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Top 3 Systems to Fight Covic-19 Crisis Vs. SET Index
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CANSLIM Simplified — MATHSET Mineriini Trend Template — SET Index
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Condition Details

Backtesting Window - 01/01/1997 - 13/03/2020
Backtesting Restriction - BUNUBNEY 1 &N )
- dm91A1 Commission 0.15% (saudiaune 0.3%)

- Slippage
- @ ufunagns CANSLIM uag Minervini
Trend Template Anvua 1% Mvnsauas
el
- & uSunagns Mangmao ATH With
SETFilter invuail 25% wavnnudiuniuiig
Asdauayung
- Long Only

Filters - Asasvuiidayalisuysaiaan'ly se Watchlist
‘BADDATASTOCK’
- nsavdayanidanufawainaanela SQDataFilter(0)

Dataset - sdayanauiinisdiusaidindaya Corporate
Action sinvqnifinansevnusiasiaiiu (Dilution Effect)
a1 AsuannIs (Split Par) nsdseandtmunu (XR)
wiansiunalilulfu (Stock Dividend) “1a+ tilusiu

antiunsel nsaaffuwaliluduaa (Cash Dividend)
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3 dagdas:uumsavnu Wokh3nna Covic-19 u
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unaNuAE iUl Aaunaunivineu SiamQuant lavinmsdaidanszuunisanu 3 sluuuly
ARIAATARTTLLNTRINUAY SiamQuant AlphaSuite AlagnfigatinadI1 wintusunsanag
wWudingfnsalmutasegiacvgluade arvivdu Ingasudnnsluniell a.6. 1997 uas Ingéh
wantasinasluieil a.a. 2008 I WiladnuAu defida

1. szuun1saynu CANSLIM Simplified : qffa"tdqnaamumﬁﬂmmnnaqmﬁmsaamuuuu
CANSLIM aag William J. O'Neil ¢fifiauniiod@aiuauns “How Make Money in Stocks”
Taaiingu SiamQuant ethanusulsesvuuWvifianudaudiauavianuadasdodulu
aanavulnaunfotu

2. szuun15a9INU Minervini Trend Template : Gfo"lm"qnﬂamuu)ﬁmmmn Mark Minervini g
iauniloda "Trade Like a Stock Market Wizard" Tag'ldgadaiandauluidetiadadiugiu
Anauiatarioll wadoaelideanuiadasdofiulussazan

3. szuun13a9INU Mangmao ATH with SET Filter (MATHSET) : effmﬂuszunmsamuﬁqn
euws T3 luniloda “uavuinady” 1adaat e uNIBnNARY Haad SiamQuant deuatl a.a.
2015 uasfiamvanansafiazasnanauunuiwiianitaainlalaalitnail&auulad
Parameter uavaaundsiagiasn

TaawIn I TeNasAANNsiwtiufiaziiainnanauuny, aaANULELY LavaIusuaa
TRlvitRauqgdguasqiinasnunnau tlar1ingéd Covic-19 lueradundu!
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Cumulative Return

Drawdown (%)
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| CANSLIM Simplified — MATHSET Minervini Trend Template = SET Index

AN 1 : HAAAUULNURLAN (davuu - Cumulative Return) uagnisannaguadyamInasalndla
(davanv - Drawdown) 1av 3 gaganszuunisadnutlzauvisuduail SET Index



#1 CANSLIM Simplified : nagns Hybrid AUSuU
udvoultHu:AUOa1aKulng

NATIONAL BESTSELLER
OVER TWO MILLION COPIES SOLD!

Moneyin

Stocks::

A WINNING SYSTEM IN
GOOD TIMES OR BAD

WILLIAM J. O’NEIL

AW 1: wifeda How to Make Money in Stocks wiizutae William J. O'Neil

CANSLIM @awndanisasnuidonaunanuuwuy Hybrid Investing dognauainuazimeuwnslily
uilv&a How to Make Money in Stocks 1ag1 William J. O'Neil b{ﬁaﬁfoﬁmﬂms Investory Business
Daily (IBD) Taaluilaaifutiu CANSLIM daladifluwivuunmidazasinasnudadeielusedu
Tanuazludsanalnavaiaau 45 fuaug Avinly SiamQuant 1esaainagns CANSLIM 10
aglurnTAnszULNTAINUsEFUTan The Alpha Suite Wialiiaug Levinnsidaduaaiaviulng
Auasu!

