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Why Use Trailing Stops?
The Secret Behind Trailing Stop Efficiency



No One Can Always Predict The Future!



It’s Makes Trend Following Strategy Comes True



It’s a Backbone of Trend Following Funds



It’s a Backbone of Trend Following Funds



How Trailing Stop Works?
The Basic Mechanism of All Trailing Stops



Time-Series Momentum Anomaly



Time-Series Momentum Anomaly



The Many Faces of Trailing Stops

And More … (Maybe 1000+ Types)



The Basic Looks of Trailing Stop



Reward-To-Risk (Pay-Off) Controller



Thoughts on Trailing Stops
Some Tips & Tricks For Using Trailing Stops



Which One is The Best? : No One ...

It Depends On :

- Each Market Behaviors (Type & Parameter)

- Your Trading Style & Expect Performance

- Your Lifestyle & Daily Routine

- ...



Whipsaws is NORMAL … Bet Small!!

70% of All Trades
Will be Whipsaws!



Losses is Beautiful … If You Handle It!



Don’t Forget Fail-Safe Entry Stop!!



Resources & References

Market Guru Forecast Statistics : 

https://www.cxoadvisory.com/gurus/

CTA Performance : 

https://www.barclayhedge.com/research/indices/cta/sub/cta.html

Time-Series or Absolute Momentum : 

http://quantpedia.com/screener/Details/118

Some Basic Trailing Stop Types : http://mangmaoclub.com/trailing-

stop/

Hybrid Time-Series Database : http://www.siamquant.com/hybrid-

database/
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