Single_Factor 3.98% 6.43%
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 Beta P )
Pnl% dPnl%  Pnl% PnL% Vol HP weights
1.17% -2.73% 1.13% -2.83% 1 -1.09 2.17% 4.86% 70.00% 61 96 10/20/2017 1.36 8.63%
-3.91% -3.95% 10/20/2017 1.00
6.71% 2.06% 6.71% 2.05% 1 -0.25 2.13% 4.76% 70.00% 37 17 5 10/24/2017 0.87 10.92%
-4.64% -4.65% 10/24/2017 0.92
5.08% 230% 5.03% 2.21% 1 -0.84 1.22% 5.10% 65.00% 71 10 6 10/23/2017 1.19 4.63%
-2.77% -2.82% 10/23/2017 1.00
3.60% -0.30% 3.55% -0.40% (1) -0.14 1.61% 4.77% 61.00% 49 126 10/20/2017 1.40 8.57%
-3.91% -3.95% 10/20/2017 1.00
6.51% 521% 6.36% 5.05% (1) 0.38 0.66% 3.99% 61.00% 59 126 10/23/2017 1.11 5.07%
-1.30% -1.32% 10/23/2017 0.95
4.43% 24.08% 4.42% 23.87% 1 084 3.88% 6.90% 80.00% 46 14 21 9/29/2017 0.95 10.38%
19.65% 19.46% 9/29/2017 1.01
4.43% 6.00% 5.37% 8.17% 1 2.29 1.19% 3.15% 61.00% 66 9 26 9/25/2017 0.95 10.10%
1.57% 2.80% 9/25/2017 1.04
9.14% 6.18% 10.39% 4.95% 1 4.16 2.16% 5.54% 65.00% 40 14 26 9/22/2017 1.00 9.90%
-2.96% -5.43% 9/22/2017 1.04
Close
MTD MTD  Incep Ince ex ex air
Factor Name Oneside Combine Oneside PnL; effect z spread Exp PnL Vc: WinP nT Hz HP Enter Date ExitDate Beta 5veights
Pnl% dPnl% Pnl% °
-7.17% -10.43% -2.51% -6.16% 1 -0.06 1.92% 6.41% 65.00% 43 13 34 9/13/2017 10/26/2017 0.80 11.66%
-3.26% -3.65% 9/13/2017 10/26/2017 0.95
3.04% -3.87% 2.99% -3.96% 1 034 1.89% 5.26% 79.00% 19 19 14  10/12/2017 10/24/2017 1.00 8.96%
-6.90% -6.95% 10/12/2017 10/24/2017 1.27
17.16% 13.35% 34.22% 30.51% 1 -171 451% 8.64% 76.00% 51 14 46 8/25/2017 10/31/2017 0.87 11.17%
-3.81% -3.72% 8/25/2017 10/31/2017 0.95




