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FBM3ANYI (Methodology)
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nuulaisinualilszney (Without Trend)

1. Relative Strength Index (RST)
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2. Stochastic Oscillator (STOCH)
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3. Stochastic Oscillator (STOCKD)
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2. Stochastic Oscillator (STOCH)
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Trade Losses
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Trading Result

% Annualized Profit & Loss -6.36% -6.58% 5.75% -6.42%
% Trade Wins 50.00% 58.97% 47.02% 0.00%
% Trade Losses 50.00% 41.03% 52.98% 100.00%
Total Trade 12 156 755 1
% Avg Trade Wins 7.13% 2.13% 3.55% 0.00%
% Avg Trade Loss -21.99% -4.50% -3.00% -89.96%
% Avg Trade -7.43% -0.59% 0.11% -89.96%
% Highest Open Drawdown -89.13% -92.88% -15.70% -93.97%
Buy and Hold Index 0.92% -2.48% 189.60% 0.00%
Reward and Risk Index -100.00% -99.26% 83.70% -95.73%
Sharpe Ratio -4.01% -6.21% 1.17% -3.26%
Breakeven Return -18.58% -1.68% 0.08% -251.52%
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USO WT RSI STOCH STOKD BH
Trading Result

% Annualized Profit & Loss -3.27% -3.07% -0.23% -6.42%
% Trade Wins 0.00% 59.62% 47.20% 0.00%
% Trade Losses 100.00% 40.38% 52.80% 100.00%
Total Trade 8 52 250 1
% Avg Trade Wins 0.00% 3.27% 2.58% 0.00%
% Avg Trade Loss -5.73% -6.88% -2.35% -89.96%
% Avg Trade -5.73% -0.83% -0.01% -89.96%
% Highest Open Drawdown -45.85% -42.97% -3.17% -93.97%
Buy and Hold Index 49.03% 52.24% 96.48% 0.00%
Reward and Risk Index -99.99% -100.00% -100.00% -95.73%
Sharpe Ratio -24.04% -6.31% -0.73% -3.26%
Breakeven Return -7.68% -1.11% -0.01% -251.52%

Transaction Cost =0.20%
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GLD WOT RSI STOCH STOKD BH
Trading Result

% Annualized Profit & Loss 3.44% 6.42% 13.42% 13.29%
% Trade Wins 75.00% 68.94% 50.21% 100.00%
% Trade Losses 25.00% 31.06% 49.79% 0.00%
Total Trade 12 161 713 1
% Avg Trade Wins 7.98% 3.15% 2.37% 186.18%
% Avg Trade Loss -7.91% -5.20% -1.89% 0.00%
% Avg Trade 4.01% 0.56% 0.26% 186.18%
% Highest Open Drawdown 0.00% 0.00% 0.00% -3.87%
Buy and Hold Index -74.16% -51.73% 0.93% 0.00%
Reward and Risk Index 100.00% 100.00% 100.00% 97.96%
Sharpe Ratio 2.48% 2.88% 4.89% 2.18%
Breakeven Return 3.28% 0.40% 0.15% 106.21%

Transaction Cost =0.20%
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GLD WT RSI STOCH STOKD BH
Trading Result

% Annualized Profit & Loss 0.30% 8.43% 8.38% 13.29%
% Trade Wins 42.86% 72.57% 51.15% 100.00%
% Trade Losses 57.14% 27.43% 48.85% 0.00%
Total Trade 7 113 479 1
% Avg Trade Wins 6.00% 3.05% 2.05% 186.18%
% Avg Trade Loss -3.45% -4.25% -1.67% 0.00%
% Avg Trade 0.60% 1.04% 0.25% 186.18%
% Highest Open Drawdown -5.19% 0.00% 0.00% -3.87%
Buy and Hold Index -97.74% -36.62% -36.95% 0.00%
Reward and Risk Index 44.75% 100.00% 100.00% 97.96%
Sharpe Ratio 1.82% 6.46% 5.61% 2.18%
Breakeven Return 0.58% 0.69% 0.16% 106.21%

Transaction Cost = 0.20%
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JuU 1 UNTIAN 2007 D9 30 FUIAN 2020

