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TradeSim — What You Need Before You Start

AauNd=lINSIUMSLELIU TRuTINAUTANUSWUTIUMUKITadIuaTD uazdadvinSaviianFduSsusosian

« Python 3.13 ONLY
« VS Code with the Jupyter
Notebook extension

o git + GitHub account
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Cash Balance AourhsBaku Unavnua:davrnduaainUyddounsiu
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\What is algorithmic
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Normal Trading VS ALGO Trading

{3 Algo Trading (Waciao1suaiaond1ndvLKI=aaduld

IMSERIMNDITHNAL

aaduldargasual

. SIMYULSY > Auldu nd1ansa - o oaautusiAmuwoluudd
. s1mav - ndd nululko - v1e GoasudusimMgnlludd
. lubateanndviBaau daduldlkunAASLOIUFLALRUASOKIN

e WA: GIUWLUIYONEIFDVSOU SOU - 45.5%




y KG

Normal Trading VS ALGO Trading
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Market information : CandleStick .

INVIRYUKSD CandleStick

CandleStick

. MLAgu (dauku) = IvszkNvs1IAWaaus AU

High (33am)
High (gam)

. laigu (1&FuuIv) = simavaauascrgantrgludviugiouu Close (i) Open (iila)
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Open (Wa)
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Close (Um)

Low (#dam)

Date Open  High Low | Close Volume
2923-89-21 | 221.8 | 224.8 | 220.0 | 222.08 | 3713224

IR AT

2023-89-22 | 224.8 | 231.8 | 223.8 | 228.8 | 11478617 o > 1ia
2023-80-25 | 229.8 | 229.8 | 226.8 | 226.8 | 2954318




Market infOrmatiOn " Tick, CandleStick tla: Timeframe

1

Tick: wnsunsdiow U uviaiviona: saaavn 20 tick v sasvn 100 tick

S19A1SAAY tugavial 1 uin fuyvavidal 15 uin

¥
Timestamp Open @ High Low | Close | Volume Timestamp Open | High Low | Close | Volume
2826-89-25 89:58:88 | 344.8 | 344.6 | 344.86 | 344.0 | 719686 2026-89-25 80:45:88 | 344.8 | 345.0 | 344.@ | 344.0 | 72308

TradeDateTime LastPrice Volume Value

2826-89-24 89:53:43.080 | 3465.0000000000 252300 274688060 . 6800000000
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346.0000000008 15288 6574000 . 000000000
2026-09-24 09:58:44.000  346.0000000000 | 400 138400. 0000000000 2826-89-25 ©9:50:80 | 345.8 | 345.8 | 344.0 | 344.0 | 400 2026-89-25 10:00:00 | 344.@ | 346.0 | 343.8 | 345.0 | 439000

024 9:5R:41.000 | 2M0-Dopnoonooe | ZETE9 | 97a7nen.onnnonaem 2026-09-25 10:00:00 | 344.0 | 345.0 | 344.8 | 344.0 | 4100 2026-89-25 10:15:00 | 346.@ | 346.8 | 345.0 | 346.8 | 93600

2826-89-24 @ 14 1 | 346.0000000000 21360 7360800 . 6600000000
2026-89-24 @9:58:44.0008 | 346.0000000000 100 34600 . A0PEO0R000 2826-89-25 18:81:68 344.8 345.8 344 .8 345.8 3588 2826-89-25 168:36:00 346.8 346.8 344.8 345.8 LO4980
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o Kus18@lu SET50 unvsigiu o hhiw © coniolnd (mourhls)
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Volatility: savesouildumunglvu
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1.Equity curve

aauAaIN

T 1A T e

1.9E]

1NATW

ASIWIFULTYD "PnL a=au"

2.Total return

PnL nokua +1,635.50 uin (+16.36%)

3.Max drawdown

tneficaumnnagodauvingan %

ylanua=augoga 416.00 uan (3.63%)

4. Win rate

su=AldonAvKUQ

msdovonials 39.29% (22/56)

5.Profit factor

Alssou + vianusou

aasidumlsasvianu 1.933




Mavnlsaaun1suyvISL

1 - Excess Return = wodn - SETS50 2 * DTN AUSINDU LAIRDLUARD WA

e (Haaamuanda) Wmdudy Best Alpha

Max Drawdown <= 1.5 » woa SETS0
EXcass

-2 0% . 1 Excess Return

Round-Trip = 5 Tou

E Calmar Ratio

EXCasE

Average Exposure ¢ 50%
l +0.39%

3 Total Return
Expected Payoff = O
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Quick Start

Gaevlaivau Settrade SDK uu Python

Settrade Open API
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AUQAUDY Backtest ' :

Backtest a7u # 14 ldiady
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« SMA3 aa SMAS: 0.0%

SMAS5 da SMA10: -7.6%
SMAS5 aa SMA20: -19.1%

SMA10 aa SMA20: -26.0%

s1n1Ua vs SMADSG: +25.6%%
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TradeSim — What You Need Before You Start

AauNd=lINSIUMSLELIU TRuTINAUTANUSWUTIUMUKITadIuaTD uazdadvinSaviianFduSsusosian

« Python 3.13 ONLY
« VS Code with the Jupyter
Notebook extension

o git + GitHub account



https://drive.google.com/drive/folders/1RxQXjytoXeEGf7ELfYb-_veFBBANMPcd?usp=sharing

Tools + su
Example_strategy
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1_InStaIIation i I File Edit Selection View

_ : e L[E Explorer
Git clone repository avuu PC na=(Enadau
v MU
git clone https://github.com/KGI-ALGO-trading- | > .github
2026/<UNI>-<TEAM>.git
cd <UNI>-<TEAM> —. > docs
» strategy
<UNI> = ukiaguovrldnuyvdu wu MU, TU, CU, i) README.md

KMUTT, KMITL, KMUTNB
<TEAM> = FoRuuovlove wWu Quant0l, ALGOO2 ‘



r1.Ins~;tallatic>n

1. lkaa tradeSim0.2.1.zip ?1navqA Google Drive

-

2. waanuaviulwataasiias ludovuunlwataas

3. dSv venv wadms install library vov TradeSim

python -m venv .venv
.venv\Scripts\activate
pip install -r requirements.txt

Bl marketinfo
Bl strategy
Bl tradeSim
gitignore
~ IradingSimulation.ipynb
©® README.md
@ requirements-optional.txt
& requirements.txt

B tradeSim0.2.5.zip
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) File Edn Selection View Go Fum - “ Sebect Anather Kernel ¥ [signin BODE8D - o x
ST = | PythonEmdeomments. @ eyt Hotetok
Q, 3 W github % ¢ Existing Jupyler Server_ fariables - B venv (1.13.14) (Python 3.11.14)
Ee . EnnB -8
A marketinfo '?'.Pn: jls
ﬂh} > I sirateqy -
el e ""':_"'5'"" import pandas as pd
€ _gitignore import threading
= TradingSimulation ignnb import time
E‘ @ README end from IPython.display import display
B requirements-optional txd from rich.jupyter import JupyterMixin
B tradeSim0.25zip frem rich.panel imsport Panel N
- Frnm rdrh |zwvmart imeceet | aomrd - — . - ||'
-.--
. : e SR\
- >
& _ L
s [
'q File el Sedecison View O Bon = - Sedoc 13 Pyhon | e ceemont [} “ - []E [' |:| |I| i =
a Ugiboret - =] @ 0 - -
~ Tu-Coptee = + Create Pytban Ensdnonment \ I/ upryler Moleboon
» W githulb i W werw (L1304 (Python T3} et foripin goythan eue K - dar - B werw (L13.04) (Python 1.13.14) @
¥ Il e Pyptbeon 193,94 - ppdustai o h b oeodt, e doael ppsopthaon B | L e Trderebasd | & - 59 B E
¥ iy doc [~
¥ I markaellalo :-:u:lr: s ™
rt ays
» B shiatogy g ¥
¥ Il lradeSim

¥
&
EE import pandas as pd
© gitgnore import thresding
= TradingSimulation ipynb import time
-EI- O README md from IPython.display isport display
m iedjinrements- opisonal tx from Fif"'rj"ﬂj’fl"" lwt :Wl"‘“illﬂ
@ By requirements. et from rich.table import Table
B todesimi2 5. 0ip from rich.panel import Panel
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How does it work”?



