A A BSEPriz - PLA AN A T 2 R B BEHLIG sk, H. .. https://xueqiu. com/8836074803/67279529

|

B B B#F OB %3 N Q T#App R &3

@ gillltop

KBEERK (E%F2016-04-11 18:59

I EIYNGR: SR e
kB #)lltopEIRRIEH

AFIARATFZRBET IS, BRIRE—MKIIERR, FASIHHEEK (B
) RefE. BRKEEILRAHET, MERE NELETR. JFQESRAEER, BiES
HERESZ. 21:

f =bp-q/b

f = WEESHIT FIRRHSEAILCE]

b =MEER (B = HHRRF/AIRESHR)

p = A=

q = BSs (—REF 1p)

Blan: HE—NEEB40% (p=0.40) HSHH, BEER2:1 (b=2), BEERERIZEQR
0.40 - 0.60)/2 = 10%JEE .

(BEERISRMRRAGTESESH, APEE7T4AE. i, BXEE2, RIUNDKHEUIER
w2y, LREAELD, EEPESTHRRTNIHEAS)

‘iEEH, NRET, ALt MERME, BREST, At A£E55%, Pl
MANBEAERGR. BEE-RE, EEEREENRZHESNER, 705 E8
FNEURZHER. HIFATHERL-RENATHIN RPN _+—RRETZF,
XEETHERAIFIN (2, HARA:

Kelly % =W —[(1-W)/R]

W = 22 (Winning probability), ZFIEE /235 EHERIELHI;

R =Z5tt ( Historical Average Win/loss ratio), HREERYZRF] / BJRERYSIR.

TESFREA—XIMAN, HEEAXI, HNEEEaIn EPBEPEMME SN KT
X, MRRHELGESRNXES. RIRFR LIHEEM 2600 EFEI3600, Al
AN (O M—TeuE.

BECRMERXNSERNERE. (RINRIANEXD EFHIREPIENRAIMEEK, ATLAEN
A—EHIEE, Ban70%, 80%, XNMSHEBCENS. EXE, XHAESMEME,
AR HRIRN & :

HE--E— =BT, IANSEREPIERAK, 79100%, TREBRIREESRDN, 790%, EFLU
FERIREEN50%, LALSSHE, ASRVELTENZEESEAKE:
BSth---A=EREKEI3600 REYSKIBM/ABRFIE, BXEI2600AIERIBMASIRE.

1 4 2019/9/30 16:12



A A BSEPriz - PLA AN A T 2 R B BEHLIG sk, H. .. https://xueqiu. com/8836074803/67279529

B B B#F OB %3 Q T#App R &3

BRI (2600 | BkEa (3600 B = g
LI =) 0SiR(loss) | =) BERRIwin) (R) REREW) | SmtEp
7600 0% 38% 380 100% 100%
2638 1% 36% 253 96% %%
2700 % 33% 9.0 0% 89%
2750 5% 31% 57 85% 82%
2800 7% 29% 4.0 80% 75%
2850 9% 26% 3.0 75% 7%
2900 10% 24% 23 70% 57%
2950 12% 22% 19 65% 6%
3000 13% 20% 15 60% 33%
3050 15% 18% 12 55% 18%
3150 17% 14% 0.8 45% 22%
3200 19% 13% 0.7 20% 50%
3250 20% 11% 05 35% 86%
3300 21% 9% 04 30% 133%
3350 2% 7% 03 25% 200%
3400 22% 6% 03 20% 300%
3450 25% 4% 0.2 15% 267%
3500 26% 3% 0.1 10% ~800%
3550 27% 1% 0.1 5% -1800%
3600 8% 0% 00 0%
MR ERA0 T :

100% 96%

2600 2638 2700 2750 2800 2850 2900 2950 3000 3050 3100 3150 3250

—— (G E (26005 -36005)

IHTEHERNEE—RATAR.

TE2600T % E, AEZELHBAE, E3100XNERMRT, TEHIERR 0%,
HEEE FEREINEUTER, NREBEEINER (XERERMFIED, ERER
310007, WRBEEIEHEILEI60%, NTFEEI20%, WNREE70%, TiELHIS
40%.

Fom 4T 2019/9/30 16:12



A A BSEPriz - PLA AN A T 2 R B BEHLIG sk, H. .. https://xueqiu. com/8836074803/67279529

B B B#F OB %3 Q T#App R &3

MR, NBEERH50%, TiEEEBI0%, BEER/960%RY, TiELLGIZ20%. FEHFIATH,
INESENBET—LRith, N, BAMERE, EBXERS, BIBLUMEXAINSE?
AILITE, EEIRRIXANARF, REHE, RERSI, HERS0%E NI IME,
H—NRIEE. ST,

TiZFNESH,. BETIE, RIZERRIFE, THOFFNERE (FTERNEMIEATH
BESIRD RHF: MWAFIRTLER, EFENEANZEF. BAEFHEBNES
BIRTY, FiBRZAIEBFIIREUEE.

MRS EEERE, B EHARNMERNRSIL, IIKEAELRNAE. BEER,
TIARIKE), RERNEZNERRER, RN TREH—HEEN, &5
5 EEERNSRFFRANS TR . . NFRBIRARESS. &RLESERAE_EAEZHR
BRI TEEE: BERBIRIAMIESS, &ES|IRKBELRBIRIEE.

RERFE, INANENATDMNMRENERNIEE, SAMAR, BH=EEAFIERERME
LEFTRES, AMESARERS TEMNMAMETE: BR5E, BROE—
SRIEARIREER, SRIRTKEHREE.

HFAHE—MEE ER—FRYESH. PAAS, MRTEAREATKIE, B
BRRANRE, IR AMERFIMNTIAZRLEF), RYMERME.

M7 LB IHFEERNE, W— N SRERARERIINGHEE RN, ATLOA10RIE(E
FETRIEE, XMW, HEEH30%. EXMER FNRIAERF, BREIRSHIE

B, fRATEn AT SIREENERTE. REENTE, NREREEXAREESCI

30%HIMER, FERRWESR, —RABEART, E2600=FHARTLASEN, 290000 TE
ELBIBERERIT0%. XPMER, KE(M1—ERMBOTKE. 9%, XERMEENE
HITIAREIRMAYRAS, IVOBEAREE TR,

$_HIFE#(SH000001)$ $EMIHRFE(SZ399006)%

- BRERETE -
aillltopIREIER=
HATE D
@ 18X E, 2160 AKE
18
1 Uitk (% vk R

3 4T 2019/9/30 16:12



A A BSEPriz - PLA AN A T 2 R B BEHLIG sk, H. .. https://xueqiu. com/8836074803/67279529

|

B B B#F OB %3 Q T#App R &3

© $ ® &3 EREER

EREE AR RTEE ABFFF BIRFTF
MR SREAMBFHERENAS, BEENE, RERREEEEMIEEZ BEES FASHL

BEMIEEZNARERIZF: 01061840600-8030 / tousu@xuegiu.com HEE(SEN)RARERILFIES|
© 2018 XUEQIU.COM JtREBEEERINTERAT RAMZEEE11010502026957 RICPIE1006665 IRICP£10040543 % e
IESihaSREM (((E8817027) [ EENT BEWEREY L (R)F55086385 TIRRSMMNY SEREEFABER

AT 4T 2019/9/30 16:12



