Single_Factor 1.49% 1.31%
Open
MTD MTD  Incep | fch .
Factor Name Oneside Combine Oneside ::;2 fcpi effect z spread exp PnL (.\!Ixopl WinP nT e:z HP Enter Date  Exit Date Beta ::‘:rne‘ \r:vaelirghts
PnLl% dPnl% PnlL%
0.84% -1.58% 0.79% -1.68% 0.46 1 4.16 2.16% 5.54% 65.00% 40 14 3 9/22/2017 1.00 0.39 9.12%
-2.42% -2.47% 1.88 9/22/2017 1.03 0.39
2.75% 2.68% 2.60% 2.51% 0.46 1 -0.06 1.92% 6.41% 65.00% 43 13 11 9/13/2017 0.82 0.30 10.46%
-0.07% -0.09% 1.88 9/13/2017 0.97 0.30
0.68% 1.71% 0.66% 1.53% 0.46 1 2.29 1.19% 3.15% 61.00% 66 9 2 9/25/2017 0.97 0.38 9.21%
1.03% 0.87% 1.88 9/25/2017 1.06 0.38
-0.46% 0.04% 2.16% 2.66% 0.46 1 -0.20 0.81% 2.74% 67.00% 27 8 22 8/28/2017 1.03 0.20 4.66%
0.50% 0.50% 1.88 8/28/2017 0.97 0.20
-2.15%  -2.83% -2.31% -3.01% 0.46 (1) -2.20 1.01% 5.64% 61.00% 62 8 2 9/25/2017 1.04 0.18 4.63%
-0.68% -0.70% 1.88 9/25/2017 0.97 0.18
0.74% -3.75% 0.69% -3.85% 0.46 1 034 1.89% 5.26% 79.00% 19 19 5 9/21/2017 1.00 0.34 8.25%
-4.49% -4.54% 1.88 9/21/2017 1.27 0.34
-10.57% -10.07% -5.29% -6.87% 0.54 1 -3.00 1.57% 5.73% 65.00% 49 14 26 8/22/2017 1.32 0.27 8.27%
0.50% -1.58% 1.53 8/22/2017 0.97 0.27
18.69% 19.19% 17.63% 18.04% (0.05) 1 -171 451% 8.64% 76.00% 51 14 23 8/25/2017 0.88 0.52 10.12%
0.50% 0.41% (0.18) 8/25/2017 0.97 0.52
-0.59% 2.81% -0.05% -0.21% (0.05) 1 0.84 3.88% 6.90% 80.00% 46 14 -2 9/29/2017 1.00 0.56 9.09%
3.40% -0.16% (0.18) 9/29/2017 1.01 0.56
Close
MTD MTD  Incep | fch .
Factor Name Oneside Combine Oneside ::;/po :pi effect z spread Exp PnL E\!Ixoﬁ WinP nT e:: HP Enter Date Exit Date Beta ::::2 \T:irghts
PnLl% dPnl% Pnl%
-6.67%  -6.17% -5.50% -6.72% 0.88 1 1.02 1.05% 5.82% 71.00% 52 11 26 8/23/2017 9/29/2017 1.15 0.18 4.40%
0.50% -1.22% 1.84 8/23/2017 9/29/2017 0.97 0.18
0.72% 1.74% 0.74% 0.62% (0.37) (1) 0.95 0.69% 3.94% 66.00% 47 13 21 8/30/2017 9/22/2017 0.97 0.16 4.58%
1.02% -0.12% (0.56) 8/30/2017 9/22/2017 1.06 0.16
0.33% 3.15% 1.17% 2.79% 0.98 1 042 1.17% 4.45% 66.00% 56 10 22 8/28/2017 9/8/2017 1.03 0.26 9.07%
2.82% 1.62% 2.41 8/28/2017 9/8/2017 1.00 0.26
2.39% 2.16% 2.34% 2.06% 2.14 1 -3.17 3.71% 6.59% 69.00% 51 13 20 8/31/2017 9/14/2017 1.27 0.56 8.14%
-0.23% -0.28% 1.97 8/31/2017 9/14/2017 1.00 0.56




