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T2l 3. Historical 12mF EPS YoY Growth(%)
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Trend Following Technical Strategy
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1. Simple moving average MA = Sum(close,n)/n Buy if Machange > 0
MAchange =MA-MA[1] Sell if Machange < 0
2. EMA EMA = EMA[1]+(1-@) +close*@ Buy if EMAchange > 0
EMAchange =EMA-EMA[1] Sell if Machange <0
3.Linear regression slope n*Sum (x*c)=Sum(x)*Sum(c) Buy if LRS > 0
n*Sum (x*x)—Sum (x) *Sum (x) Sell if LRS <0
4. N—day Breakout nhigh=highst(high[1],n=1) Buy if high > nhigh & close > close[1]
nlow=lowst(high[1],n—=1) Sell if low < nlow & close < close[1]
5. Double Screen EMA EMA = EMA[1]+(1-@)+close*@ Buy if Weekly&Daily EMAchange > 0
EMAchange =EMA-EMA[1] exitlong if Weekly or Daily Machange < 0

Xtz New Trading System And Methods by Perry J. Kaufman

(1) N—day Breakout Strategy
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(2) Linear Regression Slope
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(3) Exponential Moving Average Formation
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(4) Double Screen
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Trend Following Technical Strategy Table
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T2l 17. KOSPI100 Trend Following Technical Strategy Table(1)
System A3t 109l sol8 574| ZEAHWE) 2 345 5|
EHE(5) HE(12) @1wW 1M 3M iw 1M 3M Z=7b W—1 W ow-1 ZHE
KOSPI Bullish 2.7 (1.7 6.9 70.4 67.2  78.5 76.3
set—up AMMEA Bullish 36 (0.1) 15.8 ° 68.3 671 835 816 +
Syt Bullish 43 (0.8 111 ° 69.1  64.9  68.4 645 +
POSCO Trading 11 43 05 576 542 716 557 +
*x  HojZHA Trading Bullish 29 45 137 ° 802 698 891 852 +
7|0tk 2.0 (1) 00 o) 49.7 477 11.4 17.0
A 15 (1.9 (1.9) X 327 270  16.3 21.6
*x g Trading Bullish O 6.2 173 83 ° 89.5 615  79.4 58.7 +
set-up SK3t0|A Bullish 3.0 (6.1) 14.0 ° 792 958 773 827
set—up MBHAFE Bullish 41 (80) 93 o 68.3 73.0  62.2 66.9
set-up LG3Iet Bullish 59 (8.7 6.1 @ 541 456 354 304 +
set-up SKZa|= Bulish  x 3.6) (7.3 2.8 o 59.7 711 48.6 65.5
*x  HiE3Y Trading Bullish O O 8.2 (2.0) 27.4 ° 80.4 823  87.0 826 +
*  NAVER Trading Bullish @ 50 (1.6) 116.1 ° 85.6  88.6  93.8 90.5 +
SKO| Lt of 1.5 (7.9 (3.5 X 143 60 175 212
set—up KBE§ Bullish 3.7 (8.5 12.8 ° 726 719 594 602
LGHEx 43 (3.7 (6.8 X 315 249  10.0 3.6 +
set-up EH 4T Bullish 16 (5.1) 10.0 o 563 555  70.0 73.0
LG 08 (4.6 (87 X 152 136 09 1.9
set-up KT&G Bullish 0.3 (1.8 3.2 o 518  57.1 80.1 83.6
* MM Trading Bullish 0.8 27 35 o 68.3 873  61.9 71.7
LGTIAZ3 0| X 18 (7.4) (19.8) X 122 12.3 6.4 8.1
KT 0.3 (8.8 (6.6) X 130 136 163 193
set-up SHLIZEAF Bullish 54 (5.9 14.0 ° 763 765  68.4 67.4 +
s—oil 0.3 (5.1) (5.0 X 223 195 150 20.9
LGMEHZ Trading 24 36 (3.3) X 309 370 530 57.5
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2! 18. KOSPI100 Trend Following Technical Strategy Table(2)

