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Backtest #55911 - SFBS - SFBS - GG4_Bollinger_Squeeze (auto)
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The SFBS Bollinger Squeeze strategy failed catastrophically, recording zero winning trades and a
-46.93% return on just two executed orders. A maximum drawdown of 52.64% with a negative Sharpe
ratio of -0.92 indicates severe undercapitalization or a complete regime mismatch against the

asset's volatility. The statistical confidence is negligible given the sample size of two

trades, rendering any performance metrics meaningless for live deployment. Immediate action
requires pausing execution and re-evaluating entry filters or shifting to a more liquid

instrument to generate a statistically valid sample.

ADDITIONAL METRICS

CAGR -46.93%
Sortino Ratio -0.47
Turnover 3.44x
Total Trades 2

Initial Capital $10000.00
Final Capital $5306.92
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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.



