Single_Factor 1.34% 4.27%
Open
MTD MTD  Incep Ince ex| ex| air
Factor Name Oneside Combine Oneside op effect z spread exp PnL P WinP nT P HP Enter Date  Exit Date P .
Pnl% dPnl%  Pnl% PnL% Vol HP weights
4.26% 6.80% 4.11% 6.63% (1) -0.64 1.03% 6.09% 65.00% 40 158 11/17/2017 4.68%
2.53% 2.51% 11/17/2017
1.23% 1.92% 1.18% 1.86% (1) 0.14 0.88% 5.03% 68.00% 25 105 11/22/2017 4.56%
0.69% 0.67% 11/22/2017
-1.63% 3.02% -1.79% 2.84% 1 0.37 1.37% 3.44% 61.00% 67 96 11/22/2017 7.83%
4.65% 4.63% 11/22/2017
-1.20% -1.11% -1.36% -1.29% 1 -3.56 1.25% 8.50% 62.00% 21 15 11 11/14/2017 4.07%
0.09% 0.07% 11/14/2017
-1.33% 6.34% -1.35% 6.15% 1 0.49 0.97% 5.95% 65.00% 26 14 12 11/13/2017 4.49%
7.67% 7.50% 11/13/2017
-7.95%  -5.70% -8.12% -5.89% 1 -0.46 1.59% 8.17% 62.00% 39 16 16 11/8/2017 3.75%
2.25% 2.23% 11/8/2017
3.43% 3.44% 3.38% 3.38% 1 -0.52 1.58% 5.20% 76.00% 21 17 17 11/6/2017 7.96%
0.02% 0.00% 11/6/2017
-0.62% 1.17% -0.78% 1.00% 1 032 0.50% 4.53% 60.00% 43 151 11/28/2017 3.63%
1.79% 1.77% 11/28/2017
0.00% 0.00% -0.16% -0.18% 1 -0.75 2.51% 9.33% 66.00% 29 200 11/30/2017 7.54%
0.00% -0.02% 11/30/2017
Close
MTD MTD  Incep Ince ex ex air
Factor Name Oneside Combine Oneside op effect z spread Exp PnL P WinP nT P HP Enter Date Exit Date P .
Pnl% dPnl%  Pnl% PnL% Vol HP weights
-0.71% -0.30% 6.05% 1.78% 1 -0.25 2.13% 4.76% 70.00% 37 17 26 10/24/2017 11/6/2017 8.14%
0.41% -4.27% 10/24/2017 11/6/2017
-2.29%  -0.34% -1.13% -3.22% 1 -1.09 2.17% 4.86% 70.00% 61 9 28 10/20/2017 11/15/2017 6.55%
1.95% -2.09% 10/20/2017 11/15/2017
-4.11% -4.71%  1.13% -2.28% 1 -0.84 1.22% 5.10% 65.00% 71 10 27 10/23/2017 11/21/2017 3.51%
-0.60% -3.40% 10/23/2017 11/21/2017
0.00% 0.00% 3.55% -0.40% (1) -0.14 1.61% 4.77% 61.00% 49 12 28 10/20/2017 11/1/2017 6.51%
0.00% -3.95% 10/20/2017 11/1/2017
4.16% 2.60% 10.26% 7.41% (1) 0.38 0.66% 3.99% 61.00% 59 12 27 10/23/2017 11/13/2017 3.82%
-1.55% -2.85% 10/23/2017 11/13/2017
4.15% 0.18% 8.38% 23.11% 1 084 3.88% 6.90% 80.00% 46 14 43 9/29/2017 11/21/2017 7.76%
-3.96% 14.72% 9/29/2017 11/21/2017
4.15% 8.70% 9.29% 16.77% 1 229 1.19% 3.15% 61.00% 66 9 47 9/25/2017 11/21/2017 7.78%
4.55% 7.48% 9/25/2017 11/21/2017
0.60%  -3.04% 10.92% 2.05% 1 4.16 2.16% 5.54% 65.00% 40 14 48 9/22/2017 11/21/2017 7.44%
-3.63% -8.87% 9/22/2017 11/21/2017




multi-factor -0.33% 1.60%
Open
MTD MTD  Incep Ince ex
Name Oneside Combine Oneside PnL; exp PnL expVol  WinP nT Hz HP Enter Date Exit Date Beta pair weights
Pnl% dPnl%  Pnl% 0