1.How does it work?

lUa TradingSimulation.ipynb wajysumauvuavaiv gvlucovuaosls

import library

1aanlwa tick vaviund:=6ou

k)
S

avgainu + aswiwdnagns

import aagnswiv

with_visual qms1vAu3vs:K3105U

naddau Strategy Auaaia?sv

7-8

Qasuwasa ua:Kunioag

SuKka1gIuadAuU

KGI



rl.How does it work?

WWa TradingSimulation.ipynb ualssu»auuavaiv gv

ludovuno:ls

- import library

p

3

1a3anlwa tick vaviund:=6ou

B
S

avgainu + aswiwdnagns

import aagnsLwmn
with_visual qa1s1wAuUIvS:K3105U
naddu Strategy Auaaia»sv

Qasuwasa ua:Kundioao

(] o 8

SuKka1g3uaanu

impor
impor

impor

impot

rOm
rOm
rOm
rOm

« =h b =h h h

rOm

impor
impot

impor

from
from

0.0s

L o0s
L sys

“t pandas as pd
*t threading

IPython.display import display
rich.jupyter import JupyterMixin
rich.table import Table
rich.panel import Panel
rich.layout import Layout

T importlib

T shutil
£ re

tradeSim import TradeSim
trade5im import StrategyHandler
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1. How does It Work? Trading simulation

Welcome to the simulation platform!

WWa TradingSimulation.ipynb ualssu»auuavaiv gv

This Python-based environment is designed to replicate a realistic trading experience using
'[U' c?.l- 9D llﬁ E)"-[S the SET50 daily ticks dataset. It supports essential features like real-time data streaming, order
» l matching, portfolio management, and fee calculations, giving you everything you need to
build and test your algorithmic trading strategies.

1 Im pOI’t libra ry Each participant begins with a virtual portfolio containing 10,000,000 Baht in starting capital.
: Your challenge is to design effective trading algorithms and compete with other teams to
lﬁaﬂ.[w a tick vavou ﬁa:ﬁ'au generate the highest return. Think smart, trade fast, and enjoy the competition!

3 Aavganwu + aswiwdnagns

Import Daily ticks information for trading infomation

4 im por t nag ns.-lihu_] For each day within compitition, the tick information will be provided daily
° ° 2 ~4 I (= [::) - TODO
5 with_visual gm1s1wKuUdvs:KIIVIU faity ticke - - . .
v g aily ticks = "./marketInfo/ticks/2826-89-89.csv ¢ LJ_J o a
6 nadau Strategy Auanai1qdsv e o S
)/ df[ " TradeDateTime'] = pd.to datetime(df[ 'TradeDateTime'])

7-8 qasUuwasa ua:Kundiao

cCa.

ticks by symbol = {
symbol: group.to dict("records™)
for symbol, group in df.groupby( 'ShareCode’)

9  SuKka1glundnu



1.How does it work?

WUa TradingSimulation.ipynb ttasusauvuavaiv gv
[uaovuno:ls

import library

]
-l 2

1a9nlwa tick voviuno:sou

¥

anu + aswlwdanaans

import aagnsLwmn
with_visual ams1wAu3vs:Kk3105U

naddu Strategy Auaaia»sv

Naood

cCa.

Qasuwasa ua:ku

SuKka1g3uaanu

¥ KG

The code section below will create your trading simulation class using the team name you
provide.

Now, name your team!

¢ Your team name will be set as the owner of the TraderPortfolio from trading sim.
* The SimExecution class will handle order execution for buying stocks in the market.

Team name requirements:

Must use English letters or numbers

No spaces allowed

Hyphens ( - ) and underscores (_) are allowed
Must be 30 characters or fewer

fresh_start:

True (default): every run of this cell starts from a fresh 10,000,000 portfolio — use this
while trying out strategies

* False: carries on from the portfolio saved in result/<team_name>/ by the last run —-
use this when practising one day at a time (change the date above, then run again)

LA

team name = “example”
strategy _name = "Example strategy”

fresh_start = True

"*[A-Za-z@-9-_]{1,30}%"
sol(re.match(pattern, team name)) or col(re.match(pattern, strategy name
raise ieError(“Team name or strategy name is invalid. Please use only alphanum

f fresh_start:
shutil.rmtree(os.path. join{“result®, team name), ignore_errors=True)

trading Sim = TradeSim.tradeSim(team name, current_date-df[ "TradeDateTime' |.dt.date.i

strategy_runner = trading Sim.get strategy runner()

Python



r1.Hc>w does it work? 1 :

WWa TradingSimulation.ipynb ualssu»auuavaiv gv

ludovuno:ls L -

1 import library
Craft Your Strategy

2 a9nlwa tick yaviuno:gou
To simulate your trading strategy within the platform,

you must create your own strategy dass by inheriting from the strategy template class.

B
S

3 avyonu + HS'I\)IWaﬂaQnS Once you've finished writing or are ready to test it,

import aagnswm

run the code below to import your strategy into this notebook.

strategy module = importlib.import_module(f"strategy.{strategy name}")

5  with_visual ga1s10Ku3vs:k31v03u import1ib. reload(strategy_module)
- — -
6 nadoau Strategy AuUNa1qdSL -
7-8 qasuwasa ua:Kunioog .

9  SuKka1glundnu
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EHow does it work? 1 :

Wa TradingSimulation.ipynb tajsu»inauuavaiv gv . .
J PY The Simulation

[uaoavuno:ls L
The simulation models a real-time market environment using a thread handler, where each
thread streams data for a specific symbol in the SET50 index, as provided in
Daily ticks.CSV. This section of the code iterates through all entries in the CSV file,
. e i e applying each competitor's strategy based on the current market data. During the streaming
2 1aanlwad tick voviuna:sou process, the system attempts to match any pending orders in the order books and updates
the market prices in the competitors’ portfolios for any held stocks.

1 import library

3 avganw + aswwiwdnagns | _
For more detatled explanation please look at document file

import aagnswwu

“ with_visual nmswnu:osm:w:u

By setting with_visual to False, the simulation runs significantly faster.

