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Hit N’ Run
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Since Inception SET100
Universe SET100 CAGR 13.95% 7.26%
Concept Trend following & Mean reversion Standard Deviation 7.63% 1361%
Buy Signal Price correction on uptrend MaxDD 4.96% 28.06%
Sell Signal Price rebound CAGR/MaxDD 2.8148 0.2588
Liquidity Screener High trading value Sharpe Ratio 16313 0.4234
Risk Management 20% port for each signal %Win 73.27% -
Protection Time limit and hard stop Average Gain 3.69% -
Average Loss 3.27% =
Average Holding Period 10 Days -
Hit N'Run Performance (Jan 2014 - Dec 2017)
Jan Feb Mar Apr May Jun Jul Aug Sep Oct Nov Dec YTD
2014
Hit N' Run 009% 257% 244% 138% -134% 0.75% -066% - 279% 009% 167% 1.60%
SET100 -135% 4.13% 4.02% 268% -0.56% 106% 396% 136% -048% 137%
2015
Hit N' Run 0.29% 4.35% -145% 066% -152% 042% -187% 071% 024% -012% 164% 171%
SET100 -0.16% -478% 103% -212% 043% -444% -462% -356% 3.66% -3.27%
2016
Hit N' Run -055% 360% 341% -021% 327% 376% 194% 116% -011% 237% 002% 1.16%
SET100 110% 2.88% -115% 2.32% 0.84% 179% -444% -006% 084% 230%
2017
Hit N' Run 264% 135% 0.14% 024% -108% -234% -024% 244% 213% 323% 232% -033%
SET100 206% -069% 166% -029% -055% 0.71% 041% 3.04% 355% 280% -107% 4.14%
Hit N'Run 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) waciouunuasdeduuunudu (Gou1ndod)

Standard Deviation ADIUWUWOUYDIWatdULNU

MaxDD (Maximum Drawdown) %ljasmasanaaasuinngalasiisuoinyasinwesagoaanoust (Botoadod)

CAGR/MaxDD das1dounoiuauisnlumsasionaceulnuiaasdotdonouidevgoqa
Ao1otadu (ouindod)

Sharpe Ratio S5 1doUoONacaUINUEIUIAUDINMSAINUIUFUNSWENUSIAOINADIUIAED
donWAUNOU (FouINdod)

%Win [omano:ilsdomsinsa 1 ado

%Loss [omafo:vianudomsinsa 1 aso

Average Gain Aladsuoowamlsdomsinsa 1 ASo

Average Loss Mladgyoonavianudomsinsa 1 aso

Average Holding Period SoudunaslumsioRuudado

NAV (Net Asset Value) yaswasa tu walaaikis

Equity Curve NSIKLEQVYAAINDSENISAaVNUEILEI010a)
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