SLV WOT RSI STOCH STOKD BH
Trading Result

% Annualized Profit & Loss 4.61% 4.77% 4.81% 6.83%
% Trade Wins 73.33% 68.86% 47.91% 100.00%
% Trade Losses 26.67% 31.14% 52.09% 0.00%
Total Trade 15 167 743 1
% Avg Trade Wins 12.21% 3.76% 2.49% 95.64%
% Avg Trade Loss -17.41% -7.17% -2.15% 0.00%
% Avg Trade 4.31% 0.40% 0.08% 95.64%
% Highest Open Drawdown -11.04% -38.24% -31.94% -33.05%
Buy and Hold Index -32.43% -30.22% -29.51% 0.00%
Reward and Risk Index 85.41% 63.57% 67.85% 74.32%
Sharpe Ratio 1.40% 1.19% 1.15% 0.71%
Breakeven Return 3.46% 0.31% 0.07% 69.24%

Transaction Cost =0.20%
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Trading Result

% Annualized Profit & Loss -0.16% 2.60% 1.56% 6.83%
% Trade Wins 37.50% 69.05% 46.43% 100.00%
% Trade Losses 62.50% 30.95% 53.57% 0.00%
Total Trade 8 84 336 1
% Avg Trade Wins 17.86% 4.52% 3.40% 95.64%
% Avg Trade Loss -11.16% -8.69% -2.88% 0.00%
% Avg Trade -0.28% 0.43% 0.07% 95.64%
% Highest Open Drawdown -14.06% -30.15% -11.27% -33.05%
Buy and Hold Index -102.32% -61.88% =77.15% 0.00%
Reward and Risk Index -15.79% 54.74% 65.97% 74.32%
Sharpe Ratio -0.25% 1.63% 0.94% 0.71%
Breakeven Return -0.03% 0.38% 0.06% 69.24%

Transaction Cost =0.20%
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Trading Result

% Annualized Profit & Loss -5.36% 2.66% -5.09% -5.76%
% Trade Wins 25.00% 61.29% 36.79% 0.00%
% Trade Losses 75.00% 38.71% 63.21% 100.00%
Total Trade 8 124 549 1
% Avg Trade Wins 5.04% 2.05% 0.78% 0.00%
% Avg Trade Loss -10.70% -2.75% -0.62% -58.10%
% Avg Trade -6.76% 0.22% -0.09% -58.10%
% Highest Open Drawdown -54.11% -41.80% -68.64% -76.08%
Buy and Hold Index 6.87% 146.13% 11.60% 0.00%
Reward and Risk Index -100.00% 39.07% -74.83% -76.36%
Sharpe Ratio -3.95% 0.89% -4.73% -3.03%
Breakeven Return -9.61% 0.19% -0.13% -90.72%

Transaction Cost = 0.20%
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Trading Result

% Annualized Profit & Loss -2.11% 1.47% -0.58% -5.76%
% Trade Wins 0.00% 62.96% 41.12% 0.00%
% Trade Losses 100.00% 37.04% 58.88% 100.00%
Total Trade 4 %7 107 1
% Avg Trade Wins 0.00% 3.12% 1.71% 0.00%
% Avg Trade Loss 32006 -3.82% -1.29% -58.10%
% Avg Trade -5.32% 0.55% -0.05% -58.10%
% Highest Open Drawdown -21.29% -27.70% -30.78% -76.08%
Buy and Hold Index 63.36% 125.56% 89.91% 0.00%
Reward and Risk Index -99.99% 34.90% -19.04% -76.36%
Sharpe Ratio -11.89% 2.66% -1.80% -3.03%
Breakeven Return -5.90% 0.52% -0.06% -90.72%

Transaction Cost = 0.20%
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Trading Result

% Annualized Profit & Loss -6.33% -3.98% -6.68% -6.33%
% Trade Wins 37.50% 56.56% 38.78% 0.00%
% Trade Losses 62.50% 43.44% 61.22% 100.00%
Total Trade 8 122 526 1
% Avg Trade Wins 4.51% 2.01% 0.70% 0.00%
% Avg Trade Loss -19.26% -3.64% -0.67% -63.51%
% Avg Trade -7.94% -0.33% -0.13% -63.51%
% Highest Open Drawdown -63.52% -53.61% -73.88% -81.07%
Buy and Hold Index -0.02% 37.16% -5.56% 0.00%
Reward and Risk Index -100.00% -74.45% -90.74% -78.34%
Sharpe Ratio -5.41% -2.90% -6.22% -3.02%
Breakeven Return -12.56% -0.42% -0.21% -97.09%