multi-factor 0.33% 2.08%
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%
-0.49% 0.00% 1.86% -0.86% 3.82% 2.78% 99.00% 2 841 8/2/2017 1.25 7.77%
0.50% -2.72% 8/2/2017 0.97
-0.20%  -0.03% -0.25% -0.13% 3.65% 4.72% 71.00% 3 81 9/26/2017 1.00 8.67%
0.17% 0.12% 9/26/2017 1.03
3.17% 1.45% 3.12% 1.38% 2.46% 4.32% 80.00% 3 812 9/11/2017 1.00 4.20%
-1.72% -1.74% 9/11/2017 1.13
-1.25%  -0.75% -2.02% -1.51% 5.41% 5.43% 89.00% 3 921 8/29/2017 0.96 9.22%
0.50% 0.50% 8/29/2017 0.97
-0.79% 8.07% -0.81% 8.74% 2.32% 3.36% 80.00% 1 10 12 9/11/2017 0.97 4.37%
8.86% 9.55% 9/11/2017 1.07
0.05% 0.63% -0.05% -0.10% 4.87% 3.51% 98.00% 2 101 9/29/2017 0.95 8.94%
0.59% -0.05% 9/29/2017 1.00
0.50% 1.08% -0.05% -0.10% 3.32% 5.26% 77.00% 2 111 9/29/2017 1.24 3.92%
0.59% -0.05% 9/29/2017 1.00
3.36% 0.82% 3.34% 0.85% 8.28% 2.00% 99.00% 1 11 15 9/7/2017 1.07 17.71%
-2.54% -2.49% 9/7/2017 0.94
Close
M.TD M.TD Inc.ep Incep - exp . A
Name Oneside Combine Oneside PnL% Exp PnL exp Vol  WinP nT HP HP O.E.D Exit Date Beta pair weights
PnL% dPnL% PnL%
-1.22% 297% 1.05% 2.69% 4.56% 4.00% 90.00% 1 11 47 7/24/2017 9/29/2017 1.26 4.00%
4.19% 1.64% 7/24/2017 9/29/2017 0.97
8.59% 5.24% 1.62% 0.02% 3.69% 4.45% 82.00% 2 1052 7/14/2017 9/29/2017 1.40 3.75%
-3.35% -1.60% 7/14/2017 9/29/2017 1.00
-435%  -3.86% 8.44% 3.82% 11.13% 7.69% 100.00% 1 10 30 8/17/2017 9/29/2017 1.33 7.68%
0.50% -4.63% 8/17/2017 9/29/2017 0.97
4.81% 4.05% 7.40% 536% 3.37% 3.56% 78.00% 2 730 8/17/2017 9/15/2017 1.09 4.31%
-0.76% -2.04% 8/17/2017 9/15/2017 1.00
-12.52% -12.02% -5.70% -5.20% 5.61% 12.41% 68.00% 5 821 8/29/2017 9/29/2017 1.82 6.98%
0.50% 0.50% 8/29/2017 9/29/2017 0.97
3.66% 4.61% 21.06% 17.08% 7.81% 7.21% 86.00% 2 955 7/13/2017 9/8/2017 1.07 8.48%
0.95% -3.98% 7/13/2017 9/8/2017 1.00




incep mtd
Cointegration 2.45% 2.29%
OneSide Exp Incep pADF . exp ) MTD. MTD . .
Open PnL PrL PrL T-2 T-1 TO TH pADF TH Enter Date Exit Date HP up nT nC win- rebalance W/L OneSide PrL pair weights
dow PnL
452% 0.39% -1.52% -1.40 -1.70 -1.34 -2.25 0.49 0.50 8/16/2017 31 4 2 14 120 5 50.00% 5.84% -0.99% 10.86%
-6.04% 0.04 8/16/2017 88.21% -6.84%
-0.59% 0.39% 2.43% -2.11 -1.67 -1.48 -1.75 0.89 0.50 9/28/2017 0 17 11 15 120 5 5455% -0.87% 1.59% 10.33%
3.02% 0.01 9/28/2017 56.41% 2.47%
0.53% 0.19% 411% 1.77 160 196 1.75 0.96 0.50 9/27/2017 1 19 23 20 120 5 52.17% 0.00% 2.99% 0.82%
3.58% 0.00 9/27/2017 51.95%  2.99%
-2.21% 0.75% -4.99% 222 229 2.07 2.25 0.99 0.50 9/27/2017 1 16 8 17 120 5 6250% -1.99% -5.20% 0.15%
-2.78% 0.13 9/27/2017 56.69% -3.21%
-1.80% 0.77% -0.13% -0.38 -0.65 -0.95 -1.00 0.49 0.50 9/5/2017 16 11 4 12 120 5 75.00% -0.97% 0.40% 10.82%
1.67% 0.07 9/5/2017 65.20% 1.37%
-3.16% 7.55% -1.92% -1.11 -1.11 -0.41 -2.50 0.30 0.50 8/29/2017 21 14 2 31 30 5 100.00% -4.49% -2.07% 11.17%
1.24% 0.36 8/29/2017 100.00% 2.42%
-2.78% 1.33% -5.44% 162 1.70 146 150 0.99 0.50 9/29/2017 0 922 24 60 5 68.18% 0.00% 0.00% 0.98%
-2.66% 0.13 9/29/2017 70.26% 0.00%
19.90% 5.20% 22.08% 1.17 1.22 1.80 -1.50 0.47 0.10 9/7/12017 15 11 8 28 60 5 6250% 17.56% 20.72% 10.86%
2.18% 0.19 9/7/12017 79.93% 3.17%
1.31% 0.75% 1.15% -1.55 -1.49 -1.47 -1.50 0.89 0.50 9/28/2017 0 16 26 22 60 5 61.54% 1.12% 1.34% 10.67%
-0.15% 0.18 9/28/2017 59.04% 0.22%
4.15% 0.82% 1.85% -0.29 -0.09 -0.06 -1.50 0.02 0.50 9/7/12017 15 7 5 24 60 5 60.00% 4.77% 2.48% 10.35%
-2.30% 0.13 9/7/2017 65.75% -2.29%
-1.57% 0.95% -2.77% -1.87 -3.12 -3.46 -1.75 0.40 0.40 9/27/2017 1 14 11 29 60 5 72.73% 1.16% -1.95% 10.60%
-1.21% 0.36 9/27/2017 63.35% -3.11%
-1.72% 1.87% -0.19% -0.20 -0.59 -0.96 -1.50 0.53 0.50  9/4/2017 17 5 3 18 60 5 66.67% -1.97% -0.33% 10.94%
1.53% 0.07 9/4/2017 92.57% 1.64%
-6.30% 3.96% 15.07% 3.90 4.47 3.67 3.00 0.60 0.50 9/29/2017 0 6 9 17 60 5 77.78%  0.00% 0.00% 1.48%
21.36% 0.09 9/29/2017 82.28%  0.00%




