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SETTRADE STOCK SCREENER
RETURNS AND RISKS FROM INVESTING IN CANSLIM AND TINY TITANS STRATEGIES

BY USING THE SCREENING CRITERIA OF THE SETTRADE STOCK SCREENER PROGRAM
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JANTARAKOLICA. PH.D.

ABSTRACT
This research aims to examine the returns, risks, and risk-adjusted returns resulting from
investment portfolio allocations based on the selection criteria of the Settrade Stock Screener program.
Six investment strategies were investigated, including Value Stock, Dividend Play, Consistent Growth,
CANSLIM, Tiny Titans, and Market Winners. The study also analyzed the returns of these strategies in
various market conditions, namely Bull Market, Bear Market, and Sideways Market.

The findings from a retrospective analysis spanning 19 years, from 2004 to 2022, revealed
that the CANSLIM strategy yielded the highest return rate. This was achieved through an equal weighted
investment approach, with an average return rate of 22.52% per annum. An investment in Tiny Titans
strategy, employing a market cap Weighted approach, provided the lowest standard deviation at 35.92%.
Additionally, an investment in CANSLIM strategy, utilizing an equal weighted approach, demonstrated
the highest risk-adjusted return with sharpe ratio reaching 0.6340 and Tiny Titans strategy with equal-
weighted investment exhibited the lowest risk- adjusted return, with a Sharpe Ratio of 0.5090 per
year. While the average stock market return is 8.79% per year, with a standard deviation of 29.07% and

a sharpe ratio of 0.3092, as measured by the SETTRI.

Key words: CANSLIM / Tiny Titans / Stock Screening / Stock Investing Strategies
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1o @ o P [ 9 4 < I
hl?l'i?J']ﬁ NUNMIUIURANNIWINNIUNITAANTDIAIY NAYNT CANSLIM Lﬂuﬂaq‘ﬂfﬁ“ﬂll
@ [ % = { (% ] @ 1% [4
‘ViaﬂmwEJmumiﬂﬂﬂiawmmﬁEmaﬂm‘l/\lﬂﬁmumiﬂﬂﬂim 10.64 iaNNITNY
¥ g J § @ @ I @ 1 1
VNﬁﬁjﬂ’luﬁ’lu’lﬁﬂﬂﬁ1ﬂ%@ﬂaﬂﬂﬁwEl‘ﬁW']uﬂ'lﬁﬂﬂﬂﬁ@ﬁiuu@ﬁg%ﬂﬁnﬁ'ﬁlﬂﬁ

uAazNagns 1AvINAIAKLIN

Y { o v o da (Y] d :
M3197 5-1 saAIAURRSSNOIUHANNSNATIUMsAANIBIlUIAAZNAYNT ABNHIITOUNS

v v

v A k4 Y d o A a K = A
AALANHHIVINDIA uammmmmmumnﬂmumeﬂu 191 w50 76 l’lﬂﬁ»ﬂﬁ

o = a ' a o LY o day
A 2 IUNTANNH %11!3141])19]5111@' N AURAYITIHIHTIANNINENHIU
‘“anaqﬂﬁ ' dJ = a & (Y v =
VOIUAASNAYNT | WUNTAINHINAUU NIINANTON ABHUIIDUNIFIAINU
. . =~ =
Tiny Titans 3191 191 16.68

CANSLIM 51 lasune 76 lasuna 10.64
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v J
5.1 é’)’ﬂﬁmam‘usmumnm‘mmﬂmmaznaq‘nﬁmimnu
= o J I [ Y ~ 1 =)
ANMIANHINAANTUDINITAINU Lﬂuﬂ@iTWGG]?JDLLVIHVIUGIHLQQﬂ@]@ﬂ(CAGR) uy
T < J < J 1A ' A 1A J 1
wmmﬂmﬂmwuﬂ(%) ﬁﬂﬂ wm&mwmmamammumaﬂﬁaﬂmaumumammwm
o o 4 a { { o
WANNSNE (Capital Gain) 1oz RUTUNAVDIY (Dividend) Hafl lAvINNITAINU AgnnIsna
1 14 { 1 @ 4
ﬂﬁ@\ﬁl’l’)\‘ll!@]ﬁ$W’l’]5§lﬂ']iﬁ\inuﬁaﬂnuu@ﬂﬂ?\iﬂﬂ@TllﬂﬁQ‘ﬂ‘ﬁ UagWwaaaulnuasay
' ' a3 o A 4
(Cumulative Return) Taguaasogluniiedlu % vuiens miminasuisudauasnulunagns
1 [ A g’/ = =K A 9 v I
GI,W‘] DYWHNDIUDIASTY mgmﬂ 2004 %H‘EN‘]J 2022 fuz”lﬂwaaWﬁmﬂmsammﬂuwammmu
= LI 4 = o a 0 o
ﬁ'gﬁllﬂlﬂﬁ]il"h'uﬂ (%) Tﬂmmmwwammmummmm@ SET TRI mm“lumummwam"li

U v a o < v J J 1 4
mumﬂ’immazuuﬂuNauéja Iﬂﬂgﬂﬂ%ﬂ!ﬂlﬂuWaaW‘ﬁﬂ”lﬁﬁ\ﬁ/]jiﬂlﬂ\?W@i@]@]”IﬂJLmagﬂaQﬂ‘ﬁ

5.1.1 AT INANUINUNUAMNAsADY (CAGR)
{ 4 a [ 4 [
%WW]TEN“I?] Sp) Lﬁ@wmsmmaawmmmiamuﬁ’aﬂammamammuwuﬁ'u
d' 1T A 1 tﬂ' = [ t:; 9 (2 =S
Lﬂﬁﬂﬂﬁ]ﬂ (CAGR) WuMNM L‘JJE]L'LGEJUL“VIEJ‘UﬂUWﬁﬂ@ULLﬂuIﬂﬂLﬂﬁﬂﬂﬂuﬁﬁﬂ 19 ‘]J UoN SET TRI
Hq ¥ A " A 2 s & % Aa
Wlwwamammuiﬂﬂmaﬂ 8.79% ﬂﬂﬂ IﬂﬂW@ﬁ@lﬂﬁa\‘lnui1ﬂﬂaQﬂ‘ﬁ N32 NAYNITNITAINUNY
o { 7 o
oATIHAROUUNUN AU ASADTIFUTAA1AND NagNT CANSLIM 1ag nagns Tiny Titans 1a8
14 { o 4 J & o 1T o .
NagNDd CANSLIM ?ﬁmwammiamumaumuﬂmmu (Equal Welghted) Glﬁ'wa@l@mmuﬁ
d' =)
Nga 22.52%01)
R JUY ' ., Ly . . 9. LY
msamugﬂgmmNumuﬂmugamﬁmﬂ (Market capitalization weight) §11 31

P 9 aa A I P (=Y
ﬂaq‘wfﬁﬂwNa@’ammu@mj@ﬂaﬂaqm CANSLIM 2gn 16.41% Aol

Y [y J
ﬂﬁNﬁ 5-2 uamemmaﬂ@mmmaeudaznaqﬂﬁ

Equal Weight Market Weight
WA UUNU

. ; | Cum. Return | Annualized return | Cum. Return | Annualized return

VD INAZNALYNT " A " A
(%) (% woil) (%) (% el )

Tiny Titans 2,171% 17.86% 1,153% 14.23%
CANSLIM 4,641% 22.52% 1,693% 16.41%
SET TRI 395% 8.79% 395% 8.79%

1 a 1 4 e 4
UHARUUNUALTUNIIVRUTUHAVOILAAZTNDTA N Nagnd Tiny Titans LAE NA

s ¥ R v < 1 g v
gnt CANSLIM 914 2 nagnsruaivisalimansvunuazamiuuin Taglungqunlv
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I3 s .
wammmmﬂumﬂ Nagnsd CANSLIM ”lﬁ’wammmuﬁzﬁu 4,641% (wammmu‘nuﬁ’umﬁﬂ

= ~ s . . v v
a91 22.52 %) TuvaizNNagns Tiny Titans TARAADUUNUALAY 2,171% (HAADUVUNUNVAY

{ [ g‘/ . (% [
RAADY) 17.68%) AN 20AENTUIATIHANDULNUGINIINAIA

= Aad 1 g Y = = 1
1INNITANYIITNITOIIMINMITaINY TagrlFeunenudn n1saanuuuy
1 9.-,‘ Y] 1T W [ 1 %’ ] 1 1 Jd 1 @ 4 1 [ [
orminminunuoanhminawyameaain Tuuaaznagns Nldeadwiuanaanuwse la
' 1 ¥ @ (Y . v J '

WUIINMTAINUUDUD NI NN (Equal weighted) THHAGNEN15AINUANIINITAINY

1 ¥ @ J . . . . kS 4
3ﬂzmummmuﬂmugammm (Market capitalization weight) 19 2 NAgNTD

A15199 5-3 HAAIBAIIWAADLUNUGIFA(Max), A1ga(Min), A1NA19IVDIYBYA(Median),
v - ' d
AuadgavAdia(Mean) Haz @IMTBUVUNINTFIY (Standard deviation) ueaznagns Taed

d d
e ilwlesidun (%) asil

Max Min Mean Median SD

%nanﬂ‘nﬁ Equal Market Equal Market | Equal Market | Equal Market | Equal Market

‘Weight Weight Weight | Weight | Weight | Weight Weight | Weight | Weight | Weight

Tiny Titans 122.13% | 91.06% 22.95% | 19.08% 18.29% 10.70% | 38.51% | 35.92%
25.34% | 31.80%

CANSLIM 121.12% | 142.43% 28.47% | 25.89% 39.75% | 46.83%

34.74%

SET TRI 90.74% -44.54% 12.37% 12.35% 29.07%

= v Iy Y 1 A A
mﬂmﬁmll‘%ﬂ‘umemNaawﬁ‘in”lm1ﬂmiamu“luzmazmau Tuas1an 5-3 LA
[ 4 [ :; 1 1 4
HAANDTNITaNNU Iﬂﬂlﬂ‘%ﬂm‘ﬁEJU@@?WNﬁGIBULLVIHQQZjﬂ, fa1ga, ﬂ"mmwmsl’fauua, ANDY
a 1 A 1 J = ] I J < o 1
RUAUALASTIULVIUVUNINTTIUUDILAASNAYND Taenvvaeilulesgua wualuns
' ?-,’ @ T . P v
ANNUHDUDINUIHUILNINU (Equal weighted) ﬂafﬂl‘ﬁ“ﬁﬁﬁﬂiﬂGlﬁ/WQGIGULLVIHQQﬁEjﬂﬁ@
I . . Y I
NAaYNs Tiny Titans “lwwammmugqqmﬂu 122.13%
' g s Y Yy A = < s
u,mﬂuﬂaq‘ﬂ15mJTamﬁ"lﬂwam)mmuuawqﬂm -25.34% LLZ’I%L‘]JUﬂ’dEﬂI‘ﬁ“VIiJﬂ1
[ A 1A A o Y A A
FIWVYIUVUNINTIIUDYN 38.51%1umm$ﬂﬂaqm CANSLIM a1 WaAdUUNUGINGTAAND
1 S A 2 1A
121.12% umﬂuﬂaqmmmmwumuqamw A8 39.75%
1 %} % ! . . . .
Glusumzmiammmumqumuﬂmugaﬂmmﬂ (Market capitalization weight)

' s d ' o {
W‘U”J"Iﬂafg“l/l‘ﬁ CANSLIM 1%Nﬁﬂﬂﬂl£ﬂﬂ§f\1fjﬂlﬂu 142.43% LW]ﬁﬂ?"liJNHW'JUlI']ﬂﬁQﬂ