multi-factor 1.89% 3.07%
Open
M.TD M.TD Inc.ep Incep . exp . N
Name Oneside Combine Oneside L% &P PnL expVol  WinP nT HP HP Enter Date Exit Date  Beta pair weights
PnL% dPnl% PnlL%
10.06% 7.01% 10.44% 7.51% 3.65% 4.72% 71.00% 3 825 9/26/2017 1.00 11.14%
-3.05% -2.93% 9/26/2017 1.04
10.06% 11.43% 14.16% 14.77% 2.46% 4.32% 80.00% 3 8 36 9/11/2017 1.00 5.44%
1.36% 0.61% 9/11/2017 1.13
1.16% 204% 1.14% 1.87% 2.46% 4.32% 80.00% 3 85 10/24/2017 0.95 6.12%
0.88% 0.72% 10/24/2017 0.93
0.00% 0.00% -0.16% -0.17% 2.46% 4.32% 80.00% 3 80 10/31/2017 1.39 5.15%
0.00% -0.02% 10/31/2017 0.95
4.64% 8.03% 4.13% 14.64% 2.32% 3.36% 80.00% 1 10 36 9/11/2017 0.95 5.61%
3.39% 10.51% 9/11/2017 1.08
17.54% 7.48% 17.48% 830% 4.87% 3.51% 98.00% 2 101 9/29/2017 0.96 11.41%
-10.06% -9.19% 9/29/2017 1.00
10.83% 0.76% 10.77% 1.58% 3.32% 5.26% 77.00% 2 111 9/29/2017 1.24 5.18%
-10.06% -9.19% 9/29/2017 1.00
2.03% -810% 5.53% -6.13% 8.28% 2.00% 99.00% 1 11 39 9/7/2017 1.05 22.75%
-10.13% -11.66% 9/7/2017 0.92
10.11% 9.25% 10.06% 9.20% 8.28% 2.00% 99.00% 1 115 10/24/2017 2.10 16.95%
-0.86% -0.86% 10/24/2017 0.99
Close
MTD MTD Incep
Name Oneside Combine Oneside I:ceop Exp PnL exp Vol  WinP nT P yp Enter Date Exit Date Beta pair weights
PnL% dPnL% PnL% nt% P
-295%  -6.91% -2.96% -6.79% 3.82% 2.78% 99.00% 2 821 9/29/2017 10/31/2017 1.24 10.24%
-3.96% -3.83% 9/29/2017 10/31/2017 0.95




Autocorrelatio -0.68% -0.63%
Open
zZv Name M'TD MTD Inc'ep Incep Exp PnL Exp WinP nT exp HP Enter Date Exit Date Beta pair
! Oneside Combined OneSide PnL P Vol p weights
Pnl Pnl Pnl
0.01 -0.76% -1.11% -0.92% -1.28% 1.20% 0.54% 80.00% 5 17 3 10/27/2017 0.79 5.37%
0.38 -0.35% -0.37% 10/27/2017 0.95
0.38 0.66% -5.54% 0.64% -5.73% 2.97% 1.14% 75.00% 4 10 18 10/6/2017 0.95 17.75%
0.91 -6.20% -6.37% 10/6/2017 1.11
(0.40) 4.54% -0.08% 4.48% -0.15% 4.00% 3.01% 71.00% 7 13 18 10/6/2017 1.31 19.23%
2.73 -4.62% -4.63% 10/6/2017 0.75
(0.39) 0.44% -1.42% 0.39% -1.48% 1.66% 0.98% 80.00% 5 12 11 10/16/2017 1.24 5.02%
2.73 -1.86% -1.87% 10/16/2017 0.75
Close
MTD MTD Incep Ince EX| ex air
zZv Name Oneside Combined OneSide P Exp PnL P WinP nT P HP Enter Date Exit Date Beta P .
Pl Pl Pl PnL Vol P weights
0.81% -3.01% 1.84% -2.34% 2.07% 0.76% 75.00% 4 10 24 9/28/2017 10/12/2017 0.95 9.61%
-3.83% -4.17% 9/28/2017 10/12/2017 0.95
7.21% 1.93% 5.56% -0.03% 11.16% 7.54% 99.00% 3 5 26 9/25/2017 10/31/2017 0.73 24.68%
-5.28% -5.60% 9/25/2017 10/31/2017 0.75
7.95% 4.50% 8.81% 6.61% 3.41% 0.61% 80.00% 5 19 30 9/19/2017 10/25/2017 1.04 18.35%
-3.44% -2.20% 9/19/2017 10/25/2017 0.95




