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ALGO TRADING



ALGORITHMIC TRADING Whatis it?

“A system that will send huy/
sell orders automatically”

Benefits of Algo Trading




ALGORITHMIC TRADING itis not...

Algo Trading # High Frequency Trading

Algo Trading # Technical

Algo Trading # Speculating

Algo Trading # Black Box
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SCREENING & SCORING Process 1/4

screening
can help investor to focus on underlying stocks that
meet filter criteria.

m Y Screening _ Qualified
Stocks Stocks

| { Escoring

scoring
Table
scoring
can rank all or qualified stocks bhased
on criteria and weight factors.




SIGNAL GENERATING Process 2/4

Technical Candlestick &
Indicator Chart Pattern




MONEY MANAGEMENT Process 3/4

“Trading IS not to avoid losses
but to avoid large losses.”

We can set stop loss to every single trade hy
1. Fixed Stop
. Trailing Stop
. Indicator Stop
. Ghart Stop
. Time Stop




ORDER EXECUTION Process 4/4

Once signal occurs, order will
be placed automatically to SET!

In order to minimize slippage cost, we can use
1. Iceherg

2. TNAP
3. WWAP
4. Other customized algorithm




ALGO TRADING ECOSYSTEM
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MODEL VARIETY

Value Growth
Hit N’ Run
Stock Booster Ahsolute 4D
Mean Growth Hunter

Reversion
Momentum

Sector Rotation Stock on Fire
Tide Hunter Bright Infinite
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WONDERFUL COMPANY

Ross Stores, Inc.
NASDAQROST
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Jitta Score
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Jitta Ranking

Jitta Ranking Ao N1SIndUAUNULNAINUINEAMIUKANNAS
"adnulussNINAlUSIANIKUzAU" TngAIUrUYIN Jitta Score
Ia: Jitta Line vourulJuran

United States
MNASDAD |, Nvar

USANA Health Scien Rolins, InC Paychex,

Novo Nordisk A/S (A Taro Pharmaceutical | Accenture Plc



Jitta Ranking vs Local Index

Thailand

Vietham

Top30 S&P500 Top30 SET50 Top 30 -

2009 46.55% 23.45% | 80.53%
2010 22.72% 12.78% | 58.41%
2011 4.45% 0% 4.28%
2012 12.24% 13.41% 67.7%
2013 52.07% 29.60% 1.27%
2014 16.33% 11.39% | 23.59%
2015 -0.46%  -0.73% 3.23%
2016 13.35%  9.54% 30.49%

CAGR 19.68%

12.02% | 30.54%

64.54%

47.52%

0.62

63.32%

-0.43%

51.32%

-18.73%

18.60%

121.16%
-13.74%
-36.45%
34.40%
50.25%
17.78%
20.37%

36.73%

21.49%

56.77%

-2.04%

-27.47%

17.69%

21.97%

8.12%

6.12%

14.82%




Jitta Ranking vs Local Index

Hang

2009 91.57% 52.02% = 80.02% 64.49% 35.28%  19.04%

2010 36.43%  5.32% 5.87% 10.09% 17.42% -3.01%
2011 -29.56% -19.97% @ -22.74% -17.04% -12.23% -17.34
2012 16.81% 22.91% « 28.85% 19.68% 29.77%  22.94%
2013 4.60% 2.87% 19.44% 0.01% 4418%  56.72%
2014 13.27%  1.28% 6.04% 6.24% 16.97% 7.12%

2015 6.27%  -7.16% -3.07% -14.34% 19.64% 9.07

2016 4.5% 0.39% 16.51% -0.07%  -0.66% 0.42%




Forward test

JITTA
TOP 20

JITTA INVESTMENT RETURN OF 2017 +
( wisunisunu SET 50 / SET 100)

sweo. B S oam
1. TP $50.25 --%
2. LHBANK 81.72 %
T””* 3. TIsco $60.25 %
L 74 mias AVERAGE GAIN
. 5, K 817.7 -% 0.00%
e 6. TCAP Bad -%
7. SWC $39.25 --%
8. QH 82.58 %
9. TV 8405 -3 AVERAGE GAIN
10. PREB 8135 % 0.00%
1", W 8625 --%
12. SN 833 -%
13. FE 81395 %
14. SYNTEC 8s5.2 %
15,  SMPC 8157 --%

http://library.jitta.com/ranking
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L 0ss Chance

Price Loss Chance 21.22% 6 B 70
$200.97 | 15.6% Above Jitta Line ATTA SCORE

JITTA UNE JITTA SCORE
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AWFUL COMPANIES

WONDERFUL COMPANIES
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ABSOLUTE 4D




WHAT IS ABSOLUTE 4D2

FUNDAMENTAL

TOTAL

RISK SCORE VALUATION

Jitta Loss Chance,
Volatility

Jitaline, PE PB

MOMENTUM

% Return




CPN

valuation




PROCESS OF ABSOLUTE 4D

Bl Profitability & Liguidity Screen | 4D Scoring
2 Buy Top10 Stocks and Sell Non-Top15

3 Daily Execution after 16:00




BACKTESTING RESULTS EQUITY CURVE

ABSOLUTE 4D
CAGR\36.0

2,150,000

1,700,000

1,250,000




BACKTESTING RESULTS

2014-2016 Absolute 4D

CAGR 36.0%
MaxDD 13.3%
Calmar 2.1
ToWWin 38.4%

Average Gain 16.2%

Average Loss -3.1%

STATISTICS

SET

1.8%
24.2%

0.62




STOGKS IN GURRENT PORTFOLIO PL

CPN
SPRC
SGP

AH
LHBANK
TOP
BCP
HANA
SCC
SYNTEC
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