mtd

incep
Cointegration 0.71% 0.69%
Open OneSide Exp Incep T2 T1 TO TH ADF PADF Enter Date Exit Date HP exp Beta RsqrnT nC win- W/L ngESide air weights
P PnL PnL  PnL PARE “1h HP q pnL P 9
dow PnL
0.34% 150% -0.34% -148 091 -149 140 000 005 7/282017 2 21 097094 5 34 120 7959%  0.00% 0.00% 9.69%
0.00% 0.00 712812017 0.99 0.00%
6.41% 0.43% -1.01% -141-106-168 130 004 011 7/11/2017 14 8 081086 9 53 60 7195% -4.88% -0.75% 9.43%
5.40% 0.00 7/11/2017 0.94 4.12%
235% 0.34% -005% 1.10 0.61 052 1.10 0.10 005 7/14/2017 12 9 105092 4 23 60 6429% 136% 0.14% 9.80%
-2.40% 0.37 711412017 1.02 1.21%
0.00% 1.07% 0.00% -1.11 2.92 -2.66 2.90 0.20 0.10 7/31/2017 0 9 058088 1 24 60 57.14% -0.38% 0.68% 9.19%
0.00% 0.32 7/31/2017 0.86 1.07%
0.15% 0.84% 053% 150 0.67 0.83 1.30 0.09 0.5 7/28/2017 2 4 002035 2 26 30 66.67% 0.00% 0.00% 8.12%
0.68% 0.06 7/28/2017 0.66 0.00%
0.00% 0.31% -0.14% -0.84 -121-1.17 1.20 0.16 005 7/28/2017 2 6 050055 5 34 30 63.27% 0.00% 0.00% 8.89%
-0.14% 0.27 7/28/2017 0.83 0.00%
Close OneSide Exp Incep 1, 11 19 1H paDFPAPF Enterpate Exitpate  HP P Beta RsqrnT nc MM wiL g:?side MID s air weights
PnL PnL  PnL PARE 1h HP q dow ot pnL P g
0.96% 4.83% 0.23% 236 211 179 2.40 0.43 020 7/26/2017 7/28/2017 4 21 068 047 1 14 120 71.43% -0.19% -1.13% 9.23%
-0.73% 0.03 7126/2017  7/28/2017 0.90 -0.94%
2.93% 2.86% 0.04% 4.29 4.15 258 2.80 0.98 0.15 6/28/2017 7/12/2017 24 22 082039 1 16 120 90.91%  1.03% 0.71% 4.79%
-2.89% 0.04 6/28/2017 7/12/2017 0.94 -0.32%
158% 051% 2.16% 1.77 150 -0.62 2.00 005 0.5 7/14/2017 7/19/2017 12 8 0.100.83 2 23 60 55.00% 1.88% 3.65% 8.28%
0.58% 0.10 711412017  7/19/2017 0.70 1.76%
557% 0.38% 2.02% -032 0.61 157 250 0.89 0.10 6/19/2017 7/5/2017 30 11 063 0.14 2 25 60 61.11% 3.01% 0.30% 4.46%
-3.55% 0.23 6/10/2017  7/5/2017 0.88 2.71%
0.14% 5.74% 4.29% -0.50 -0.25 0.87 3.40 0.05 005 7/12/2017 7/31/2017 14 15 052022 1 23 60 71.43% 046% 3.61% 8.88%
4.15% 0.09 711212017  7/31/2017 0.84 3.15%
283% 0.47% 156% -0.02-049 0.30 110 0.02 005 7/11/2017 7/19/2017 14 7 0.710.82 7 41 30 67.19% -1.79% 1.31% 9.25%
4.38% 0.01 7/11/2017  7/19/2017 0.91 3.09%