Transaction Cost = 0.20%
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Trading Result

% Annualized Profit & Loss -0.85% -1.55% 0.00% -6.33%
% Trade Wins 33.33% 66.67% 40.80% 0.00%
% Trade Losses 66.67% 33.33% 59.20% 100.00%
Total Trade 3 27 125 1
% Avg Trade Wins 6.60% 1.90% 2.19% 0.00%
% Avg Trade Loss -7.57% -7.10% -1.53% -63.51%
% Avg Trade -2.84% -0.57% 0.00% -63.51%
% Highest Open Drawdown -8.53% -23.73% -17.87% -81.07%
Buy and Hold Index 86.57% 75.56% 99.98% 0.00%
Reward and Risk Index -99.96% -65.40% -0.06% -78.34%
Sharpe Ratio -9.65% -5.79% -0.28% -3.02%
Breakeven Return -3.13% -0.65% 0.00% -97.09%

Transaction Cost = 0.20%
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Trading Result

% Annualized Profit & Loss 1.53% 3.73% -5.37% -1.06%
% Trade Wins 66.67% 63.87% 40.07% 0.00%
% Trade Losses 33.33% 36.13% 59.93% 100.00%
Total Trade 9 119 534 1
% Avg Trade Wins 7.94% 2.41% 0.85% 0.00%
% Avg Trade Loss -10.75% -3.39% -0.77% -10.67%
% Avg Trade 1.71% 0.31% -0.10% -10.67%
% Highest Open Drawdown 0.00% -4.68% -62.39% -47.74%
Buy and Hold Index 244.05% 450.52% -404.69% 0.00%
Reward and Risk Index 100.00% 88.89% -86.31% -22.35%
Sharpe Ratio 0.33% 1.57% -4.59% -0.65%
Breakeven Return 1.57% 0.30% -0.14% -11.24%

Transaction Cost = 0.20%
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Trading Result

% Annualized Profit & Loss -0.80% 0.13% -0.68% -1.06%
% Trade Wins 20.00% 61.11% 43.95% 0.00%
% Trade Losses 80.00% 38.89% 56.05% 100.00%
Total Trade ) 36 157 1
% Avg Trade Wins 0.60% 1.79% 1.35% 0.00%
% Avg Trade Loss -2.15% -2.72% -1.21% -10.67%
% Avg Trade -1.60% 3.00% -0.04% -10.67%
% Highest Open Drawdown -8.60% -14.14% -19.39% -47.74%
Buy and Hold Index 25.02% 111.81% 35.99% 0.00%
Reward and Risk Index -93.03% 8.18% -35.22% -22.35%
Sharpe Ratio -5.45% -0.18% -1.78% -0.65%
Breakeven Return -1.66% 0.03% -0.04% -11.24%

Transaction Cost = 0.20%
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Trading Result

% Annualized Profit & Loss -2.85% -1.94% -7.29% -7.18%
% Trade Wins 62.50% 63.71% 35.02% 0.00%
% Trade Losses 37.50% 36.29% 64.98% 100.00%
Total Trade 8 124 534 1
% Avg Trade Wins 5.15% 1.96% 0.89% 0.00%
% Avg Trade Loss -18.11% -4.36% -0.73% -72.08%
% Avg Trade -3.54% -0.16% -0.14% -72.08%
% Highest Open Drawdown -38.43% -47.41% -79.49% -80.79%
Buy and Hold Index 60.34% 73.00% -1.47% 0.00%
Reward and Risk Index -74.39% -41.05% -92.01% -89.22%
Sharpe Ratio -1.73% -1.44% -7.33% -3.65%
Breakeven Return -4.18% -0.17% -0.24% -123.58%

Transaction Cost = 0.20%
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Trading Result

