incep mtd

Cointegration 0.55% 1.96%
. MTD
OneSide Exp Incep pADF . exp . . MTD . .
Open PnL PrL PrL T-2 T-1 TO TH PpADF TH Enter Date Exit Date HP Hp Beta RsqrnT nC win- W/L OneSide PrL pair weights
dow PnL
-2.24% 0.11% -6.71% -0.18 -0.20 -0.08 1.10 0.26 0.05 3/24/2017 49 9 077019 5 25 60 6458% -2.70% -5.37% 10.00%
-4.46% 0.18 3/24/2017 0.92 -2.67%
12.32% 3.79% 9.68% 0.28 1.14 0.39 4.40 0.27 0.05 4/19/2017 30 4 055020 0 35 30 100.00% 9.67% 7.40% 9.74%
-2.64% 0.02 4/19/2017 0.85 -2.28%
6.24% 0.23% 4.62% -1.10 -2.22 -1.69 2.00 0.03 0.10 4/28/2017 24 5068080 3 35 30 55.00% 4.96% 4.35% 9.93%
-1.62% 0.07 4/28/2017 0.90 -0.61%
-4.40% 2.22% -5.04% -1.67 -1.64 -1.41 1.70 0.45 0.20 3/29/2017 45 7 090068 1 27 60 66.67% 0.00% -3.59% 10.02%
-0.64% 0.00 3/29/2017 0.97 -3.59%
-5.41% 0.38% 7.46% -0.84 -0.36 -0.80 1.20 0.05 0.10 3/7/2017 61 11 0.67 0.63 2 17 120 57.14% -1.62% 10.06% 10.01%
12.87% 0.13 3/7/2017 0.89 11.67%
7.60% 1.18% -1.71% -1.82-1.44 -1.63 1.80 0.37 0.20 4/13/2017 34 22 072091 3 21 120 66.67% 11.90% 1.14% 9.88%
-9.31% 0.39 4/13/2017 0.91 -10.76%
1.31% 0.86% 0.70% -0.46 -1.35-1.78 1.80 0.34 0.10 5/19/2017 9 11 094087 4 30 60 66.67% 0.70% 0.58% 10.24%
-0.61% 0.40 5/19/2017 0.98 -0.12%
Close oneSide ExpIncep 1, 11 10 TH paDFPAPF EnterDate ExitDate  HP P Beta RsgrnT nc V™ wiL 'c\JA:ESide MTD  hair weights
PnL PnL  PnL PARE “1h HP q dow oL pnL P 9
-1.33% 0.11% -6.15% 1.22 1.48 1.07 1.10 0.26 0.05 3/24/2017 5/29/2017 49 9 0.770.19 5 25 60 64.58% -1.79% -4.81% 10.00%
-4.82% 0.18 3/24/2017 5/29/2017 0.92 -3.02%
-1.65% 2.22% -4.56% -0.60 -0.41 -0.19 1.70 0.45 0.20 3/29/2017 5/29/2017 45 7 0.900.68 1 27 60 66.67% 2.88% -0.03% 10.16%
-2.91% 0.00 3/29/2017 5/29/2017 0.97 -2.91%

-4.88% 0.38%  7.48% -0.84 -0.36 -0.80 1.20 0.05 0.10  3/7/2017 5/29/2017 61 11 0.67 0.63 2 17 120 57.14% -1.06% 10.10% 10.01%
12.36% 0.13 3/7/2017 5/29/2017 0.89 11.16%




Single_Factor -0.80% 1.95%
Open
MTD Incep .
Factor Name Combine DN:‘?_ Oneside :‘:;Z Il)n;:rl)_ exp PnL ?IX:I WinP nT e;::: HP Enter Date  Exit Date \’l)vatel:ghts
dPnl% Pnl%
-1.29% 541  2.21% 2.21% 1,125 0.95% 3.64% 62.00% 52 10 35  4/11/2017 23.86%
(1,000) 0.00% (1) 4/11/2017
-8.86% (1,395) 4.30% 0.18% 832 1.14% 5.30% 59.00% 22 626 4/21/2017 11.21%
(429) -4.12% (1,068) 4/21/2017
Close
MTD Incep | | A
Factor Name Combine D.PhL Oneside ::Ii/t Dn;i?. Exp PnL (\E/x:: WinP nT e:l(z HP Enter Date  Exit Date \F:laelirghts
dPnl% PnL% )
-1.50% 710 6.98% 6.34% 1,891 0.98% 3.99% 66.00% 38 13 35 4/11/2017 5/11/2017 12.70%
(994) -0.64% (154) 4/11/2017 5/11/2017
-0.53% 907 -0.39% -2.47%  (218) 3.15% 7.42% 80.00% 20 13 40 4/4/2017 5/26/2017 27.42%
(1,091) -2.08% (1,060) 4/4/2017 5/26/2017
2.33% 1,000 5.22% 3.16% 1,539 1.28% 6.05% 62.00% 50 924  4/26/2017 5/31/2017 13.66%
(270) -2.06% (524) 4/26/2017 5/31/2017
4.66% 778 7.91% 7.56% 2,151 1.40% 5.94% 58.00% 38 1031  4/17/2017 5/8/2017 11.15%
328 -0.35% (64) 4/17/2017 5/8/2017