= S A Y Yy A A s . . 3
4 46.83% uasﬂaq‘nwﬂamﬁ”lﬂwammmuu@wqﬂﬂa nagns Tiny Titans uJu 91.06%
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q‘ v J

5.2 mmmmmnmsmuu‘lmmazﬂaqﬂﬁmsmnu

= Y 2o a o A Aa v ) A

GluﬂﬁﬁﬂklWﬂiﬂuuﬂﬁ?mﬁgﬁﬂ’ﬂlJLﬁ'EJ\‘l‘I/lLﬂEJ’J“lI’ENﬂ“]JﬂTiﬁQT]HIﬂEJﬂTSW%”Ii‘élﬂ@

VINHAUAAY FI5IWD9a1UDeUVUNIATFIY (Standard Deviation) ADNITIA NTNTLIY

v 'o . . : < o %
VDINAADUUNU, DATINAADULUNUAIYA (Minimum Return) “‘]?QL‘]JL!ﬂTiﬂ”I‘Hl!ﬂ ERAZR1
HanouunUANgaNinasuasoeeusy lauazMITAfIANUALKNILYBIHAAD LN

=\ o A A Y Y Y [ v
L“I/]EJ‘]Jﬂ‘].lﬁmﬂ‘l/iﬁE]‘Vll,i8ﬂ31ﬂ1lﬂﬁ1(Beta)3Jﬂ1%1Uﬂ13’Jﬂﬂ’)"liJNl!N’Ju‘ll’tNWﬁ@]’O‘ULWIUGU’EN

a v d ]
AUNINYADHNAADULUNUUDIAAIANINUA

. ; ,
M99 5-4 NIWAAIMNTINTSAVUNNATFIHVDWADZNAYNTNITAIN Y

SD (% Aol ) Equal Weight Market Weight
Tiny Titans 38.51% 35.92%
CANSLIM 39.75% 46.83%

SET TRI 29.07%

iefinsanamdssnnmsamuludaznagniiueiinsansndnadeauy
A3y Aaaaaalunsned 54 sziiuldn lumsasquuuusraihmingiiu (Equal
weighted) nagnsidesiiqa fio MIaanuAIe nagns CANSLIM fis SD ogii 39.75%, nagns
Tiny Titans 31 SD agj‘ﬁ 38.51% “l,ummmmmudaqﬁmﬁmmﬁu (Equal Weighted) Ltazn1s
auuULah N myanaa1n (Market capitalization weight) AMERY

Taousouifisnfuau@savesnaia SET TRI 1a1 SD 047l 29.07% M3asny
HUDEI9 TR (Bqual weighted) "lajﬁﬂaqwﬁﬁﬁfh SD #1191 SET TRI 1 uifgafiu
MIaeNUUULAIInA YA 1Aa1A (Market capitalization weight) 7 lifinagnsfifia1 SD

$1n71 SET TRI 19119870

5.2.1 é’mmaﬂammumqﬂ (Minimum return)

= A 2 v o Y o
mmmﬂwmmiamu Tﬂﬂﬂﬂ?ﬂi’ﬂﬂWﬁ‘ﬂW@i@ﬂzﬁlﬁWﬁ@]ﬂﬂlli’lu@]']f,jﬂ "lﬂﬂ\i

=1

M1319% 5-5 JuvunITaInu ANANWFEIAIga IndanTondvsIHanUUNUAINGA
H o 1 Y ] Y . g . .
10185y Tumsasnuuuuarahwinminy (Equal weighted) Ao nagnt Tiny Titans
1A ' g v ' . . . .
ﬂg‘ﬁ -25.34% u,aﬂumsamuuuummmuﬂﬁmgammm (Market capitalization weight) Ao

nagNs CANSLIM og7 -70.18%



34

v
o

WenfFeuifisudu SET TR fnel#sasmanouunuseildriiqaogi -27.95 %
i 1 nagnsildraneuunudigadngdt SET TR lumsasnuuuua i minimiiy (Equal
Weighted) D nagns Tiny Titans 0§71 -25.34% 1ag -31.80% Tunisasnuuuusaaimin
NN (Equal weighted) 1@ Glumiammmudaaﬁmﬂ’ﬂmugaﬁmmﬂ (Market capitalization

weight) MUa1AU

Y v ° J
ﬂ‘lﬁ‘lﬂﬁ 5-5 m’iNuamﬁmﬂ'znwﬁmemmumqﬂ‘uemﬁaznaq‘nﬁmiamu

Min ( % @01l ) Equal Weight Market Weight
Tiny Titans -25.34% -31.80%
SET TRI -27.95%

< v
Y] a A (Y] ] v v du
5.2.2 manilszansiudilumsTannuduriuvewane muRFNRUs NUAaIA
Vo a £ 9 A Y a T oA A 0w Ay v =
mduilszansiudmioduiissodiufernemanavii laanmsfseuiioy
AMUAUAIUYDIHAADUUNUAIUNUVOINDIANITAINUAUANTNAUHIUYDINAADULNY
[ a = Y [ Y o Y A d o dyo.l = o R4 1
drunuveInyiaaiauran wahuin N uar¥3an 1N asveInNUFURUTIE 119
4 o < o
HAADULNUVDINDTANTAINULAZHAADUUNUYDIAFTADIA FIAZNOUDIANUAUNIUVDI
A = @ ' 9 =K =X A A o [ 4
HAABUUNUNITAINUINDINEUADAAIA ANUMLAAIDININNNITEINaAAIdIHSUNDIANIS
A Y = A A 1 A A A
a3y TuvasNANUMgIUaAInInNWFIINGINI HBWIIUIANNTEIVDINITAINY
a 1 P 1 U % 'o 1 1 4 . .
Tago159191nA 1A Nagns NUANDAITEENI 1 F9@IN11Aa1A WUI1agns Tiny Titans Tu
1 90' o [ ) L= d v A Y A
MIANUUDY AINNNUNNINY (Equal weighted) tag lulinagnsad Inundauuduiluaun

Y 3 L] Jd Aa = = @
!Lﬁﬂﬂiﬁlﬁu'ﬂ’ﬂﬂ@]ﬁ'IN'GW]@U!Lﬂuﬂ]@ﬂWﬂﬁﬂNﬂﬁﬂNlﬂﬂ?ﬁluﬂ'l\‘llﬂﬂ?lﬂllﬂa"lﬂ

A15131 5-6 ﬂTiN!!ﬁﬂ»ifiH‘lJéh N NUAUEIUVIHANDVUNMUNS LN VAR

Beta Equal Weight Market Weight
Tiny Titans 0.9899  *** 1.0247  ***
SET TRI 1.0000

v ] v
v A v A v A

nuame: * ez AN 10%, ** Nisezdfigh 5%, ** Ulbezdrani 1%

o o o



35

4 1 o ' %‘ o [ - .
WeulSeuieuunay ﬂaqm“lumiamuuuummmuﬂmmu (Equal weighted)

I @

NAgNENLANUALKIUGIGA A0 Nagns CANSLIM LAnuat 1.1196 egniiiseyd1anh 1%

Q U

' '
A 1 &Y o

U { 4 1
ﬁ’n.!ﬂﬁEJ'I/I‘E‘VI%JﬂWﬂ’NﬂJN“LlN’JLl"IJf’NNﬁﬁ@ﬂllﬂu@”lﬁf,jﬂﬁﬂﬂﬁqwﬁ Tiny Titans ﬁmm?ﬁ 0.9899

'
v A

1 Y o ! aol o ' . . .

P lBrz 1Ay 1% uazlumsaanuuuunI1IMInAINYan1na1a (Market capitalization
o @ 4 ' ] @ o W

weight) NagN NUANUAUHIUGIZA AD Nagns CANSLIM Tf a1 1.3082 eealitivez dinny
{ 1 4 { 1 o ;, 1 (] o

#1 1% @2uNagns Tiny Titans NUAIMNUAUNILVOIHAADUUNUMTANUAT 1.0247 081951TY

o g d‘
gAY 1%

e

[ Y (%) Y o v \ d
53 aﬂﬁmammsmuﬁﬂﬂmmmma?mammmmaznaqﬂﬁm‘mmu

A3 IWan VLN UNYSTUAINAIUTYS (Risk-adjusted returns) F8 17 1inaINY

a

a

Y v Y Y v
nfeuieunanisaani IaenasannIsas IHaAo LN ULAZ AR UKIUTINATY AT iAoy

dmsumsdsziiiuaanaid 1aun Jensen's Alpha, Sharpe Ratio 11a% Treynor Ratio 1agfi+itiag

FunlesiFud (%) aoll

A1519% 5-7 M15191aA9A Jensen’s Alpha

Alpha Equal Weight Market Weight
Tiny Titans 10.67%  *** 6.49%  *E*
CANSLIM 15.03%  *** 10.75%  ***
SET TRI 0.0000

v ] v
9 v A [

neie: * Ulbez Ay 10%, ** Nisezdrani 5%, = Iivozdngh 1%
A v 1w = =< Ay ¥
1INA1TNN 5-7 ueaanaansaoavh FIuenda HaneUUNUR 1A1INMTAINUVDI
4 g}/ o 9 1 A J S A <3 Y
nagnsuue i launnd waneuunuvesamaegnilesiduanctl szmulain lumsamu
! ¥ Y ' o . s 1
HUVD9UHITNNNY (Equal weighted) nagnsnasnuual ldwanouunuuinninisanu
A A 4 = Y 1 = 1 =
MUADIAGINGA AD NAgNT CANSLIM &3 1¥HanouunuuInnInNeIa 15.03% Avll 081911
H 1 ¥ o ' . . . .
gz 1% uazlumIaauuuueIIHINAINYan1Aa1A (Market capitalization weight)
7= Y q 9 1 = A 4 &
nagninasnuuadlinaneuUNUNINNIINMITAINUAINAAIAGINGA ABNAYNT CANSLIM &9

TwanouUNUINNNINAIA 10.75% A1)



A15199 5-8 M319UAAIA1 Sharpe Ratio 1iv g Aol

Sharpe ratio (Gi?ﬁ]) Equal Weight Market Weight
Tiny Titans 0.5090 0.4370
CANSLIM 0.6340 0.4806
SET TRI 0.3092
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WeN15T 8AT MR UUNUYTUAINIFEN 91091 Sharpe ratio FILIVONOAT
1 a 1 . 1 { [ H 1 1 %’ 1]
Na@emmumumumawﬁwmamwm%m AIN15199 5-8 wm"l“lumﬁammmumaumuﬂ
" o ' . {1 o 4 v J

IMNU (Equal weighted) 84 1 NUWANUTIINININY nagns CANSLIM %:“lﬁ’waaw*ﬁmmmu
£ Y Yt A s . 1A ' 1 o
m“lwwamammu"lﬂwqﬂ Tagiian Sharpe ratio 0.6340 Aol u,azGlumaammmummmuﬂ
1 ' . { 1w o
arvyganinaia (Market capitalization weight) LA M 1 NUIIAUITIINININY nagns

Y v 7 = Y std' = . =
CANSLIM vz liwagnimsasnu elimanouunu laanga lasiinn Sharpe ratio 0.4806 Aol

a 1 d . 1 ¢ & Jd 1 A
M13719N 5-9 MINWAAINUNIIUDT !‘ii‘lf (Treynor Ratio) ¥iH438 !‘lJi’)‘i!"lf‘Hﬂﬂi’)‘iJ

