Autocorrelatio 2.14% 2.12%
Open
MTD MTD MTD Incep Ince| Ince Ex ex Directio air
z_v Name Oneside Combine D.PhL OneSid Pnt D Pnf Exp PnL VoF: WinP nT p HP n Enter Date Exit Date \F:Iei hts
Pl dPaL ePnL : HP €
0.33 -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) 1.25% 1,073  1.25% 1,073 Short 8/21/2017
(0.38) 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) -0.85% (185) -0.90% (196) Short 8/28/2017
Close
MTD MTD MTD Incep Ince| Ex ex Directio air
zZ_Vv Name Oneside Combine D.PhL OneSid Pnt D.PnL Exp PnL Vopl WinP nT p HP Enter Date Exit Date \?vei hts
PiL  dPnL ePnL HP &
(0.34) 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) 1.23% 1,700 -0.64% (870) Short 7/24/2017 8/15/2017
(0.38) -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) 5.03% 942  2.89% 530 Short 7/28/2017 8/18/2017




incep mtd
Cointegration 0.62% 1.19%
OneSide Exp Incep pADF . exp ) rebalanc MTD. . .
Open PnL PrL PrL T-2 T-1 TO TH pADF TH Enter Date Exit Date HP up Ord Qu nT nC win- Wi/L OneSide PnL pair weights
dow PnL

-1.22% 0.39% -0.33% -1.40 -1.70 -1.34 -2.25 0.49 0.50 8/16/2017 10 4 093 2 14 120 5 50.00% -0.83% -0.01% 7.57%

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

-0.72% 5.84% 0.79% -1.43 -1.49 -1.19 -1.25 0.11 0.10 8/17/2017 9 17 081 3 14 120 5 66.67% 0.04% 0.58% 14.32%

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

-1.24% 0.21% 3.18% -0.97 -1.07 -1.39 1.20 0.18 0.05 7/27/2017 24 12 078 3 16 120 5 58.06% -1.78% 1.50% 0.89%

4.42% 0.09 7/27/2017 1.00 50.00% 3.28%

-1.18% 0.10%  0.99% -0.65-0.85-1.00 -2.00 0.45 0.50 8/16/2017 10 10 091 7 19 120 5 57.14% -0.81% 0.83% 7.56%

2.17% 0.01 8/16/2017 1.00 54.31% 1.64%

2.05% 2.62% 0.31% -0.37 -0.44 -0.53 -1.25 0.42 0.50 8/21/2017 6 15 072 5 13 120 5 80.00% 2.05% 1.52% 6.79%

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

6.18% 10.21% -1.08% 1.40 1.53 2.53 -1.50 0.75 0.40 8/16/2017 10 12 070 5 11 120 5 100.00% 5.21% 3.33% 6.71%

-7.25% 0.08 8/16/2017 1.00 100.00%  -1.88%

4.00% 3.71% 212% 1.82 150 154 -1.50 0.15 0.20 8/17/2017 9 12 071 5 16 120 5 80.00% 4.94% 1.33% 13.57%

-1.88% 0.23 8/17/2017 1.00 66.41% -3.61%

459% 10.25%  0.31% -0.67 -0.69 -0.55 -1.50 0.43 0.20 8/25/2017 2 13 073 5 13 120 5 100.00%  4.69% 0.86% 6.88%

-4.27% 0.17 8/25/2017 1.00 100.00%  -3.83%

0.64% 6.73% -1.51% -1.92 -1.86 -1.55-1.25 0.65 0.40 8/29/2017 1 16 072 4 14 120 5 50.00% 0.40% -0.50% 6.65%

-2.15% 0.91 8/29/2017 1.00 92.07% -0.89%

6.48% 4.15% 5.06% -0.77 -1.06 -1.08 -2.75 0.43 0.50 8/21/2017 6 6 081 3 17 120 5 100.00% 4.27% 6.22% 7.26%

-1.42% 0.53 8/21/2017 1.00 100.00%  1.96%

571% 2.33% -0.33% -0.86 -1.13 -1.14 -2.25 0.29 0.50 8/15/2017 11 2 087 2 9 120 5 100.00%  5.32% -0.88% 7.30%

-6.04% 0.56 8/15/2017 1.00 100.00%  -6.20%

1.89% 5.28% -0.50% -0.73 -1.07 -1.78 -2.25 0.23 0.40 8/15/2017 11 14 079 5 15 120 5 60.00% 0.78% 0.78% 14.17%

