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0.33 ISHARES MSCI SOU -0.06% 1.19% (64) -0.07% 1.18% (77) 1.82% 0.95% 75.00% 8 12 7 Long 8/21/2017 36.77%

(0.42) KB FINANCIAL GRO 1.25% 1,073 1.25% 1,073 Short 8/21/2017
(0.38) ISHARES MSCI JPN 0.74% -0.12% 240 0.72% -0.18% 235 0.28% 0.87% 67.00% 3 9 2 Long 8/28/2017 10.20%

(0.20) MIZUHO FINANCIAL -0.85% (185) -0.90% (196) Short 8/28/2017
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(0.34) NIDEC CORP 2.38% 3.61% 2,355 5.80% 5.15% 5,556 2.89% 1.56% 83.00% 6 7 27 Long 7/24/2017 8/15/2017 43.42%

(0.38) ISHARES MSCI JPN 1.23% 1,700 -0.64% (870) Short 7/24/2017 8/15/2017
(0.38) ISHARES MSCI JPN -1.14% 3.89% (378) -0.58% 2.31% (191) 0.76% 0.46% 100.00% 3 11 24 Long 7/28/2017 8/18/2017 9.62%

(0.71) MITSUBISHI UFJ F 5.03% 942 2.89% 530 Short 7/28/2017 8/18/2017
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MIZUHO FINANCIAL -1.22% 0.39% -0.33% -1.40 -1.70 -1.34 -2.25 0.49 0.50 8/16/2017 10 4 0.93 2 14 120 5 50.00% -0.83% -0.01% 7.57%

SMFG 0.89% 0.04 8/16/2017 1.00 88.21% 0.82%

MIZUHO FINANCIAL -0.72% 5.84% 0.79% -1.43 -1.49 -1.19 -1.25 0.11 0.10 8/17/2017 9 17 0.81 3 14 120 5 66.67% 0.04% 0.58% 14.32%

ORIX CORP 1.51% 0.21 8/17/2017 1.00 77.45% 0.54%

COSCO SHIPPING ENERGY TRAN-H-1.24% 0.21% 3.18% -0.97 -1.07 -1.39 1.20 0.18 0.05 7/27/2017 24 12 0.78 3 16 120 5 58.06% -1.78% 1.50% 0.89%

COSCO SHIP DEV-H 4.42% 0.09 7/27/2017 1.00 50.00% 3.28%

MIZUHO FINANCIAL -1.18% 0.10% 0.99% -0.65 -0.85 -1.00 -2.00 0.45 0.50 8/16/2017 10 10 0.91 7 19 120 5 57.14% -0.81% 0.83% 7.56%

NOMURA-ETF BANKS2.17% 0.01 8/16/2017 1.00 54.31% 1.64%

PETROCHINA-H 2.05% 2.62% 0.31% -0.37 -0.44 -0.53 -1.25 0.42 0.50 8/21/2017 6 15 0.72 5 13 120 5 80.00% 2.05% 1.52% 6.79%

KUNLUN ENERGY -1.74% 0.79 8/21/2017 1.00 94.90% -0.53%

CNOOC 6.18% 10.21% -1.08% 1.40 1.53 2.53 -1.50 0.75 0.40 8/16/2017 10 12 0.70 5 11 120 5 100.00% 5.21% 3.33% 6.71%

SINOPEC SHANG-H -7.25% 0.08 8/16/2017 1.00 100.00% -1.88%

SINOPEC CORP-H 4.00% 3.71% 2.12% 1.82 1.50 1.54 -1.50 0.15 0.20 8/17/2017 9 12 0.71 5 16 120 5 80.00% 4.94% 1.33% 13.57%

SINOPEC SHANG-H -1.88% 0.23 8/17/2017 1.00 66.41% -3.61%

KUNLUN ENERGY 4.59% 10.25% 0.31% -0.67 -0.69 -0.55 -1.50 0.43 0.20 8/25/2017 2 13 0.73 5 13 120 5 100.00% 4.69% 0.86% 6.88%

SINOPEC SHANG-H -4.27% 0.17 8/25/2017 1.00 100.00% -3.83%

NTT DOCOMO INC 0.64% 6.73% -1.51% -1.92 -1.86 -1.55 -1.25 0.65 0.40 8/29/2017 1 16 0.72 4 14 120 5 50.00% 0.40% -0.50% 6.65%