nadou Strategy Aunalaosy o

with visual = True

(] o 8

7-8 qasUuwasa ua:Kundiao
Python

% Cororaka S [ S Sy Y

9  SuKka1glundnu



B Market Stream

- Symbol | Last Price Volume | Flag
O ADVANC 354.00 682400 | ATC
AOT 62.25 | 1542100 | ATC
- H ANC 3.16 | 4731600 | ATC
BANPU 15.38 | 1571280 | ATC
BBL 192.00 100 | Buy
- . . . i 1 — BCP 58.00 | 1563100 | ATC
lWWa TradingSimulation.ipynb LLadsu»inuuavaiv gv aows 19.0 | 100 | Buy
BEM 6.75 | 2521700 | ATC
BH 196.50 254900 | ATC
e o BIC 16.50 440100 | ATC
- CCET 9.35 | 5767200 | ATC
Iuma\)llﬂ a“-[s t coM7 29.25 | 1390800 | ATC
CPALL 45.75 1900 | Buy I.
CPF 23.76 | 1193500 | ATC
. p. CPN 64.50 759500 | ATC
CRC 29.58 | 1585180 | ATC
1 import library e SR
EGCO 133.00 115100 | ATC
GPSC 51.25 | 2090000 | ATC
- - . 2 GULF 62.75 900 | sell
2 139alwa tick vaviuna:sou ips0 6.2 | 7273600 | aC
VL 28.50 10000 | Buy h. - ™
KBANK 244.08 | 1150008 | ATC
KKP 114.50 500000 | ATC o
a X = - KTC 37.08 | 1@30900 | ATC
3 avyonwu + aswlwdanagns winT 2200 | 15080 | Buy
MRDTYT 9.10 502100 | ATC | o
MTC 30.00 | 1218500 | ATC 4
° = 2
4 ImpOI‘t ﬂaanlU'\lﬂ ¥ Portfolio: example
2 Actu. Buy | Mark. | Aver.. | Amou.. | Mark. Unre.. Buy
c c e — ‘ L s Cash Balance Symb... vol | Price | Price Cost Cost | value | Unre.. % | Real. Time
5 with_visual ga1s1vKudvSs:KIvVIU
8,534 ,989.86 BBL 160 192 . 192 . 192.. 1928.. 1928. -82.. -8.4_ 0.6 2026-_
14:34._
nadou Strategy Aunalqasv =
Return (%) -14. .
i Benchmark Return . | ©.88% .
s S - Excess Return (X) -14._
7-8 QdsUwasa lla:Kunaoay Max Drawdown (%) | ©.00%
Buy Orders 8838
Sell Orders 8829
- - ] — Round-Trips 8829
9 SUKA19o3UuQonu Profitable Round-. | ©
Win Rate 0.00%
Expected Payoff -163.
Avg Gain .08
Avg Loss 163..
Avg Exposure 8.22%




¥ KG

r_ -

benchmark start _snapshots|@ || "date” | if _snapshots r{trading date)
- . . . . E ! ‘- trading S5im.save_summary csv(trading date, university start_date-benchmark_start)
Wa TradingSimulation.ipynb Llasus1nuuavaliv gv treding sia. seve cartisliat)
1 2 2 “ Em 1.6%
[uaoavuno:ls X
[0K] Summary saved to \resulth
1 import library
2 1aaalwa tick vaviuna:Gou i .

3 avganw + aswwiwdnagns A

4  import nagnsiwmn

5  with_visual ga1s10AuUdLs:K3 03U

naddu Strategy Auaaia?sv

7-8 qasUuwasa ua:Kundiao

(] o 8
gy
(-

9  SuKka1glundnu



portInfo = strategy runner.get_portfolio_info()
stockInfo = strategy runner.get_all stocks_info()

- :
1. How does it work? = =

2 - 1 — 0
lWWa TradingSimulation.ipynb tLadsu»inuuavaiv gv OE—
MNumber of Stocks 1
IUI (‘?‘i oV [[ﬁ ) :-[S l Total Cost 1928234
. Unrealized PEL -8234
. - Unrealized % -0.43
1 Im port libra ry Realized P&IL  -1445727.8
. Cash Balance 8534989.86
2 139alwa tick vaviuna:=Gou Net Asset Value 855418986
Max NAV 8554189.86 L .

I "' Min NAV 8554189.86
3 Aavganwu + aswiwdnagns I —— 0
Relative Drawdown 0.0
b Calmar Ratio 0

4  import aagnswiun Previous Day Max DD (%) 0 .
Buy Order Count 8830
5 with_visual qm1s1vKuUdLS:KITVIU SO
Round-Trip Count 8829

™ Profitable Round-Trips 0 k]

nadau Strategy Auna1adsv Wi Rate 00

Expected Payoff -163.75 *
Avg Gain 0.0
Avg Loss 163.75 s

Average Exposure 0.0022

suna183unaﬂu Retum rate -14.458101
Benchmark Return 0.0

Benchmark Max DD 0.0

Excess Return -14.458101



r.How does it wor

WWa TradingSimulation.ipynb ualssu»auuavaiv gv

ludovuno:ls

import library

]
-l

1a3anlwa tick vaviund:=6ou

B
S il

avgainu + aswiwdnagns

import aagnsLwmn
with_visual ams1wAu3vs:Kk3105U

naddu Strategy Auaaia»sv

e

aasuwasa ua:Kuhaoaod

2

?

Run Several Days in a Row

¥ KG

Runs the strategy chosen above over several trading days back to back, the way the real daily run does: each day
loads the portfolio left by the day before, so a position bought on one day can be sold on a later one.

Run the cells up to Craft Your Strategy first (they load the strategy). No visual mode here — it runs headless and

prints one row per day.

B -®w

trading_days - ["2026-29-89", "2026-09-10", "2026-09-11", "2026-89-14",
"2026-99-15", "2026-09-16", "2026-09-17"]

fresh_start = True

if fresh_start:

shutil.rmtree(os.path.join("result”, team_name), ignore_errors=True)

strategy dir - os.path.dirname(strategy_module. file )
day_rows = []

r day in trading_days:
day_df = pd.read_csv(f"./marketInfo/ticks/{day}.csv")
day df[ ' TradeDateTime"'] = pd.to_datetime(day df[’'TradeDateTime'])

day_ticks = {symbol: group.to_dict("records™) for symbol, group in day_df.groupby(’ShareCode’ )}

trading_date - day_df['TradeDateTime'].dt.date.iloc[@]

trading_Sim - TradeSim.tradeSim(team_name, current_date-trading_date)

strategy _runner = trading Sim.get strategy runner()
handlers - {

symbol: StrategyHandler.StrategyHandler(strategy_class, strategy_runner, strategy dir

r symbol in day ticks

*

[INFO] Created new portfolio for
[0K] Summary saved to c

‘example’

[INFO] Loaded existing portfolioc from result\Examplekexanple_pnrtfulln ]scn

[0K] Summary saved to c:

[INFO] Loaded existing portfolio from resulthexample\exanple portfolln ]50n

[0K] Summary saved to m “ult mole portfoline
[INFO] Loaded existing porttolic trom " resulti\example Exanple_pﬂrtfn]ln json'



1.H d it k »
.How does it work? « .-
09
Wa TradingSimulation.ipynb tiaisu»inuuavaiv gv | 202609
10
ludovuno:ls l , 2026-09-
. 11
. . 2026-09-
1 import library 3 14
- i, i g 4 2026-09-
2 139alwa tick voviuna:=Gou 15
..- g 2026-09-
a2 % '_ - 16
3  avgoanwu + aswwiwdnagns ;202609
17
4  import nagnsiwmn Excess Return
(%)
5  with_visual ga1s10AUdLS:K3 U 144581
6 nadau Strategy Aunaladsv - e
-38.5905

7-8 qasuwasa ua:Kunioay
-51.3322
-97.2646

-98.7660

Cazh

8534989.86

141381017

6042154.97

473046046

363 7660.61

34474.72

692.66

Buy
Orders

8330

14935

23694

32199

38378

51331

52622

Return
(%)

-14.4581

-25.2990

-39.3726

-32.5039

-63.6057

-99.6375

-99.9931

Sell
Orders

8829

14931

23691

32198

38376

51329

52622

¥ KG

Benchmark Excess Retumn

Trips

8829

14931

23691

32198

38376

51329

52622

Return (%) (%)
0.0000 -14.4581
-0.1163 -25.1827
-0.7820 -38.5905
-1.17117 -513322
-1.2557 -62.3500
¥
-2.3729 -97.2646
-1.2271 -98.7660
w
Holding
BEL 100

AWC 100, BANPU 100, BBL
100, ADVANC 100

AWC 100, BANPL 100, BBL
100

BBL 100

BANPU 100, AWC 100

AWC 100, BANPU 100
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2.You first Strategy

dsiv Strategy AdusA

Strategy waiq

2 |dvArdvdonsousa
3 | do5ull v1gSuKav
= {sdayadoukaviuaisii Strategy + Indicator
SMA
5 | uwu:u1 Library d&usuni Indicator
6 |nadau Strategy Aunai1adsv
7-8 |qasuwasa ua:kuifiood
9 |Sukalgiuaanu

KGI



2.You first Strategy -

ds1v Strategy OUSA

Strategy wWaiq

dvArdvdonsousn

g9oull v1gduKav

{5uoyagaukavlunmisii Strategy + Indicator
SMA

wuzun Library d&usuni Indicator

nadau Strategy Auna1adsv

.