SINFWUDVUUDIAQUUU CANSLIM Udv O'Neil

CANSLIM @aradnta (Acronym) 2asdiuilsiiddaysneglunisasnu 4 O'Neil tanainan'le
Aunugluuuanuduiusiaaiadud nnsifedgananiuduialuadalunaiauiiawsnn
(Greatest Stock Market Winners) Taafidnsaiflunagnguuuiudu o dediumudunis
vrd&aulmigevisa Hybrid Growth-Momentum Investing Strategy

2819 l5Ann duiasvuduurdanisasnuidnsunauwuy Hybrid Growth-Momentum
Investing Strategy fu'luild&iNvgnAaunu1nea O'Neil tfluauusn usunviazouals O'Neil 1a5uuse
ffuaalalunsitaauanunanntinanuseaudiviuluadfnvianaqvinu a1ty Jesse Livermore,



Richard Wyckoff, Bernard Baruch, Nicholas Darvas wialaawanizatnvfivain Jack Dreyfus v
faflugeaaniinnisnasnuuuy Mutual Funds Tuaaugiiudneas

59a1ana laNTaauAuua) CANSLIM anandnuadaddninugilaainnisainuaadin
adnuidonauNaEudsusadnaudeilaiiu tnagnidauazvinluianlalddadusianistadliag
lulsylaaudien donadnsuasiuddanagninisasnudelasuanudanluieniie uasnaradu
wsorfuaalalvitnasnunaiagaulminiulllsuldiiasumuduiad dutduias

uudAana@ANUDY CANSLIM ntKuzavaaradulng

CANSLIM dayasntiadotsznaulimadanss 7 Taalsznaylusn

C: Current Quarterly Earnings Growth finlsgmasavulasinaadgasadduinatioun wdia
Winudulesunaiaenduzasiinau IaasArviua i EPS YoY Growth > 25% n3adasinatfule
gavinlssaliulasungagatfiatviaudulasunanualninnin 25%

N: New Products, New Management, New Highs fin&afauailn, Auguinislni viasnaiu

vinaageanluni TnasAirualisnavuiusdasvinangesaaluigeninuas 52 dlanvivia 260 Fuii
WU

S: Supply and Demand of Shares fit5uausiu Free Float A laigotAulal lunagiifianusasnisda
vutluiludrununnn Taasiaannlsunanisdaaaiiuduninnii 50% uasilsunanisdaung
Taaads

L: Leader or Laggard {Hluwvjuinaaia defianuudeunsoilududusuraasansnnnssy ialuwd
favamamafiauaziugiu Teamsdivualijudasfidianuudennseguiusidansauiauduy
uluearagenin 90 Percentile

I: Institution Sponsorship ﬁﬂfnamuamﬂufﬁoﬁwam'ssi'uﬁuo'mﬁ Limnuaulauindu wesag
Lifidadiunsdariuaninainuaaniuigoiuly Taaluidisnazvinnsdansasamisviuiiaglu
SET100 eu 2hetaantiug (Lildsrannsaiuua Watchlist) tilagsainifluviunauiinasnusinliainu
gulalunaiajulne

M: Market Direction &nigaanataasiusadiiuanduiidadrurasanisvindls Taawasldnng
e usad SET Index Autdu Moving Average 200 Jutflun1sdansasuul Tinzasnainsiu
(Market Filter)

ati19'lsAanu Liasannisieaiaviuinatudailusaraidiidewaiul (Emerging Market) fiduiu
¥us1n31 1,000 usEnvinluunedauladeidutiuiilunisdansasingraauiiull neiuide
SiamQuant S9vinneaasdaunvidauluaan'ly Taawmsaiasuadivilsardiinea C (Current
Earning Growth) uag N (New High/New Management) 1vinifu

uNEie : Earnings Growth finlsanatlaraasiasiduinatnoinn wawiaudu 3-5 dnaumnin 1as
A ua T Annual EPS 3Yrs Growth > 25% wiadaswatdiuiauadnilsaariulu 3 dnruun
Taaalaunni 25%



Wamsnaaaus:uumsavnu CANSLIM Simplified
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CANSLIM Simplified System Vs. SET Index 1997-2020
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Drawdown (%)
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= CANSLIM Simplified = SET Index