Treynor ratio Equal Weight Market Weight
Tiny Titans 19.80% 15.35%
CAN SLIM 22.44% 17.23%
SET TRI 9.02%

HBNITAUIDATINANDVLUNUAIUAUADAIANNAUFIUNIUAUAAIA (Beta)

A (] A 1 4 1 L= 1 A 1 é [] d' d‘

30 1 W30E1NTDVNI NAYNTUARZ NAYNFUHAADUUNUAIUINNADUIIINUIBANNTE9T
I Y A Vo ' ' Y o Vo

Wuszuuldaniold aeluaisne 5-9 wua lumsasnuouuoraiiminminu (Equal

s J

4 4 1
weighted) NagniNNAINTILOS 15 1% gaiiga Ao Nagns CANSLIM 1aslifA1 Treynor ratio
VoA R 13 4 = A A = g’/ L
22.44% 9101 FaaaaiunagnimaanulNand UUNUNANGA DN 6 NAgNT IUMTAINY
1 ¥ @ 1w . S 1 J ' <
HUVDINHITIIMIAY (Equal Weight) HuliAumsiues 1519 gan1909 SET TRI uaas iy
1 H 1 o (%] 1 901 (%] 1
N Hinaneuunuannaaaonaie duiulumsamuuuuniniminawyaninain (Market
. . . . ' e J = = J ISP
capitalization weight) WUINAgNTNNAUNTIUBS 15 1% gaNgaRD nagns CANSLIM lagiia

. 1A
Treynor ratio 17.23% Aol
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%4 Y o . .
5.4 Tamaaaunaalanls (Win/Loss Ratio)
A S < 4 A o 9 [ ~
W%13m1ﬂ1ﬂlﬂﬂ§L"]fu@]I’ﬂﬂWﬁVIV]TﬂWﬁaQnu!Lﬁ?”liJslﬂﬂnu Iﬂﬂ%ﬁ’]lﬂiﬂ
Y] 1 A 1w = ° Y I3 A Y .
llﬂﬂﬁ@f’]llllﬂu UINNNNUIBININUY 0% ‘ﬂfﬁﬁT?JTﬁﬂﬂ’]u'Jm”lﬂﬂTﬂ %’]uju‘ﬂﬂa\inuuajsﬁug (Win)
° A Y Y Y Y o a0 Y X
Iag %THQUﬂVIaQVJuLLaUUlﬂWa@]f’]‘]_llﬁﬂunﬂ']ﬂll 0% ﬁ’]iﬂjﬂﬁ]’]uju‘]JVNﬁllﬂ HDNITNU

J @ .. . = ' < J < J 1A
§INVITUITIUAY Average Wining 1A% Average Losing BIUnue1u 1o sidud (%) aoll

, i Aa o = ' H 3 A -
TIUBDNI Num”ls(ﬁumnu) Tﬂflmaa“lmmazﬂsdmsamwﬂumﬂaiwm
d & A RR
5.4.1 gﬂe‘smumiamaﬂamu um"lmmnu

d' a 1% | 1 J
M1319N 5-10 !mﬂﬂamaﬂammmﬂmmnu VYIlNazNagNs

Equal Weight Market Weight
Avg. Avg. Avg. Avg.
Performance
% win Winning Losing % win Winning Losing

@ol)) | (ael) (v101)) (@101))
Tiny Titans 63.16% 43.34% -12.01% 63.16% 38.79% -14.70%
CANSLIM 73.68% 45.85% - 73.68% 44.44% _
SET TRI 63.16% 27.71% -13.93% 63.16% 27.71% -13.93%

; = s 2 IAY Y oA "o A
HHGLYie: % win HH1YD L‘]Jﬂﬁl"]ﬂm‘iflulﬂNﬁ@]i’)‘]JLL“VIUlﬂﬂﬂ’Nﬂﬁf)Wﬂﬂ‘]J 0 @]’t’)‘ﬂ
. . =2 G = A ' A Vv
Avg. winning 1Y wammmumaﬂmaﬂ GLL!‘]J‘V]Nﬁ@]@ﬂlmlﬂﬂﬂﬂ’ﬂﬁi@ﬁnﬂﬂ 0

. =2 1A = A a
Avg. losing 1Y nanouunuaslmaslulnnaneuunuAaaL

{ 1 ¥ @ 1w . § a
910M1519% 5-10 TumsaanuuuuaI 9 MInMINY (Equal weighted) IaW15941
1 o Y A ] A 9 1 A % 4 J
Nnagnsnasuual Toma livianu wseldwaneuunuuinnvsenugud nagns
A 1 A A 4 = ] =3 1A Y
nlaaauiga Ao nagnt CANSLIM TasliTonia ldvianugeda 73.68% ol uaz v
da 4 d d = A
HanRUUNUIRAs TUYNNBULFINGA 45.85 % @01l 39009 Tumsasnuuuvalnihminay
! T . 7 oA A @ "
Yyan1ma1a (Market capitalization weight) ﬂﬁfg“l/l‘ﬁ“l/liﬂﬂmu‘ﬂq{v‘l A9 NAagNs CANSLIM Tagil
] T v = s { ' @
Tomd Tdaianuinnugaia 73.68% uantunagnini Tomauanuunigamuny Tagl

1 H Y
Hane UMM AY U NURN 093 uUVFDT -20.18% Hag -26.05% AR



d & a Yy gy '
54.2 Lﬂﬂi!“ﬂﬂﬂiﬂﬂ]ﬁﬂﬁ@‘l‘lu!m’f) u!ﬂﬂﬁﬂﬂ‘]J!m‘HN1ﬂﬂ’J1ﬂﬁ]ﬂ

d' d' % 14 o A\ ! d
719190 5-11 !!ﬂﬂ\‘iiﬂﬂ]f;‘l"na31!1!!!E‘I’ﬂﬂﬂi‘lﬂﬂﬁiﬂﬂﬂ’ﬂﬂﬁ]ﬂ YOUNazNaEgNs
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Equal Weight Market Weight
Performance % win Avg. win | Avg. loss % win Avg. win | Avg. loss
market market market market market market
Tiny Titans 57.89% 25.10% -9.39% -I 23.39% -8.30%
CANSLIM 73.68% 26.06% | -11.76% 63.16% 28.07% | -11.41%

. = 73 o A o Yy 9y J
WUOIHA: % win market 11009 1Wo5idud lomafihnmsasmu uda lananouunuuInn
WIBMNURAABULNUYDIAATA TUFIIAUAINY
Avg. win market 118949 HAADUUNUAIUAUIINNAADLLUNUIINAIIA ISR READL)

Avg. loss market Y1180 HAABLLNUNAINTIHAABUUNUIINAA1A TABInAoADl)

{ J ¥ Y T v J y A
1INM15199 5-11 Tumsaanuuuun9ihminyny (Equal weighted) o158
{ o 1 4 1 4
Tomanasnuuda ldwam lsinnniieais iednu1i1 nagnsmsasnulalinaneuunusus
' I oA J 1 aa 9y
ARA WU NAgNs N laaauiiga nagns CANSLIM laslimanao1yuzaainla 73.68% lag
1 { J a ! o [ Jd | : 1 aa
UAURTINANDVUNUAIUAUIINAAIAN 26.06% 143U NAgNT Tiny Titans VATADALITUY
o p 3. 434
g1 57.89% lAglANNALHANDUUNUAIUAUIINAAIANMINGA -9.39%
' 3 o ' . .
FINDINMTAINULVUDIUIHUNAIWYAAIAA1A (Market capitalization weight)
4 = W Aana 9 1 ~ [] = =
nagns CANSLIM Laadaesuzaainla 63.16% ualomain luruzaain laomaggas -
) @ s . . v ana 1A ] {
11.41% §1151 Nagn T Tiny Titans 1AUAIADALIFULOEN 47.37% LAslAURAINAADUUNY

dunuINAaIANdINga -8.30%

J
5.5 wamsAanEIANNeau IV nagnimsamu lundazanizaaa

T A

5.5.1 ONTINANDUUNUNUAUINGBADY (Average return) THuAazaNIZAAIA

J @

A 1 A A 9y A 1T 1
INATTNN 5-12 NUNNaAYNITNY ATIHANDUUNUNVAURASAD L WINNIIVD

o P 7 o @ \
Aa1A NINAGNS CANSLIM taz nagns Tiny Titans IaenfSoumeunaaniyeanisaanulue

9

aznagns uAazFINMIMIaInT el



A

3 sAq ¥ P =
an1zaa1nvuIvy (Bull Market) ﬂﬁQ‘Vl‘ﬁ‘I/IGlWNﬁ@@ﬂlLﬂuﬂU@]umﬁﬂﬁﬂﬁﬂ o

U q
4

o é Y 9 d' ld' = 1 o ]
nNagns CANSLIM m“lwwammmummumaaegm 23.96% A0 “lumiammmummmuﬂ
[ Y 1 1 %} ] 1
INNU (Equal weighted) 1o 23.18% no1l “lumiamuuuummmuﬂmugaﬂmmﬂ (Market
. . . . 9 [ saq ¥ A o A A Jd . . &
capitalization weight) Lmz’mm‘uﬂaqmmﬁlwwammmumaﬂquﬂ A9 NAYND Tiny Titans H
Y Yy d‘ ld' T A 1 aol [} 1 [
“lﬁwammmummumaﬂagm 20.06% 9191 Glumiamuzmummmuﬂmmu (Equal
1 1 %,‘ Y] 1 . . .
weighted) 1101¢ 18.59% Aol “l,umiaanuuuummmunmuyaﬂmmﬂ (Market capitalization
weight)

A

o .
@n172A01AV1A (Bear Market) nagnifnlnwanouununUAUDAgIga Ao

£l Q
Y

Jd . . = Y 9 A = 1A J ° @
nNagns Tiny Titans Gmﬁlwwammmummumaa@gm -2.58% 191 “lum'iammmummmuﬂ

1w 1 1 > @ 1
MNU (Equal weighted) 148 -3.45% Ao GluﬂTia\1‘1’]1!LLUUﬂ’JQHWWUﬂ@IWNQﬁﬂW]ﬁTﬂ (Market

'
o A o A

) [ 4 o 4
capitalization weight) uazd1MiunagninliwaneuuNUNUAWNToA1NgA A0 NAYNT
= Y 9 A = U % o | Y
CANSLIM &3 11 Hano uununuauingg -3.84% a0l Tunisaanuuuuoaaivinminy
1 1 % o 1
(Equal weighted) 1188 —7.66% 901 1UN1589NULVVOIUIHUNAINYaAINaIA (Market
capitalization weight)
A Aa - o~ Y Y A
an1zaa1a lilNAN19 (Sideways Market) nagnsnlinanouununudumnie
A 4 = Y 9 1A = 1
9999 v NAgNT CANSLIM &3 Ivinanouununuauegin 2.79% aol) Tunisaanuuuunig
v |l % 1 1l 90’ 74 1
UIMINNINY (Equal weighted) 1102 2.34% ¢101) Tumsasnuuuvalnihminauyaninain
. A 5 b, ) o g Y 9 A o A A 4
(Market capitalization weight) lag @M UNagniN lnwaneUUNUNUALATEAINGA Ao Nagns
. 1 1 2 @ " W .
Tiny Titans 39 1%HaROUUNY 0.77% @01 TUMTAINUUVDDIMITNNINY (Equal weighted)
4 = v ¥ o 1
Az NagNs Tiny Titans —0.24% U 1UMITaINUUVVDINWITNAINYaAINAIA (Market

capitalization weight)

