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Criterion
and
Optimal
Betting

i 4R R TE -
#753ED AP-
R, BIEB-
TRENESD-
#, BEMR-
BEEMHER-
SBIED

TN B
WIRRE , BH-
RpIRBIFIN
EEHRL, HE
BBER1-pIR-
BENH S E
M, H—2%
RIRBIIR G
B LB J9 x (O
<x<1) , &
KALTRER RS
Bz =R

E Rate of BAEFEE
#® Return, (BERE)
£ RR
B Volatility RRAFZ |
| of EHEXRK
¥  Returns,
z1  VOL
& Maximum  FEEEE
K Drawdown HAENZE, &
= EXB
4
& Sharpe HER"E
¥ Ratio, SR HRMK TR
t wnE NEE
= 1994 F B IEM
N
= Inform- EXREY
B ation 1 23 BR DA BR BR
k. Ratio, IR  iRZE, BREX
= TRRAESR
32 R\ B 18 In e
RBHESNE
i
By AlexYao

cheatography.com/alexyao/

Not published yet.

Last updated 4th February, 2023.

Page 1 of 2.

MIGLLERE ( Two-Average
Strategy )
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Simple Moving Average (SMA)
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Exponential Moving Average
(EMA)

MIGLERE ( Two-Average
Strategy ) (cont)
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Adaptive Moving Average (AMA)
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AMA with EMA
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