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S&P 500universe,
SR ҽ [0.9; 4.63]
ʲ ғ лΦтрΣ ʰ ҽ [0.1; 0.6]
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IKF_Top20_consist_streak^S&P500_equity  

IKF_Top_20_pure_cons_comb

IKF_Top20_acc_cons_filter  

IKF_Top_20_trend_avg_signal

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%
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Å (Artificial NeuralNetworks)
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Å (e.g. )
Å (GeneticAlgorithms)
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Å (Signal)ς

Å (Predictability Indicator)ς

Ą

ςAI

7



AI

7000

->

⅜ ↄ⁸◌☻♃ⱴ▬☼⅜ ⁹◒ꜝ▬▪fi

⌐☼כ♬─♩ ╦∑≡▪ꜟ◗ꜞ☼ⱶ─ ╛

─ ╩ ⅜

Tier 1: AI
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Tier 1: AI
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Tier2: ς
SR ҽ [0.9; 4.63]ʲ ғ0.75 ҽh [0.1;

Daily trading - 0ra.n6k]ings based on the short-term signals, filteredpredictability

IKF_Top20_consist_streak^S&P500_equity  

IKF_Top_20_pure_cons_comb

IKF_Top20_acc_cons_filter  

IKF_Top_20_trend_avg_signal
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Tier2:

TR=77.3%  
SR=4.6

TR=43.6%  
SR=2.36

TR=21.4%  
SR=0.99

Benchmark S&P 500:+12.5%

I Know First - S&P 500universe:
SharpeRatioҽ [0.9; 4.63],ʲ ғ0.75, ҽh [0.1; 0.6] AI

:

ETFs 
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S&P 500universe,
SR ҽ [0.9; 4.63]
ʲ ғ лΦтрΣ ʰ ҽ [0.1; 0.6]
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:

IKF_Top20_consist_streak^S&P500_equity  

IKF_Top_20_pure_cons_comb

IKF_Top20_acc_cons_filter  

IKF_Top_20_trend_avg_signal

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%
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3 months

2weeks

1 monthForecastάǊƻƭƭ-ƻǾŜǊέ

Signal>0  

Price OR
Signal<0  

Price

*incl. slippage & commissions (IB Tier1)

*incl. slippage & commissions (IB Tier1)Nov 2015 ςNov2016

Jan 2016 ςDec2016
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