Qasuwasa ua:Kundiad

SuKa1gIuadauU

1@

¥ KG

trom strategy.Strategies template import Strategy template

class MyStrategy(Strategy template):
def init  (self, handler):
super(). init ("MyTeam”, "MyStrategy”, handler, timeframe="1D")

det on_data(self, bar):

pass
o] * .
.
-
v strategy

b

& _nit__.py

I':l k.

® Example_strategy.py
@ MyStrategy.py U

@ Strategles_template.py



¥ KG

/
- ' strategy > % MyStrategy.py > “g MyStrategy
O u I St t a t e g from strategy.Strategies template import Strategy template
' l \

ass MyStrategy(Strategy template):
5 TAKE_PROFIT = 1.1

2 —
ds1v Strategy QOLUSA
__init__ (self, handler):
super().__init_ ("CopterTeam”, "MyStrategy”, handler, timeframe-"1D")

L self.buy _price = None

1 Strategy lUEil'l‘] lef gn_data{sel‘,f, bar):

f bar["ShareCode”] != "AODT":

price = bar["Close™]

if self.buy price is Mone:
2 2 result self.handler.create order to limit(196, price, "Buy™, "AOT")
il S -l S [
3 ¥OOUU vI1gOUuKav if "successfully” in str(result):

self.buy price = price

{5uoyagaukavlunmisii Strategy + Indicator - orice o o1t by orice * el TAKE PROFIT-

SMA if self.handler.check_port_has_stock("AOT", 188):
self.handler.create order to limit(1ee, price, "Sell™, "AOT")

5 wuzun Library d&usuni Indicator

W Portfolio: CopterTeam |

Actu. Buy | Mark_ | Aver— | Amou. | Mark. Unre. Buy

6 nqaau St rategy ﬁuna-‘nag‘) b Cash Balance Symb... Vol | Price | Price Cost Cost | Value | Unre. % | Reali.. | Time

9,903,664.37 AOT 108 | 63.36 | 62.25 63.36 | 6335. | 6225.. -116.. -1.7- 8.88 | 2026.
@9:5.

.

7-8 |qdsuwasa ua:Kunioad —
ROI (%)

Max Drawdown (%)
9 |Sukairgliuaanu o1 oraess
Round-Trips
Hinsd ’

Win Rate
Expected Payoff
Avg Exposure

g5

cooo0Or o,

238
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2.You first Strategy - . .. .

n strategy.Strategies template import Strategy template

ds1v Strategy OUSA

s MyStrategy(Strategy template):
SYMBOL = "KBANK"

l TAKE_PROFIT = 1.02
1 |[Strategy waiq | e _init_(self, handLer):
g9 super().__init_ |(["CopterTeam”, "MyStrategy”, handler, timeframe-"1D"))
self.ordered_today = False
B ho el =
2 EI\)F\'IH\')UE)F\S\)llSﬂ lef on data(self, bar):

if bar["ShareCode"] != self.SYMBOL or self.ordered today:

b9 [
3 ﬁaj-urj U'lﬂj-u Ké-‘) price = bar["Close”]
if not self.handler.check_port_has stock({self.SYMBOL, 168):

tuual\!aﬂaunah‘)tl'lﬂ-]srci'] Strategy ) Indicator result self.handler.create order_to_limit(1e8, price, "Buy”™, self.SYMBOL)

4 SMA 1if price >= self.cost() * self.TAKE_PROFIT:

result elf.handler.create_order_to_limit(106, price, "Sell™, self.SYMBOL)
5 wuzun Library d&usuni Indicator
if “"successfully” in str({result):
6 nadau Strategy aAuaaiqasv e
f cost(self):
7—8 nasuwas..n lla:ﬁur‘ﬁaad for stock in self.handler.get all stocks info():
it (A 2 v f stock["Symbol"] self.SYMBOL:

n stock["Average Cost"”]

9 SuKa1gIuadauU
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2 You first Strategy -

ds1v Strategy OUSA

L .

1 Strategy wWaiq

¥ Portfolio: CopterTeam |
2 é\)ﬁ‘]ﬁ\)ﬁang\)uSﬂ Actu. Buy | Mark_ | Aver_ | Amou. | Mark_ Unre... Buy
Cash Balance Symb._ Vol | Price | Price Cost Cost | Value | Unre- X | Reali_. | Time
2 . = - - 9,975,158. 34 KBANK 100 | 248.. | 244._ | 248._ | 2484_ | 2440. | -441_. | -1.7. 0.00 | 2026.
G9J2UlU U1YI2UKav 09:5..
Metrics
A {Gvoyadounaviunishi Strategy + Indicator =l ||
uy Orders
S M A ge‘{ lﬂ[}r‘deri é
Round-Trips 3]
H%‘ns 2
5 | uu:th Library d1ksuni Indicator o ||
Avg Exposure 0. 0e%
6 nadau Strategy Auna1adsv . . *

7-8 | Qasuwadsa ua:Kunioad

.
i

9 SuKa1gIuadauU
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2. You first Strategy :

1 & Portfolio: CopterTeam 1|
EIS']\) Stl’ategy C]f)llSﬂ Actu. Buy | Mark- | Aver- | Amou. | Mark- Unre.. Buy
Cash Balance Symib... Vol | Price | Price Cost Cost | Value | Unre- X | Reali.. | Time
h— 9,975,158.34 KBANK 106 | 248.. | 244.. | 248.. | 2484. | 2448. | -441. -1.7= e.80 | 2026
89:5.
1 Strategy wWaiq —
ROI (%) -9.8..
Max Drawdown (X) 0. 0a%
i ho WErech &= uy Orders
2 |dvmdvdonsousn Sel1 Orders ;
Round-Trips e
N N H:Iins 8
THRIIT ) -] ::pe:t:d Payoff gﬂx
3 GodulU v19dUKav
Avg Exposure 8.88%
v {5uoyagaukavlunmisii Strategy + Indicator !
SMA L]
f - 1
5 | uu:un Library &Ksun Indicator  Portfolto: CopterTeas |
Actu. Buy | Mark. | Aver— | Amou.. | Mark. Unre.. Buy
Cash Balance Symb... Vol | Price | Price Cost Cost | Value | Unre. X | Reali_ | Time
6 nadau Strategy Auaaiaasv 9,975,158.34 KeaNk | 100 | 248.. | 245._ | 248._ | 2484 | 245e. | -341. | -1.3. | e.e0 | 2026
29:5.
- a0 ] Metrics
7-8 | Qasuwasa wa:Kunaooy ROI (%) 0.0
v * v Max Drawdown (X) 0.00%
Buy Orders |
k. . . i Sell Orders B
9 |sukargdundau Rousd-Trips -
Win Rate 8.8a%
Expected Payoff 0.ea
Avg Exposure 8.24%




