incep mtd
Cointegration 2.29% -0.37%
Open OneSide Exp Incep T-2 T-1 TO TH pADF PADF Enter Date Exit Date HP exp Beta Rsqgr nT nC win- WI/L ?)A:ESide MTD pair weights
PnL PnL PnL _TH HP dow Pl PnL
-0.86% 0.00% -4.82% -4.49 -571 -5.23 5.70 0.24 0.20 1/18/2017 10 -1 0.72 0.73 -1 34 30 -100.00% -0.86% -5.34% 12.17%
-3.96% 0.22 1/18/2017 0.91 -4.48%
534% 2.89% 4.72% -0.52 -1.23 -1.12 1.20 0.26 0.15 1/9/2017 16 20 0.30 0.29 3 17 120 66.67% 3.39% 2.31% 11.26%
-0.62% 0.12 1/9/2017 0.77 -1.09%
7.08% 4.46% -2.84% -0.73 -0.27 -0.29 150 0.33 0.05 12/21/2016 30 15 0.44 0.05 3 16 120 80.00% 6.09% -1.46% 11.47%
-9.92% 0.03 12/21/2016 0.82 -7.55%
10.16% 0.90% 0.20% -2.39 -1.98 -2.42 240 0.24 0.05 12/30/2016 24 11 088 090 2 26 60 60.00% 10.16% 0.20% 12.46%
-9.96% 0.27 12/30/2016 0.96 -9.96%
Close OneSide Exp Incep T-2 T-1 TO TH pADF PADF Enter Date Exit Date HP exp Beta Rsqr nT nC win- WIL g:ESide MTD pair weights
PnL PnL PnL _TH HP dow PAL PnL
16.67% 3.84% 11.84% 0.64 0.22 046 130 0.38 0.15 11/8/2016 12/28/2016 61 19 0.14 054 1 19 120 85.71% -4.17% -2.10% 11.05%
-4.83% 0.38 11/8/2016 12/28/2016 0.72 2.07%
3.70% 0.25% 4.05% 048 0.31 059 130 0.25 0.05 12/2/2016 1/6/2017 44 10 0.85 0.24 4 24 60 56.76% -2.52% -1.08% 12.37%
0.35% 0.33 12/2/2016 1/6/2017 0.95 1.44%
2.60% 1.07% 3.37% 0.00 0.26 0.75 3.10 0.13 0.05 12/1/2016 1/9/2017 44 9 042 0.67 6 26 60 68.75% 1.83% 1.70% 11.50%
0.77% 0.00 12/1/2016 1/9/2017 0.81 -0.13%
423% 256% 5.28% 050 -0.08 -0.74 2.30 0.07 0.15 12/16/2016 1/5/2017 34 8 051 094 2 25 60 63.16% 3.40% 1.78% 11.69%
1.05% 0.20 12/16/2016 1/5/2017 0.84 -1.62%
-2.80% 0.95% -2.80% -0.61 -0.71 0.07 1.60 0.95 0.10 12/1/2016 1/17/2017 44 6 0.69 047 6 34 30 63.27% 572% 2.08% 6.03%
0.00% 0.08 12/1/2016  1/17/2017 0.90 -3.64%




Autocor 1.87% -0.84%
Open
MTD Incep .
z v Name MTD Combined MTD OneSide Incep  Incep Exp PnL Exp Vol WinP nT exp HP Enter Date Exit Date Svalue pair
- Oneside PnL D.PnL Pl D.PnL P P HP weights
PnL PnL
(0.95) -0.66% -1.13%  (204) -0.68% -1.20%  (209) 0.89% 2.85% 67.00% 3 11 6 1/24/2017 30,713 25.75%
(0.38) -0.47% (132)  -0.52% (146) 1/24/2017 (28,278)
Close
MTD 1
MTD ) MTD n(:.ep Incep . exp ) pair
z_v Name . Combined OneSide D.PnL Exp PnL Exp Vol WinP nT HP Enter Date Exit Date Svalue i
Oneside PnL D.PnL PnL HP weights
PnL PnL
2.15% 5.03% 636 2.97% 3.70% 871 2.86% 8.56% 50.00% 4 7 24 12/29/2016 1/10/2017 29,321 23.12%
2.88% 697 0.73% 173 12/29/2016 1/10/2017  (23,659)
2.52% 1.71% 1,508 -3.41% -5.02% (2,169) 1.72% 1.09% 86.00% 7 11 31 12/19/2016 1/10/2017 63,533 51.13%
-0.81% (440) -1.61% (863) 12/19/2016 1/10/2017  (53,607)