SOFTBANK GROUP C-2.15% 0.91 8/29/2017 1.00 92.07% -0.89%

CHINA LIFE-H 6.48% 4.15% 5.06% -0.77 -1.06 -1.08 -2.75 0.43 0.50 8/21/2017 6 6 0.81 3 17 120 5 100.00% 4.27% 6.22% 7.26%

NEW CHINA LIFE-H -1.42% 0.53 8/21/2017 1.00 100.00% 1.96%

CHINA LIFE-H 5.71% 2.33% -0.33% -0.86 -1.13 -1.14 -2.25 0.29 0.50 8/15/2017 11 2 0.87 2 9 120 5 100.00% 5.32% -0.88% 7.30%

CHINA PACIFIC-H -6.04% 0.56 8/15/2017 1.00 100.00% -6.20%

HUANENG POWER-H 1.89% 5.28% -0.50% -0.73 -1.07 -1.78 -2.25 0.23 0.40 8/15/2017 11 14 0.79 5 15 120 5 60.00% 0.78% 0.78% 14.17%

DATANG INTL PO-H -2.39% 0.02 8/15/2017 1.00 91.58% 0.00%

NTT DOCOMO INC 1.59% 5.71% 0.33% -2.49 -2.11 -1.56 3.60 0.69 0.10 8/3/2017 19 45 0.89 0 15 120 5 100.00% 1.42% 0.39% 0.34%

KDDI CORP -1.26% 0.15 8/3/2017 1.00 50.00% -1.03%
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HSCIEN SINOTRANS SHIPPI 2.87% 1.22% 2.72% 1.05% 0.88 1 1.02 1.05% 5.82% 71.00% 52 11 5 8/23/2017 1.10 6.41%

ISHARES CHINA LA -1.65% -1.67% 1.84 8/23/2017 0.97
USDAUD ISHARES CHINA LA 0.00% 0.00% -0.02% -0.18% (0.37) (1) 0.95 0.69% 3.94% 66.00% 47 13 0 8/30/2017 0.97 6.35%

SINOPEC CORP-H 0.00% -0.16% (0.56) 8/30/2017 1.14
BLT INPEX CORP 0.10% -0.95% 0.05% -1.05% 0.98 1 0.42 1.17% 4.45% 66.00% 56 10 1 8/28/2017 1.07 12.67%

Generic 1st 'NH' Future -1.04% -1.09% 2.41 8/28/2017 1.00
ADXY CGN POWER-H 2.31% 2.38% 2.16% 2.21% 0.46 1 -0.20 0.81% 2.74% 67.00% 27 8 1 8/28/2017 1.05 6.62%

ISHARES CHINA LA 0.07% 0.05% 1.88 8/28/2017 0.97
BRSTPRDV JFE HOLDINGS INC -0.85% -0.78% -0.05% -0.10% 2.14 1 -3.17 3.71% 6.59% 69.00% 51 13 -1 8/31/2017 1.34 11.42%

Generic 1st 'NH' Future 0.08% -0.05% 1.97 8/31/2017 1.00
KOL CHINA SHENHUA-H 4.22% 2.21% 4.07% 2.04% 0.54 1 -3.00 1.57% 5.73% 65.00% 49 14 5 8/22/2017 1.34 11.71%

ISHARES CHINA LA -2.01% -2.03% 1.53 8/22/2017 0.97
BRSOLWV GCL-POLY ENERGY 0.00% -0.02% -0.16% -0.20% (0.05) 1 -1.71 4.51% 8.64% 76.00% 51 14 2 8/25/2017 0.86 14.62%

ISHARES CHINA LA -0.02% -0.04% (0.18) 8/25/2017 0.97
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LA1 Generic 1st 'NH' Future -2.25% -2.09% -2.30% -2.19% (2.43) 1 0.70 1.15% 6.10% 68.00% 63 11 21 7/31/2017 8/30/2017 1.00 6.25%

HITACHI CONST MA 0.16% 0.11% (0.19) 7/31/2017 8/30/2017 1.14
JPYKRW Generic 1st 'NH' Future -2.70% -0.64% -2.75% -0.74% 1.10 (1) 1.19 2.51% 6.69% 67.00% 55 12 21 7/31/2017 8/22/2017 1.00 11.98%

PANASONIC CORP 2.06% 2.01% 0.24 7/31/2017 8/22/2017 1.21
BRPBADSE NSSMC -1.71% 0.99% -1.76% 0.88% 1.26 1 -2.20 2.10% 5.35% 0.74% 31 13 21 7/31/2017 8/22/2017 1.17 11.97%