System A3t 109

ol
EIE(5) HE(W2) W 1M 3M M

set—up ANES Bullish 3.6 (3.7) 19.7 ) 63.4  60.6 80.1 79.8 +

set—up 2228 Bullish O 6.4 (7.00 13.1 ) 71.8  63.1 59.5 549 +

set—up AMEZY Bullish 59 (7.3) 5.0 e) 60.1  57.4 36.8 350 +
SK (290 (7.9 6.6 ) 58.8  64.3 48.1 63.0
A 1.2 (10.1)  (3.8) X 18.9  16.3 5.6 10.1

set—up 7|¢2H Bullish 0.4 (5.6) 4.9 e) 47.7  54.4 58.1 64.5

* HO2=EHA Trading Bullish @) 1.3 40 236 ) 84.7  95.0 92.7 94.5
222 Trading  Bullish X (6.5) 6.0 3.5 X 41.4 319 53.4 55.5
HojpHM Bullish 52 (1.8) 8.5 X 446 36.8 549 52.9 +

* ZRHE= Trading Bullish o) 1.6 10.7 20.4 ) 83.7  83.8 99.1 98.1 +
Ink=[dia] 0.7 (6.4) (4.3) X 17.7  19.3 18.5 37.0

set—up HCHRE Bullish 25 (5.7) 18.9 ) 66.9  73.3 77.4 81.6

*  BEtAE Trading Bullish 58 (0.4) 88 ) 66.9  54.3 729 622 +
445Dl X (1.8) (15.1) 1.2 e) 53.2  61.0 16.6 33.1

*  RO#HolZ Trading Bullish O e) 8.8 (0.9) 225 ) 776 69.9 85.8 75.4 +

*  HIRIIAZMN Trading Bullish 6.3 05 18.8 ) 70.2  56.2 91.1 82.1 +
Ot2 3| H Al = Trading o) 6.0 6.6 0.9 35.0 23.4 45.8 29.7 +
LGRE 2 X X (7.2)  (9.6) (19.1) 0 33.8  45.4 8.0 16.1
GS 0.4 (6.9 0.7 X 29.4 255 26.0 37.4

* Hezd#Y Trading Bullish O 0 6.8 (2.0) 26.5 ) 85.0  88.3 86.1 81.4 +
Y2 Bullish 1.7 (05 25 X 42.6  33.6 343 31.3 +

*  SK C&C Trading Bullish O O O 84 6.2 207 ) 97.1 941 +
Hegte 01 (53 1.8 X 41.6 50.9
FHE3Y X X (0.1) (13.9) (15.3) X 3.3 6.7

*x HRUEWHMY  Trading Bullish 1.0 (0.8 9.9 [} 82.3 88.7

*  BYO| Trading Bullish o) 2.1 71 8.2 ) 86.8 86.6 +
cJ 3.1 (4.3) (3.8) X 29.6  25.7 92 7.7 +
953 (2.6) (6.3) (2.5) X 18.8  21.3 19.6 37.7
CJM YR T 47 2.0 (0.4) X 30.4 246 251 155 +
AR Liof 2 x x x5 @4 a4 x  [-a3] 290 | 24 49

set—up HCHWEH Bullish 1.6  (6.7) 2.6 o) 48.7  44.6 49.3 50.8
ez X (6.1) (11.6) (6.9) X 5.5 4.8 14.6 29.1

* YMarzZeE Trading Bullish O O 3.7 87 281 ) 91.1  87.0 96.4 92.7 +
HEIE Trading 0 x 6.4 1.2 (17.0) X 251  18.4 9.9 50 +
AME 39 X (0.7 (9.5 (18.1) X -0.9| -5.6 0.1 0.1

XIZ: Bloomberg, CHAST 2| AXAIE]

11



DAISHIN SECURITIES

12

T2l 19, KOSPI100 Trend Following Technical Strategy Table(3)

System

B =(5)