AN 2 : MNLEAINSLALTATaINATA THATasenIvseuunNsaInu CANSLIM Simplified (\§ud
fien) uayaadl SET Index (L&u&sin)



Portfolio Metrics CANSLIM Simplified SET Index

Net Profit 4814% 67%
CAGR 18.87% 2.3%
MaxDD -36.84% -75.87%
Longest DD (Month) 30.57 122.33
CAR/MDD 0.51 0.03
Trade Metrics CANSLIM Simplified SET Index
No. of All Trade 623 -
Avg. Bar Held 100.30 -
% Win 27.77% -
Avg. Profit/Loss % 17.85% -
Max Consecutive Loss 52 -

M15197 2 : NTuFAIAEGAUAITTILANSAINU CANSLIM Simplified wagsifl SET Index

Taganananmsnagauiuasiulain ssuunnsasnuiuy CANSLIM Simplified 1 l6lvina
aauunutuunuifuxaniuiianiIaaaiulnaatsdaiaulussazad Iaaszuulalvinanauunu
NUEUNTI 18.87% latlsauiauduail SET Index 7 2.3% wviniiu

uanannfiua? adiesevluwduasanudavazwuinszuu CANSLIM Sliplified u leiaaiinnis
annanuadyarIwasnIWala (Drawdown) asuNnNgnaiis? -36.84% latlsauisududad SET
Index MAafiyRAIRARVNINFEAY -75.87% Turheingasutnnalull a.q. 1997

TaadmisulureBusuzasinadlifainia-19 lunaeiiu ssuy CANSLIM Simplified finns
annatuadyar1wainWala (Drawdown) Tuiufi 13 fiunau a.@. 2020 7517 -28.30% wwiniiu
diaFauAsuAudud SET Index 1513 -38.61% i1d9azaunsaviulaatiodaaudnaoniion
Tufeavaunsaiiaziandisananninadinisaifiiainaigadnasonionasaarnviuineleace
dataudnaoniloiuiasaiy



#2 Power up s:UU Trend Following agmisAaaq
asavalaa Mark Minervini

Learn the Strategy That Made Him
One of America’s Most Successful Stock Traders

TRADE LIKE A

STOCK MARKET]

HOW T0 ACHIEVE
SUPERPERFORMANCE
IN STOCKS IN
ANY MARKET

AW 4 : wiToda Trade Like a Stock Market Wizard wizulae Mark Minervini
Mark Minervini fufanilolugfiandnasainiauriusulntiinaigs Taaan l@TInuuIN1ens
Jirngvisduuusaaaiadamnaiinnvinn1sitassrsduuusiaiiu (Price Pattern) uad Stan
WeinStein wnisganudunisiaaisuanuudonnssuadiusiaziaya Relative Strength uad
William O’Neil in1add5uilsotinise&nannlvidunaans Trend Following

AISAQNSDVUUU Minervini Trend Template

Minervini na1313luniieda "Trade Like a Stock Market Wizard" 31n151agvindnls'lsgoaadumiu
Super Perfomance fuwssiaditndariuiiaglu Stage 7 “wsandodu” defdaluzhesuuas Stage 7
2 auuuIAA Stage Analysis fud19893131n Stan WeinStein Tmﬂqmﬁ’mnsaauuﬂﬁuﬁt‘?ﬂn'j'\
“Trend Template” ?‘faﬁLi“iau‘lmmumwd1ua10ﬁuﬁamﬂszaoﬂ’Lﬁ'ammsﬁmnsaaﬁuﬁ'mﬁoamﬂu
s Tinanduaseluaitiuiag

AW 5 Stage Analysis uuiaalunisiaseu
TaYulaaiInUAIAITLUI THNUITIAHY
Stage 3 vy 4 ehvnadeida

Stage Chart

Stage 1 - Consolidation (.fim)

Stage 2 - Accumulation (wn)

30-week MA

Stage 3 - Distribution (131)

Stage 1 Stage 4 - Capitulation (a8)




Trend Template

1. The current stock price is above both the 150-day (30-week) and the 200-day
(40-week) moving average price lines.

2. The 150-day moving average is above the 200-day moving average.

3. The 200-day moving average line is trending up for at least 1 month (preferably
4-5 months minimum in most cases).

4. The 50-day (10-week) moving average is above both the 150-day and 200-day
moving averages.

5. The current stock price is trading above the 50-day moving average.

6. The current stock price is at least 30 percent above its 52-week low. (Many of
the best selections will be 100 percent, 300 percent, or greater above their
52-week low before they emerge from a solid consolidation period and mount
a large scale advance.)