Generic 1st 'NH' Future 2.70% 2.64% 1.55 7/31/2017 8/22/2017 1.00



multi-factor 0.19% 1.70%

Open

Name
MTD

Oneside

 PnL%

MTD

Combine

d PnL%

MTD

D.PnL

Incep

Oneside 

PnL%

Incep 

PnL%

Incep

D.PnL
exp PnL exp Vol WinP nT

exp

HP
HP Enter Date Exit Date

Bet

a
pair weights

CHINA PETRO-ADR 1.08% -2.16% 410 1.07% -2.09% 406 3.82% 2.78% 100.00% 2 8 20 8/2/2017 1.34 8.39%

ISHARES CHINA LA -3.24% (1,668) -3.16% (1,678) 8/2/2017 0.97

AU OPTR-SPON ADR 2.28% 0.29% 432 1.05% -1.05% 202 4.56% 4.00% 90.00% 1 11 26 7/24/2017 1.29 4.21%

ISHARES MSCI TAI -1.99% (511) -2.10% (552) 7/24/2017 0.97

Generic 1st 'HC' Future 1.94% -4.09% 985 4.06% 10.71% 2,026 4.64% 7.41% 74.00% 3 8 27 7/21/2017 1.00 10.15%

GCL-POLY ENERGY -6.02% (3,102) 6.65% 3,630 7/21/2017 0.86

MITSUBISHI UFJ F -5.77% -4.12% (1,043) -6.63% -4.85% (1,208) 3.69% 4.45% 82.00% 2 10 31 7/14/2017 1.38 4.09%

Generic 1st 'NH' Future 1.65% 417 1.78% 442 7/14/2017 1.00

HUADIAN POWER-H -0.31% -0.24% (160) -0.47% -0.42% (241) 5.41% 5.43% 89.00% 3 9 1 8/29/2017 0.97 9.83%

ISHARES CHINA LA 0.07% 36 0.05% 26 8/29/2017 0.97

SOFTBANK GROUP C 0.70% 2.35% 280 -0.18% 1.52% (74) 3.71% 3.33% 86.00% 3 5 39 7/6/2017 1.27 8.45%

Generic 1st 'NH' Future 1.65% 818 1.70% 831 7/6/2017 1.00

YANZHOU COAL-H 11.02% 5.71% 4,090 10.84% 5.78% 4,032 11.13% 7.69% 100.00% 1 10 9 8/17/2017 1.34 8.23%

ISHARES CHINA LA -5.31% (2,676) -5.06% (2,686) 8/17/2017 0.97

JINKOSOLAR-ADR 5.22% 5.29% 1,380 5.19% 5.24% 1,372 5.61% 12.41% 68.00% 5 8 1 8/29/2017 1.89 7.47%

ISHARES CHINA LA 0.07% 36 0.05% 26 8/29/2017 0.97

Generic 1st 'NH' Future -1.65% 0.76% (417) -1.13% 0.91% (284) 1.40% 4.41% 67.00% 3 8 40 7/5/2017 1.00 4.54%

INPEX CORP 2.41% 563 2.04% 465 7/5/2017 1.07

Generic 1st 'NH' Future 1.18% 1.72% 290 1.13% 1.62% 278 1.98% 2.32% 81.00% 3 7 9 8/17/2017 1.00 4.25%

ORIX CORP 0.54% 111 0.49% 101 8/17/2017 1.23

HONDA MOTOR CO 2.02% 0.84% 440 1.97% 0.75% 429 3.37% 3.56% 78.00% 2 7 9 8/17/2017 1.10 4.43%

Generic 1st 'NH' Future -1.18% (301) -1.22% (313) 8/17/2017 1.00

ANGANG STEEL-H 7.81% 5.88% 3,635 11.19% 6.20% 5,047 7.81% 7.21% 86.00% 2 9 34 7/13/2017 1.11 8.93%

Generic 1st 'HC' Future -1.94% (999) -4.99% (2,628) 7/13/2017 1.00

Generic 1st 'HC' Future 1.94% -8.20% 506 6.72% -9.16% 1,678 3.24% 10.72% 71.00% 2 10 36 7/11/2017 1.00 4.64%

MAANSHAN IRON-H -10.13% (2,673) -15.87% (4,611) 7/11/2017 1.02
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PETROCHINA  -ADR -1.23% -4.11% (236) 5.14% -5.54% 924 0.47% 3.16% 58.00% 3 8 37 7/7/2017 8/29/2017 1.29 4.29%