Single_Factor 1.33% 3.03%

Open
MTD MTD Incep z .
Factor Name Oneside Combine DNII;I:I). Oneside :‘:;/po Il)n;:,: f : :)g( effect sprea exp PnL (:;(:I WinP nT e:l('r: HP Enter Date Exit Date :Iael:ghts
Pnl% dPnl% Pnl% d
LA1 Generic 1st 'NH' Future -0.40% -2.61% (101) -0.05% -0.10% (13) (2.43) 1 0.70 1.15% 6.10% 68.00% 63 11 -1 7/31/2017 5.36%
HITACHI CONST MA -2.21% (507) -0.05% (11) (0.19) 7/31/2017
JPYKRW Generic 1st 'NH' Future -0.40%  -2.60% (199) -0.05% -0.10% (25) 1.10 (1) 1.19 2.51% 6.69% 67.00% 55 12 -1 7/31/2017 10.12%
PANASONIC CORP -2.20% (909) -0.05% (21) 0.24 7/31/2017
BRPBADSE NSSMC 0.11% 0.51% 46 -0.05% -0.10% (21) 1.26 1 -2.20 2.10% 5.35% 0.74% 31 13 -1 7/31/2017 10.27%
Generic 1st 'NH' Future 0.40% 203 -0.05% (25) 1.55 7/31/2017
USDAUD CNOOC 240% -2.40% 537 0.17% -3.51% 39 (0.48) (1) -0.10 0.19% 4.53% 58.00% 50 11 39 6/5/2017 5.23%
Generic 1st 'HC' Future -4.80% (1,230) -3.69% (945) (1.37) 6/5/2017
SHSPCBCF Generic 1st 'HC' Future 4.80% 4.80% 1,230 3.58% 1.83% 916 (0.32) 1 -0.96 0.88% 8.64% 55.00% 20 16 24 6/26/2017 6.02%
COSCO SHIP ENG-H 0.00% 0 -1.75% (520) 0.60 6/26/2017
DXY Generic 1st 'HC' Future 4.80% 3.17% 1,263 4.21% 4.05% 1,107 (1.29) 1 -2.85 0.85% 7.91% 59.00% 34 13 24 6/27/2017 5.47%
HUANENG POWER-H -1.63% (391) -0.16% (38) (2.14) 6/27/2017
DXY Generic 1st 'HC' Future 4.80% 2.73% 1,263 4.21% 0.69% 1,107 (1.62) 1172 0.35% 5.83% 51.00% 39 10 24 6/27/2017 4.88%
CHINA COAL ENE-H -2.07% (399) -3.52% (677) (1.07) 6/27/2017
.USSLOP NOMURA HOLDINGS -2.48%  -1.38%  (413) -2.53% -1.48% (421) 1.03 1 -2.22 0.50% 4.81% 61.00% 59 8 20 6/30/2017 4.64%
JPCD/CS Generic 1st 'NH' Future 1.10% 269  1.05% 256 (0.97) 6/30/2017
Close
MTD MTD ™ Incep | | fch z .
Factor Name Oneside Combine D.PnL Oneside ::;/po Dn;it :p)g( effect sprea Exp PnL :.\/x(: WinP nT e:l(s HP Enter Date Exit Date \r/,vaelirghts
Pnl% dPnlL% ’ PnL% ) d
.CNY/CNH Generic 1st 'HC' Future 3.45% 2.80% 873 2.02% 6.09% 510 0.59 1 0.27 0.44% 3.10% 54.00% 46 3 39 6/5/2017 7/13/2017 5.14%
SINOPEC CORP-H -0.66% (135) 4.07% 836 (0.07) 6/5/2017 7/13/2017
NG1 SINOPEC SHANG-H 4.15%  -0.37% 2,439 737% 3.96% 4,331 1.11 1 -1.53 1.72% 5.66% 57.00% 30 10 39 6/5/2017 7/25/2017 11.64%
Generic 1st 'HC' Future -4.52% (2,339) -3.40% (1,761) (0.65) 6/5/2017 7/25/2017
MT NA POSCO-SPON ADR 10.97% 6.53% 4,000 13.82% 9.88% 5,041 (0.04) 1 1.65 2.24% 5.52% 68.00% 41 11 24 6/27/2017 7/20/2017 9.58%
ISHARES MSCI SOU -4.44% (2,520) -3.94% (2,238) 1.27 6/27/2017 7/20/2017
.BASEPREC  KOBE STEEL LTD 6.93% 7.86% 2,945 14.93% 14.13% 6,340 (0.43) 1 1.00 2.22% 7.42% 62.00% 58 9 35 6/9/2017 7/28/2017 9.61%
Generic 1st 'NH' Future 0.93% 469 -0.80% (405) 0.97 6/9/2017 7/28/2017
SMH ISHARES MSCI SOU -1.27%  -1.75% (680) -1.82% -1.15% (974) (1.48) 1 0.96 1.12% 3.37% 67.00% 48 9 24 6/27/2017 7/7/2017 12.02%

