, the sample size is statistically insignificant, rendering the 33.3% win

rate and -27.20% drawdown unreliable indicators of future behavior. The extreme volatility

likely caused premature exits or missed entries, yet the lack of trades suggests the entry

conditions were too restrictive for this asset class. Do not deploy capital live based on this

data; instead, increase the simulation scope to at least 100 trades to validate the logic.

ADDITIONAL METRICS

CAGR -25.81%

Sortino Ratio -0.78

Turnover 4.77x

Total Trades 3

Initial Capital $9997.00

Final Capital $7421.44

Generated 2026-09-03T17:42:59Z  ·  latinostrading.com

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.


