2018



— | KNOW FIRST t nE31 3

g/ | KnowFirst

4 DaiLy MARKET FORECAST

Fx} ;
Y o/AThpBU - ¥ > P / 10,006 4 x + Wy 8 ¢ X
6 B Y t nE X T " ETFS \
31 9L 60QF o ur o Er EE

t 02 6 B U 6 6x0c¢cx p®



— | KNOW FIRSBY . 3

| KnowFirst

DaiLy MARKET FORECAST

DR. LIPA ROITMAN

- = Co-founder and Chief Scientist
A2 P woO, [ m20 31 x Of 6VvV
A Weizmann Institute of Science 1 PhD6 ~

AKF)(TME3I9L|J"|ODI€IF3)( Sthpdy X

TW9d9we AnbhO0G 6"

YARON GOLGHER
Co-founder and CEO

A17 31 120UbIK. SIOpEp3. Anup Jx Of 6V
K"Y OhuY OhoOl xITdk S©GpETI 24
A3 ol xeuxEphulrupOd21tx0. E3. W6

blK. Sa. pbo" " m T
AUpO3bPp [ TEZIMoMBA . TutPpPy |
Tt Industrial Engineeringd Q

rn. poc R&DY . 3
PhDos | Al and Machine Lear ni

AProf. Yakov Yakubo¥, n 1t PY [ x [ °
AEpCB;K'F.JgepIpIT W

Aee [1'p Ow

ATtp3pl ¥ W

AIDF "B -oplF3Sepl /82000 UAE/bI9x 3

A

<
ox
e
w

Ace ENblI E"Ttp3p€aunt 331 E
Aepsint
At o/ W

NTTDaTa




— 4

$18,500
$18,000
$17,500
$17,000
$16,500
$16,000
$15,500
$15,000
$14,500
$14,000
$13,500
$13,000
$12,500
$12,000
$11,500
$11,000
$10,500
$10,000

$9,500

$9,000

| KnowFirst

DALY MARKET FORECAST

YBUap

No3.Eh. Aupdd 6hxdc«tmEMOxXxpMpO"

-

s’
" - 1"
wgvw
’ Vo
N NN © © © N~ NN ©O © O o
g S S IS S Y9 d 9 d 90
o 9 d o @ 9 Q90 s X I s
o4 6 © o4 © 6 o4 © 6 o4 © © o
O od 9 60 9 9 60 9 96 9 49 O
N O O OO O O W N O O N
SRSV SRSV SRSV SRSV

- == "S&P500_equity
e |KF_Top_20 pure_cons_comb

2016/5/16
2016/5/26

e |[KF_TOpP20_acc_cons_filter
e |KF_Top_20_trend_avg_signal

’

2016/6/5
2016/6/15
2016/6/25

-y ,.\,'\’

2016/7/5
2016/7/15
2016/7/25

_v-q["‘-\ho\

2016/8/4
2016/8/14
2016/8/24

r

2016/9/3
2016/9/13
2016/9/23
2016/10/3

TWpoTuunKsp?d

,~9\v

yy :*’* it

| Know First

TR=77.28%, SR=4.63

TR=43.63%, SR=2.36

TR=21.43%, SR=0.99
TR=20.07%, SR=0.96

S&P500:+12.49%

oSN ¢
-

S&P 500 universe,
SRe [0.95\4.63]
a<0.75 A< [0.1;0.6]

M oN N NN NN o
N4 3 d 9 3 d o9 3F
d o d d o dd o
S 4 © 6 4 © 6 o
I O «d d O «d «d N
O N O O X O O

IV SRS ISR

—Top20_consist_streak

w2 twhuOh tw
k3 B. €Ea4p 6

Q¢ Ci~

T AL .

—

twt WYAILL. I xY VU xuw




m © O W >»

Y

J' m

apBUrFy

AlLL. 1 x tO02p  uvxtodt

s /ApoplF3SOE6pl

dz »>/60Q - 2J€E€I I 3s DS

O o U ->AO0OmM. t\




| KnowFirst

DALY MARKET FORECAST

Y

e

15 years
stocks
database

| Know First System

Generate
results
procedure

';i;'éarl_lin,g“:'
prediction
cycle

Predictions |

Reporting Module

mmmmm 3 D'a 's
L R, prediction
-l 7 WA - F T=sLA

(! ol 7 Days
* | prediction
; — .