% Annualized Profit & Loss -1.00% -0.65% -2.83% -7.18%
% Trade Wins 0.00% 62.07% 34.78% 0.00%
% Trade Losses 100.00% 37.93% 65.22% 100.00%
Total Trade 2 29 115 1
% Avg Trade Wins 0.00% 2.33% 1.27% 0.00%
% Avg Trade Loss -5.01% -4.84% -1.17% -72.08%
% Avg Trade -5.01% -0.22% -0.25% -72.08%
% Highest Open Drawdown -10.02% -14.69% -45.38% -80.79%
Buy and Hold Index 86.10% 91.00% 60.53% 0.00%
Reward and Risk Index -100.00% -44.17% -62.70% -89.22%
Sharpe Ratio -18.05% -1.87% -8.37% -3.65%
Breakeven Return -5.27% -0.24% -0.29% -123.58%

Transaction Cost = 0.20%



50

5.3 a3lwamInaaoy
A A A A A Y I A w
dUnmsauneniesiemanaiainldnansvunuiuninuaziin1ons
Y Y v )
HAADLLNUADNITFDVID | TOUNINANAUNUMTFOUIEN 0.2% Aotn3oalioniunaiia RSI
= Yo A ' A A A
uag STOCH 1% lanunesnudiitenl GLD, SLV uag SOYB diunsesiioniamaiinliznou
Y Aq v 3 A o ' A '
i Ty imaseuuniuuInuaziadnIIHAn LN UADNITEDVIY 1 39U VINAI 0.2%
A A A = Yo aA
Avwn309io STOCH F41% lanuneanudiitenl GLD, SLV 1ag CORN
= 1 9 A = a o 9 A =
HanoUuUNUSsuMeUTEI19Ms 1A I ealonaunatiaf U5 191AT 033 8N4
A ) ' ¥ A A A ) '
madalszasvuun Tunu mslsaTesiionaunaina o a3 wanouUNUNINNIINIG
X g oa = y A oA A ¥
FOURINONINA 11 9710 21 MINATDY VNI lsaToionunaiadsenouuul Ty
Y Y
1 o [l <3
FNTOES AN VUNY LAUINN NI FBUAIDBNIKA 15 910 21 MINATDY 0819 151
= L v Ja g 9 d%’ T Y A =
wingaeazidaluamsenunduninendunn Tiunvueduds Avnseudited GLD uaz
A 9 A = a 9 (= I 1 1
SLV iiel¥nsestiomanaiinlszneuuua Idunageunua inaneuunuanauiludiulve
A Y A A A ) 9 A A ~ A
iinannmsldinsealiomamanalszneuuua Tuuazldeu lulumsseoure Tastitou la

Y
9 A

Y 1 Y o Y Yy A& A A & oA
EMASO0 tiag EMA200 1133428 ‘VHGI,W"g@]G]ff]ﬂﬂﬂ'ﬂﬂ?islﬂﬂﬂﬁﬂﬂﬂﬂﬂTQlﬂﬂuﬂLﬂuﬁ)ﬂWﬂﬂﬂ?
v v A v A d 9 { a 9
1“7]1\1ﬂﬁUﬂuﬁu%iWﬂﬁLﬂuLluﬁIﬂNﬂlWaﬂ ﬂ'lﬁi“]flﬂ%@\‘iﬁﬁ]ﬁEWI'NWIﬂ‘Llﬂ‘]JﬁZﬂ@ULLU'JIUlI
1 9 d' A (% A o Y [
NATDUNLIN a’1iﬂiﬂﬁi'lﬁl7\laﬁ@ﬂllﬂuﬂaﬂﬂ'ﬁ"lﬂﬂﬂu Wi@ﬁ?ﬂ?ﬁﬂﬂﬁ‘]Jll']llﬂ'lul‘iul@ﬂﬂ'ﬂ
Y Yy A A N D) A
agﬂ”lmmwﬂmmmmmdmﬂuﬂﬂizﬂammﬂuummmmmwa@mmmumﬂ
9 [ dy Y A Y A A a a o P 1 1
miamullﬂmﬂﬂ’nmwaua’ma Llagﬂ']ii“lﬂﬂ‘i@\ill’ﬂ“ﬂ'NL‘VIﬂUﬂGLUﬁ‘LWIiWEl‘ﬂlﬂu"lﬂﬁ\? l,m]lil
Py a o daa v 2 Y A ~ o ¥y A A
t’f'lil'lii‘lﬂ/‘lllNaG]’ETULWIUGLUﬁUWiWUWNLLH’JIHNBUWI‘thﬂ LlJE]L“LI%EJ“UW]EJUﬂTJﬂ'liﬁlﬁ]ﬂﬂif]\nl@‘ﬂ'l\i
a = 1 =
INAUANIIDYNLAY
d' &‘ Y d' IS a a
A3 19N 17 !!ﬁﬂﬂwﬁﬂi’)‘ﬂ!!‘ﬂ‘ﬂﬂ]i“ﬂf’)m1EJ°ll't’)~‘ifn§‘1‘lf!ﬂﬁ@ﬁu@‘ﬂ]ﬂ!ﬂﬂuﬂ!!a%!‘ﬂﬂuﬂﬂi%ﬂi’]‘ﬂ

