incep mtd
Cointegration 3.37% 0.75%
Close S:ESide E;E ::?rffp T-2 T-1 TO TH pADF ﬁ?EIF Enter Date Exit Date HP zﬁ) Beta Rsqr nT nC \év(l;\lv WI/L '\PArTIP pair weights
-5.10% 1.61% 1.13% 048 045 0.92 150 0.32 0.05 11/1/2016 11/9/2016 21 10 0.72 0.64 3 21 60 62.50% -1.55% 5.56%
6.24% 0.04 11/1/2016 11/9/2016 0.91
28.77% 1.03% 6.24% -1.04 -0.61 -0.30 1.00 0.24 0.10 10/4/2016 11/28/2016 41 16 1.04 0.90 3 18 120 68.97% 6.39% 5.80%
-22.53% 0.34 10/4/2016 11/28/2016 1.01
18.64% 0.45% 6.57% -1.31 -1.59 -1.54 160 0.43 0.15 10/12/2016 11/11/2016 36 12 0.92 0.75 3 15 120 60.87% -1.06% 5.68%
-12.07% 0.32 10/12/2016 11/11/2016 0.97
12.66% 1.45% 14.43% 173 212 325 190 0.62 0.20 9/27/2016 11/28/2016 46 11 0.54 0.56 3 15 120 68.00% 4.85% 5.36%
1.77% 0.25 9/27/2016 11/28/2016 0.85
409% 093% 444% 035 0.08 -028 130 0.18 0.10 11/8/2016 11/28/2016 16 9 0.49 050 2 15 120 60.00% -0.78% 5.33%
0.35% 0.30 11/8/2016 11/28/2016 0.83
237% -058% 1.43% 0.23 0.73 1.08 1.20 0.41 0.05 11/1/2016 11/28/2016 21 11 1.07 093 5 29 60 54.35% 1.43% 5.87%
-0.94% 0.14 11/1/2016 11/28/2016 1.02
-5.19% 2.25% -3.42% -0.24 -0.58 -1.14 1.10 0.19 0.05 9/27/2016 11/28/2016 46 12 0.84 0.34 2 26 60 71.43% -0.78% 5.70%
1.77% 0.04 9/27/2016 11/28/2016 0.95
-7.42% 0.00% 5.14% -0.46 -0.21 -0.43 3.20 0.96 0.05 10/18/2016 11/28/2016 31 -1 0.55 0.32 -1 23 60 -100.00% -1.55% 2.71%
12.56% 0.14 10/18/2016 11/28/2016 0.85
0.78% 0.52% -6.71% 0.31 -1.80 -3.07 1.40 0.31 0.10 11/1/2016 11/28/2016 21 5 050 0.19 4 30 30 58.82% -6.71% 5.31%
-7.49% 0.37 11/1/2016 11/28/2016 0.83




Autocor 3.65% 4.20%
Close
MTD .
z_v Name Combined MTD Incep D.PnL Exp PnL Exp Vol WinP nT exp HP Enter Date  Exit Date pal.r
D.PnL PnL HP weights
PnL
2.42% 528 -2.97% 1,484 0.01% 0.92% 75.00% 4 16 90 7/27/2016 11/8/2016 17.01%
101 (2,525) 7/27/2016 11/8/2016
1.05% 528 -2.68%  (809) 0.21% 2.52% 83.00% 6 17 40 10/5/2016 11/8/2016 14.07%
(170) 59 10/5/2016 11/8/2016
-1.76%  (619) 9.83% 1,875 1.42% 191% 75.00% 4 10 44 9/29/2016 11/2/2016 16.11%
308 90 9/29/2016 11/2/2016
0.87% 156 -0.88%  (237) 0.23% 0.50% 50.00% 4 4 45 9/28/2016 11/1/2016 20.62%
119 (52) 9/28/2016 11/1/2016
2.64% 408 5.55% 1,336 0.83% 1.83% 67.00% 3 9 41 10/4/2016 11/2/2016 17.60%
308 19 10/4/2016 11/2/2016
16.71% 3,675 16.37% 3,643 0.25% 2.00% 75.00% 4 12 16 11/8/2016 11/28/2016 14.60%
(464) (503) 11/8/2016 11/28/2016




multi-factor 4.49% 5.30%
Open
MTD MTD Incep Incep . exp ) ) .
Name Combined exp PnL  exp Vol WinP nT HP Enter Date Exit Date pair weights
PrL% D.PnL PnL% D.PnL HP
-9.68% 2,652 -6.33% 2,640 2.37% 4.75% 75.00% 2 1019 11/2/2016 7.46%
(4,845) (4,856) 11/2/2016
-2.73% 10,690 -1.24% 10,640 7.78% 2.50% 100.00% 1 1919 11/2/2016 27.49%
(10,618) (10,658) 11/2/2016
11.18% 9,114 12.11% 9,093 4.94% 5.26% 92.00% 3 619 11/2/2016 14.12%
(5,385) (5,410) 11/2/2016
14.53% 597 15.87% 558 2.45% 4.06% 76.00% 4 819 11/2/2016 6.71%
2,255 2,226 11/2/2016
5.49% 5,385 5.64% 5,360 3.67% 243% 88.00% 2 1219 11/2/2016 17.58%
(3,345) (3,377) 11/2/2016
2.03% 3,303 1.77% 3,185 5.26% 6.18% 88.00% 10 5319 11/2/2016 26.85%
(2,375) (2,532) 11/2/2016
Close
MTD MTD Incep Incep . exp . . .
Name Combined Exp PnL  exp Vol WinP nT HP O.E.D Exit Date pair weights
PrL% D.PnL PnL% D.PnL HP
-0.15% (344) 0.80% 122 2.35% 1.86% 94.00% 3 934 10/12/2016 11/3/2016 14.19%
224 232 10/12/2016 11/3/2016
0.56% (73) 11.22% 2,641 3.67% 6.37% 88.00% 2 1231 10/15/2016 11/1/2016 6.88%
234 (609) 10/15/2016 11/1/2016
2.97% 1,446 1.25% 354 2.85% 3.13% 83.00% 4 736 10/10/2016 10/25/2016 13.67%
0 209 10/10/2016 10/25/2016




OEX Index(S&P 100 INDEX)

OEX Index(S&P 100 INDEX)
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NKY Index(NIKKEI 225) NKY Index(NIKKEI 225)
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SHCSI100 Index(CSI 100 Index - Shanghai)

SHCSI100 Index(CS1 100 Index - Shanghai)
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KOSPI2 Index(KOSPI 200 INDEX) KOSPI2 Index(KOSPI 200 INDEX)
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——KOSPI2Index ~ ® gl_ShortEntry O gl_LongEntry ¢ gl_ExitPoint A ShortEntry A LongEntry B ExitPoint ——Z_fRet Z_corr 2_volume
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——TAMSClIndex ~ ® gl_ShortEntry O gl_LongEntry @ gl_ExitPoint A ShortEntry A LongEntry B ExitPoint —Z_fRet Z_corr 2_volume
E100 Index(FTSE EUROTOP 100 INDEX) E100 Index(FTSE EUROTOP 100 INDEX)
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2/25/2016  3/25/2016 4/25/2016 5/25/2016 6/25/2016 7/25/2016 8/25/2016 9/25/2016  10/25/2016  11/25/2016

——E100Index  ® gl _ShortEntry O gl_LongEntry ¢ gl ExitPoint A ShortEntry A LongEntry B ExitPoint ——Z_fRet

Z_corr z_volume