14 Days
predlctlon
S

30 Days
prediction
—

90 Days

P rediction
I —

365 Days

prediction
——

1000C6 I‘Iq’r_-x w
EAAnT nocg

e WL




| KnowFirst

DALY MARKET FORECAST

— | KNOW FIRST Al TECHNOLOGY

AT TvIC. xYu' b xz2 P
MB. XN KAEM. ps ANNk T WUt 9/
X 2A403pO

Am swWoésf’

A O.KtyyAwboM 6" U WNo
\l

A Nol MAs Mw"j©. YRAETuUnKS
pOx X Wo 3

AD. KIJAEPEITIOEN. NpIxQ 31
» A bdak t n E 3 1 3 Genetic Algorithms
(GA)

A O XTUAEKI O p HYm pido»
nNbdr N. po r @

rm. po' Qf°

o " 10,0006

A QF r
| B U

A AlLL. | ¥

~

tneE3sl 36» 0

ngq o
H. 0o MO :

o+ Mg

6 4

" ovtoAt

6wk B4

X 6p

-



| KnowFirst

DALY MARKET FORECAST

“BHhOMMMTH 3=T?

X 1 month

AI/ARTIFICIAL INTELLIGENCE _
GT mEsl 3" 100 D
@ oA 0. K

/| MACHINE
LEARNING

tmE3T 2yP" T
6 Nye pBY

/HORIZON

6ZL_UO 6 twyxs -6vy
] t x A UTVMOX Y
AHOB 3 "7 TW614 " 1
S Wo 3p szol

o o i [SIGNAL
t®xy ApUu o
mJuxtd 1T “nAbOP

N tneEsl 3
| GENETIC ALGORITHMS | PREDICABILITY
GxtwuwEs3l ¢ A4u e aAxtuEsl 3 pm X
YIWoépk!l b. H D2x*+/4 Opx DhymJwux
ao MNyvs3bozg" > T " nNbopP
Q XAAnx o6 oM QF r oe/Apdnx P !
q O X0




CZBbWMMMTE 3=T? | KnowFirst

X

Forecast Date S - )
L 6 Time Horizons:
-3 days

Updated Example Date -7 days ..%U dated 27 NOV 2013
: o - / - 14 d:l,rs p-. = =
— -1morth 1 month

- 3 months ",
-12 months ¥ =

Stock or
Index name

.......
-------
......
..,
......

Stocks to Buy

Predictability

Predictability
7.00| 675 6.72 -.s_'m | 6.1 Each Cell |ndicat0r

0,31 0,01 -0,05 |21 0,1 represents a
. Stock or an

GGE |-TAID |-ADRD |F “BYSP P i
. 5,94 . 5,71 . 5,02 - 4,96 472 P Index SIGNAL/O () ﬂ
“DEX |ECH |[INTC |-FTSE L

457 an 4.1 41| 388 X r] b q CD

" B u u' . ke 4
APA |GXC |EPHE |-HSI |ISRG m Jwu X A T n b Q B
Targeted Forecast 024 oo lnar |0z |oar
for the S&P 500 RM [ -Ss&«P50fBHP |DE “CMR

I gef ass] 25| aae| 20 PREDICABILITY/

B L L i et m Xa@AXtwnwE3Il 3 pOYxe/4 Opx hu
:':.::‘5:,: 9|::3T o1 059 048 mJ Vl X S _l_ v r'] b Q B