2.You first Strategy

ds1v Strategy OUSA

3 g9oull v1gduKav

1 Strategy wWaiq
2 | dvArdvdonsvusa

[INFO] Created new portfolio for
[0K] Summary saved to -
[INFO] Loaded existing pﬂr'tﬁ}lm
[0K] Summary saved to

[INFO] Loaded existing portfolio

[0K] Summary saved to
[INFO] Loaded existing pﬂ-r'-ti’u-lm
[0K] Summary saved to
[INFO] Loaded existing pnrtfnlin
[0K] Summary saved to
[INFO] Loaded existing portfolio
[0K] Summary saved to -
[INFO] Loaded existing portfolio
[0K] Summary saved to

¥ KG

‘CopterTeam”

from
from
from
from
from

from

‘result\CopterTeam\CopterTeam portfolio.json’

‘result\CopterTeam\CopterTeam portfolio.json’

‘result\CopterTeam\CopterTeam portfolio.json’
‘result\CopterTeam\CopterTeam_portfolio.json’

‘result\CopterTeam\CopterTeam portfolio.json’

‘result\CopterTeam\CopterTeam_portfolio.json’

v {5uoyagaukavlunmisii Strategy + Indicator
Y\ VAN
5 wuzun Library d&usuni Indicator
6 nadau Strategy Auna1adsv
7-8 |qasuwasa ua:Kuifoog
9 |Sukargiudanu

Date Cash ROl (%) Buy Orders Sell Orders Round-Trips Holding
0 2026-09-09 997515834 -0.0044 1 0 0 KBANK 100
1 2026-09-10 997515834 -0.0034 1 0 0 KBANK 100
2 2026-09-11 997515834 -0.0034 1 0 0 KBANK 100
3 2026-09-14 99/5158.34 0.0016 1 0 0 KBANK 100
4 2026-09-15 1000041584  0.0042 1 1 1
5 2026-09-16 997517350 0.0017 2 1 1 KBANK 100
6 2026-09-17 997517350 0.0047 2 1 1 KBANK 100



—l

o WA e W

KBANK 9-17 n.8. 2026 — a9y iuaunaill +2%

uyiasusIB TN tick # engine 14 - W = Aunu (sruAsTIUiBY) x 1.02

Date
2026-09-09
2026-09-10
2026-09-11
2026-09-14
2026-09-15
2026-09-16
2026-09-17

AUV 248.42

10 — 14 n.o. galunadi

Cazh
9975158.34
9975158.34
9975158.34
9975158.34

100004 15.84
9975173.50
9975173.50

Jr

ROl (%) Buy Orders Sell Orders Round-Trips

-0.0044
-0.0034
-0.0034
0.0016
0.004.2
0.0017
0.0047

%18 253 — Round-Trip 1
1l3954 415.84 um

e
- FIELEEN ¥

1
1

1

= = = [ =

wseu 2 257.47

| r Aunw 252.47

dolwi 252

Holding
0 KBANK 100
0 KBANK 100
0 KBANK 100
0

KBANK 100
1
1 KBANK 100
1 KBANK 100

& KGl

N

8o (09-09) u1e (09-15)
s1mAlaase 248 253
yad1Ru (x 100 Au) 24,800.00 25,300.00
ANARUDBEU 0.157% 38.94 - 39.72
VAT 7% vovAinaud 2.73 -2.78
gl / landuun 24,841.66 25,257.50
doRu 24.842 25.258

[1] Kugka: s1An Order d:iinisAa slippage IWoDN Tticksize ldudiwWalk
dauasvAaunisdalunaia

uin %
doucvsiA (253 - 248) 0. 5 G .
x100
AISSSULTgUSIU 2 U - 84.16
DIHRY 415.84 1.67%




Strategy + Indicator
SMA
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EYO U fi rst St ra te gy  Fro seremy.srstegie. emplate gt Strtegyemplr

class MyStrategy(Strategy template):
def init (self, handler):
super(). init ("CopterTeam”, "MyStrategy”, handler, timeframe="1D")

ds1v Strategy OUSA

< h‘ history = self.handler.get historical data("AOT", 5)
1 Strategy lua1q print("@u1", len(history), "uvia")
for day in history:
2 Eh)ﬁ-léi'\)ﬁans:\)usn print{day[ "Date" ], “fan", day[ "Close™ ])
b 2 def on_data(self, bar):
3 g9dull v1gduKav JPass _
2 2 2 -._ * .
lsdowadounkaviunisni Strategy + Indicator 6 5 uve
bt 2826-89-082 ilavl 61.75
SMA 2026-09-03 ilawm 62.75
2026-09-04 ilawm 63.5 .
5 | uuzth Library &ssuni Indicator Binimioedl bu R
2026-89-82 ilan 63.0 -
1A 5 wvid
6 nadau Strategy Auna1adsv ¥ 2626-09-62 lan 61.75 +
2826-09-83 ilan 62.75
: 2026-09-84 flan 63.5 .
7-8 |qasuwasa ua:Kunaooy 2626-09-07 lai 62.5 .
2026-09-088 ilavl 63.80

163 5 uvia

2026-89-82 lan 61.75
2026-89-83 ilan 62.75
2926-89-84 ilaW 63.5
2826-89-87 ilan 62.5
2926-89-88 ilaW 63.0
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2.You first Strategy

ds1v Strategy OUSA

Strategy wWaiq

L 2 B
1 (-] [ = ] -

dVANdVUOASVLUSA

g9oull v1gduKav

{5uayadgoukavlunisnii Strategy + Indicator

SMA

wuzun Library d&usuni Indicator

nadau Strategy Auna1adsv

.

Qasuwasa ua:Kundiad

15

—_

¥ KG

from strategy.Strategies template import Strategy template

class MyStrategy(Strategy template):
LOOKBACK = 5
WATCHLIST = ["A0T"]

def dinit_  (self, handler):
super(). init ("CopterTeam”, "MyStrategy”, handler, timeframe="1D")

self.sma = {}
for symbol in self.WATCHLIST:
history = self.handler.get historical data(symbol, self.LOOKBACK)
if len{history) < self.LOOKBACK:
continue

closes = [day["Close”] for day in history]
self.sma[symbol] = sum(closes) / len(closes)

=
]
_'.

- on_data(self, bar):
symbol = bar["ShareCode"]
sma = self.sma.get(symbol)
if sma is None:

return

price = bar["Close"]

if price > sma and not self.handler.check port has stock(symbol, 168):
self.handler.create order to limit(166, price, "Buy”, symbol)

elif price < sma and self.handler.check port has stock(symbol, 16@):
self.handler.create order to limit(166, price, "Sell", symbol)