multi-factor 1.81% 5.98%
Open
Name ccml\:i.:;z MTD onl:s(;:z Incep  Incep exp PnL exp Vol WinP nT exp HP Enter Date Exit Date pair weights
d Plo D.PnL Dl PnL% D.PnL HP
2.48% 2,490 17.83% 11.70% 9,437 7.63% 6.36% 89.00% 2 1034  4/13/2017 0.96 13.20%
(887) -6.12% (3,286) 4/13/2017 1.00
-7.57% (2,077) -5.62% -5.42% (2,493) 5.55% 7.15% 79.00% 3 849 3/23/2017 1.13 12.02%
(1,371) 0.20% 97 3/23/2017 1.00
17.42% 1,445 4.08% 25.96% 2,051 6.78% 5.74% 100.00% 3 931  4/13/2017 1.00 10.94%
4,951 21.88% 6,345 4/13/2017 1.42
-2.51% 368  2.28% -2.32% 366 1.92% 3.01% 73.00% 3 916 5/8/2017 1.38 5.47%
(1,288) -4.60% (1,294) 5/8/2017 0.99
-5.60%  (944) -1.93% -7.57% (455) 1.40% 4.41% 67.00% 3 829 4/19/2017 1.05 6.25%
(443) -5.64% (1,513) 4/19/2017 1.00
8.95% 704  1.78% 10.78% 445  7.05% 9.33% 80.00% 1 1124  4/26/2017 1.00 5.97%
1,298  9.00% 1,794 4/26/2017 1.15
-5.17%  (770) -3.77% -5.19% (773) 0.47% 3.16% 58.00% 3 86 5/22/2017 1.36 5.65%
(336) -1.42% (341) 5/22/2017 0.99
1.29% 549 -0.16% -0.32% (64) 7.81% 7.21% 86.00% 2 9-1 5/31/2017 1.23 11.63%
(38) -0.16% (79) 5/31/2017 1.00
2.00% 454 -159% -1.47% (336) 3.24% 10.72% 71.00% 2 10 -4 6/2/2017 1.18 5.87%
(57) 0.12% 30 6/2/2017 1.00
Close
M_TD Inc‘ep Incep Incep ) exp . . .
Name Combine Oneside Exp PnL exp Vol WinP nT HP O.E.D Exit Date pair weights
d Pnl% D.PnL PrL% PnL% D.PnL HP
2.05% 1,390 0.69% 12.62% 344 356% 2.08% 100.00% 3 7 40 4/4/2017 5/31/2017 1.00 11.55%
(282) 11.93% 4,308 4/4/2017 5/31/2017 1.23
2.03% (2,566) -4.43% 10.20% (2,202) 2.21% 1.53% 93.00% 3 679 2/9/2017 4/13/2017 1.00 11.45%
2,683 14.63% 5,094 2/9/2017 4/13/2017 1.29