SAMSUN-GDR -0.48% (255) 0.67% 357 (0.12) 6/27/2017 7/7/2017




multi-factor 1.72% 1.76%
Open
Name oneMsiLZ com'::':"z MTD onl:s(;:z Incep  Incep exp PnL exp Vol WinP nT exp HP Enter Date Exit Date 425,049 pair weights
pal%  d Palo D.PnL Dl PnL% D.PnL HP
2.08% 2.75% 760 2.03% 2.65% 742 511% 5.22% 86.00% 2 124 7/24/2017 43,237 10.17%
0.67% 336 0.63% 311 7/24/2017
0.75% 1.02% 150 0.55% 0.80% 110 4.56% 4.00% 90.00% 1 114 7/24/2017 22,837 5.37%
0.27% 70  0.25% 64 7/24/2017
0.17% 11.87% 83 0.01% 13.08% 4 464% 7.41% 7400% 3 85 7/21/2017 51,311 12.07%
11.70% 6,186 13.07% 6,103 7/21/2017
-2.99%  -2.44%  (547) -3.04% -2.54% (556) 3.69% 4.45% 82.00% 2 109 7/14/2017 21,823 5.13%
0.55% 139  0.50% 127 7/14/2017
-0.28% 0.02% (137) -0.33% -0.08% (162) 3.08% 3.41% 81.00% 3 107 7/20/2017 59,077 13.90%
0.30% 203 0.25% 168 7/20/2017
0.27% 0.74% 109 0.22% 0.65% 88 3.71% 3.33% 86.00% 3 517 7/6/2017 45,102 10.61%
0.47% 236 0.43% 211 7/6/2017
6.30% -3.56% 3,159 6.13% -2.98% 3,080 6.78% 5.74% 100.00% 3 9 15 7/7/2017 43,426 10.22%
-9.86% (3,616) -9.12% (3,674) 7/7/2017
0.18% 0.18% 44 0.13% 0.08% 32 140% 4.41% 67.00% 3 818 7/5/2017 24,242 5.70%
0.00% 0 -0.05% (12) 7/5/2017
599% -1.57% 1,095 597% -1.07% 1,093 0.47% 3.16% 58.00% 3 815 7/7/2017 21,008 4.94%
-7.56% (1,794) -7.05% (1,799) 7/7/2017
4.45% 345% 1,795 4.28% 3.14% 1,731 7.81% 7.21% 86.00% 2 912  7/13/2017 45,184 10.63%
-1.00% (499) -1.14% (578) 7/13/2017
2.72% -6.19% 679 2.56% -5.76% 639 3.24% 10.72% 71.00% 2 10 14 7/11/2017 24,257 5.71%
-8.91% (2,100) -8.32% (2,137) 7/11/2017
Close
M.TD M,TD Inc‘ep Incep Incep . exp ) ) .
Name Oneside Combine D.PhL Oneside Pnl% D.PnL Exp PnL exp Vol WinP nT HP HP O.E.D Exit Date pair weights
PnL% dPnL% PnL%
4.00% 7.44% 1,003 4.37% 530% 1,090 7.05% 9.33% 80.00% 1 1168  4/26/2017 7/14/2017 23,545 5.54%
3.44% 781  0.94% 205 4/26/2017 7/14/2017




Autocorrelatio -0.13% 0.81%
Open

MTD MTD MTD Incep Ince Ince| Ex| ex air

z_) Oneside Combine D.PhL OneSid Pnt D Pnf Exp PnL VoF: WinP nT p HP Enter Date Exit Date \’:Iei hts
Pl dPnL ePnlL : HP &

0.28 3.39% 1.50% 3,250 3.34% 1.44% 3,202 2.89% 1.56% 83.00% 6 7 6 7/24/2017 25.97%
(1.12) -1.89% (2,448) -1.90% (2,467) 7/24/2017
(0.26) 1.25% 0.67% 238  1.20% 0.60% 229 0.25% 0.37% 67.00% 3 6 3 7/28/2017 5.98%
(1.12) -0.58% (192) -0.60% (197) 7/28/2017
0.46 0.60%  -0.19% 451 0.60% -0.20% 451 4.26% 1.64% 73.00% 15 7 3 7/28/2017 20.66%
(1.12) -0.79% (825) -0.80% (837) 7/28/2017
(1.12) 0.58%  -1.62% 192 0.57% -1.68% 187 0.76% 0.46% 100.00% 3 11 3 7/28/2017 5.89%
0.16 -2.20% (403) -2.25% (412) 7/28/2017
Close