M3197 5-12 MINWAAPDATWANUUNUNUAMR ARl uuAazan1Iznan

Annualized Bull (13 ?J) Bear (2 ?J) Sideways (4 ?J)
return Equal Market Equal Market Equal Market
(% ao1l) Weight Weight Weight Weight Weight Weight
Tiny Titans 20.06% 18.59% -2.58% -3.45% 0.77%
CANSLIM 23.96% |  23.18% -3.84%

SET TRI 13.60% -4.78% 0.58%
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5.5.2 ANu@InNMIaInuluunazanIzaan
5.5.2.1 @UDBUUULIATFIU
INM3 190N 5-13 taasmdrueunuas I luuaazanizaaia

2 o =
mmmmmﬂﬂumsamu

a

3 DT L S
AN172AA1AVIVY (Bull Market) NagnFNUANNTegA A Nagns
1 1A 1 ¥ @ [ . J
CANSLIM A1 SD 8¢ 33.96% 14M13039 U109 5NNy (Equal weighted) agnagns
[ 1A 1 % @ 1
Tiny Titans A1 SD 88N 34.17% 1UNITAINUUVVOIUINEAAIWYAAIAA1A (Market
) [ s { Jd . . 1 1A
capitalization weight) 1182 1M T UNAGNTNUANUITEIZIGAAD NAYNT Tiny Titans A1 SD BEN
1 %’ @ [ - 4 1 1A
39.09% TUM3aaNUUUVDINHITINIAY (Equal weighted) aznagns CANSLIM A1 SD ogi
1 %’ 7 ' . . . .
34.17% Glumaammm‘ummmuﬂmugaﬂmmﬂ (Market capitalization weight)
s S A s
an1IzAa1AYIad (Bear Market) NagniNuANNTegn Ao Nagns
1 1A ! %’ £ L .
Tiny Titans A1 SD 8N 4.85% TUMTAINUUVVDINNHININNY (Equal weighted) Hag 5.03%
] 90‘ o 1 . . 3 . o [ P
TuMIANUIVVEINIMUNAINYAAINEIA (Market capitalization weight) tagd 1M UNAYNTN
{ 4 1 1A 1 ’.f o [
UANUABIgIgARD NagNs CANSLIM 1 SD 0g# 5.33% lumsasuuuuniaihminminu
[ 1A U %’ @ 1
(Equal weighted) 1182 A1 SD 8¢# 31.09% TuMsaanuuuuaIvina1uyan1nan (Market
capitalization weight)
A " A A A ::
anzaaa 1ulHAN1S (Sideways Market) Nagns nAMHsIAIgA
4 1 1A 1 o ] | Y .
fiv NagNT Tiny Titans A1 SD 8N 18.15% TUMIaNUUVDAINNHITNIMINY (Equal weighted)
] %’ v ! . . . .
uag 18.65% “lumiammmumqumuﬂ@mu“aﬂmmﬂ (Market capitalization weight) Lag
9 o 7 ! 4 1 A
AMSUNAgNTNUANUFEIZIgAD Nagns CANSLIM 1 SD ogi 41.53% Tun1saanuuuy
1 Sol @ [ Y . 1 1A U %’ o
829U INMIAY (Equal weighted) 11az A1 SD 881 21.38% 1uN3aaUuV0 19U M TNAY

ya AMa19A (Market capitalization weight)

M319i 5-13 ﬂ1‘muﬁmdamﬁmmumm§m Gl‘i«!!!dﬂ%ﬁﬂ"n%ﬂﬁ"lﬂ

Bull (13 ?J) Bear (2 ?J) Sideways (4 ?J)

SD (% no1l) Equal Market Equal Market Equal Market

Weight Weight Weight Weight Weight Weight

Tiny Titans 39.09% 34.17% 4.85% 5.03% 18.15% 18.65%

CANSLIM 33.96% 43.25% 5.33% 21.38%

SET TRI 26.23% 11.01% 9.00%
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5,522 é’mmammmuﬁwqﬂ (Minimum return)

INATNAN 5-14 LAAIDATIWAADVUNUAGA (% A1) 1INMTAINY

‘ge
=le

' '
I o o

Y
ﬁﬂW’J%ﬁﬁTﬂﬂﬂﬁu (Bull Market) NAYNINUDATINAADULNUAIYA (%
1 Y 1

@o1l) o Nagns CANSLIM agil -13.48% Tumsasnuuuuaaaimingiinu (Equal weighted)

4 1A 1 % Y] 1
nagnayns Tiny Titans ﬂg“ﬁ -9.45% “lumsaq1@mmummmunmwammm (Market

v
A o o

S o o A { s
capitalizationweight) Llﬁgﬁ"lﬁﬁUﬂaq%‘ﬁﬁﬂﬂ@i"maﬂ@ﬂLLWU@W@@QQ%Q@ ﬁ@ ﬂﬁQ‘VI‘ﬁ

e

° @

CANSLIM #1 -22.33 % TUN150aNUuu U039 MIna1uyan1aa1a (Market capitalization
1A 1 %’ o T W
weight) 11ag NAgNT Tiny Titans 0N -13.51% 1UN1TANUUDUDIUIHTANAITY (Equal

weighted)

J [

AN1ITANIAVIAN (Bear Market) ﬂﬁfg“l/]‘ﬁ“l?lﬁ @]iWNﬁﬂﬂ‘ULmuﬁT&jﬂ (%
f Y

4 1A 1 ° @ 1w .
aoll) Aw NagnF Tiny Titans DN -25.34% TUMIANUUVVDINNININNINY (Equal weighted)
1A 1 3 @ 1 . . . .
uaz’ag“ﬁ -31.80% “lumaamuuuummmuﬂmwaﬂmmﬂ (Market capitalization weight)

' '
JAA o o

waz SmunagnsNLsATWane LLINUMgAgITiqa Ao NagnT CANSLIM ogii -34.74%1u
MR UIUUSIHTNINY (Equal weighted) 11ag 0871 -70.18% 145 a9NUIUUEI
ﬁmﬁﬂmmgaﬁmmﬂ (Market capitalization weight)

an1rzaa1a lufifan19 (Sideways Market) nagninusas
HaABLUNUAYA (% feT)) Ao nagnt Tiny titans 08 -15.35% lunsasuuuugasimin
MY (Equal weighted) 11a2nNagNT CANSLIM -10.42 ium'a'ammmudaaﬁmﬁ’ﬂmwam
@A (Market capitalization weight) tiazd S Unagns nusas maneuUNUMgAgafiga fio na
gN% CANSLIM a4 -20.31% Tunsasnuuundradmiinniiiu (Equal weighted) uagnagng

a

1 % o ! . . . .
Tiny Titans -20.20% Glumimnume’saumuﬂﬁmgaﬂmmﬂ (Market capitalization weight)

A15191 5-14 MINWAAIMIATWANBUINUA A THRazanIzaaIn

Bull (13 ?J) Bear (2 ?J) Sideways (4 ?J)

Min

Equal Market Equal Market Equal Market

(% A1)

Weight Weight Weight Weight Weight

-9.45% -25.34% -31.80% | -15.35% -20.20%

-34.74%

SET TRI -8.76% -44.54% -4.78%

Tiny Titans

CANSLIM -13.48% -10.42%
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55223 AANVAUHIUVDINAADULUNUNIUNUARIA IO A1
Y
WA
ti‘ 1 9 z:' ] = %
1AAITIIN 5-15 UFAAIANUVAT NUIUBNDIANUAUNIUVD I
A e e 4 4 . v
NanoUUNY Btsunuaaa Taasnanouunuaaialasunasly 1% dawalinaaouuny
J d' [ 1 1 4
nnmsasnulunagninlasundasldedisls wuan Tuudazanzynnagninisasnu
Y
UNANANUAUFIUNANILASINLAAIA A9

'
JAA v =

Y
ﬁmammmﬁu (Bull Market) NAYNITNUAUNIUNIUNUAAIAGN

'
v A

! 4 % = l @ o
iga Ao NagNT CANSLIM azlianuiunIuegi 1.0652 ad1aiiisezdidni 1% Tunmsasnu

g

v
v A

J ¥ o 1w 2 o A ' o o
BUUD UM UNNINY (Equal weighted) Lag %ﬁmmwumuagﬁ 1.1301 pd9disezd AN

o

< 1

e ' B, . :
5% Tumsasnuuuua i minawyanIaala (Market capitalization weight) Fauaaslfimu
@ ' o) [ oA @ [ o A Jd .
UANUALHILINNNIAAIA tazd S UNagNENIRUKIWRBUNUARIAM NG AD NAYNT Tiny
) { ] - o % { 1 9o’ % 1 U
Titans 91ANUAURIUDYN 0.9922 D8 NUTBaZAIRAYN 5% TUMITANUIVVAIUIMTININY
4 @ 1A U
(Equal weighted) ttaznagns Dividend Play 93 UANUAUNIUOEN 1.0000 THNITAINUUULNI
¥ o ' L L . % =] ' o VW
HUIMUNATNYan1na1a (Market capitalization weight) C?Nuﬁmﬁlﬁmuﬂﬁmmwumummu
aaA
s @ [
AN172AA1AVIA3 (Bear Market) NagNFNUAUHIMNIUNUADIAGY
{ 4 % 1A J %} o 1w
figa Av NAgNS Tiny Titans 32UANVAUFIUOYN -0.2680 TumsasnuuDUDIIMTIIIAY
4 Y 1A 1
(Equal weighted) 118 NagNTs CANSLIM 9 NANNAUNIUBYN 2.6057 TUNITAINUULVD I
3w ' N, . : CI. o '
TN INYAAIAA1A (Market capitalization weight) Bautera e 1HIHUNTANUAUKIULINNI
) [ SAA W ~ o o A J Y
A wazdmTunagnsnIAURIMRsUAUAAIAMNGA A NAYNFCANSLIM 92 UAUAY
= 1 3 @ [ Y . Jd . .
HIUBEYN -0.3063 TUNITAINUUVVDINNINIMNIAY (Equal weighted) LtaznNagNT Tiny Titans
1A ' ?:j @ ' . . .
UANUAUHIUDEN -0.2827 TUMIAMNUUDUA NI NAINYAAINEIA (Market capitalization
. &2 Y a Y 3 1A @ 9 @
weight) B MAAaL taad IMIHLNTANUAURIUATININAUAIA
A A . s o = o
an1zaa1a lulinana (Sideways Market) nagnsninunuiouny
] P o 1A ] ¥ @
AB1AGINGA A9 NagNT CANSLIM 9zUANNAUFINegh 2.1333 Tumsasnuuuuaiauimin
1 % Q 1 4 1 g (%}
M1AY (Equal weighted) 11 93 UANUAURIUDGN 1.4957 TUNITAINUUDUAINIHITAAIY
! T . . - Y ' o '
yaf1Aa1A (Market capitalization weight) Fauaas ldruNTANUAURILNINAIIAGIA 1Az
o @ JAA ~ v o A A J . . ~ @ 1A
AMTUNagNFNUAURIUNBVAVAIAAINGA AD NAYNT Tiny Titans INANVAUNIUDYN
1 g % 1 % . U 1 §
0.5426 TuMIAIMNUUVVDINHEANIAY (Equal weighted) 11ag 92 UANNAUNINBEN 0.9791

U ’4 % ! . . . .
114miaq1qugmumqumuﬂmuyaﬂmam (Market capitalization weight)
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M1519N 5-15 MF1WAAIA Beta IAANNAUNIUNANDUINMNgUNUATIAIMIARZ AN IZAA