HE(12)

gt 109l

1w 1M 3M

* KCC Trading Bullish @] 11.5 53 18.1 [ ] 87.5 82.3 97.3 94.5
* StetH| AB| 23 = Trading Bullish X (3.8) (4.6) 7.6 O 721 75.7 63.9 79.2
* (o]¢]] Trading Bullish 1.9 (10.1) 15.2 [ J 67.7 72.4 61.2 64.4
set—up CHeAY Bullish 3.5 (4.3) 121 [ ] 52.8 41.8 59.9 55.3
o2 G Trading  Bullish o O 11.8 129 2.6 77.0 52.9 69.9 39.8

set—up M7=l Bullish 3.2 (3.9) 3.6 [ J 74.2 65.7 54.5 51.9
* FEMR Trading Bullish 5.4 (3.6) 13.9 [ ] 72.9 62.7 73.4 65.3
set—up CHE A Bullish 0.4 (9.9) 10.4 O 55.8 64.1 59.1 66.4
Tk 3.4 (8.2) (0.7) O 48.8 55.9 34.2 35.9

LS Trading  Bullish 3.2 1.2 156 55.5 53.2 91.56 91.3
oietets Bullish X (2.3) (15.4) 7.1 X 21.2 21.4 28.3 38.6

* BSE 88X+ Trading Bullish 1.9 (4.7) 12.2 O 72.4 81.9 73.7 78.9
set—up XCIA 2t Bullish 3.0 (2.1) 16.7 [ 64.3 54.1 76.1 73.3
set—up FCstO|AF Bullish 2.7 (5.6) 4.4 O 54.2 54.5 27.3 30.2
BH=EaEXF Bullish 2.0 (5.6) 3.6 X 39.1 33.4 49.0 50.0
CJHigts=2 X 1.2 (5.8) (17.4) 76 1.3
PEIFEAHSH (2.9) (12.5) (9.7) 7.6 9.5
set—up B3t Bullish O 0.4 (3.00 24.5 87.0 86.8
* oo ExxM Trading Bullish o O 2.3 6.1 335 95.1 98.0
etatz iz Bullish O 3.4 (5.8) 24.6 77.1 75.7

* o AR Trading Bullish O 6.0 143 127 90.1 80.3
* LM A Trading Bullish 1.0 (8.9 17.2 67.6 70.3
FarelZ2ta o X 0.8 (18.5) (5.2) 9.2 18.5
et 5.2 2.8 (5.9) X 40.2 18.3 22.0 5.4

* 54 Trading Bullish 2.5 3.8 0.8 [ J 69.6 73.4 63.4 62.1
ojgfol s s# 4.7 (9.0) (8.8) X 30.6 24.2 20.0 18.1

set—up RO&H Bullish 0.5 (3.0) 8.6 O 57.0 57.1 63.6 66.8
4 Bullish (2.4) (0.6) (1.6) X 36.2 34.4 33.0 44.8

set—up LS&HA Bullish 3.2 (1.8) 2.0 O 54.8 44.7 63.9 64.5
* o arey Trading Bullish 5.2 11 17.6 [ ] 62.4 61.7 89.8 85.3
LGO| =& X 0.9) (11.1) (19.7) X 14.5 20.3 39 7.7
SKUEHA Trading  Bullish O O 6.5 9.2 8.9 67.2 491 956.2 90.5

GS#M X X (15.2) (22.3) (14.0) X 9.7 241 13.5 27.0
s X X X (3.6) (25.9) (50.5) X 12.5 13.5 09 1.8

LG &AL O 8.4 (9.4) (10.5) X 16.2 16.7 26.5 20.3

g Ystst 1.8 (8.5)  (6.7) X 16.5 7.5 14.7 125
s X X (4.2) (18.9) (6.3) X 11.6 8.7 14.5 27.5
SIHY X 1.9 (13.7) 3.5 O 47.9 48.6 27.2 34.4

STXH M X X X (10.3) (37.4) (52.6) X 9.4 10.4 1.6 3.0
set—up BH=EtO]ojE =2t0] Bullish 2.5 (1.0) 4.4 O 58.9 55.8 36.6 35.4

XlZ: Bloomberg, CHAISH 2 AMXPAIE
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