1.24% -1.47% 11.42% 7.95% 8.28% 2.00% 99.00% 1 1126 10/24/2017 2.21 11.82%
-2.71% -3.47% 10/24/2017 0.99
-0.65% -0.87% -0.70% -0.97% 3.18% 3.05% 94.00% 4 718 11/2/2017 1.13 7.58%
-0.22% -0.27% 11/2/2017 1.00
-1.65% 3.55% -1.80% 3.66% 10.43% 10.36% 86.00% 1 106 11/21/2017 0.97 8.42%
5.19% 5.46% 11/21/2017 0.94
5.00% 5.91% 4.83% 5.73% 2.46% 4.32% 80.00% 3 821 10/31/2017 1.38 3.67%
0.91% 0.90% 10/31/2017 0.94
-247% -11.88% -2.49% -11.23% 2.77% 9.06% 67.00% 1 1038 11/17/2017 0.94 4.15%
-9.41% -8.75% 11/17/2017 1.08
-3.85% -2.09% -4.00% -2.23% 14.37% 7.35% 100.00% 1 141 11/28/2017 0.87 17.81%
1.76% 1.77% 11/28/2017 0.94
-2.47% -5.03% -2.49% -5.00% 4.26% 2.89% 100.00% 1 12 8 11/17/2017 0.94 7.32%
-2.56% -2.51% 11/17/2017 1.18
0.32% -0.65% 0.30% -0.67% 8.28% 2.00% 99.00% 1 11 12 11/13/2017 1.04 16.62%
-0.97% -0.97% 11/13/2017 0.92
3.50% 2.64% 3.45% 2.54% 7.23% 5.25% 100.00% 1 14 8 11/17/2017 1.31 7.05%
-0.87% -0.91% 11/17/2017 1.00
-0.22% -1.68% -0.27% -1.75% 3.49% 3.08% 89.00% 3 710 11/16/2017 1.23 7.38%
-1.46% -1.48% 11/16/2017 1.00
Close
MTD MTD  Incep
. . . Incep . exp . L
Name Oneside Combine Oneside PnL% Exp PnL expVol  WinP nT HP HP Enter Date Exit Date Beta pair weights
Pnl% dPnl%  Pnl% 0
10.00% 8.16% 29.24% 18.41% 4.87% 3.51% 98.00% 2 101 9/29/2017 11/8/2017 0.95 8.19%
-1.84% -10.83% 9/29/2017 11/8/2017 1.00




incep mtd
Cointegration 1.97% 1.66%
Open Vol Exp Incep DirecticT-2 T-1 TO TH ADF PADF Enter Date Exit Date HP exp Beta Rsqr nT nC i wW/L D air weights
P PrL  PnL PAPF 14 HP 9 window L P 8
4.13% 0.75% -1.26% Long  -1.41 -1.24 -1.10 -2.25 0.70 0.50 11/24/2017 2 20 0.56 0.10 7 16 120 71.43% -1.56% 9.08%
Short 0.01 11/24/2017 0.86 60.57%
6.56% 2.01%  7.91% Long  -0.51 -0.24 -0.45 -1.50 0.30 0.30 11/14/2017 11 11 0.75 0.88 14 20 120 57.14% 5.93% 18.85%
Short 0.09 11/14/2017 0.92 69.88%
1.33% 1.16% -0.42% Short 0.83 0.65 0.22 3.00 0.58 0.10 11/14/2017 11 2 0.66 091 4 36 30 100.00% -3.39% 0.32%
Long 0.34 11/14/2017 0.89 100.00%
2.95% 0.49%  1.07% Long  -0.56 -1.12 -1.38 -1.25 0.71 0.50 11/28/2017 1 10 0.88 0.00 20 22 60 55.00% 0.15% 9.64%
Short 0.32 11/28/2017 0.96 60.41%
5.13% 1.95% -4.67% Short 1.27 1.12 0.34 2,50 0.60 0.40 11/23/2017 4 5 0.67 0.01 7 20 60 71.43% -5.11% 0.54%
Long 0.15 11/23/2017 0.89 76.75%
3.00% 0.84% -1.80% Long  -0.81 -0.94 -1.06 -1.25 0.51 0.50 11/14/2017 11 15 0.55 0.81 22 24 60 59.09% -2.40% 9.21%
Short 0.02 11/14/2017 0.85 65.60%
Exp Incep . ) pADF ) exp MTD ; .
