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Since Inception SET
Universe SET, mai CAGR 26.68% 7.94%
Concept Focus on good momentum, Standard Deviation 19.18% 12.03%
strong fundamental, MaxDD 17.65% 24.20%
under value and low risk CAGR/MaxDD 15114 0.3282
Buy Signal In top 10 rank Sharpe Ratio 13128 0.5357
Sell Signal Rank dropped %Win 42.73% -
Liquidity Screener Sufficient trading value Average Gain 16.37% -
Risk Management Diversification Average Loss 5.10% -
Protection None Average Holding Period 35 Days -
Absolute 4D Performance (Jan 2014 - Dec 2017)
Jan Feb Mar Apr May Jun Jul Aug Sep Oct Nov Dec YTD
2014
Absolute 4D -174% 307% 3.82% 150% -223% 4.03% _ 429% -396% 123% -416%
SET -135% 4.01% 384% 281% 006% 495% 112% 394% 154% -010% 0.62%
2015
Absolute 4D -4.43% - -0.60% - -114% 187% 361% - -217% -0.29%
SET 036% -511% 1.38% -201% 057% -428% -401% -242% 3.41% -253%
2016
Absolute 4D - 376% 139% -372% 3.70% -4.78% 4.20%
SET 101% 241% -022% 140% 145% 160% -421% 084% 097% 217%
2017
Absolute 4D 198% 291% - -3.84% -190% 124% 0.13% 2.38% 045%
SET 223% -113% 100% -056% -0.30% 0.84% 009% 254% 353% 288% -139% 332%
Absolute 4D Performance (Jan 2014 - Dec 2017)
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Disclaimer : The information contained in the reports within this document is intended for informational purposes only. While the information and statistics within this document are believed to be complete
and accurate, we cannot guarantee their completeness or accuracy. As past performance does not guarantee future results, these results may have no bearing on, and may not be indicative of, any individual
returns realized through participation in this or any other investment.
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CAGR (Compound Annual Growth Rate) wacouunuasdeduuunudu (Goundod)

Standard Deviation ADIUWUWOUYDIWatdULNU

MaxDD (Maximum Drawdown) %ladiwosanacasuinigalasifisuoinyasiwesagoganaustn (Goliosdod)

CAGR/MaxDD das1dounuauIsnlumsasionaceulnuiaasdotdonouideogoqa
no1otadu (Bouindod)

Sharpe Ratio Sas1d0ugavwacauLNUgoUIiUDINMSadNulUFUNSWINUSIADINAD LAY
doaWAUNOU (Foundod)

%Win [omanosmilsdomsinsa 1 aso

%Loss [omafo:vianudamsinsa 1 aso

Average Gain Mladgyoonarmlsdonisinsa 1 Ao

Average Loss Mladgyoonavianudomsinsa 1 asy

Average Holding Period Souduadslumsiiosuudasdo

NAV (Net Asset Value) yaswasa tu alanaikis

Equity Curve NSIKLEQVNafiInaSaNISaINUELEIV10aN
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