-2.39% 0.02 8/15/2017 1.00 91.58%  0.00%

159% 5.71% 0.33% -2.49 -2.11 -1.56 3.60 0.69 0.10 8/3/2017 19 45 089 0 15 120 5 100.00%  1.42% 0.39% 0.34%

-1.26% 0.15 8/3/2017 1.00 50.00% -1.03%




Single_Factor 0.19% 0.15%
Open
M_TD M_TD Intfep Incep fchg . z exp . exp . pair
Factor Name Oneside Combine Oneside Pnl%  f px effect sprea exp PnL Vol WinP nT HP HP Enter Date Exit Date Beta weights
Pnl% dPnl% Pnl% d
2.87% 1.22% 2.72% 1.05% 0.88 1 1.02 1.05% 5.82% 71.00% 52 115 8/23/2017 1.10 6.41%
-1.65% -1.67% 1.84 8/23/2017 0.97
0.00% 0.00% -0.02% -0.18% (0.37) (1) 0.95 0.69% 3.94% 66.00% 47 130 8/30/2017 0.97 6.35%
0.00% -0.16% (0.56) 8/30/2017 1.14
0.10% -0.95% 0.05% -1.05% 0.98 1 042 1.17% 4.45% 66.00% 56 10 1 8/28/2017 1.07 12.67%
-1.04% -1.09% 2.41 8/28/2017 1.00
2.31% 2.38% 2.16% 2.21% 0.46 1 -0.20 0.81% 2.74% 67.00% 27 81 8/28/2017 1.05 6.62%
0.07% 0.05% 1.88 8/28/2017 0.97
-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%
0.08% -0.05% 1.97 8/31/2017 1.00
4.22% 2.21% 4.07% 2.04% 0.54 1 -3.00 1.57% 5.73% 65.00% 49 145 8/22/2017 1.34 11.71%
-2.01% -2.03% 1.53 8/22/2017 0.97
0.00% -0.02% -0.16% -0.20% (0.05) 1-171 4.51% 8.64% 76.00% 51 142 8/25/2017 0.86 14.62%
-0.02% -0.04% (0.18) 8/25/2017 0.97
Close
MTD MTD Incep | fch z ;
Factor Name Oneside Combine Oneside ::;Z fcpi effect sprea Exp PnL ?Ix:: WinP nT e:z HP Enter Date Exit Date Beta \F:laelirghts
Pnl% dPnl% PnlL% d
-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%
0.16% 0.11% (0.19) 7/31/2017 8/30/2017 1.14
-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%
2.06% 2.01% 0.24 7/31/2017 8/22/2017 1.21
-1.71% 0.99% -1.76% 0.88% 1.26 1 -2.20 2.10% 5.35% 0.74% 31 1321 7/31/2017 8/22/2017 1.17 11.97%
2.70% 2.64% 1.55 7/31/2017 8/22/2017 1.00




multi-factor 0.19% 1.70%
Open
Name M'TD M'TD MTD |n‘feP Incep  Incep exp PnL exp Vol WinP nT exp HP Enter Date Exit Date air weights
Oneside Combine D.PnL Oneside Pnl% D.PnL p P HP p 4
Pnl% dPnl% Pnl%
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%
-3.24% (1,668) -3.16% (1,678) 8/2/2017 0.97
2.28% 0.29% 432 1.05% -1.05% 202 456% 4.00% 90.00% 1 11 26 7/24/2017 1.29 4.21%
-1.99% (511) -2.10% (552) 7/24/2017 0.97
1.94% -4.09% 985 4.06% 10.71% 2,026 464% 7.41% 74.00% 3 827 7/21/2017 1.00 10.15%
-6.02% (3,102) 6.65% 3,630 7/21/2017 0.86
-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%
1.65% 417 1.78% 442 7/14/2017 1.00
-0.31% -0.24%  (160) -0.47% -0.42% (241) 5.41% 5.43% 89.00% 3 91 8/29/2017 0.97 9.83%
0.07% 36 0.05% 26 8/29/2017 0.97
0.70% 2.35% 280 -0.18% 1.52% (74) 3.71% 3.33% 86.00% 3 539 7/6/2017 1.27 8.45%
1.65% 818  1.70% 831 7/6/2017 1.00
11.02% 5.71% 4,090 10.84% 5.78% 4,032 11.13% 7.69% 100.00% 1 109 8/17/2017 1.34 8.23%
-5.31% (2,676) -5.06% (2,686) 8/17/2017 0.97
5.22% 5.29% 1,380 5.19% 5.24% 1,372 5.61% 12.41% 68.00% 5 81 8/29/2017 1.89 7.47%
0.07% 36 0.05% 26 8/29/2017 0.97
-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%
2.41% 563 2.04% 465 7/5/2017 1.07
1.18% 1.72% 290 1.13% 1.62% 278 1.98% 2.32% 81.00% 3 79 8/17/2017 1.00 4.25%
0.54% 111 0.49% 101 8/17/2017 1.23
2.02% 0.84% 440 1.97% 0.75% 429 3.37% 3.56% 78.00% 2 79 8/17/2017 1.10 4.43%
-1.18% (301) -1.22% (313) 8/17/2017 1.00
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%
-1.94% (999) -4.99% (2,628) 7/13/2017 1.00
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%
-10.13% (2,673) -15.87% (4,611) 7/11/2017 1.02
Close
MTD MTD Incep
MTD | 1
Name Oneside Combine D.PhL Oneside ::Le; Dn::)- Exp PnL exp Vol WinP nT e:s HP O.E.D Exit Date pair weights
Pnl% dPnl% Pnl%
-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%
-2.88% (868) -10.68% (3,310) 7/7/2017 8/29/2017 0.97
L. (] L. (] . 0 . 0 . (] . 0 . (] B . (']
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%
-0.22% (112) 0.00% (0) 7/24/2017 8/7/2017 1.00