Close Vol PiL PrL DirecticT-2 T-1 TO TH pADF TH Enter Date Exit Date HP HP Beta Rsqr nT nC window W/L PrL pair weights
0.73% 0.39% -1.72% Long  -1.40 -1.70 -1.34 -2.25 0.49 0.50 8/16/2017 10/16/2017 75 4 0.800.08 2 14 120 50.00% 0.46% 9.57%
Short 0.04 8/16/2017 10/16/2017 0.93 88.21%
5.73% 0.39%  2.94% Long 0.71 0.52 0.12 -1.75 0.46 0.50 11/3/2017 11/8/2017 17 12 0.75 0.86 15 29 60 53.33% 0.81% 9.42%
Short 0.34 11/3/2017 11/8/2017 0.92 54.17%
5.79% 1.59%  7.17% Long  -1.32 -0.99 -1.58 -1.50 0.16 0.20 10/27/2017 11/6/2017 22 9 084091 7 21 60 71.43% 7.29% 9.55%
Short 0.18 10/27/2017 11/6/2017 0.95 66.55%
5.40% 5.83%  3.82% Short 2.77 2.83 1.26 2.25 0.29 0.50 10/26/2017 11/13/2017 24 13 0.51 0.01 9 18 60 77.78% 3.76% 1.56%
Long 0.03 10/26/2017 11/13/2017 0.84 92.61%
2.86% 3.47%  5.42% Short 0.84 0.88 0.98 1.25 0.44 0.10 10/11/2017 11/14/2017 35 9 035006 6 14 120 83.33% -0.34% 1.10%
Long 0.14 10/11/2017 11/14/2017 0.78 96.17%
3.05% 0.77% -3.04% Long  -0.38 -0.65 -0.95 -1.00 0.49 0.50 9/5/2017 11/9/2017 61 11 0.81 0.85 4 12 120 75.00% 1.10% 9.54%
Short 0.07 9/5/2017 11/9/2017 0.94 65.20%
4.71% 0.58% 19.26% Short 1.93 229 2.19 2.25 0.85 0.50 10/20/2017 11/28/2017 27 8 087079 9 27 60 55.56% 6.98% 0.25%
Long 0.25 10/20/2017 11/28/2017 0.96 59.00%
1.55% 0.12%  0.41% Long  -1.08 -0.37 -1.43 -1.25 0.22 0.10 10/5/2017 11/13/2017 39 6 0.94 0.96 10 54 30 60.00% -0.36% 9.72%
Short 0.01 10/5/2017 11/13/2017 0.98 55.24%
3.99% 2.68%  1.99% Short 1.41 1.14 1.08 1.75 0.69 0.50 10/12/2017 11/17/2017 34 7 0.53 0.50 16 40 30 56.25% -1.39% 0.74%
Long 0.33 10/12/2017 11/17/2017 0.85 86.94%
1.34% 0.88% -4.92% Short 1.24 1.72 2.25 3.00 0.77 0.50 10/16/2017 11/28/2017 31 5 050045 5 31 30 80.00% -1.73% 0.91%
Long 0.15 10/16/2017 11/28/2017 0.84 86.86%




Autocorrelatio -1.50% -1.62%
Open
z v Name M'TD IYITD Inc'ep Incep Exp PnL Exp € HP Enter Date Exit Date pair
! Oneside Combined OneSide L P Vol p weights
Pnl Pnl Pnl
Close
MTD MTD Incep Ince Ex e air
zZv Name Oneside Combined OneSide P Exp PnL P HP Enter Date Exit Date P .
L Vol P weights
PnL PnL PnL
-1.65% -3.20% -1.81% -3.38% 0.70% 2.47% 11/3/2017 11/27/2017 1.02 46.59%
-1.55% -1.57% 11/3/2017 11/27/2017 0.94
-1.57% 0.21% -1.58% 0.14% 0.63% 1.03% 11/7/2017 11/10/2017 0.76 53.41%
1.77% 1.72% 11/7/2017 11/10/2017 1.09
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