/
|| | 1]
Ou TiIrst Strate T o [ '
m Actii Buy | Mark. | Aver. | Amou.. | Mark. Unre_ Buy
Cash Balance Symb._.. vol | Price | Price Cost Cost | Value | Unre- X | Reali_ | Time
2 - 9,989,615.72 - ] - - - - . - -
ds1v Strategy QOLUSA _
Metrics
ROI (%) 9.1
Max Drawdown (%) 0.ea%
h Buy Orders 185
'I St t U - Sell Orders 185
Round-Trips 185
rategy wWaie Roun 1
Win Rate 0.00%
: o & ~ i Expected Payoff -98.-
p dvAadvsoasvusa g Bponme o008
- = =
2 b
3 ﬁaj'uu' U195u KE.‘-\) Order Number owner Volume | Price | Side | Symbol Timestamp
1 262669809-0RD8G218 | CopterTeam | 190 63.25 | Buy AOT 2826-89-89 89:56:24
2 2 b 5 [ o L] e ey T - i,
quagaaauna\)lumsm Strategy + Indicator 2 | 2026898¢ -0RD88219 | CopterTeam | 100 62.25 | Sell | AOT 2026-89-09 10:01:00
SMA 3 28268989-0RDE0220 | CopterTeam | 108 63.8 Buy AOT 2026-89-89 10:81:88
4 28266980-0RDa6221 | CopterTeam | 190 62.25 | Sell | AOT 2826-89-89 18:81:58
5 llU‘lj'I Libra ry a"--'Kgur‘i-l Indicator = 28260900-0RDEG222 | CopterTeam | 190 63.25% | Buy AOT 2826-89-89 18:81:58
b 28268989-0RDE6223 | CopterTeam | 100 62.25 | Sell | AOT 2026-89-89 108:81:53
- - 7 28268989-0RDE6224 | CopterTeam | 108 63.8 Buy AOT 2826-89-89 18:83:28
6 nadoau Strategy Auaiq»sv
8 28260900-0RDEG225 | CopterTeam | 198 62.25 | Sell | AOT 2826-89-89 18:83:33
' S . g 28260900-0RDEG226 | CopterTeam | 100 63.5 Buy AOT 28026-689-89 10:06:80 W
7-8 QHS_UWE)SC’I lla"“-unﬂaag 18 28268989-0RDBG227 | CopterTeam | 108 62.25 | Sell | AOT 2826-89-89 18:86:068
11 28266980-0RDa6228 | CopterTeam | 190 63.8 Buy AOT 2826-89-89 18:86:35
12 20260900-0RDEG229 | CopterTeam | 190 62.25 | Sell | AOT 2826-89-089 18:87:00
13 28268989-0RDEG236 | CopterTeam | 190 63.8 Buy AOT 2026-89-89 10:87:87

14 282689809-0RDe6231 | CopterTeam | 100 62.25 | Sell | AOT 2826-89-89 10:03:080
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51891 + SMAS ﬁﬂﬁqw&'ﬁ*wqmﬂ auLiNYaILAAEIY O T = U (Fu)

9 n.6. SMAS = 62.70
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wWarurdAy
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‘ ' |
O u I I St tI ate import numpy =25 np
- import talib
from strategy.Strategies_template import S5trategy template

ds1v Strategy OUSA

class MyStrategy(Strategy template):

l LOOKBACK = 68
3 . RSI_PERIOD = 14
1 Strategy an‘l“] WATCHLIST = ["AOT", "MTC"]

2 def __init_ (self, handler):

L o (T aldl -
2 dVANdVEIASVLLLSA uper().__init_ ("CopterTeam”, "MyStrategy”, handler, timeframe="1D")
self.rsi = {symbol: self. rsi(symbol) for symbol in self.WATCHLIST}

3 g9oull v1gduKav

def rsi(self, symbol):
history = self.handler.get_historical data(symbol, =self.LOOKBACK)
e o\ i 3 . if len(history) < self.RSI_PERIOD + 1:
{guoyadoaunraviunisii Strategy + Indicator return None
4 i closes = np.array([day["Close"”]| for day in history], dtype=np.float64)
SMA value = talib.RSI(closes, timeperiod=self.RSI_PERIOD)[-1]

return None if np.isnan{value) else float(value)

=]
[ ¥]

wuzun Library d&xsuni Indicator

lef on_data(self, bar):
symbol = bar["ShareCode"]
rsi = self.rsi.get(symbol)

6 nadou Strategy Auaaiqasv if rsi is None:

reTurm

price = bar["Close"]

if rsi < 48 and not self.handler.check port has stock(symbol, 1886):
self.handler.create order to limit(16@&, price, "Buy"”, symbol)

elif rsi > 6@ and self.handler.check port_has_stock(symbol, 188):
self.handler.create_order_to_limit(166, price, "Sell”, symbol)

.

7-8 | Qasuwadsa ua:Kunioad

35



2.You first Strategy

ds1v Strategy OUSA

1 Strategy wWaiq

2 |dvArdvdonsvusn

3 g9oull v1gduKav

{5uoyagaukavlunmisii Strategy + Indicator
SMA

5 wuzun Library d&aksun Indicator

nadau Strategy Auna1adsv

Qasuwasa ua:Kundiao

RSI(14) inagunsiinzia 8 wiunauwdriui 9 n.u. 2026

. — o me a Y + I S S =T L = -
AansAila 60 Junaumin (69 8 n.a.) * séindt 40 — wa - gandn 60 —

Tauana (RSI > 60)

- %
TV
/\/ y iULT:u 14 E_ 5

MTC 33

& Portfolioc: CopterTeam

ActiL. Buy | Mark. | Aver. | Amou. | Mark. Unre. Buy
Cash Balance Symb... Vol Price | Price Cost Cost Value | Unre.. A2 | Reali_. | Time
9,996,969.92 MTC 18e i8.38 ig.ee | 38.3e 3838 3886.. 38... 8.9 .08 2026

18:8.

Metrics
ROI (%) -9.0..
Max Drawdown (X) 8.0a%
Buy Orders 1
Sell Orders e
Round-Trips a8
Wins i)
HWin Rate 8.00%
Expected Payoff 8.ea
Avg Exposure 6.0a%
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sUuuuaisuuvu

msuuvguluasvis:tdumstinagnsvavtdnugvdguuirnasitasvmstovigkunudayaaarassvlasithdoyamsioviguavaaraludums
wuvduulslunisinaaw

1. luvovidiau narAu WITWWLIUDDALLUULLAzaSIVAagNSA1ISavNU (Strategy) Nauysaiuazwsaulgviuuu PC vavniu
2. Uhdv Strategy (AAUAUVIULNDLASY U IWNUULIUAUTDYANISEDUIgUDDLAAIA 8u JUMSLLULTU

¥IvAdUISUAISULYLTU tugarvaisudviu

. : . . o AVIUD=AL Daily tick yavaalaargalknatin
« Download Trading_Simulator.zip tWathlunaaav(s

VIU Ua:Weuu Strategy AauISUAMSULOTU A . . 3 4 .
e WINuwvIuawsadsulsounly Strategy [dnasaydv

ASLYLUU LWaD=GavavKNnuvIuAULET 9 Tuvludun

. tuldauaainu AuvIU=EL daily tick ya 20 SulAtWu i
aarawda

. KUVDINAFADUISUNMSUTLTUDZY HITUUOTUD=GDVED

J- o luasaintWuduaarawWa uazHuyvdululaaw
Strategy UllwWanQdaus:uU [ 1 ]

Strategy WWw1Aau 9 Tuv NVIU:lE Strategy aida

[ 1] wadmsld Library duqluaisinagnglusaudviiuvmuaautide code daeg Ua\)vglmuU\)quumsUs:uaawa
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r

1 a“ S t r a t e g y C:\Users\83915\Code Testing\template_ALGO_2026\MU-Copter>git add strategy\MyStrategy.py
=

l C:\Users\03915\Code Testing\template_ALGO_2026\MU-Copter>git status
On branch main

g|t add I\/IyStl’ategypy waguyo team Im§£} UsSog " Your branch is up to date with 'origin/main’.
Changes to be committed:
def dinit (self, handler): (use "git restore —-staged <file>..." to unstage)

super{). init ("CopterTeam”, "MyStrategy”, handler, timeframe="1D")

2 = . . 2 = C:\Users\03915\Code Testing\template_ALGO_2026\MU-Copter>git commit -m "Add MyStrategy"
1 file changed, 72 insertions(+)
. create mode 100644 strategy/MyStrategy.
git add strategy\MyStrategy.py i i
C:\Users\03915\Code Testing\template_ALGO_2026\MU-Copter>git push
_ i Enumerating objects: 6, done.
Commit to the repository then push Counting objects: 100% (6/6), done.
Delta compression using up to 6 threads
Compressing objects: 100% (U/U), done.
glt commit -m "Add MyStrategy" Writing objects: 108% (4/4), 1.67 KiB | 856.80 KiB/s, done.
Total U (delta 2), reused © (delta B), pack-reused © (from ©)
® emote: Resolving deltas: 100% (2/2), completed with 2 local objects.
. To https://github.com/KGI-ALGO-trading-2026/MU-Copter.git
glt pUSh 3bea2d7..98737e5 main -> main *