8/30/2017 3.14 1.26 1556.15
exp_om
pattern end day |nfit |exp_ret [exp_std |exp_max [disp_max |exp_wl |ega sum_pd |beta |Rsquare [actual ret |action
8/30/2017| 25 0.47 2.50 1.74 0.76 0.60 0.61 | 1561.99 | 0.93 0.48 b q
8/23/2017| 25 0.13 2.87 1.85 0.93 0.60 0.53 | 1556.15 | 0.48 0.20 2’ 7
8/16/2017| 25 (0.12) 2.57 1.84 1.15 0.56 0.46 | 1598.33 | 0.71 0.26 (0.33) 3
8/9/2017| 25 (0.16) 3.39 1.62 0.81 0.60 0.47 | 1709.38 | 0.46 0.24 (1.24) 2 3
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 ]
7/26/2017| 25 0.41 3.37 2.13 1.70 0.60 0.58 | 1784.68 | 0.68 0.44 0.34 E
7/19/2017| 25 (0.15) 2.58 1.70 1.16 0.56 0.45 | 1532.39 | 0.60 0.22 0.53 En T
7/12/2017| 25 (0.14) 3.11 1.67 0.80 0.56 0.47 | 1720.50 | 0.54 0.25 1.45 .’&LOVO@ Apr08 Aug09 Dect0 Vay12 Septd Febts Junte Novt7
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 1.96 131 064 0.48| 202633 |0.39 0.24 0.10 10 - next 1 8 day return di%trigution gor OE)<(>
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 9+ @)
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 2.15 140 | 052| 038 1799.62 |0.23 0.08 0.18 8r ©0
5/3/2017| 25 0.97 3.81 2.68 1.65 0.52 0.66 | 1950.37 | 0.44 0.23 (1.66) - o
4/26/2017| 25 (0.28) 2.86 2.13 1.36 0.52 0.44 | 151431 |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 > 6 o) o)
4/12/2017| 25 0.46 2.76 1.85 0.87 0.60 0.60 | 1580.85|0.77 0.44 0.89 3
4/5/2017| 25 0.72 2.63 1.71 1.20 0.60 0.67 | 1694.08 | 0.89 0.40 (1.71) é 5 O oo
3/29/2017| 25 0.61 3.45 1.89 1.62 0.60 0.62 | 1818.38 | 0.46 0.20 (0.75) E_
3/22/2017| 25 0.59 2.44 1.63 0.84 0.60 0.65| 1619.83 |10.93 0.37 0.14 S 4r
3/15/2017| 25 0.48 2.95 1.98 1.03 0.64 0.61 | 1740.66 | 0.75 0.34 (1.22) 3l
3/8/2017| 25 0.10 3.12 1.82 0.96 0.56 0.52 | 1535.24 |1 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+
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 | 052 054 1644.05|0.94 0.46 2.43 1 0@ © ©
2/8/2017| 25 (0.02) 2.75 1.89 0.94 0.56 0.49 | 1455.83 | 0.47 0.21 3.34 o ) ) ) ) ‘ )
2/1/2017| 25| (0.07)] 2.62 1.88 095 o052 048] 1406.25|0.55 0.29 3.06 a4 3 2 1 1 2 3
1/25/2017| 25| 0.96 2.17 1.62 0.88| 072 074 1584.53|1.00 0.34 (0.07) np return
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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