Bull (13 ?J) Bear (21)) Sideways (4 1)
Beta Equal Market Equal Market Equal Market
Weight Weight Weight Weight Weight Weight
Tiny Titans 0.9922 ** 1 1.0000 -0.2680 -0.2827 0.5426 0.9791
SET TRI 1 1 1

v ] v
9 v A v A

neie: * Dbz A 10%, ** Nisezdrani 5%, = ivazd iy 1%
(Y] v Y d' 1 J
5.5.3 onswanauumulSudisanuassnnmsamuluiaaznagns
5.5.3.1 Jensen’s Alpha
1NA15199 5-16 LAAIAT Alpha NIAOATINAADUUNUTIUAUYDY
14 A = v [ dy
WosANMIAINUNNIUNUAAIA ATl
9 I o 1
A4N112AR1AYIAUY (Bull Market) NagnsNn1¥onsHano LLNULINNI

]
v A

amagafiga Aenagns CANSLIM e 16.39% el egrafitfoes drdayii 5% Tumsasmuuuy
829NN (Equal weighted) 118 15.88% A1l 114msmnugmudaqﬁmﬁ’ﬂmmyam
1A (Market capitalization weight) Lagdmunagnii1isns waneuunuINnnnaIam
figa fenagng Tiny Titans 12.76 % Aed) Tumsasuuuuaihmingiiu (Equal weighted)
waz 9.39% Tumsasuuuudiniminauyamaaia (Market capitalization weight)

ANIZAMIANIAL (Bear Market) nagns i 1#sas wanouumuannnd
aaAgaiiga Aenagns Tiny Titans o4 -36.27% a1 Jumsasnuuuusniminmiy
(Equal weighted) 11a2nagns CANSLIM 53.29% ae1 Tumsasnuuuusasiminayaa
1A (Market capitalization weight) Lagd s unagnsilisns waneuunuInnnna1am
figa fenagns CANSLIM -46.87% o) lumsasnuuuudiaimiinmifu (Equal weighted)
waznagn$ Tiny Titans -43.20% un1saanuuuudlsiiniinaiuyasinatn (Market
capitalization weight)

an1rzaataluifAng (Sideways Marke) nagnsilens
HANDULNUANNANTIAAIAGITIGA ABNAENT CANSLIM 0gii 17.45% Aot Tumsasnuuuuag
iy (Equal weighted) 1a 10.58 % Aol lupsasnuuuugisimiinawyasaain

) o A (Y 1 o A
(Market capitalization weight) ttazd 143 UNagNs N 17 oA INAADLUNULINATIAAIAMTNGA AD
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4 1A 1 ' Bg} Y [ .
NAgNT Tiny Titans 087 1.34% 91) TUNITAINUUVUDIUIMTINNY (Equal weighted) tiag-

1 %,‘ [} ! . . . .
2.92 % “lumiaq‘1@uuuummmuﬂmugamﬁmﬂ (Market capitalization weight)

A15199 5-16 MIaAIn1 Alpha luuAazanizaaa

Bull (13 ) Bear 2 1) Sideways (4 1))
Alpha
7 = Equal Market Equal Market Market
(% A1)
Weight Weight Weight Weight

Tiny Titans 12.76% 9.39% -36.27%

CANSLIM 16.39%  ** | 15.88%

SET TRI 0%

v ] v
9 v A [

neie: * Dbz Ay 10%, ** Nisszdrani 5%, = Iivezd g 1%
5.5.3.2 Sharpe Ratio
{ 1 < I [
10A15199 5-17 11d@A9AT Sharpe ratio Fuun1IABATIHARBLLNY
1 a =T = 1 A AR A =S = 1 o 1
drunuswilaeniianiiennudesnell Galisvazoea lasnFoumenuaaznagns luuaay
9
AN1IZAAA AL
Y
4 [
An172A01AU 13U (Bull Market) NagNT CANSLIM W 6a 51
1 a J & ] d‘ d‘ = T 1
HAADUUNUAIUINY ADUIINUIGANUTIININNGA AD 1.1078 o1 TuNTaINUIDUDI
Y [ 1 1 %’ @ 1
UIMIAmMIAY (Equal weighted) 110z 0.8853 ) lumsasnuuuualnihminauyaninain

o [ 4 4 L [ U a 1
(Market capitalization weight) LUASHINTU NAgND Tiny Titans VOATIHANOUUNUEIUNY AD

=

X ] H 1 1 %,’ o ] [
Wil destioenge Ao 0.8304 aodl TunisasnuuuvorimiinmMInu (Equal
] ' %’ £ ' . . .
weighted) t18g 0.8542 Aol Glumiammmumqumuﬂmmyaﬂmam (Market capitalization
weight)
4 @
anilzaarnvi1ay (Bear Market) NagNd Tiny Titans OGER
U a 3 é v d‘ d‘ A = U
WAADUUNUTIUNU ADHUINUIIANNLTYININNGA AD -7.5993 A0 Mmiammm‘umq
3 o ' v . 4 1 '
WINTNININY (Equal weighted) lagnagns CANSLIM -1.5882 aod) 1un15aa)uuuunig
%’ @ 1 . . . . o [ 4 [
HINUNATUYANTAA1A (Market capitalization weight) LA @11 TU NAYNT CANSLIM Wons
1 a v é ] d' 9 d' A L= 1
WAABUUNUFIUINUY ADNUIWUIYANUITYIUBINGA 1D -9.0154 a0 Glum‘iammmum@
%l o 1w . 4 . . 1 1
UINUNNINU (Equal weighted) e NaYND Tiny Titans -8.9945 @]fﬁj °1um'§amuumm’m

v 1
UUNMUYANIADIA (Market capitalization weight)
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A A J
an17zAa1a lUNAANI (Sideways Market) ) NagNns CANSLIM 1

% 1 a 1 é ) ti' ti' A =)
PATTINANDUUNUFIUNU ADHUIHUIYANNLTYININNG A AD 0.3651 Aol “lummmmmu
1 30’ v 1 o . 1 1 9ol % 1
DU UNNINY (Equal weighted) L4 0.4311 noll GlummmmmuaNumuﬂmuy‘am

) [ g . . o 1 a
A01A (Market capitalization weight) Has @110 NAYND Tiny Titans NOATIHANDULNUTIUAY
1 & 1 = Y A A 1A ' 1 @ 1w
ADNUIMUIYANUITIIUBDING A AD 0.0422 Aol G],‘L!ﬂTiﬁQHULLHUﬂ?QHWWHﬂL'ﬂTﬂH (Equal

J ' gol o ' . . .

weighted) 11012-0.2263 Aol 611!ﬂ"lia\11{]1!LLUUﬂ?QHWﬁHﬂ@TNQﬁﬂT@ﬁT@ (Market capitalization

weight)

A15199 5-17 M319aAIM Sharpe ratio THuAaz@NIZAMA

Bull (13 ‘T!J) Bear (2 ?J) Sideways (4 $ﬂ)
Sharpe ratio
P Equal Market Equal Market Equal Market
(GER))
Weight Weight Weight Weight Weight Weight
Tiny Titans 0.8304 0.8542 -7.5993 -8.9945 0.0422 -0.2263
CANSLIM 1.1078 0.8853 -9.0154 -1.5882 0.3651 0.4311
SET TRI 0.7572 -3.2235 -0.1268

5.5.3.3 Treynor Ratio

INAN51991 518 HAAIAT Treynor Ratio FILIUONAIHAADULNUAIY
iuRermen denilmirsnmudssdiiuszuulusazanizaan dail

4017221018 (Bull Market) NagNs CANSLIM 160351
anoULNUEANRemANNHULTsusUA AR Tiga fip 35.11% Ael) Tumsamu
HUDETTRIRY (Bqual weighted)tas 33.78% Ao1l “lumﬁammmudaqﬁmﬂ’ﬂmu
yafA1na1A (Market capitalization weight) Lmzf?m%"uﬂaqﬂﬁﬁﬁé’mmammmudamﬁu Aof
ANuALIIURBuF IR (Beta) Houiiga Aonagns Tiny Titans HoaswaneuunudIufy
aem AR sUsUAmAR INNiiga Ao 33.78% Aetllumsamuuuudisihmin
iU (Equal weighted)itaz o8 20.12% aoil Tumsasguuuusinivminauyadiaaia
(Market capitalization weight)

A0112AA1AYIAN (Bear Market) NAgNT CANSLIM §i8ns1HanauLny
Ay demanuiurmmisuiuamaudunniige fie 112.75% deil lumsasmuuuuag
shimafnmi iy (Bqual weighted) 1agnagns Tiny Titans 067 112.49% aoil lumsasquuuy

' 3 ) 1 Lo . . ° o o o
DNUIMUNAINYANIADIA (Market capitalization weight) LLﬁzﬁTHi‘Uﬂ’dfg‘V]‘ﬁ‘ﬁﬁ RPN
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HaREUUNUAINIAY AomAanuiurILTisufUAIa (Beta) Houiiga Aonagns Tiny Titans
sasmaneLuNUdIANAemMANNANIILRsufUAMALAIINTIga Ao 95.04 % el Tu
MIAINUUUY 5291 1HINIAY (Bqual weighted) 1as nagns CANSLIM -19.86 % ao1l Tums
asuuUs I mIinAyamAa1A (Market capitalization weight)

anzaaa liiAN19 (Sideways Market) nagns CANSLIM H8nsinanauny
dufudemanuiurisusuamaudimniiga fe 7.05% aeil Tunsasmuuun
YT (Bqual weighted)az 5.94 % Aol “lumsammmudwﬁmﬂ’ﬂmmy)aﬂ'mm@
(Market capitalization weight) Lmzf?m%’maqmﬁﬁﬁ IATIHAAD LN UTIUNY ADAIATUAY
mufisuiunain (Beta) Touiiqa Aenagns Tiny Titans Toas1HaROLUNUTIMAURBAT
anuiuIufsusuamaudunniiga fe 1.33% aeil lumsamuuuugraimiineinu
(Equal weighted)i1az -4.11% @01l lunisasquuuuaaviimiinaiuyaninain (Market

capitalization weight)

A15139 5-18 MI1U@AIM Treynor ratio IMUABZANNIZAA

Bull (13 “I!J) Bear (2 iISJ) Sideways (4 ?J)
Treynor ratio
_ Equal Market Market Equal Market
(%NdIAD)
Weight Weight Equal Weight Weight Weight Weight
Tiny Titans 32.59% 29.12% 95.04% 112.49% 1.33% -4.11%
CANSLIM 35.11% 33.78% 112.75% -19.86% 7.05% 5.94%
SET TRI 19.73% -40.31% -1.13%

5.5.4 Toamaaanuuadlanils (Win/Loss Ratio)

£ Yo 1 7 A
5.5.4.1 Tamﬁamuum“lﬂm"lsmmgmazﬂaq‘wﬁ 1NN 1NN 5-19

2 s A v
aN1ITAAIRVIVU (Bull Market) ﬂaqmmﬂ’omﬁqaqwamuum
] [ " W g’; 1 aol o [ T
"lmm‘tqu (ﬁWCW]@ULWIM?J”Iﬂﬂ’NW%’OWﬂﬂU 0) 6],‘Llfﬂiiﬂxi°I/c!“I,!‘1/I\1!,L‘]J‘]_IE]’N“Iﬂl”I“Vi°I,llf‘IL'I/I”If‘IM UagnIN
’.f [y 1 4 1
HIMUNAINYANINAIA ?d‘l’t’) nagns CANSLIM mamﬁllmmnuqqﬁq 92.31%1umsammmu

