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Table 1 KOSPI 200 Edoly A3}

Method | N_trade Win % AV.G AVG Curr.l
gain loss profit
DUP 141 0.46 | 24.60 | 33.92 | -978
own
;f’w 28 057 | 40.85 | 90.55 | -432
igh
Reverse
Low 28 0.46 | 105.26 | 39.33 778
High
Table 2 S&P 500 Edlo]y A}
Method | N_trade | Win% | VO AVG Cum
gain loss profit
Up
108 0.47 32.88 | 56.99 | -1571
Down
;9‘” 37 0.43 | 22.73 | 91.68 | -1561
igh
Reverse
Low 38 0.71 | 102.47 | 14.14 | 2611
High
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