0,36 015
-0,05 0,57

QF r oe/ApJdnNntTAN 6 o
Stocks to Sell O_O 6()/1['!]6[1




| KnowFirst

DALY MARKET FORECAST

| €. XP3 T up%Mp !l Kblgi i Luwrt.> ©1"
OXHK. K" Wwx Zta&abm SWolx xTuwm
K3 pOm\

1 month

NYSE
4 Nasdaq
-~
8.67 8.25 8.21] 8.20 8.09 % London
0.51 0.49 0.52 0.4 0.43 + Stock Exchange
NOK ZTs EPR EMR JBL NYSE
8.04 7.86) 7.83 7.62 7.38 ' EURONEXT.
0.22 0.42 0.47 0.29 0.38
LSTR  |BBT EMN BMRN  |ESL
3.02 2.68 2.65 2.63 2.61 f | ) 4
0.35 0.48 0.38 0.39 0.5
GPT RLJ WYNN  |RIO DCI DEUTSCHE BORSE
2.51 2.37 2.36 2.19 2.07 aadls
0.38 0.35 0.31 0.55 0.54 “
FEYE |cP REGN  |ROL NTCT "
1.93 1.87 1.86 1.79 1.60 JPX
0.41 0.47 0.35 0.36 0.6 St
PSA _ |APH _ |AMX _ |GE FLEX HKEX
1.60 157 1.52 1.50 1.43 EEXSM
0.4 0.4 0.48 0.48 0.41
MU TREX  |H VMW |ADSK & SSE
040l 037 030 o028 o022 P e
SRYIEE B 7
STOCK EXCHANGE

€IASX
=

TEL-AVIV STOCK EXCHANGE



| KnowFirst

<~ DaiLy MARKET FORECAST

—Db 3NbOH3IB. €EA4X a

Frut 1- X AlLL. | x rnt 2ct®ME H3B. Egp -EITI ¢

6 Time Horizons:
e []1]]

-3 days
Updated Example Date -7 days NYSE
3 months . -tadays : .
Stock or -1 month s
Index name -3 monthi H—t Nanaq I KnOW FlrSt
-12 months $18,000 .
gl Loncon | KnowFirst TR=77.3% SR=4.6
4 Stock Exchange DAILY MARKET FORECAST
- $17,000
¥ e
$16,000
",‘/ DEUTSCHE BORSE $15’000
reiar;:j;la GROUR — TR=43.6% SR=2.36
Stock or an Illl $14'000
Index
= JEX $13,000
' HKEX TR=21.4% SR=0.99
rasetedforeont | o 2 les en 912,000 TR=20.07%, SR=0.96
—J“"‘&k 285 244 240 % §MSE
.. ! R - .
?Kzsa“ ;;:;FY HBC ‘n::x l]Jﬂ\:uzm $11,000 -\ 8 _,"“"’""\\..v-'..o“r" < S&P 500 +125%
_0.025.26 l”32.!]1 on 1.7 0.581.83 u.‘sl.li? igﬂ”ﬁsﬁg\ff‘gz 7 $10 000 ‘-q[\--"ﬂ\-’ -~
“MEX [“RUT STOCK EXCHANGE 3 ﬁ T I"’
o005 |osz W \s'
$9,000
%ASX === "S&P500_equity e |KF_Top20_acc_cons_filter
Stocks to Sell I e |KF_T0p20_consist_streak @ |KF_Top_20_pure_cons_comb
e |KF_Top_20_trend_avg_signal
TEL-AVIV STOCK EXCHANGE

A b. ET>33b
A 0O o t/AG x t\

6r 1 B UYDSS

"m "-b;ET33|3"Z)(




—D 3ﬁb6|‘b35x€.ﬂ|x

rnt 2ct WE Ho3 8.

(a)

AbBb. ET>30b

€Eap -€EI T3 ¢t

Al . 1 xXepl3sSopl
D

b. ET>3PYYX

EITbIrtAp  gplUl EIO

p E/AIT WU +

S

a

$18,000
$17,000
$16,000
$15,000
$14,000
$13,000
$12,000
$11,000
$10,000

$9,000

| KnowFirst

DALY MARKET FORECAST

| Know First - S&P 500 universe:
SRe [0.9;4.63] a<0.75A e [0.1; 0.6]

No3.El.AQupO¢ 8€23ntTméE Wxp Mp O, r TWuoTunKpsOp

| Know First
TR=77.3% SR=4.6

TR=43.6% SR=2.36

TR=21.4% SR=0.99
TR=20.07%, SR=0.94

| KnowFirst
UK A
-OS-.\’\‘.\VGU_.,‘ r” < .
.ol\-."-\b"‘\-‘v-’ ") S&P 500: +12.5%
[P"
‘t‘w‘\‘,