Autocorrelatio 2.08% 6.28%
Open
MTD MTD MTD Incep Ince Ince| Ex| ex air
z_) Oneside Combine D.PhL OneSid Pnt D Pnf Exp PnL VoF: WinP nT p HP Enter Date Exit Date Beta \’:Iei hts
Pl dPnL ePnlL : HP &
(1.07) -0.25%  -0.80% (60) -0.27%  -0.98% (65) 1.37% 0.89% 100.00% 3 6 5 5/24/2017 0.99 11.19%
(0.75) -0.55% (123) -0.71% (158) 5/24/2017 1.13
(0.55) 2.67% 0.31% 538  4.47% 1.08% 886 0.79% 0.83% 100.00% 3 8 50 3/22/2017 1.23  12.25%
(0.30) -2.36% (738) -3.39% (1,049) 3/22/2017 0.79
(0.23) 6.77% 4.41% 1,811 29.60% 25.24% 6,525 2.10% 0.61% 100.00% 3 2 39 4/6/2017 1.00 12.73%
(0.30) -2.36% (738) -4.36% (1,337) 4/6/2017 0.79
Close
MTD MTD MTD Incep Ince| Ex ex air
z_) Oneside Combine D.PhL OneSid Pnt D.PnL Exp PnL Vopl WinP nT p HP Enter Date Exit Date Beta \':lei hts
PaL  dPaL ePnl HP &
(0.17) 2.86% 1.46% 1,182 10.73% 6.41% 4,116 2.64% 3.80% 80.00% 5 19 35 4/12/2017 5/8/2017 1.29 23.93%
(0.30) -1.40% (876) -4.32% (2,626) 4/12/2017 5/8/2017 0.79
(0.45) 1.43% 0.36% 426  3.94% 0.66% 1,142 0.16% 1.58% 75.00% 4 14 31 4/18/2017 5/9/2017 0.85 14.40%
(0.30) -1.08% (336) -3.27% (1,001) 4/18/2017 5/9/2017 0.79
0.11 0.00% 0.00% 0 2.00% 0.90% 476 0.17% 0.50% 86.00% 7 18 44 3/30/2017 5/1/2017 1.03 13.21%
(0.30) 0.00% 0 -1.10% (341) 3/30/2017 5/1/2017 0.79
1.28 3.99% 8.85% 996 4.53% 10.63% 1,125 0.32% 1.63% 40.00% 5 8 25 4/26/2017 5/10/2017 0.95 12.29%
0.20 4.86% 1,248  6.11% 1,589 4/26/2017 5/10/2017 0.93




5/31/2017 |mov_ab{mov_zd{5_zdis|1_zdis|sea_zdis|D_exit|L_zcorlL_corr |corr_entdcorr_exijexp_R |std nT exp_HP|WL

OEX Index 0.67] 0.66] 2.05]| 052| (L35)] (L00) (0.20)] 0.00| (0.80)] 0.60| 1.99%| 2.65%| 18] 10| 0.89

NKY Index 0.73| (0.98)] (0.87)] 0.01 (0.78)] 0.60 | 0.22 0.06 (0.20) 0.50 | 0.35%]| 3.74% 24 9] 0.71

HSI Index 077 0.30] (0.41)] 1.43| (0.42)] 0.00| (1.99) (0.15] (0.60)] 0.40 | -0.07%| 2.19% 39 5| 0.54

HSCEI Index 0.94 0.74 | (0.23)] 1.09 (0.88)] (1.00)| 0.72 0.17 (2.00) 0.60 | 1.55%]| 3.05% 13 9] 0.77

SHCSI100 Inde 1.17( (0.04)] 0.16 | (0.36)] (0.83)] 0.10 | (1.27) (0.35) (0.90) 0.80 | 0.55%]| 4.27% 41 6] 0.49

KOSPI2 Index 1.20| (0.61)] (0.76)] (0.92) 0.40| 0.10| (1.41)] (0.14)] (0.90) 090 0.73%| 1.68% 36 7| 0.56

TAMSCI Index 0.85( 0.05] 1.68( 2.09 (0.82)] (0.90)] (0.69) (0.15) (0.90) 0.50 | 0.89%| 2.44% 28 8] 0.75

E100 Index 0.63| (1.09)] (0.14)| 0.63 (2.76)] 0.20| 1.80 0.38 (0.60) 0.80 | 1.19%| 2.44% 26 9] 0.65
gl_zd_enter gl_zd_exit gl_corr_ggl_corr_{gl_expHgl_std |gl_nT |gl_expHgl_WL|gl_avgR

OEX Index 0.60 (1.00) (0.80) 0.60 | 1.99%| 2.65% 18 10 0.89| 1.28%

NKY Index (1.30) 0.60 (0.20) 0.80 | 0.56%| 2.47% 17 9] 0.65] 0.21%

HSI Index 1.30 (0.20) (0.20) 0.90 | 0.60%| 3.63% 19 8] 0.58| 0.34%

HSCEI Index 2.10 (0.10) 0.30 0.90 | 3.33%| 5.53% 10 10| 0.60| 2.50%

SHCSI100 Index (1.60) 0.70 0.10 0.90 | 1.97%| 3.01% 12 10| 0.58( 0.35%

KOSPI2 Index (1.90) 0.70 (0.90) 0.90 | 1.96%| 2.15% 8 9] 0.75] 1.20%

TAMSCI Index 2.20 (1.00) (0.10) 0.60 | 2.88%| 2.06% 11 12| 0.91| 2.24%

E100 Index (2.00) 0.00 (0.50) 0.90 | 1.73%| 2.19% 10 9] 0.70] 1.16%
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SHCSI100 Index(CS1 100 Index - Shanghai)

SHCSI100 Index(CS1 100 Index - Shanghai)
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