1 ¥ @ " v . J ¥ @ 1
DWUINUMNINU (Equal weighted) g 84.62% “lumiammmummmmmwﬁammam

JAA 1

(Market capitalization weight) @2unagnsniiaundesaswanouununuauaoil luilinli
1 4 1A U s°l Y] [ Y
aNuiosNga Ao Nagns Tiny Titans 047 76.92%% TUNITAINUUDUAINIHITIIAINY

1 %’ 7 ! . . .
(Equal weighted)Ltais 43.66% Glumsammmummmuﬂmugaﬂmmﬂ (Market capitalization



47

4 1 3’, 1 %’ o [
weight) 19 nNagns CANSLIM ¥ Tome livianunalumsasnuunuaraiminminy (Equal
1 aol [} ! . . . .
weighted)uaﬂumiammmummmuﬂmmgammm (Market capitalization weight) Qg
o o At A o 9 1A Aara A 14
ﬁm‘s‘maqmmummaEJE)@31Na¢mu1,w1ummum@ﬂcluﬂmrmnu’gﬂqﬂ A9 NAYND CANSLIM
& J ¥ @ [ Y . J ¥ @
1/]\1611!ﬂ']iﬁ\‘]ﬂ‘l!!LUUﬂ'Nl!']ﬁUﬂWﬂﬂu (Equal Welghted)tlﬁgﬁluﬂTiﬁQnuLLUUﬂ?QHTWUﬂQTN
yafInaIn (Market capitalization weight) 0811 -13.48% Wag -11.72% Aua 1A
1 g‘/ 1 90’ %3
an1IEN19V1a9 (Bear Market) W‘U'J'WNGI,L!ﬂTﬁﬁQHULLUUﬂQQHTWUﬂ
[ v sc’ @ ! . . .
MNU (Equal weighted) uag°lumimnmmumaummmmmmmm (Market capitalization
. ¥ I A A Y ' = ' A T v

welght) M 2 ﬂﬁQﬂﬁﬂNIBﬂTﬁQQQ’ﬂ%ﬁﬂnullaﬁulﬂell']ﬂnu (UNANDUUNUUINHNHUIDNIND 0)

v
=

A A o Y 1T A A A Y A A
28N 0% Iﬂﬂﬂa&m‘ﬁﬂuﬂimaEJEWIiWNa@E)‘ULW]u“V]“U@uﬂ@ﬂiulﬂﬁ]uﬂﬂﬂﬂnuuﬂﬂﬂ@ﬂ 19 NA

U

7 2

1 90’ b4 ! o .
8gND Tiny Titans 1/1a114miammmumaumuﬂmmu (Equal welghted)!,m$1uﬂ1§a\11@1‘!!,!ﬁ]_11_1

q

! 1 o q o g 0 3 12 o v
029N UNAVYAAINA1A (Market capitalization weight) E)g“l?l -21.91% ag -28.24% aua1ay
' S A o Y 1 A A A A A s
muﬂaqm%mmmafmmma@]ammu‘wwmmﬂalumaummmnuqmqﬂ RG] f‘l'ﬁ‘c’!‘l’l‘ﬁ
1A 1 %’ o [ . 1A
CANSLIM 881 -30.97% TuM13 0991109114 nnIn Y (Equal weighted) Hazogi -48.19%
1 %’ - ! . . . .
1uﬂ13aq‘vgmmummmuﬂmwammmﬂ (Market capitalization weight)
A A . I A A
an1zaa1a luliNnene (Sideways Market) nagnsni lomagegad
1 1 1 - 1 g (-7 1 QU
amuuﬁ’a 1%%1@1@1/! (ﬁwa@]ammuummm%mmu 0) °1umiamuuuummmuﬂmmu

VA T v ¥ 4 J ' { @
(Equal weighted) 881 50% 1N10Y N9 2 NAgNT 1AgNagNT Tiny Titans UANURAYDAI

'
A =

wanouununuauaol) luinldviauedn 19.97% daunagninlinundseaswanouINUNL
Y = A 1 ~ A 4 = J
auaoil 1uila luvianugeigade nagns CAMSLIM 0g# 51.19% 1115299 UIUUDI
%’ ] | Y . o= . 1 A o 1
WMIIINU(Equal weighted) 118¢ NagnF Tiny Titans IANNASOATINAADLUNUNTUAUADL 11
A ] 1A U SAA = [ Y G A a 1
Un'liananuegh 14.41% drunagniniinunasoasmaneuununuduaell il lduanu
$ 4 Id‘ " % @ [
gungafie nagns CAMSLIM 889 20.91% Tunisaanuuuuoiivinainyaniaala
A 4
(Market capitalization weight) (9 & Tiny Titans ﬁI@ﬂWﬁ%u$@a1ﬂﬂg‘ﬁ 50% Hag NAYND
1A o [y J 4 1 4 Y] Y [
CANSLIM 3 Tomasuzaainogh 75% tazdmsunagninuanasons IHand U UNUALAD
a A A A A s 1A ' H ™
Yluwdsunnanuganga Ao nagns CANSLIM ag#l -12.73% TUM5aanuuuUn191d11iin
[ Y] J 1A [ % @
1M1A (Equal weighted) 4aznNagns Tiny Titans 9§ -14.41% TUMIANUIUDD NN DAY

ya AAa1A (Market capitalization weight)



: : )
M350 5-19 waaalemaiiasnuuddlinianu vewnaznagnsluaazaniznaia

48

Bull (131)) Bear 2 1) Sideways (4 1))
Equal weight Market weight Equal weight Market weight Equal weight Market weight
Performance
Avg. Avg. Avg. Avg. Avg. Avg. Avg. Avg. Avg. Avg. Avg. Avg.

% win |winning | lossing | % win | winning | lossing |% win |winning | lossing | % win | winning | lossing % win |winning| lossing | % win | winning | lossing
Tiny Titans 76.92%| 48.01%| -6.65%| 76.92%| 43.66%| -6.10%| 0.00%| 0.00%| -21.91%| 0.00%| 0.00%| -28.24%| 50.00%| 19.97%| -10.51%| 50.00%| 14.41%| -14.08%
CANSLIM 92.31% 44.96%- 84.62% 50.86%- 0.00%| 0.00%| -30.97%| 0.00% 0.00%- 50.00% 51.19%- 75.00%| 20.91%]| -10.42%

SET TRI 76.92% 31.09% -4.89% 0.00% 0.00% -36.75% 50.00% 50.00% -4.66%

. = s I 4 A 1 A ' v
UL % win HUIYDY 105 IFUAVDIUNHAADLLNUNINANHITBNINY 0

=1

.. = v A = 1 W Tk
Avg. winning 18O WanaULNUABLIMAY Ghﬂh/]Waﬁ@ﬂllﬂuu’]ﬂﬂﬂTﬂi@Lﬂ’]ﬂ‘U 0

. =2 1A a A a
Avg. losing YD nanouunuasdmae Tullinaneuunuaaay
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Avg. win market Wlﬂﬂﬁﬂ HAADLLNUEIUNUIINHAADULUNUIINAAIA LABINGY

Avg. loss market 111809 HAADLLNUNANIIHAADVUNUIINAAIA ABIRAY

. = sl LA A o Y vy ' 1 2 o
HHGLYie: % win market T80 LﬂﬂiL%umﬂ@u‘VWl”lﬂﬁ LLEI’J‘J],@]Nﬁ@ﬂﬂlmu%ﬂﬂﬂ’ﬂﬂﬁﬁ@ﬂlm‘LHJE’NG]QW] °lummmmmm

Bull (131) Bear 27)
Equal weight Market weight Equal weight Market weight Equal weight Market weight
Performance
Avg. | Avg. Avg. | Avg. Avg. | Avg. Avg. | Avg. Avg. | Avg. Avg.

% win | win loss | % win | win loss | % win win loss | % win | win loss | % win | win loss % win | Avg. win | loss

market | market | market | market | market | market | market | market | market | market | market | market | market | market | market | market | market |market
Tiny Titans

53.85% |30.62%|-8.40% -6.80% [100.00% (14.84% | 0.00% 50.00% | 19.86% |-2.83% |50.00% |16.06%(12.35%| 50.00% | 10.50%
CANSLIM

84.62% (22.99%11.57% 31.88%|11.78%| 50.00% |17.34% 50.00% | 2.76% 50.00% (47.28% 50.00% | 23.59% [-3.56%
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Number of Securities
Screen Date
Tiny Titans
2022 21
2021 8
2020 13
2019 9
2018 8
2017 16
2016 15
2015 12
2014 14
2013 19
2012 19
2011 I/
2010 8
2009 40
2008 12
2007 32
2006 25
2005 16
2004 13
Average 16.68
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Number of Securities
Screen Date
CANSLIM
12M 2022 1
9M 2022 5
6M 2022 8
3M 2022 17
12M 2021 14
9M 2021 8
6M 2021 22
3M 2021 24
12M 2020 8
9M 2020 6
6M 2020 5
3M 2020 1
12M 2019 4
9M 2019 4
6M 2019 5
3M 2019 3
12M 2018 4
9M 2018 7
6M 2018 4
3M 2018 11
12M 2017 6
9M 2017 9
6M 2017 8
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3M 2017 12
12M 2016 9
9M 2016 10
6M 2016 14
3M 2016 16
12M 2015 6
OM 2015 5
6M 2015 6
3M 2015 7
12M 2014 3
oM 2014 16
6M 2014 12
3M 2014 9
12M 2013 4
9M 2013 6
6M 2013 10
3M 2013 46
12M 2012 18
OM 2012 20
6M 2012 2
3M 2012 14
12M 2011 21
OM 2011 13
6M 2011 12
3M 2011 21
12M 2010 13
9M 2010 23
6M 2010 30
3M 2010 12
12M 2009 11
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9M 2009 16
6M 2009 11
3M 2009 7
12M 2008 1
9M 2008 9
6M 2008 8
3M 2008 15
12M 2007 4
9M 2007 3
6M 2007 17
3M 2007 20
12M 2006 13
9M 2006 10
6M 2006 9
3M 2006 11
12M 2005 8
9M 2005 6
6M 2005 9
3M 2005 6
12M 2004 11
9M 2004 4
6M 2004 2
3M 2004 1
Average 10.64
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2022 28 AHC ALUCON AMC DRT HFT
HTECH LANNA LPH MST QTC RICHY
RPC SAT SKN SMIT SMPC THIP
T™MD TOG VIH
2021 Al LALIN MCS MST PRIN SMPC
SUTHA THIP
2020 CSC DRT IE)P HFT JCT LALIN
MCS MEC NOBLE PTECH ROJNA SAPPE
TMD
2019 CSC JCT RICHY SCP SEAFCO SENA
SMIT TAE UT
2018 BEYOND LALIN PM PRIN RICHY SENA
SMIT TK
2017 APURE CM CSC ESTAR FE LALIN
MCS PPP PREB SENA SYNTEC THIP
TIPCO T™MD TPCS UOBKH
2016 ALUCON | CHARAN CSC EASON FE FNS
HFT KCAR KYE MCS MTI PM
SMG THIP TOG
2015 AIT ALUCON CITY IHL LALIN PM
RML SEAFCO SENA TKS TOG TWP
2014 ALUCON BWG CSC DCON JCT MODERN
NOBLE NSI SCP TKS TWFP TWP
UOBKH UTP
2013 ALUCON CITY CM CSC FSS IFEC
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IHL KCAR MATCH PDJ PM PRIN
SCP SMIT SPG T™MD TNL TRU
TTTM
2012 ASK CITY CSL FE GL JCK
PRAKIT S SENA TGCI THANI TK
TKS T™MD TNL TWEFP UOBKH UVAN
WACOAL
2011 ASK CSC CSL DRT IFEC KCAR
MODERN NOBLE NTV P, SAT SC
SKR THANI TIP TK TSC
2010 LALIN MCS MID MK NOBLE PATO
ROJNA S
2009 AEONTS | AMARIN ASK BCH BKI CM
DCC GL GLAND ICT KCAR MBK
MFC MK MODERN NOBLE NTV PATO
PB PF PL PR PRAKIT PTL
SAMCO SPALI SPG THANI THRE TIP
TK TNL TNPC TSTE TWFP UPOIC
UVAN VIBHA WACOAL WG
2008 BCT DRT =P GL IFEC JCT
KCAR OISHI SAT SC TOG UVAN
2007 AHC AMARIN BCT BEYOND | BIOTEC CMR
CSC DRT ERW GL KCAR LPN
NKI PB PL PR PRIN QH
SAMTEL SAUCE SCG SIAM SPACK TAF
TEAM TF TR TSC UPOIC UVAN
WACOAL WG
2006 AHC AMARIN BCT DCC FE GL
LPN MK NEX NKI NNCL NTV
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OISHI PG QH RAM ROJNA SAMCO
SAMTEL SAT SKR SPALI TEAM TF
TNL
2005 AH Al CENTEL DUSIT ERW LPN
MODERN PG POST RAM SCG TF
TMD TNL UVAN VARO
2004 ASTL KKC KTC NKI NTV PL
PRAKIT ROJNA SKR SPALI TIPCO T™D