C:\Users\03915\Code Testing\template_ALGO_2026\MU-Co pterb-[ﬂ



1.dv Strategy

115U Repository vovnuida Tab Action

2 Click TUA Add MyStrategy Ats1 Commit dulu

= o KGI-ALGO-trading-2026 / & MU-Copter -

<> Code () lssues I Pullrequests & Agents | () Actions | 3 Projects

Actions

All workflows

validate

Management

£} Caches

{9 Attestations
Runners

(9) Usage metrics

(¥} Performance metrics

0] Upcoming change to GitHub App installatio

GitHub App installation tokens will soon use

Validate your apps and workflows with the pd

All workflows

Showing runs from all workflows

2 workflow runs

@ Add MyStrategy

validate #2: Commit 98737e5 pushed by Copieez

@ Initial commit

validate #1: Commit 2bea2d7 pushed by Coptee

& KGI

3.ansalini Task Validate strategy Jasalglunisugvld

& Add MyStrategy

P g P




a1 File daymn
d:yugvlv 2
11U Repository vovnuida Tab Action

2.Click TUR commit Ats1avlu

p o
aovnia:ls 2
1.uAly code uarnadauwiu
TradingSimulation.ipynb

2 commit push WUIKU3AASL

3.18A Action wiu 3aASYL
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[ . p 1

davanagnsnwouallulaua s:iaaa:lstunauuyv?

1. 1ANNULATAQUU branch main KSawan
a. A la=waasd? (CI) wed > utduasiulky (vl > v2 > v3..)
b. lulaua > (Booasiulauco
C. UA Wawaasd? (CI) wav - usu wuvcaddgasiulay
d. navasguanlAuld Iiims@eunu é1 push karesauluduided UutawrzlAaRaguu main AdUS:UUEL

2. Suastuaiga AudayanalauavIulu a1 error KSaSULAU 15 1A f931 Tuanuisaldlumsuyvld”

3. A1WL SzuuaavSTundUKUNIKLLA 1 1DISTU



[ . p 1

davanagnsnwouallulaua s:iaaa:lstunauuyv?

1+ 1A ldauL main %
" 2 * KD TTUATR fuAns v duagasriuiu

e bl +

sk A1) 1
13 (C0 L — ity T9notsmin T I

- - i ¥
BEEL IRl ¥ ¥
i | ||”_:||.'.| = B EL P I'“].

3 - aodadaiunaumila A 1dua usithunauwndinn

>

[ |
1 LI = = . o 1 o I = 1
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- = ] 1 e - 1 ! | L -
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davnagnsnwouallulaua s:iaaa:lstunauuyv?

Asal A - 4raesalde 1 dlavinounia

e -
1 adewinoweks N iada s musAUs g L

push uilfiSon g maoadamd HaAT13 (CI) Bve — v g4 hisusuan

diod Iduansa (C1) din i main  édnaia ¥ lai lghasunsuaadn

’ - . T . = L | L
OESAEOE | Prsd AR LT ViRl D Y 11I'r.'i.:|:'i-'|:l'.-|'|!?-i T bl b utd
sy

A5k B - sewdana (Honosguwideihundgna vl)

P i

it 1 TiH 2 T 3 TS 4

A ya (O s — vl nush whsarsa (C1) Taisinn eams1a (Cl) Ju — v Hamsa (Cl) W — v3

AW DL LSS al s Bl gt g The=1 &

 léiua (v1) & lidu uakisdodw v
RESULTS.md gund — dxauity Checks w A dowuid v ¥ NO RESULT

= L = » £ - & -
el L THETR AU W Tes LT dona ldum w2 Sovamdoudiu

push u#nilauiu Checks guansia (CI) yaasa — Lisu = TarilhignTd uiudr push Twi

damlai “ulAdudoyadioin” Bildur "namign” — fulu notebook Mdayasta s wion push yned
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sUuuuaisuyvu

nsuuvduluasvis:llumstinagnsvavAtdwgvduuIriiasshasvmsiavigkunudayaaaradsvlagthdoyamsioviguavaaraludums
wuoguulslunisdaow

. NARUISUNA 10,000,000 un AU tnsaldlawi: SET50
. FonlGlunisyaduduUAD Excess Return = WaQaullnuwasa — waaaulinu SET50 ¥ovideddau = suzaaralainiiks

. SU Strategy (D281 - WWYULLYDIAAUE > 1AUDULE indicator [ - davvIunWiu git hub La: validate Strategy J1

avisaltslunisuuvuula



Competition Details
7 ]

atin1a1suyvdu (Competition Rules)

—

unswan(dlunaisuuvdu [Aua kaanswagntduavAUs:znauuavAusld SET50

al

. A udvdudovWwauinaznaaaunagnslasldlusunsuuazdoyanaiafiuseng datassulidksunisudvdutiidu
. Duavnuua:waulunisdovis (gndvArlulusunsu TradeSim)

o IHUAYNUISUAUdBIKSUAISUTLTUSIUDU 10,000,000 UINn

o MKuaUs:tnnUaydaiséouratdu Cash Balance liaiuisadvAdouuu Short Sell 1a

o MuduAIsssutlisunisGovisludnst 0.157%

o AMUudUMBYaAIlY (VAT) Tudast 7% audauluffmKkua

o fMKUQAIADIUAAIOLAADUYDYSIAGDUTE (Slippage) LNAU 1 Tick Size

o MKuasUuuumdvdavrsUs:ian Limit Order ko Market-to-Limit Order Al validity wuu IOC i1du
. A1sdvlaznisysudsvnagns

o ALuUvIudavihdviwdnagns .py neludu a1 uazdavnIvAUSENY fMKua

o USYNY dzWdIsaullawzlwdanagnsnuiavnigluszgz1dainmikua

o AsUsuUsvKSollaguulavaagnss:=KkIvaisidvduaivisaditdunisiaoivivaulvuazdmikuanisnuseng Us:ninA



Competition Details

A1KuanIsAIsuuvdu (Competition Timeline)

-o&a\)m?}aum1uw§auriaumsuti\n'iu (Pre-Competition Period)
o Kavlasoaumsduuul FLinudvduadavwauuinagnsaistourstusyuuulwag py

(e}

luyvduawisanaaaunagnsauldsuasulazszuunusendg YatasgublR

c=p

o nagnsa:GavHiuAISNadauaIuIAEUANUSENY MKua IVa:HansLdridnisugvdutaznisvadudu (Ranking)

[ J
€) uvovarsudviu (Competition Period)

o USWNg a:thiwdnagnsnWiunisAaldaonuinadauAaudayanalaasv 20 Jumnis O1UEIVIDAINMKUQUILLLAATUKIINYIAEY

-]

o

uduvduaivisadsudsouaztiraviwdnagnsavulkuldoiudu 1val wazgavnivnusy¥ny fAKua
o WaNISUULTUDWDISEUIDIAUSEENSAIWYIVAagNSaIULAUTIAISIAdUAUAUSYNY AKuQ

[ J
€) vovasuaisudviu (Post-Competition Period)

