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Since Inception SET

Universe SET, mai CAGR 30.78% 7.94%
Concept Trend following Standard Deviation 17.83% 12.03%
Buy Signal Uptrend stocks MaxDD 19.22% 24.20%
Sell Signal Downtrend stocks CAGR/MaxDD 1.6018 0.3282
Liquidity Screener Sufficient trading value Sharpe Ratio 1.6426 0.5357
Risk Management 5% port for each signal %Win 42.42% -
Protection Stop loss Average Gain 24.36% -
Average Loss 8.33% =

Average Holding Period 28 Days -

Stock on Fire Performance (Jan 2014 - Dec 2017)

Jan Feb Mar Apr May Jun Jul Aug Sep Oct Nov Dec YTD

2014

StockonFire  -021% 070% -021% 188% -130% |1468% 391% -441%
SET -135% 401% 384% 281% 006% 495% 112% 394% 154% -010% 062%
2015

Stock on Fire 205% -295% |688% -108% -410% O031% 477% -259% -244%
SET 0.36% 138% -201% 057% -428% -401% -242% 341% -253%
2016

StockonFire  019% -362% 234% -161% NSOI%N 363% 162% 1116% -047% |S4S% 4.65%
SET 101% 241% [|BBB% -022% 140% 145%

2017

StockonFire ~ 188% 003% 266% -165% 031% -011% -161% 350% |[126%)| 349% -029% -155%
SET 223% -113% 100% -056% -030% 084% 009% 254% 353% 288% -139% 3.32%

160% -421% 084% 097% 217% -

Stock on Fire 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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