WACOAL
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12M 2022 SNNP
9M 2022 BCT KAMART VIBHA SMPC ESSO
6M 2022 KAMART | CFRESH SMPC MEGA MATI RPH
SPRC WPH
3M 2022 RAM SKR UPOIC BIOTEC JMART CHG
VIBHA ORI AS NER DOHOME EA
GJS MEFC SKN THG TRUBB
12M 2021 SKR UPOIC SVI SYNEX KCE MEGA
COM7 AS UAC WICE GJS JTS
CEN MATI
9M 2021 UPOIC HFT CHG COM7 WICE JTS
PAP CPI
6M 2021 SPACK TNPC GC DCC SYNEX PM
[ CEE CHG IMT COM7 AS ASIAN
HTC LALIN NER RCL WICE 2S
ASP JTS PAP SUN
3M 2021 SIS SVI DCC SYNEX KYE PM
STA RS T™MT APURE THIP IMT
TFG AMANAH COM7 Al AS ASIAN
HTC LALIN NER RCL UAC WICE
12M 2020 MCS KYE EP IMT TFG COM7
UAC CBG
9M 2020 PB DRT MCS CBG TFMAMA PRM
6M 2020 PB MCS TFG CBG TFMAMA
3M 2020 PB
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12M 2019 VNT IMT COM7 SISB
9M 2019 IMT AMANAH BEM EKH
6M 2019 HMPRO COM7 BEM EKH TAE
3M 2019 SIS FTREIT RCI
12M 2018 MSC FTREIT BEM ROH
9M 2018 BCH IVL UTP AMANAH COM7 KwWC
RICHY
6M 2018 AH BDMS IVL SVH
3M 2018 PTT AH BEYOND | SEAFCO IHL HMPRO
IVL SF BEAUTY MEGA UTP
12M 2017 BCT CPN BEAUTY IMT MEGA TOP
9M 2017 BEYOND BCT GFPT PATO SYNTEC BEAUTY
IMT MEGA HTECH
6M 2017 BCT GFPT PATO TCCC BEAUTY IMT
MEGA TOP
3M 2017 DRT IVL TEEE KCAR THIP BIG
ASEFA IMT ORI PT TFG TKN
12M 2016 MCS SYNEX IVL KAMART | BEAUTY THIP
BIG PTG SMPC
9M 2016 MCHAI MINT PB AOT MCS BEAUTY
PTG EPG LHSC TPC
6M 2016 MCHAI MINT PB SYNEX BAFS KAMART
BEAUTY THIP BIG PTG VNG BWG
EPG VGl
3M 2016 AOT BAFS BEAUTY BIG BJCHI HFT
IRC MCHAI MCS MINT PB PLANB
PTG SVI SYNEX THIP
12M 2015 AOT BEAUTY IRC SAWAD SMG TASCO
9M 2015 BEAUTY ILINK PTG TASCO VNG
6M 2015 AP BEAUTY PTG SENA TASCO TRC
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3M 2015 BDMS BEAUTY KCE PPP SENA SVH
TASCO
12M 2014 GUNKUL | MAJOR NSI
M 2014 ANAN CHG CMR EP GFPT GLOW
GRAND | GUNKUL | HEMRAIJ KCE MINT NSI
SCP SVI THIP VIBHA
6M 2014 AHC CMR DCON DELTA GFPT HANA
HFT KCE LTX QH SVI TWP
3M 2014 CMR DELTA GFPT HFT KCE NSI
PATO SVI TWFP
12M 2013 BAFS OHTL SPG CCE
9M 2013 AOT BAFS CENINED DELTA GYT POST
6M 2013 ALUCON CPAXT DELTA DSGT MBK MINT
POST RAM TTL TTW
3M 2013 AH AHC AMARIN BAFS BCH BDMS
CENTEL CNT COL CPN CSC CSL
DCON DEMCO EASON EGCO FPT GL
JAS JCK JIMART KAMART LPN MALEE
MCOT MINT NTV PM QH RS
SCP SEAFCO SNP SPG SSSC STPI
SUSCO TCMC TKT T™D T™T TNPC
TRU TTL WIN WORK
12M 2012 AHC BIGC CFRESH CPALL CPN DCON
JAS IMART MALEE PM PTECH QCON
SCP SINGER SNP TGPRO T™D WORK
9M 2012 AHC APURE BH CFRESH CPAXT INTUCH
JAS IMART KAMART | MALEE PB PM
PR PTECH SCP SINGER SNP SSF
TMD TSTE
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6M 2012 APURE BDMS BH CFRESH CHOTI CPALL
CPAXT HMPRO INTUCH JMART | KAMART MCHAI
MINT PB PM PR PREB PTECH
SF SINGER SNP SSF SVH TSTE
UPOIC
3M 2012 BDMS CPF HMPRO INTUCH MCHAI PB
PR RAM S SSF SST SYNEX
TIPCO UPOIC
12M 2011 ADVANC | ASIMAR BDMS BIC BLS CHOTI
CPALL CPAXT CPF HMPRO INTUCH IT
LPN LTX MSC NC PB ROBINS
SINGER SVH UT
9M 2011 BDMS CHOTI CPATLL CPAXT DTAC HMPRO
INTUCH MSC NSI RAM SKR SMIT
SNJ
6M 2011 AIT CPAXT CSL HMPRO NSI ROCK
SCP SNC SNP TK TKS WORK
3M 2011 AMATA BDMS BLS CSC HEMRA] HMPRO
IFEC IVL MCS NC PPPM ROBINS
SF SIS SMT SNC SSSC TK
TKS UT WORK
12M 2010 DRT HMPRO KCAR LHK PATO PPPM
SMT SNC SNP STA TCCC TGCI
TKS
9M 2010 AIT BCT BIC CPALL CPF CSC
DCC HMPRO IFEC KCAR LHK MCS
OISHI PRIN SNC SNP SPG SSI
STA SYNTEC TGCI UM UMI
6M 2010 BATA BIC CHOTI CNT CPALL CPF
DCC DRT DSGT GC GYT HMPRO
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IFEC KYE LANNA MCS NOBLE PATO
PB PRIN sCC SPALI SPG SSI
STPI SYNEX TCCC TF TU UMI
3M 2010 BAT3K BATA CPF DCC DSGT LANNA
MCS PRECHA | PTTAR sCC SPALI SYNEX
12M 2009 AIT BANPU | CPALL CPF DCC FND
LANNA | PATO PR SPALI SSF
9M 2009 AIT BANPU CM CPALL FND HMPRO
KYE LANNA PB PM PR PRIN
SIRI SPALI SSF TWEP
6M 2009 ALUCON | BCH CM CPALL DCC HMPRO
KYE PB SPALI SSF SVI
3M 2009 CPALL GFPT HL PB TNPC TSTE
TWEP
12M 2008 TWEP
9M 2008 GC GL GMMM | GRAMMY | OISHI SVI
TRITN TWEP WG
6M 2008 BANPU GC GRAMMY | OISHI TRITN TVO
UPOIC UVAN
3M 2008 AMATA | BAT3K BIC DRACO EMC GL
GMMM | GRAMMY IRC MINT OISHI SIS
TVO UPOIC UVAN
12M 2007 IFEC QH TR UVAN
9M 2007 ATC DRT QH
6M 2007 AIT ATC BDMS BEC BIOTEC CCET
DRT DSGT IFEC INOX LPN LST
NTV SEAFCO SNC SPACK TEAM
3M 2007 AIT AMARIN ATC BCH BDMS BEYOND
CCET DRT INOX LEE LPN LST
PPPM RAM SAUCE | SEAFCO | SPACK UP




71

UPOIC UVAN
12M 2006 AA AHC BEYOND BIGC LEE MCHAI
MODERN PPPM SAMTEL | STANLY STPI TEAM
TF
9M 2006 AA AOT BEYOND | MODERN PB PPPM
SAMTEL STPI TEAM TIPCO
6M 2006 AHC AOT BAY PPPM ROBINS SAMTEL
STANLY TF TIPCO
3M 2006 BEYOND CPF MINOR PB PG PPPM
PTTEP SEED SKR TEAM TF
12M 2005 BCT MINT PB PG PTT PTTEP
SAMTEL TEAM
9M 2005 CENTEL MINOR MINT PB PTT PTTEP
6M 2005 CENTEL MINT MPT NPC PB PG
PTTEP PTT RPC
3M 2005 CENTEL MINT ESTs PTT RAM VARO
12M 2004 AH BANPU CENNEILC CWT METCO MFG
MINOR NTV PTECH SCCC ucoMm
9M 2004 MFG PTECH PTT ucoMm
6M 2004 SMG ucoMm
3M 2004 KKC
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Regression Statistics

Multiple R 0.74984218
R Square 0.562263295

Adjusted R Square 0.536514077

Standard Error 0.262142709
Observations 19
ANOVA
d SS MS [F Significance F

Regression 1 1.500552712 1.500552712 21.83613095  0.000218411
Residual 17 1.168219597 0.0687188
Total 18 2.668772309

Coefficients  Standard Error t Stat P-value Lower 95% Upper 95%  Lower 95.0%  Upper 95.0%
Intercept 0.106705047 0.063100912 1.691022249 0.109082222 -0.026426241 0.239836335 -0.026426241  0.239836335
X Variable 1 0.989907142 0.211839339  4.67291461 0.000218411  0.542965204 1.436849079  0.542965204 1.436849079

Y] J . k k4 (Y] 1 dw
miﬂﬂaaum!!ﬂimmﬂaqﬂﬁ Tiny titans MW U!ﬂWﬁﬂQﬂTﬁ‘Nﬂﬂulﬂ‘H

Regression Statistics

Multiple R 0.830495102
R Square 0.689722115

Adjusted R Square 0.671470475

Standard Error 0.206281881
Observations 19
ANOVA
df SS MS F Significance F

Regression 1 1.608030991 1.608030991 37.78959614  0.000010742
Residual 17 0.723387642 0.042552214
Total 18 2.331418633