ISHARES CHINA LA -2.88% (868) -10.68% (3,310) 7/7/2017 8/29/2017 0.97

MITSUI OSK LINES -2.31% -2.53% (866) 0.54% 0.54% 198 5.11% 5.22% 86.00% 2 12 26 7/24/2017 8/7/2017 1.42 8.10%

Generic 1st 'NH' Future -0.22% (112) 0.00% (0) 7/24/2017 8/7/2017 1.00



8/30/2017 3.14 1.26 1556.15
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8/30/2017 25 0.47 2.50 1.74 0.76 0.60 0.61 1561.99 0.93 0.48

8/23/2017 25 0.13 2.87 1.85 0.93 0.60 0.53 1556.15 0.48 0.20

8/16/2017 25 (0.12) 2.57 1.84 1.15 0.56 0.46 1598.33 0.71 0.26 (0.33)

8/9/2017 25 (0.16) 3.39 1.62 0.81 0.60 0.47 1709.38 0.46 0.24 (1.24)

8/2/2017 25 (1.39) 4.80 2.66 1.98 0.48 0.28 2013.77 0.38 0.32 (0.19)

7/26/2017 25 0.41 3.37 2.13 1.70 0.60 0.58 1784.68 0.68 0.44 0.34

7/19/2017 25 (0.15) 2.58 1.70 1.16 0.56 0.45 1532.39 0.60 0.22 0.53

7/12/2017 25 (0.14) 3.11 1.67 0.80 0.56 0.47 1720.50 0.54 0.25 1.45

7/5/2017 25 1.24 4.00 2.75 2.22 0.72 0.70 1856.57 0.41 0.28 1.55

6/28/2017 25 0.26 3.25 2.03 1.51 0.60 0.55 1626.06 0.55 0.36 0.30

6/21/2017 25 0.76 5.13 2.96 2.52 0.76 0.60 2138.09 0.33 0.28 0.11

6/14/2017 25 0.48 3.44 2.43 1.74 0.44 0.59 1798.67 0.43 0.19 0.17

6/7/2017 25 (0.13) 4.48 1.96 1.31 0.64 0.48 2026.33 0.39 0.24 0.10

5/31/2017 25 (0.38) 3.18 2.36 1.58 0.40 0.42 1673.65 0.54 0.30 1.04

5/24/2017 25 0.33 3.51 2.05 1.53 0.56 0.57 1660.93 0.35 0.18 1.23

5/17/2017 25 0.39 2.16 1.76 1.13 0.56 0.62 1413.80 0.39 0.08 2.16 1

5/10/2017 25 (0.59) 3.87 2.15 1.40 0.52 0.38 1799.62 0.23 0.08 0.18

5/3/2017 25 0.97 3.81 2.68 1.65 0.52 0.66 1950.37 0.44 0.23 (1.66)

4/26/2017 25 (0.28) 2.86 2.13 1.36 0.52 0.44 1514.31 0.43 0.19 0.44

4/19/2017 25 0.87 2.25 1.34 0.67 0.72 0.73 1593.81 1.24 0.54 2.40

4/12/2017 25 0.46 2.76 1.85 0.87 0.60 0.60 1580.85 0.77 0.44 0.89

4/5/2017 25 0.72 2.63 1.71 1.20 0.60 0.67 1694.08 0.89 0.40 (1.71)

3/29/2017 25 0.61 3.45 1.89 1.62 0.60 0.62 1818.38 0.46 0.20 (0.75)

3/22/2017 25 0.59 2.44 1.63 0.84 0.60 0.65 1619.83 0.93 0.37 0.14

3/15/2017 25 0.48 2.95 1.98 1.03 0.64 0.61 1740.66 0.75 0.34 (1.22)

3/8/2017 25 0.10 3.12 1.82 0.96 0.56 0.52 1535.24 0.34 0.14 (0.75)

3/1/2017 25 0.73 2.39 1.68 0.93 0.64 0.69 1397.67 0.82 0.45 (0.24) 1

2/22/2017 25 0.38 3.09 1.70 1.01 0.64 0.59 1484.19 0.53 0.36 0.50

2/15/2017 25 0.19 2.59 1.70 0.80 0.52 0.54 1644.05 0.94 0.46 2.43

2/8/2017 25 (0.02) 2.75 1.89 0.94 0.56 0.49 1455.83 0.47 0.21 3.34

2/1/2017 25 (0.07) 2.62 1.88 0.95 0.52 0.48 1406.25 0.55 0.29 3.06

1/25/2017 25 0.96 2.17 1.62 0.88 0.72 0.74 1584.53 1.00 0.34 (0.07)

1/18/2017 25 0.85 3.38 2.01 1.60 0.64 0.67 1780.86 0.60 0.33 0.26
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