Autocorrelatio -0.85% -0.55%
Open
MTD mTD Incep Ince| Ex| ex norm air
z_v Name Oneside Combined OneSide ’ Exp PnL p WinP nT p HP Direction Enter Date Exit Date Beta ol .
PnL Vol P score weights
PnL PnL PnL
(0.92) 0.00% 0.00% -0.16% -0.18% 2.07% 0.76% 75.00% 4 10 1 Long 9/28/2017 0.94 0.27 13.02%
(0.70) 0.00% -0.02% Short 9/28/2017 0.97 0.27
(0.35) -0.48% -0.77%  -0.53%  -0.83% 11.16% 7.54% 99.00% 3 5 3 Long 9/25/2017 0.73 1.48 32.74%
(0.92) -0.29% -0.30% Short 9/25/2017 0.74 1.48
1.26 -0.71% 1.03% -0.73% 0.99% 3.41% 0.61% 80.00% 5 19 7 Long 9/19/2017 1.05 4.01 24.17%
0.66 1.74% 1.72% Short 9/19/2017 0.97 4.01
Close
MTD mTD Incep Ince Ex ex| norm air
zZ_Vv Name Oneside Combined OneSide P Exp PnL P WinP nT P HP Direction Enter Date Exit Date Beta P .
PnL Vol P score weights
PnL PnL PnL
2.24% -4.01% 2.56% -4.61% 0.28% 0.87% 67.00% 3 9 23 Long 8/28/2017 9/29/2017 0.74 0.00 6.62%
-6.25% -7.17% Short 8/28/2017 9/29/2017 1.16 0.00
1.50% -0.50% 1.71% 1.89% 1.82% 0.95% 75.00% 8 12 28 Long 8/21/2017 9/21/2017 0.94 1.00 23.45%
-2.00% 0.18% Short 8/21/2017 9/21/2017 1.22 1.00




3rd grt

KOREA ELEC POWER 6 Negative op_inc CAR on TH 5% KOREA ELEC POWER 2 Negative op_inc CAR on TH 5%

2;‘/\—‘18‘. 116‘ 114‘ ‘12‘ 110‘ ‘78‘ ‘76‘ ‘74‘ ‘le I0I I2I Ia‘ ‘6‘ ‘8‘ ‘10‘ 1::22 .
6.00 /

-1.50 \ A 4.00 . /

-2.00 \ *'-‘._,A / \ 2.00

-2.50 \ l \ A’J \ ‘\// ooo/\\J

-3.00 \\__// ~V \\ // 2.00 ZU'\\]S -16 -14 -12 -10 -8 ;E/z 0 2 4 6 8 10

-3.50 -4.00 ~

-4.00 \ / -6.00 \L//v,

0.00

-0.50

-1.00

—
-4.50 -8.00
KB FINANCIAL GRO 5 Positive oper_inc CAR on TH 40% SHINHAN FINANCIA 3 Positive oper_inc CAR on TH 15%
2.00 4.00
3.00
1.00
S \ 2.00
0.00 \\\ 7 8 B s s S s S . " s St s s B B B B 1.00
20 \{—16 14 -12 71\—8 6 -4 -2 /\
100 0.00
\_,\/J -1.00
-2.00 500
-3.00 -3.00
-4.00
-4.00
-5.00
-5.00 -6.00
WOORI BANK 6 Positive oper_inc CAR on TH 20% WOORI BANK 3 Negative oper_inc CAR on TH 20%
6.00 10.00
5.00
8.00 Y
VAN
3.00 6.00
2.00 /J
4.00 A
. /\ /
000 [N o 2.00
oo 129 48 16 14 12 10 -8 l \/\/\I
w 0.00
-2.00 14 12 10 8 -6 4 2 0 2 4 6 & 10
-3.00 -2.00




	single pairs result September_2017
	multi factor pairs result September_2017
	coint pairs result September_2017
	autocor pairs result September_2017
	event_study_sept2017