== = "S&P500_equity
e |KF_Top20_consist_streak
e |KF_Top_20_trend_avg_signal

e |KF_Top20_acc_cons_filter
e |KF_Top_20_pure_cons_comb



v
O o
— \

En. X
$18,500
$18,000
$17,500
$17,000
$16,500
$16,000
$15,500
$15,000
$14,500
$14,000
$13,500
$13,000
$12,500
$12,000
$11,500
$11,000
$10,500
$10,000
$9,500
$9,000

Alt WY

| KnowFirst

DALY MARKET FORECAST

3 L _ ) | Know First
Ao3 . En. updd O0hx€I23ut mg MO xp Mp O, r T WpoTuyKa p.O
TR=77.28%, SR=4.63
TR=43.63%, SR=2.36
A
L _J
A\’ ” ‘. W = | TR=21.43%, SR=0.99
s
/4 TR=20.07%, SR=0.96
/fj e =) "-~ﬂ~
- o —- L Rl L Y - - ihid -+12.499
= ‘/‘V - Rkl YR § ""/ - ’ - ne/NS bo=Sa I - S&PSOO 12.49%
E"»’ _ ..r*-"'“-l TSNt TN, S&P 500 universe,
= L
N SRe [0.9; 4.63]
Vv N, 4<0.75 A< [0.1;0.6]
M~ I~ © ©O O~ M N © © © © © © I 1L I WO O W <& <~ 8 OO OO O O O N N NN N o
SS9 I 93939985V T Vs 8s5g8 328U yq
33 299 359 90 353IJ 0B 58S FER R D 339 dg 3 dddddd
o4 © O o4 © © o4 © © o © © o4 © © o4 & © o4 G & o 6 © «u © © © 4 d oo dd o d d g
O « «Hd O «Hd +d O +d «d 0O «d +d O «d d 0O d d 0 d +d 0O +d «+d 0O +Hd +d +4 ©O© © 4 ©O© O 4 ©OW O O
N O O N O O N O O N OO N OO N OO N oo N o o N oo o dd o d d o o d
N N AN N AN N N N N N N N N N AN N N NN N O O N O O N O o
N N N N N N
=== "S&P500_equity == |[KF_TOp20_acc_cons_filter e |KF_Top20_consist_streak

e |KF_Top_ 20 pure_cons_comb

e |KF Top 20 _trend_avg_signal

b. ET>3 b
O o t/AT WY ¢\




A 1Know First © 6 B Y
A r nUnp€IO3mnéE s 3PpQ
X xM1T Ywh6"S P50} QF
r o50kt®™Mt A 6 o040
A 10 xVdb. ET33b6 B d

A bnby Y{x <6 NoM®
d4d" mbSE€apO6 VvpU

A ZbnbxWh 02 fjtwyxQ T K -
mnbe. H. Y

A OMFXY awbUbdotididiM3z 6w

FORECAST-OOVEMLOL

3 months
| =

1 month

2 weeks

| KnowFirst

DALY MARKET FORECAST

Total Returns

59.9%

Sharpe

2.05

M Algorithm 59.9% M Benchmark (SPY) 8.5%

Nov 201%; Nov 2016

Benchmark Returns Alpha Beta

8.5% 0.44 0.28
Sortino Volatility Max Drawdown
2.92 0.23 -11.9%

*incl. slippage & commissions (IB Tier 1)

oun




| KnowFirst

DALY MARKET FORECAST

X E . X

S X

Al Know BiAfldsnt 6s

A X %Mt Wy TunKspd

A Qu nbe Oty 0"Gc& Y 2066 XTuwu
KspD

A Q o 6 UBgtfl X€O233mssy d 6 B
q

A BUQ%x!| ET 6vv 6 Bd

Signal>ot Price t Y n
Price l ORSignal<0l - bd!

JDK* 'ETFL
JpK. /Og X WEST Ad O pi baoc

X3 Hxpl

idl ReElumss

57.

