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BACKTEST REPORT

Backtest #44990 - DEC - DEC - GG4_Bollinger_Squeeze (auto)

ROI Sharpe Win Rate Max Drawdown

-1.36% 0.07 66.7% -16.99%
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ANALYST NOTE Hera local LLM

The DEC Bollinger Squeeze backtest reveals severe undercapitalization with only three trades
generating a negative ROI of 1.36% and a razor-thin Sharpe ratio of 0.07. A 66.7% win rate
appears statistically insignificant given the minimal trade count, while the 16.99% drawdown
indicates high volatility exposure relative to the sample size. The strategy likely failed to
capture sufficient alpha due to the narrow dataset, making the performance metrics unreliable
for live deployment. Before retesting, you must increase the simulation timeframe or adjust
entry thresholds to generate a statistically valid sample of at least fifty trades.

ADDITIONAL METRICS

CAGR -1.36%
Sortino Ratio 0.04
Turnover 5.69x
Total Trades 3

Initial Capital $10000.00
Final Capital $9867.01
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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.