incep mtd

Cointegration 0.10% -1.69%
Open Vol Exp Incep DirecticT-2 T-1 TO TH ADF PADF Enter Date Exit Date HP Sxp Beta Rsqgr nT nC wj w/L MTD air weights
P PrL  PnL PAPY 1 HP Q window L P €
2.86% 3.47%  3.18% Short 1.10 1.02 0.60 1.25 0.18 0.10 10/11/2017 14 9 035006 6 14 120 83.33% 0.89% 1.14%
Long 0.19 10/11/2017 0.78 96.17%
5.40% 5.83% -0.72% Short 2.77 2.83 1.26 2.25 0.29 0.50 10/26/2017 3 13 0.51 001 9 18 60 77.78% 0.93% 1.68%
Long 0.03 10/26/2017 0.84 92.61%
3.05% 0.77% -5.39% Long  -0.38 -0.65 -0.95 -1.00 0.49 0.50 9/5/2017 39 11 0.81 085 4 12 120 75.00% -5.67% 10.30%
Short 0.07 9/5/2017 0.94 65.20%
1.55% 0.12%  1.20% Long  -1.08 -0.37 -1.43 -1.25 0.22 0.10 10/5/2017 18 6 0.94 096 10 54 30 60.00% 0.10% 10.45%
Short 0.01 10/5/2017 0.98 55.24%
3.99% 2.68%  4.09% Short 141 1.14 1.08 1.75 0.69 0.50 10/12/2017 13 7 0.53 0.50 16 40 30 56.25% 2.83% 0.76%
Long 0.33 10/12/2017 0.85 86.94%
1.34% 0.88% -3.85% Short 1.24 1.72 225 3.00 0.77 0.50 10/16/2017 10 5 050045 5 31 30 80.00% -4.00% 0.97%
Long 0.15 10/16/2017 0.84 86.86%
5.79% 1.59%  1.79% Long  -1.32 -0.99 -1.58 -1.50 0.16 0.20 10/27/2017 1 9 084091 7 21 60 71.43% 1.48% 10.32%
Short 0.18 10/27/2017 0.95 66.55%
1.47% 0.75% -2.91% Short 2.06 2.56 2.56 2.50 0.28 0.30 10/20/2017 6 3 0.61 0.16 10 23 60 60.00% -3.39% 0.91%
Long 0.15 10/20/2017 0.87 79.40%
432% 0.95% -8.85% Long  -1.48 -0.98 -1.83 -1.75 0.48 0.40 9/27/2017 24 14 0.73 0.78 11 29 60 72.73% -8.42% 10.17%
Short 0.33 9/27/2017 0.91 63.35%
2.09% 1.87% -5.36% Long  -0.65 -0.91 -1.05 -1.50 0.69 0.50 9/4/2017 40 5 090036 3 17 60 66.67% -5.50% 10.42%
Short 0.06 9/4/2017 0.97 92.57%
4.71% 0.58%  4.26% Short 1.93 2.29 219 225 0.85 0.50 10/20/2017 6 8 0.87 0.79 9 27 60 55.56% 2.76% 0.27%
Long 0.25 10/20/2017 0.96 59.00%
Exp Incep ; . pADF . exp . MTD . ;
Close Vol PrL PrL DirecticT-2 T-1 TO TH pADF TH Enter Date Exit Date HP HP Beta Rsqr nT nC window W/L PnL 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 54 4 0.80 0.08 2 14 120 50.00% -0.84% 10.28%
Short 0.04 8/16/2017 10/16/2017 0.93 88.21%
3.68% 0.39% 3.49% Long  -2.11 -1.67 -1.48 -1.75 0.89 0.50 9/28/2017 10/16/2017 23 17 0.56 0.40 11 15 120 54.55% 3.47% 9.73%
Short 0.01 9/28/2017 10/16/2017 0.86 56.41%
5.59% 0.19%  1.66% Short 1.77 1.60 1.96 1.75 0.96 0.50 9/27/2017 10/30/2017 24 19 0.51 0.18 23 20 120 52.17% 1.87% 0.78%
Long 0.00 9/27/2017 10/30/2017 0.84 51.95%
8.87% 0.75% -7.34% Short 2.22 229 2.07 2.25 099 0.50 9/27/2017 10/31/2017 24 16 0.59 0.15 8 17 120 62.50% -8.19% 0.14%
Long 0.13 9/27/2017 10/31/2017 0.86 56.69%
9.15% 5.20% 12.93% Long 1.17 1.22 1.80 -1.50 0.47 0.10 9/7/2017 10/9/2017 38 11 0.88 092 8 28 60 62.50% -2.27% 10.34%
Short 0.19 9/7/2017 10/9/2017 0.96 79.93%
5.15% 0.86% 1.32% Long  -0.33 -0.28 -0.52 -1.25 0.68 0.50 10/5/2017 10/11/2017 18 16 0.71 0.05 29 22 60 65.52% 1.29% 10.22%
Short 0.19 10/5/2017 10/11/2017 0.90 60.55%
7.56% 3.96% 14.58% Short -0.61 0.18 -0.60 3.00 0.43 0.50 9/29/2017 10/6/2017 20 6 0.64 090 9 18 60 77.78% 2.06% 1.11%