7%

Sharpe

i

45

Benchmark Retums

14.9%

Saortino

9.35

Volatility

0.10

Alpha Beta
0.43 0.23
Max Drawdown
-3.8%
e St

S p——

Jan 201& Dec 2016

*incl. slippage & commissions (IB Tier 1)



| KnowFirst

DALY MARKET FORECAST

2 P 6» 006Q pPpETK b.
— ET>330Db

LEVEL 1 LEVEL 2 \ " SPDR p K . v

SPDR Sector ETF Portfolios

: 60%
W’ XWAlLI,; | X o X1 3 T W 2 50%
[ X A -

U6 40%
S X x n L

30%

20%

10%
0%

VISA amazon @_ﬂafnvs

p——
s -10%
LA, Aug-15 Nov-15 Feb-16 May-16 Aug-16 Oct-16 Jan-17 Apr-17 Jul-17 Oct-17

, Walmart “

- ’
. ' m . & Top5 Preds Long & Top5 Preds Long/Short &
| J —— Aggregation Long & —— Aggregation Long/Short &

env

+ Total Statistics Trade Statistics
H)
L Q Total Sharpe Max Mean Return Mean Holding
# Strategy Return | Alpha Beta Ratio | Drawdown per Trade Period (days)
S eCtor _ ET F _ 1 Top5 Preds - Long Short  49.08% 0.17 0.16 1.61 10.35% 0.70% 12
» 2 TopS Preds - Long 59.14% 0.11 0.9 1.54 11.63% 0.68% 15
FO recaStS / SPY (Benchmark) 28.12% 0 il 0.90 12.66%

- WE3T APIp K. X pK.T. €npX



| KnowFirst

DALY MARKET FORECAST

C. 11K

N .
‘ | KNOW FIRST ALGORITHM

Yoo BR e. KAO ~ Y 21 x T ol x ol Xeun tw D &
2 ENY” vH

A Euronexg ALLL. | ¥ A t3BH. YpAlIl. A Y“xX3B.Y tX A be.YBtuTtpX A FX t X 8¢
A~ xe2021tmEV K y. 2 Hol3.Yx > XASTT p X-1Know Xp!l Kblgi nh
dxol. EHpMpO A MSCIACWI G X A ETpJpK. All. Firstk O OE# . BtmnE3T 3

01T X % o0 Eii Dt T Woé 0 o | X AnpD T mé W A > W6 MLP
Anp Ottt P eAx JpoU2200 AT T & 00 b. ET33bPXE
E. n 6 N4 px/- A A6i Oo0+rHE
A oiibt OpxetpE A JpK./ xilwn - p tP.pun" 1N
Ol xXp0 ob. u’ X ILE3T A® wl bl. EL. K p
AUMG G A Rd" Ell. A x5 Wb X | 3 & TE NAbUETF
Anp2od4 6G¢ B4 Wo thpUuw
XT K QB
2018 OmtT 10,000 ¥ WXWO6 H2 t+twH JTtloM
OB’ YoU xe/4s T "e.kKAO" +tStxyxpl

ool €LEePOLICODHVS L eI
BeweOOECH IEOBD Bd=()




| KnowFirst

o DaiLy MARKET FORECAST

— ¥ Xcusap

G2 twp ° twYDk.Hwuo A OpOpPEGB%Cc " HM[~ 6 +t
gt WhBO>6 Bx6 M1 pU° E Ogtp PBU°

AODOMItuTtTH. 1" hio
RV

Aobd ocAOM. ¢\




____Aly 6 2BY

THANK YOU!



| KnowFirst

DALY MARKET FORECAST

(G

__Mb3B- €Eapx a

r»nt 1 AlLl . | J %Ml C. XxP3Tup ~opl Kblpl xr

Forecast Date

NYSE
EURONEXT.

6 Time Horizons:

-3 days
Updsted Example Date -7 days

- 14 days
Stock or 3 months - 1 month

Index name -3 months
-12 months

Stocks to Buy

L
JPX

JAPAN EXCHAMBE
GROUP

Each Cell
represents

Stock or an ] E
Index H K E

EEXEBHM

SHANGHAI
STOCK EXCHANGE

O

Targeted Forecast
for the S&P 500 k—

-

‘I'l 05 I"l 13 on 0,53 0,48
iy TEL-AVIV STOCK EXCHANGE