Single_Factor -0.84% 1.52%
Open
MTD |
Factor Combined MTD Onens(;(ei: Incep  Incep exp PnL exp Vol WinP nT exp HP Enter Date Exit Date air weights
D.PnL PnL% D.pL P P HP P €
PnL% PnL%
0.76% 124 0.09% 0.44% 45 1.74% 4.71% 67.00% 43 129 1/19/2017 16.11%
213 0.35% 147 1/19/2017
3.70% 26 0.05% 3.60% 14 1.26% 6.23% 57.00% 44 129 1/19/2017 8.70%
844 3.54% 832 1/19/2017
-0.86% 480 1.64% -0.89% 476 0.46% 2.10% 62.00% 34 46 1/23/2017 9.07%
(600)  -2.53% (605) 1/23/2017
1.01% 1,935 7.73% 1.20% 2,238 0.59% 3.59% 64.00% 28 535 12/13/2016 9.84%
(1,785)  -6.53% (2,054) 12/13/2016
Close
Factor Comb'::lil:z MTD OnIer::Z Incep  Incep Exp PnL exp Vol WinP nT exp HP Enter Date Exit Date air weights
D.PnL PnL% D.PnL P P HP P e
PnL% PnL%
-0.62%  (493) 0.21% 1.97% 105 1.83% 5.96% 56.00% 41 12 36 12/12/2016 1/10/2017 16.57%
158 1.76% 769 12/12/2016 1/10/2017
-7.84% (1,784) -1.47% 4.57% (364) 1.42% 6.35% 69.00% 42 1135 12/13/2016 1/9/2017 7.80%
(113) 6.04% 1,104 12/13/2016 1/9/2017
-1.16%  (895) -0.94% 2.67% (466) 2.62%  7.29% 60.00% 20 1535 12/13/2016 1/12/2017 15.33%
230 3.61% 1,295 12/13/2016 1/12/2017
-2.52% (26) 1.13% 0.02% 572 1.83% 5.96% 56.00% 41 12 36 12/12/2016 1/26/2017 16.57%
(1,108) -1.11% (497) 12/12/2016 1/26/2017




multi-factor 0.10% 2.59%
Open
MTD MTD Inc'ep Incep Incep . exp 3 ) A
Name Combined Oneside exp PnL  exp Vol WinP nT HP Enter Date Exit Date 316,519 pair weights
PrL% D.PnL PrL% PnL% D.PnL HP
3.62% 837 3.19% 3.30% 798 2.10% 3.12% 73.00% 2 921 12/30/2016 29,943 9.46%
90 0.10% 35 12/30/2016
-2.12% 219 1.08% -2.33% 191 6.48% 10.46% 71.00% 1 921 12/30/2016 21,340 6.74%
(837) -3.40% (877) 12/30/2016
-1.40% (733) -1.55% -1.50% (757) 5.27% 3.32% 100.00% 1 71 1/27/2017 49,220 15.55%
52 0.05% 27 1/27/2017
1.83% 486 0.47% 1.82% 464 2.74% 1.99% 100.00% 7 1114 1/11/2017 85,156 26.90%
963 1.35% 956 1/11/2017
Close
bwz MTD 4 Inc'jp Incep Incep o o pnL Vol winP nT “Pup 0D Exit Dat ir weight
Name Com PI:E% D.PnlL n'e):lL;’ Pl p.pnL EXPPNL  expVo inP nT - o .E. xit Date pair weights
-6.69%  (2,253) 31.50% 22.84% 5,845 3.18% 6.81% 67.00% 4 12 66 10/28/2016 1/31/2017 21,857 6.91%
493 -8.66% (2,385) 10/28/2016 1/31/2017
-2.72% 819 1.19% 1.58% 597 5.26% 5.82% 82.00% 3 7 34 12/15/2016 1/5/2017 41,421 13.09%
(1,363) 0.39% 126 12/15/2016 1/5/2017
2.46% 1,476 3.68% 2.16% 1,415 6.50% 7.62% 83.00% 4 1119 1/4/2017 1/23/2017 44,219 13.97%
(694)  -1.52% (773) 1/4/2017  1/23/2017
1.35% 704 3.23% 1.28% 694 2.53% 4.72%  80.00% 3 79 1/19/2017 1/26/2017 23,362 7.38%
(488)  -1.95% (501) 1/19/2017  1/26/2017




OEX Index(S&P 100 INDEX)

OEX Index(S&P 100 INDEX)
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SHCSI100 Index(CSI 100 Index - Shanghai)

SHCSI100 Index(CS1 100 Index - Shanghai)
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