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The strategy shows a perfect 100% win rate but this is statistically meaningless given only two
trades, creating a dangerously low-confidence signal. The 32.83% drawdown reveals significant
risk exposure that the high ROI masks, while the 1.19 Sharpe ratio indicates mediocre
risk-adjusted returns. This result likely stems from overfitting to a tiny sample rather than a
robust edge. The next step is to expand the backtest window and test against a larger dataset to
validate if these results are reproducible.

ADDITIONAL METRICS

CAGR 40.41%
Sortino Ratio 0.94
Turnover 4.91x
Total Trades 2

Initial Capital $10000.00
Final Capital $14045.34
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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.



