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Backtest #7748 - PFS - PFS - GG4_Bollinger_Squeeze (auto)
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The PFS GG4 Bollinger Squeeze strategy yielded a ten-point-six percent return with a respectable
sixty-seven percent win rate and low drawdown. However, a Sharpe ratio of 0.92 and a mere three
trades severely limit statistical confidence in the edge. The small sample size introduces high
variance, making it impossible to distinguish skill from luck. One must expand the backtest

period or increase trade frequency to validate the signal robustness.

ADDITIONAL METRICS

CAGR 10.61%
Sortino Ratio 0.72
Turnover 5.96x
Total Trades 3

Initial Capital $9997.00
Final Capital $11064.48
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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.



