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and 2.89% -69.73% 0.10 59.38% -30.49% 1.95 39.74% 60.26%
hold

c&l v 12 4 a
M1519 6.5 HAN1TNATDUNITFOVIGHANNSNIAIID Peak and Trough Taoldioya 10 1l
9 '
doundaved 78 HANNSWIIUFINIAIAIATUR 5 UNFIAN 2547 — 27 FUNIAN 2556

u &I
TaonfFoumeunuisasondine

Zigzag Average of Profit/Loss Index | Average of Reward/Risk Index | Average of Buy and Hold Index
1% 0.25 0.51 B 10.64
2% 0.31 0.56 11.51
3% 0.33 0.53 7.39
4% 0.42 0.59 5.39
5% 0.39 0.51 18.16
Buy and hold -0.21 -0.15 -
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Average
Average of
Average Average Average Average trade Average Average
Highest
Zigzag | of Return Trades per Profitable | Unprofitable | profit/Aver Profit Loss
Open
p.a. year Trade Trade age trade Trades Trades
Drawdown
loss
1% 4.58% -25.85% 4.99 13.03% -0.56% 2.32 34.26% 65.74%
2% 2.67% -23.48% 3.10 13.55% -0.62% 2.18 34.49% 65.51%
3% 2.73% -21.99% 2.02 16.62% -0.73% 2.26 34.98% 65.02%
4% 3.00% -20.06% 1.41 19.77% -0.80% 2.46 34.73% 65.27%
5% 2.06% -18.89% 1.07 22.40% -0.85% 2.64 34.62% 65.38%
Buy
and -11.38% -68.05% 0.10 3.18% -60.10% 0.05 7.69% 92.31%
hold
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Zigzag Average of Profit/Loss Index | Average of Reward/Risk Index | Average of Buy and Hold Index
1% -0.03 -0.06 1.32
2% -0.05 -0.05 1.33
3% -0.06 -0.10 1.40
4% -0.10 -0.11 1.41
5% -0.13 -0.16 1.31
Buy and hold -0.85 -0.78 -
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Average
Average of
Average Average Average Average trade Average
Highest Average
Zigzag | of Return Trades per Profitable Unprofitable | profit/Aver Profit
Open Loss Trades
p.a. year Trade Trade age trade Trades
Drawdown
loss
1% 22.95% -10.38% 5.32 21.13% -0.80% 2.64 40.67% 59.33%
2% 22.02% -10.72% 3.28 27.90% -0.90% 3.10 41.61% 58.39%
3% 21.81% -10.75% 2.15 32.26% -1.17% 2.75 46.13% 53.87%
4% 23.22% -8.56% 1.50 39.83% -1.54% 2.58 50.77% 49.23%
5% 23.26% -9.79% 1.11 50.30% -1.51% 3.34 52.67% 47.33%
Buy
and 47.55% -18.50% 0.200 241.34% -3.60% 67.13 87.18% 12.82%
hold
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Zigzag Average of Profit/Loss Index | Average of Reward/Risk Index | Average of Buy and Hold Index
1% 0.31 0.56 0.22
2% 0.37 0.57 0.15
3% 0.37 