7. The current stock price is within at least 25 percent of its 52-week high (the
closer to a new high the better).

8. The relative strength ranking (as reported in /Investor’s Business Daily) is no
less than 70, and preferably in the 80s or 90s, which will generally be the case
with the better selections.

AW 6 : Minervini Trend Template annniluda "Trade Like a Stock Market Wizard"

uNENUAN 1: Minervini 1uuadaviouas Stan WeinStein uaz William O'Neil s 1miuinazan
naauTINAUIUTUUUINWLAIFIBITI5EAT7 SEPA (Specific Entry Point Analysis) usiiiavain
Minervini 13/aiin15a1vuasinsavilasuiiugiu lsaswaay i lvisiazkuni1sise 11in156a
nsavaeila e naiannia Trend Template 13igvag19i83a51

misdad1duiunudounsvdre Relative Strength

uanntRImnafincvgniiuinagilunisdansasiuinsaniolu Stage 2 uad2 Minervini f9'lel
sushansIaaduaNuudivunsvuadiualIstiaya Relative Strength annuurdauad William

O'Neil a6t Taeasid38n15A1uIuA Relative Strength fivd1vdsnnannntiv&a How to Make
Money in Stocks 1ael William O’Neil dotinsu

_ Close Price (Today) — Close Price (Prev. 250 P eriod) %
o Close Price (Prev. 250 P eriod)

ROC 100

uNWIaM 2 : William O'Neil 7272754771 Rate of Change 1 ©ua15a112a4 Relative Strength

TaaAdnsnsildaunlasuassian (Rate of Change) 2asruusasdrlunaunaaay (Watchlist)
fuaggmihnuauisududarinnsiaduduanuudounse Taua1 Relative Strength fuaggn
udavaglustuuuuasduduanndanarusanas (Percentile Scale) Taauiisian Relative Strength
nnnndainnafianuudeunsenindauiauduuiifial Relative Strength Miaanin

9



WanisnaaduU Minervini Trend Template

Powered by SiamQuant Amibroker AlphaSuite

Minervini Trend Template System Vs. SET Index 1997-2020

JMJ A ™

Cumulative Return

]

Drawdown (%)

= Minemvini Trend Template = SET Index

ANN 7 : MNLEAINSLALTAaIWase TWATasenIneseuunNsaInu Minervini Trend Template (
t§uRden) uaza il SET Index (1duden)
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Portfolio Metrics Trend Template SET Index

Net Profit 7349% 67%
CAGR 21.08% 2.3%
MaxDD -39.02% -75.87%
Longest DD (Month) 35.86 122.33
CAR/MDD 0.54 0.03
Trade Metrics Trend Template SET Index
No. of All Trade 760 -
Avg. Bar Held 94.25 -
% Win 44.34% -
Avg. Profit/Loss % 14.71% -
Max Consecutive Loss 17 -

A15197 3 : NTUFAIARARUDITTULNNTAINU Minervini Trend Template uagdifl SET Index

Tagananamsnagauiuasiuledn ssuunnsaInuwuy Minervini Trend Template s lalvina
aauunutuuNnuifuxaniuiianiIaaaiulnaatedaiauluszazad Iaassuulalvinanauunu
NUEUNTI 21.08% atlzauiauduail SET Index 7 2.3% wviniiu

uananiua Wadirrerlunduasmnuldagagwuiissuy Minervini Trend Template fu l6iae
iansanaasuasyarIwasnindla (Drawdown) aunnngaiisnd -39.02% wlatlsauiaudy
dutl SET Index Mipafiyamanavungiv -75.87% Tureinadsuennolull a.q. 1997

TaadmsuluzivBusurasinadhiialaia-19 lunaeiiiu ssuu Minervini Trend Template finns
annanuasyamwainiWala (Drawdown) Wuiuid 13 fiunau a.A. 2020 A5 -21.58% winifu
dlauBeuwinudAudusl SET Index 15717 -38.61% i1F9azanunsauiulsatotdaauinadontledin
Tufasanansaiaziaimsananninadinisalfiiainaigadnafonilenasaarnviuineleaang
fdataudnafoutoiiuacaiu
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#3 MangmaoATH with SET Fliter nagnsns
avnu Trend Following uavAfuUQUUVLLNAAU