Long 0.13 9/29/2017 10/6/2017 0.88 82.28%




10/31/2017 |mov_abimov_zd|5_zdis|1_zdis|sea_zdis|D_exit|L_zcorlL_corr [corr_entqcorr_exijexp_R |std nT exp_HP|WL Omega |w expR

OEX Index 0.96] 2.43| 203 | 0.34| 1.41](100) 155]| 009| (2.00)] 0.20] 3.03% 1 3] 1.00 1.00

NKY Index 0.95( 1.32| 1.05( 2.89 (0.21)] (0.60)| 1.23 0.40 (1.80) 0.20 | 2.53%| 1.71% 5 10| 1.00 1.00

HSI Index 0.77 (0.52)] (0.86)[ 0.22 (1.17)] 0.00 | 0.67 0.19 (2.00) 0.20 | 0.13%| 1.68% 6 6] 0.67 0.55( -0.63%

HSCEI Index 115/ 1.06| 0.86| 0.65 (0.22)] (0.20)| (0.06) (0.29) (1.80) 0.20 | 1.89%| 2.36% 7 7] 0.86 0.92] 1.23%

SHCSI100 Inde 157 3.00| 3.63| 1.16 0.63 | (1.00)] 0.35 0.02 (0.20) 0.20 | 0.74%| 3.25% 4 5] 0.50 0.65| 1.47%

KOSPI2 Index 192 232| 251| 145 (0.64)] (1.00)| (0.38) (0.09) (0.60) 0.20 | -1.21%| 2.54% 7 6] 0.29 0.14] -1.22%

TAMSCI Index 0.79| (0.57)f (0.67)| (0.50)] (0.89)] 0.00 [ 2.50 0.20 (2.00) 0.20 | 0.65%| 1.51% 7 6] 0.71 0.73| 0.13%

E100 Index 0.88 3.07| 2.83( 0.83 0.63 | (1.00)| 2.88 0.47 (1.80) 0.20 | 4.05% 1 2| 1.00 1.00
gl_zd_enter gl_zd_exit gl_corr_ggl_corr_{gl_expHgl_std |gl_nT |gl_expHgl_WL|gl_Omegdqgl wexpF

OEX Index 1.10 0.00 (2.00) 0.20 | 1.81%| 1.08% 3 3] 1.00 1.00

NKY Index 1.20 (0.60) (1.80) 0.20 | 2.40%| 1.86% 5 10 1.00 1.00

HSI Index (1.40) 0.00 (1.80) 0.20 | 0.03%| 1.38% 3 8] 0.67 0.52| -0.71%

HSCEI Index 1.20 (0.90) (1.80) 0.60 | 3.53%| 2.13% 7 9] 1.00 1.00

SHCSI100 Index 0.40 (1.00) (0.20) 1.60 | 0.77%| 5.54% 28 15| 0.64 0.60| -0.80%

KOSPI2 Index 0.40 (1.00) (0.60) 1.60 | 0.61%| 2.49% 34 14| 0.62 0.66] 0.31%

TAMSCI Index (1.30) 0.00 (2.00) 0.20 | 1.30%| 1.81% 4 7] 0.75 0.83] 0.88%

E100 Index 1.10 0.00 (2.00) 0.20 | 2.05%]| 1.65% 3 41 1.00 1.00




OEX Index(S&P 100 INDEX)

OEX Index(S&P 100 INDEX)
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SHCSI100 Index(CS1 100 Index - Shanghai)

SHCSI100 Index(CS1 100 Index - Shanghai)
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