
Strategy Comparison

Metric
Fast (5-day / 15-

day MA)
Medium (10-day / 30-

day MA)
Slow (20-day / 50-

day MA)

total_return +1.97% -0.06% -2.77%

cagr +0.99% -0.03% -1.40%

sharpe_ratio 0.55 -0.01 -0.81

sortino_ratio 0.52 -0.01 -0.71

max_drawdown +2.19% +2.54% +4.13%

num_trades 28 16 10

win_rate 46.4% 37.5% 20.0%

profit_factor 1.28 0.65 0.19
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