U0 WWIWHIRaY

wisdunniugtunisiduru “egalus:=uu”

s G

[%Q

> o ' [ % ] g v ' ‘;7 » 1 [
ANN 8 ‘Muo&au,mLmﬂammaﬁum‘mﬂun‘rsmunu atintflussuy” T AUUALLNILNNARL

NRENENITRINY Mangmao All-Time-High (13an&du931 Mangmao ATH) AaszuunsaInuiine
uauusuiadUladanaa ilunisda “wavuinadu wivifuausluasiauiuacitilussuy”
ﬁoqnﬁﬁumaﬂﬂmjwﬁuﬂ A.@. 2015 (5 Tuuan) i'f'a“l,m“mﬁ’ﬂLamﬁnmaonaqmﬁmsaamumu
wTinlusgaganivia Long-Term Trend Following ani$uly Taafivhlavdnaginisiindanu
Wlamauasiulsdvinaageaaviaidu (All-Time-High Breakout) uagvinmisuavuiielilifauu
Tinzasnaulanaraflumasvaaguaiads (Moving Average) 50 Yuluwui

TaeiszuL Mangmao ATH with SET Filter (wsmsunauqm MATHSET) U ﬂananm'ﬁ
MangmaoATH Aladnsinnalarasnisinnisanudalunainziad uasindudadansag
s TiuaaasIELA3adfian1amafia Donchain Channel 20 $u mqnmmﬂsn‘lﬂmmmtumm
229 Jesse Livermore Taanaang MATHSET siulagaitlaiaatnoniteminvsassisaauiiy
a0 5 I ueaAdeanusagsunanauunuruzaalaiulnalaiiuacnog

Lﬁaamnsznumsamu MangmaoATH ﬁu"lﬁfqnaanLmummnwqﬁnssumomsﬁuuasmsa\mu
7Adani1 Absolute Momentum Anomaly datAatiuainnaisitinasnulusaiafusinazaausuag
sian1sil&suuilasuasriayaniansi ‘@12’ ninanuiluaze (Under-Reaction) Tasunuiiaing
sslminazgneansuluuisuinarieaiafilsz@ndawlanan'ly uainasmulunainnduas
Aagqinnsuansusatayadulninialussaznainiy audabvivAadunu Tineassaviuinaas
gnfuIn unuira1agdellgaamnsanluuideninauanoil
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End of the trend:
reversal to fundamentals
(trend strategy exits)

Trend Continuation:
herding and over-reaction

Start of the trend:
anchoring and under-reaction
(trend strategy buys)

Catalyst

Source: AQR. For illustrative purposes only.

AT 9 : MnuaRINafinssuaadtnaInu TamgudidmfAassduraiinisasily fHuiduilseda
sy Tagazdonalaindaseduraiasasduiulailfsuldudr Tunaisnn usduwnusian
Wuardellisedusaniuluiui waiundusasardaszaznarlunslassdutduly aunalviAaiiy
wTinasamudu uazilutamalvnagnsnisasnuauuu Tiuusa Trend Following
susarmlamalumsvirdlsaneaia'le (Aun 9 udiaaasnasnu Hedge Fund AQR)

KTC - Daily 2019-11-21 || SQ Mangmao ATH with SET Filter Open = 40.75 High =41.50 Low =40.50 Close =41.00 Volume = F 50
4,364,900 All Time High = 48.25 MA Stop = 41.78

L 45

42.775
415

3 40

I ——
Apr  Jul Oct 2017 "Apr Jul "Oct 2018  "Apr - X " - .
Created with AmiBroker - advanced charting and technical analysis software. hitp:/iwww.amibroker.com Powered by SlamQuant Amibroker A|phasu|te

AW 10 : Matduanadarnauaassyuunisasnu Mangmao All-Time-High with
SET Filter Taa&idedAazivnaissuuidngauaziaviu fruduasfazrsnainssunlavinns
aneung 'l
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Wanisnaasu Mangmao ATH with SET Filter

