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HANIINASDUH WD (Back Testing Result)
Period: 01/01/2016 — 31/12/2018 Initial Equity (Baht): 10,000 per month Total Investment (Baht): 360,000 Commissions: 0.30% Stock Universe: E1VFVN3001
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Fdeaeny:
ANy
Average Capital Usage (%)
Average Gain (%)
Average Gain Period
Average Holding Period
Average Loss (%)
Average Loss Period
Average Profit (%)
Ending Equity
Gain Round
Historical VaR 95 CL (% daily)
Holding Period (working days)
Initial Equity
Loss Round
Maximum Drawdown (%)

Profit Factor

Return on Equity (CAGR)
Reward to Risk Ratio
Sharpe Ratio

Volatility

Winning Chance (%)
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