Coefficients  Standard Error t Stat P-value Lower 95% Upper 95%  Lower 95.0%  Upper 95.0%
Intercept 0.064879127 0.049654537 1.306610246 0.208746  -0.039882789 0.169641043 -0.039882789  0.169641043

X Variable 1 1.02474554 0.166697817 6.147324307 0.000011 0.67304389  1.37644719 0.67304389 1.37644719
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Regression Statistics

Multiple R 0.824009879
R Square 0.678992281

Adjusted R Square 0.660109474

Standard Error 0.231044552
Observations 19
ANOVA
df SS MS F Significance F

Regression 1 1.919507208 1.919507208 35.95822813  0.000014438
Residual 17 0.907486943 0.053381585
Total 18 2.826994152

Coefficients  Standard Error t Stat P-value Lower 95% Upper 95%  Lower 95.0%  Upper 95.0%
Intercept 0.150270656 0.055615211 2.701970439 0.01511  0.032932817 0.267608494  0.032932817  0.267608494
X Variable 1 1.119602097 0.186708703 5.996518001 0.00001  0.725681167 1.513523026 0.725681167  1.513523026

Y J Y (Y] v A
ﬂ‘l‘i‘nﬂﬁﬂﬂﬂ?!!ﬂﬁm@@ﬂﬁﬂq“ﬂﬁ CANSLIM MW ]’lﬂﬂﬁﬂﬁﬂ1§1ﬂﬂfﬂﬂu

Regression Statistics

Multiple R 0.813399767
R Square 0.661619181

Adjusted R Square 0.641714426

Standard Emor 0.280795245
Observations 19
ANOVA
df SS MS F Significance F

Regression 1 2.620781229 2.620781229 33.23925419  0.000022852
Residual 17 1.340381485  0.07884597
Total 18 3.961162714

Coefficients  Standard Error t Stat P-value Lower 95% Upper 95%  Lower 95.0%  Upper 95.0%
Intercept 0.107456558 0.067590803 1.589810345 0.1303009  -0.035147571 0.250060686 -0.035147571  0.250060686

X Variable 1 1.308230332 0.226912583 5.765349442 0.0000229 0.82948663 1.786974033 0.82948663  1.786974033
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Regression Statistics

Multiple R 0.66387558
R Square 0.44073078
Adjusted R Square  0.38988813
Standard Error 0.30419467
Observations 13
ANOVA

daf S5 MS F Significance F
Regression 1 0.802136666 0.80213667 8.66852397 0.013346265
Residual 11 1.017878402  0.0925344
Total 12 1.820015068

Coefficients Standard Error — t Stat P-value  Lower 95% Upper 95% Lower 95.0% Upper 95.0%

Intercept 0.1276196  0.107420235 1.18804063 0.25983609 -0.10881074 0.36404995 -0.10881074 0.36404995
X Variable 1 0.99223005 0.337007679 2.94423572 0.01334626 0.250481146 1.73397895 0.25048115 1.73397895
msnageudnlslumsasmudenagns Tiny Titans MW Tu Bull Market
Regression Statistics
Multiple R 0.76434261
R Square 0.584219626
Adjusted R Square 0.54642141
Standard Eror 0.229584098
Observations 13
ANOVA

d SS MS F Significance F
Regression 1 0.814682614 0.814682614 15.45627521  0.002346236
Residual 11 0.579797437 0.052708858
Total 12 1.394480051

Coefficients  Standard Eror t Stat P-value Lower 95% Upper 95%  Lower 95.0%  Upper 95.0%

Intercept 0.093894591 0.081073009 1.158148583 0.271330585 -0.0845459 0.272335082 -0.0845459  0.272335082
X Variable 1 0.999959508 0.254348976 3.931446962 0.002346236  0.440141187 1.559777829 0.440141187  1.559777829




75

msnageudmslumsasmudanagns CANSLIM EW lu Bull Market

Regression Statistics

Multiple R 0.822100968
R Square 0.675850001
Adjusted R Square 0.646381819
Standard Error 0.200776589
Observations 13
ANOVA
df SS MS F Sienificance F

Regression 1 0.924534498 0.924534498 22.93490678  0.000563171
Residual 11 0.443423624 0.040311239
Total 12 1.367958122

Coefficients  Standard Error t Stat P-value Lower 95% Upper 95%  Lower 95.0%  Upper 95.0%
Intercept 0.163863297 0.070900217 2.311181887 0.041212862 0.007812972 0.319913621 0.007812972  0.319913621
X Variable 1 1.065245604 0.222434046 4.789040278 0.000563171 0.57567157 1.554819638  0.57567157  1.554819638

msnageudnslumsasmuienagns CANSLIM MW lu Bull Market

Regression Statistics

Multiple R
R Square
Adjusted R Square

Standard Error

0.682906555

0.466361363

0.41784876

0.329001435

Observations 13
ANOVA
df SS MS F Sienificance F

Regression 1 1.040551467 1.040551467 9.613200106 0.010094838
Residual 11 1.190661383 0.108241944
Total 12 2.23121285

Coefficients  Standard Eror t Stat P-value Lower 95% Upper 95%  Lower 95.0%  Upper 95.0%
Intercept 0.15877963 0.116180244 1.366666358 0.199012977  -0.096931362 0.414490623 -0.096931362  0.414490623

X Variable 1

1.130108062

0.364490306

3.100516103 0.010094838  0.327870308 1.932345816 0.327870308 1.932345816
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Y] d
msnaaaudwslumsainudlenagns Tiny Titans EW 11 Bear Market

Regression Statistics

Multiple R 1
R Square 1
Adjusted R Square 65535
Standard Error 0
Observations 2
ANOVA
df SS MS F Significance F

Regression 1 0.001123334 0.001123334 #NUM! H#NUM!
Residual 0 0 65535
Total 1 0.001123334

Coefficients  Standard Error t Stat P-value  Lower 95% Upper 95%  Lower 95.0%  Upper 95.0%
Intercept -0.362739084 0 65535  #NUMI #VALUE! H#VALUE! -0.362739084 -0.362739084
X Variable 1 -0.268001905 0 65535 #NUMI  -0.268001905 -0.268001905 -0.268001905 -0.268001905

o J
msnagaudulslumsasmuiIenagns Tiny Titans MW 14 Bear Market

Regression Statistics

Multiple R 1
R Square 1
Adjusted R Square 65535
Standard Error 0
Observations 2
ANOVA
df SS MS F Significance F

Regression 1 0.001249951  0.001249951 #NUM! HNUM!
Residual 0 0 65535
Total 1 0.001249951

Coefficients Standard Error t Stat Pvalue Lower 95% Upper 95% Lower 95.0% Upper 95.0%
Intercept -0.431965481 0 65535  H#NUM! H#VALUE! #VALUE! -0.431965481 -0.431965481
X Variable 1 -0.282702735 0 65535  #NUM! -0.282702735  -0.282702735  -0.282702735  -0.282702735
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msnageudmslumsasuianagns CANSLIM EW lu Bear Market

Regression Statistics

Multiple R 1
R Square 1
Adjusted R Square 65535
Standard Error 0
Observations 2
ANOVA
df SS MS F Significance F

Regression 1 0.001466849 0.001466849 #NUM! H#NUM!
Residual 0 0 65535
Total 1 0.001466849

Coefficients  Standard Error t Stat P-value Lower 95% Upper 95%  Lower 95.0%  Upper 95.0%
Intercept -0.468743944 0 65535  #NUM! H#VALUE! #VALUE! -0.468743944 -0.468743944
X Variable 1 -0.306250105 0 65535  #NUMI -0.306250105 -0.306250105 -0.306250105 -0.306250105

msnageuislumsasmudienagns CANSLIM MW i Bear Market

Regression Statistics

Multiple R 1
R Square 1
Adjusted R Square 65535
Standard Error 0
Observations 2
ANOVA
df SS MS F Significance F

Regression 1 0.106192366 0.106192366 #NUM! #NUM!
Residual 0 0 65535
Total 1 0.106192366

Coefficients  Standard Error t Stat P-value Lower 95% Upper 95%  Lower 95.0%  Upper 95.0%
Intercept 0.532922436 0 65535  #NUM! H#VALUE! #VALUE! 0.532922436  0.532922436
X Variable 1 2.605734507 0 65535  #NUM! 2.605734507 2.605734507  2.605734507  2.605734507
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Y] d
msnaaauislumsasnudlenagns Tiny Titans EW Tu Sideways Market

Regression Statistics

Multiple R
R Square

Adjusted R Square

0.282615354
0.079871438

-0.380192843

Standard Emor 0.201074341
Observations 4
ANOVA
df SS MS F Sienificance F

Regression 1 0.007019179  0.007019179  0.173609301 0.717384646
Residual 2 0.080861782  0.040430891
Total 3 0.08788096

Coefficients Standard Error t Stat P-value Lower 95% Upper 95% Lower 95.0%  Upper 95.0%
Intercept 0.013357476 0.101608651  0.131460029  0.907442749  -0.423829262  0.450544214  -0.423829262  0.450544214
X Variable 1 0.542600462 1.302247899  0.416664494  0.717384646  -5.060520014  6.145720938  -5.060520014  6.145720938

o J
msnagaudulslumsasmuiienagns Tiny Titans MW 14 Sideways Market

Regression Statistics

Multiple R
R Square
Adjusted R Square

Standard Error

0.491051901

0.241131969

-0.138302046

0.189637265

Observations a4
ANOVA
df SS MS F Sienificance F

Regression 1 0.022854193  0.022854193 0.635504355  0.508948099
Residual 2 0.071924585 0.035962292
Total 3 0.094778778

Coefficients  Standard Error t Stat P-value Lower 95% Upper 95%  Lower 95.0%  Upper 95.0%
Intercept -0.029159666 0.095829167 -0.304288001 0.789649945 -0.441479293 0.383159961 -0.441479293 0.383159961

X Variable 1

0.979084014

1.228176248

0.79718527 0.508948099 -4.305331872 6.2634999 -4.305331872 6.2634999
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msnageudslumsasmudionagns CANSLIM EW u Sideways Market

Regression Statistics

Multiple R 0.461600385
R Square 0.213074916
Adjusted R Square -0.180387626
Standard Error 0.447601433
Observations q
ANOVA
df SS MS F Significance F

Regression 1 0.108495536 0.108495536 0.541537994  0.538399615
Residual 2 0.400694085 0.200347043
Total 3 0.509189621

Coefficients  Standard Error t Stat P-value Lower 95% Upper 95%  Lower 95.0%  Upper 95.0%
Intercept 0.174507634 0.226185884 0.771523098 0.521083821  -0.798691677 1.147706944 -0.798691677 1.147706944
X Variable 1 2.133255846 2.898868256 0.735892651 0.538399615 -10.33956757 14.60607926 -10.33956757 14.60607926

msnageudslumsasmudienagns CANSLIM MW Tu Sideways Market

Regression Statistics

Multiple R 0.64670342
R Square 0.418225313
Adjusted R Square 0.12733797
Standard Eror 0.192600479
Observations q
ANOVA
df SS MS F Sienificance F

Regression 1 0.053333516 0.053333516 1.437756997 0.35329658
Residual 2 0.074189889 0.037094945
Total 3 0.127523406

Coefficients  Standard Eror t Stat P-value Lower 95% Upper 95%  Lower 95.0%  Upper 95.0%
Intercept 0.105791419 0.097326564 1.086973729 0.390600249  -0.312970989 0.524553826 -0.312970989  0.524553826

X Variable 1 1.495674603 1.247367356 1.199065051  0.35329658  -3.871313956 6.862663161 -3.871313956  6.862663161