Yy A o A Yy A A o d g d1 a A = a
umiuumﬂunumimmmme Nﬁu?ﬂ!ﬂu!ﬂﬂﬁ!‘]ﬂuﬂﬂﬂﬂ iﬂﬂﬁ!mﬂ??’iu1ﬂﬂﬁﬂﬁﬂﬂﬂ!!ﬂu!ﬂﬁﬂ

VA Yy A A A v A g oA
ﬂi’]ﬂsllf’)ﬂﬂ1§1“]5!ﬂ5i’)33~]'0ﬂ]ﬂl‘ﬂﬂuﬂ“]ﬂﬂ?]ﬂ1§‘”i’)!!a3ﬂ'E’)

wOT UsSo GLD SLV CORN CANE SOYB WEAT
RSI -6.36% 3.44% 4.61% -5.36% -6.33% 1.53% -2.85%
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Standard test results USO GLD SLV CORN CANE SOYB WEAT
RSIWOT

Observation 2,187 1,076 1,534 1,790 1,330 1,289 1,606
Average Daily Return -0.102%  0.037%  0.034%  0.043%  0.076%  0.011%  0.021%
Average Daily Return SD 2.677% 1.257% 2.020% 1.224% 1.497% 1.675% 1.521%
T-statistic -1.80 0.95 0.65 -1.48 -1.84 0.24 -0.55
Breakeven return - 328%  3.46% - - L57% -
Number of signal generated 12 12 15 8 8 9 8
STOCH WOT

Observation 1,621 1,584 1,728 1,346 1,243 1,241 1,434
Average Daily Return -0.162%  0.041%  0.030% 0.018%  0.041% 0.029%  0.015%
Average Daily Return SD 2.695% 1.228%  2.097% 1.361% 1.591% 1.490% 1.427%
T-statistic -2.47 1.32 0.60 0.48 -0.90 0.71 -0.40
Breakeven return = 0.4%  0.31%" e - 0.30% -
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STOKD WOT
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T-statistic 0.59 2.29% 0.61 -1.53 -2.07 -1.47 -2.45
Breakeven return 0.08% 0.15% S - - - -
Number of signal generated 755 713 743 549 526 534 534
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Standard test results Uuso GLD SLV CORN CANE SOYB WEAT
RSIWT

Observation 139 153 284 143 53 125 18
Average Daily Return -0.442% 0.027% -0.001% -0.165% -0.177% -0.066% -0.586%
Average Daily Return SD 1.861% 1.159% 2.521% 1.432% 1.889% 1.317% 3.275%
T-statistic -2.87 0.27 -0.02 -1.36 -0.76 -0.54 -0.80
Breakeven return = 0.58%' = 3 - - -
Number of signal generated 8 7 8 4 3 5 2
STOCH WT

Observation 550 988 714 268 210 335 303
Average Daily Return -0.105% 0.079% 0.045% 0.053% -0.083% 0.003% -0.023%
Average Daily Return SD 1.754% 1.143% 2.417% 1.774% 1.533% 1.284% 1.492%
T-statistic -1.41 2% 15 0.48 0.50 -0.82 0.05 -0.27
Breakeven return 3 0.69% 0.38% 0.62% 4 - -
Number of signal generated 52 1418 84 27 27 36 29
STOKD WT

Observation 556 1,208 850 251 269 363 249
Average Daily Return -0.007% 0.064% 0.024% -0.024% 0.001% -0.019% -0.133%
Average Daily Return SD 1.644% 1.051% 2.005% 1.640% 1.499% 1.347% 1.658%
T-statistic -0.10 2125 0.35 -0.22 0.00 -0.26 -1.28
Breakeven return = 0.16% > - - - -
Number of signal generated 250 479 336 107 125 157 115
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