MTD MTD MTD Incep Ince| Ex ex air

z_) Oneside Combine D.PhL OneSid Pnt D.PnL Exp PnL Vopl WinP nT p HP Enter Date Exit Date \':lei hts
PiL  dPnL ePnL HP &

(0.59) 2.95%  -2.96% 736 2.79%  -3.15% 697 0.34% 0.29% 100.00% 3 28 18 7/7/2017 7/14/2017 5.61%
(0.94) -5.92% (1,404) -5.94% (1,409) 7/7/2017 7/14/2017
(1.02) 0.82% 0.82% 742 0.66% 0.64% 598 3.41% 1.90% 80.00% 5 6 21 7/3/2017 7/5/2017 22.43%
(0.94) 0.00% 0 -0.02% (21) 7/3/2017 7/5/2017
0.50 211%  -0.71% 589  9.46% 6.39% 2,465 0.86% 0.83% 100.00% 3 11 25 6/27/2017 7/13/2017  5.76%
(0.94) -2.82% (678) -3.07% (737) 6/27/2017 7/13/2017
(1.12) 0.34% 1.43% 108 -0.90% 2.46% (293) 0.26% 0.50% 67.00% 3 10 29 6/22/2017 7/12/2017  7.69%
(1.15) 1.09% 367 3.37% 1,158 6/22/2017 7/12/2017




7/31/2017 |mov_ab{mov_zd{5_zdis|1_zdis|sea_zdis|D_exit|L_zcor|L_corr |corr_entdcorr_exijexp_R |std nT exp_HP|WL

OEX Index 1.02| 2.78| 243| 017| 1.05] (L.00)] 2.22| 024| (0.70)] 0.80] 2.16%| 1.88% 4 8| 100

NKY Index 096 0.61| 0.40| 1.94 0.25 | (0.10)| (0.88)] (0.28)] (0.50)| 0.70| 2.78%| 2.75% 26 9| 0.93

HSI Index 0.76] 0.49] (0.89)] 053] (0.12)] 0.00| (0.13)] (0.11)] (0.90)] 0.90 | -0.13%| 2.94% 24 7| 0.47

HSCEI Index 0.85| (0.45)] (0.56)[ 0.01 0.88 | 0.30 | (0.87) (0.29) (2.00) 0.70 | 0.51%| 3.40% 30 7] 0.59

SHCSI100 Inde 1.40 098] 1.21| 1.92 1.11 | (0.50)| (0.39) (0.04) 0.20 0.90 | 1.71%| 5.67% 28 9 0.74

KOSPI2 Index 1.71] 359| 157 | 258 (0.59)| (1.00)] (2.14)[ (0.33)] (©.70)] 0.90| 2.39% 1 21| 1.00

TAMSCI Index 0.77] (0.37)] (0.03)| (0.38) 0.77 | 0.00 | (0.15) 0.08 (0.70) 0.80 | 0.35%]| 1.98% 32 8] 0.61

E100 Index 0.86 142 | 169 0.33 0.47 | 0.00 | (0.24) (0.36) (2.00) 0.90 | 2.01%| 2.40% 12 9] 0.88
gl_zd_enter gl_zd_exit gl_corr_ggl_corr_{gl_expHgl_std |gl_nT |gl_expHgl_WL|gl_avgR

OEX Index 0.60 (1.00) (0.80) 0.60 | 2.10%| 2.72% 18 11| 0.90| 1.37%

NKY Index 1.50 (0.10) (0.80) 0.60 | 3.80%| 2.07% 10 7] 1.00| 2.64%

HSI Index 1.30 (0.20) (0.20) 0.90 | 0.56%| 3.61% 19 8] 0.60] 0.34%

HSCEI Index (2.00) 0.10 (0.60) 0.40 | 0.76%| 3.15% 23 7] 0.65] 0.36%

SHCSI100 Index 0.50 (1.00) (0.20) 0.90 | 1.49%| 4.58% 32 10 0.72| 0.60%

KOSPI2 Index 0.40 (0.90) (0.60) 0.70 | 0.33%| 2.28% 38 8] 0.60] 0.05%

TAMSCI Index (1.80) 0.00 0.20 0.90 | 0.79%| 1.69% 13 8] 0.82] 0.55%

E100 Index 2.40 0.00 (1.00) 0.60 | 3.41%| 1.83% 6 7] 1.00] 2.86%




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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