Competition Period

TU 26 OCT - 20 NOV 2026
CuU 02 NOV - 27 NOV 2026
MU 02 NOV - 27 NOV 2026
KM 16 DEC 2026 - 15 JAN 2027

o KAVAUFONISUYLTU AUNTANSSUSIVIA D:dovilduauudAauaznagnsnldlunisudvdulusduuu s19viu (Report) uas Aaddalaadiue1dTdiAu 10 uii

lasidsigazldga avi
= Stock Selection: Upvdglla:kaninaunnlglunisAalaasnkannswe
- Portfolio Management : LLUDNIVLLAISAISUSKISWDSOINISAvYNU

» Risk Management : LLUDNIVAISUSKISLLAZADUAUADIULIYVUDOWDSONISAvNU

| Seminar Period o—oré Pre-Competition Period

Post-Competition Period




Competition Details v KGI

. ]
il

Auauuaravas (Eligibility) sUuuvuaisuuvdu (Competiiton Format)
L10udnfnuis:aulseyeyrasksauseyeayrln o1gltAu 35 U 1.gduvunu

(o]

[Wuyvdguuyvdulusvyuuuiny Avazlultau 2 Au

ce=p

2 uunfavivovuKkIdngl1agntiisdIulasvals

| - y o auidalufuaiuisaagdivaivdvy Awus KSasulld
3.0Wugiuksanduaulalunisidguldsiunsy Python

d N i S . ) ) o duldalunudaviduudnfawvinin UKIDNYIAgLAYIAU
4.0nduauloaiunisavnulukannsweglneua: Algorithmic Trading

. _ . 2 N , o g e 2.sduuunisuyvau
5.gousulazufuaniubauly aGn uaztnaurinals@adunisudodunusygng Akua

o AMIsuvvIudaIulusvuuuaaulau logHidruyvdudavwasuinaztinavlwanagns

—

6.lutngluynparnsmoviuluusgnkannswe uSENKAANSWEDANISADONU KSDSUIAIS

Python ((py) 01U3U 1Da1 uazgavnivnusyny



Competition Details

FI—

sduuunisvaduau (Competition Ranking)

AIsuyLduan TU, MU, CU dalusUuuu Internal League
AUdIAUKIINYIFaLGgIAUD=DadUAULULTUAUNETU lagwaIsaurIDIAUS=aNSNIW
vavnagns Algorithmic Trading aiutngurinusyng A1kua

DUDUSEY1DAIASUYLTU 20 Jumais

Mock up: Ranking Mock up: Ranking Mock up: Ranking

 — - ' o — ] L} =
UaQUAISLIUVYUU auaualIsLwwvuu
LIADNUKIINEIAD ukiinmadvsssumans (TU) ~ hs of 6202025 1147 AM AanuKkiinaan wrkiinmdsuioa (MU) ~ s of 6/20/2025 4T Al E32nUK13NE1as wvhaunsaiukiinmds (CU) v s of 6/20/2025 TE4T AM
Rank University Team name % Return Excess Return  Max Drawdown  Calmar Radio % WinRate Rank University Team name % Return Excess Return  Max Drawdown  Calmar Radio % WinRate Rank University Team name % Return Excess Return  Max Drawdown  Calmar Radio % WinRate
] TV Team Name 246.547% 246.547% 246.547% 246.547% 246.58T% 1 MU Team Name 246.567% 246.547% 246.54T% 246.547% 266.54T% 3 cu Team Name LG ELTH 246547, 246.547% BLE.ELTH 246547
2 TU Team Mame 2466547 2LE. 54T 256 58T% 2EE5LTW LB 58T 2 MU Team Name 246.54T% 246.54T% 246.55T% 246.55T% 248.54T% 2 cu Team Mama 246.54T% 246.54T% 2L6.54T% 2L6.54T% 246.54T%
3 ™ Team Name 24E6.56T% 246.54T% 248.54T% 2H6.54T% 2LE. 58T 3 U Team Name 246.54T% 246547 24L6.58TH 24B6.58T% 2LE.54TH 3 cu Team Mame 246.54T% 246.56T% 246.54T% 25B.54T% 266.54T%
& ™ Team Name 2LE54TH 2L6.54T% 246.54T% 2HE.55TH 2LE.58TH iy MU Team Name 24B.54TH 24E.54TH 246.55T% 246.55T% 256.54TH & cu Team Mame 246.56T% 246.56T% 246.54T% 24B6.54T% 246.54T%

5 TV Team Mame 245.54T% 246.54T% 246.54T% 246.54T% 246.56T% 5 MU Teamn Name 246.54T% 246.54T% 2466.54T% 246.547% 246.54T% 5 cu Team Mame 246.54T% 246.54T% 2LB.54TH 246.54T% 246.54T%



Competition Details » KGI

' sUuuunisvaduau (Competition Ranking) Mock up: Ranking
dudumsuyviu
AISLUVTUAN 3 ws=paULAa1d YalusUuuu Cross-University League

% 5 - ukisnmdvinalulabws:dundy e P T
lagurnu»n IADAUKINENAY | | (4171 x KMUTT x KMUNB ) T e e

. Uk1dngraginalulagws=vaulnaisuuys (UDs.)

Rank University Team name % Return Excess Return Max Drawdown Calmar Radio % WinRate
« ukdnraginalulagws=poulnAaIWS:UASIKUD (UDW.) : L rearm Narme - o o reesire 246547
. aavuinalulagws=vaulnaillviAneuNKIsalans:=uL (daa.) 2 KMUTT Team Name 246.547% 246.547% 246.557% 246.547% 246.547%
- . a . . e, o _ al J . g L KMITL Tearm Hame 266 54T% i, 54T 2l 54T 26 546T% 25 55T

u1DadUAUSIUAU lagwaisaulpiads=ansnaiwuavnagns Algorithmic Trading
i KMITL Tearm Hame 25 54T il 56T 2l 5LTH 26 56T% 25 55T

MULAUNANUSYUNY A1KUQ DUDUSEE=DAIAISLULTU 20 Sumanas

5 KMUTT Tearm Name 2 54T 286 54T 26 54 TH 2465677 2 55T
(] KMUTT Tearm Hame 25 54T 26 54T 2yl 54T 256.56T% 255457
7 KMUTT Tearm Hame 256, 54T 2806 54T 25, 54T 256 56T% 25 55T
a8 KMUTT Team Hame 246,54 T% 286,547 246,54 TH 246,567 256 545T%
9 KMUTT Tearm Hame 26 546T% 2806, 54T 25, 54T 256.56T% 255 55T%
1] KMITL Team Hame 26, 54 T% 26 55T 25, 54"TH 256 56T% 256 55T%

1234506




Competition Details

s1vlanunisiAauvl (KGI Scholarship Awards)

Category

Main Award

Main Award

Main Award

Main Award

Additional Award*

Additional Award*

Award

Best Alpha Award (Champion)

Best Alpha Award (1st Runner - Up)

Best Alpha Award (2nd Runner - Up)

Best Risk Control Award

Most Active Trader Award

Precision Trader Award

NMumber of Awards

Prize

40,000

30,000

20,000

10,000

5,000

5,000
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Contact Persons

AfU eUZQUE assLasey (neudu
- Bk . s i
SaVWDaNISHIgsSASSUdLAANSaUNd
Natdanais@kgi.co.th
02-658-8966

Ol

Aeu Usuuyd waous:zau (AeunadLlaas
T D & )
Programmer / Analysis
Porrametk@kgi.co.th
02-658-8420

02

B A8U SUN WEAQWUSWOA (AEUA)
Programmer / Analysis
Thanatp@kgi.co.th
02-658-8421

03




Thank You

KGI Securities (Thailand) Public Company Limited
195'One Bangkok Tower 4, 18th -19th Floor,
Wireless Road, Lumpini,

Pathumwan, Bangkok 10330

L1

e 02-658-8777

w

.9 ebs@kgi.co.th

https://www.kgieworld.co.th
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