Powered by SiamQuant Amibroker AlphaSuite

MATHSET System Vs. SET Index 1997-2020

Cumulative Return

Drawdown (%)

— MATHSET — SET Index

AW 10 : MnuEAINSLALTAaIWasa TWA TasenIneseuun1saInu Minervini Trend Template (
t§uRden) uaza il SET Index (1duden)
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Portfolio Metrics MATHSET SET Index

Net Profit 2272% 67%
CAGR 27.25% 2.3%
MaxDD -29.38% -75.87%
Longest DD (Month) 50.38 122.33
CAR/MDD 0.928 0.03
Trade Metrics MATHSET SET Index
No. of All Trade 553 -
Avg. Bar Held 50.12 -
o, Win 46.84% -
Avg. Profit/Loss % 10.77% -
Max Consecutive Loss 28 -

M15197 3 : ATIILIAIAIRAAUDITTULNITRINU Mangmao ATH with SET Filter (MATHSET) uay
@2fl SET Index

Tagananamsnagauiuasiulein szuunnsaInuuuy Mangmao ATH with SET Filter fu 16ty
wWanauunuruunuiunanuiianieaiaviulnaativtaiauluszasa) Taassuulalvna
AALWNUNUAUNAT 27.25% wlatFauiiaududud SET Index 9 2.3% wvinilu

uananfiua wWadinszrlundzasmnudaazwuinszuy Mangmao ATH with SET Filter tfu 16
wainnsannasuasyarwasandla (Drawdown) adsnnidais ) -29.38% aizauiiay
Audafl SET Index Maafiyasianadunilady -75.87% luteinadsudndolull a.a. 1997
TaadmsuluBudurasinaflizaiaia-19 lunaeiiu svuy Mangmao ATH with SET Filter
finsannanuasyamwasaindla (Drawdown) Tuudi 13 fiunau a.@. 2020 1510 -22.73%
wihthy laFauAsusudud SET Index 1513 -38.61% i1S9azaunsaviuldadiodaiauinass
nilon Tudsaeanansaaziadisananninafinsaliiareiandnafonilouasaarnviulne'ls
athotaaudnasoniletiuiaaiu
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unasJ 3 gagaas:uunisavnu Wai3nna Covic-19 tuaaa
Hulne

ANNIANTNARAUTTUUAITRINUIT 3 FHuuuTuLRULETT WINTUFIAIRNINNTATNAERTINA
pauwnunmiianinaain wazidansinisanaaauadnasaiwdlansa Drawdown Me1nIna1a'le
wiTudIngf'lsa1a3n-19 NAavinduiilaiduacnod

e ladvin bviszuuaisasnuiie 3 suluuuiisnunsaaidisananningdenelaiiluasireditu Ada
nsAiwIniulda1danannisasnuaiuuul iy (Trend Following Philosophy) fiaguindiaiu
wwgdawn Tiusanilunnduy wazagaasqfaduananaasanavuiiiuaasieldidangly
sasAnaavuidoiiutadidang Usznaufunaisardamnusinaualunisdadulailsain “ag”
(Trading Rule) lunisasnuizaudiausdaiay 4elsdgnfiigatiiunianainalandissslunaie
vuhlanuarinfludeifidssdnaninuasanuaiasdofiuluseasenituiag

wInUTIIasAaNNAI lenaAullSutiagflss Tamidusinaonuinea isnnfias Taawin
7ingnu SiamQuant fundeinarthaluiinamuvaiaaanlainatNguuIn19uaInsAuATILAS
nagauavAANFIuNTRINUMILNINNTINeAaAsLEYLseIn (Evidence Based Investing)
fuinnduidasqluauiaa

aalviilnaenunnviuiguawiiudouse uasfinnugudunisasnuasy!

UNALLA=VIUIITSN VI OLWULGD

1. un3dgnasnsmsavnu 10X Iagnuviu SiamQuant

NUIFBsTUUAITRINULAY Quantittative Growth-Momentum Investing doiAnduainnis@nsn
FRauazaanuinAadiAuasgataniinadnuszaulan aunarailududfinuasnasnusiu
yaAa 10X Private Fund Tuaaiaviu'lne

2. SSonwaaauUUNuUYdvnasns Mangmao All-Time-High Kavanila
IWgg1vnNvudIvtdual 5 Ut
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