incep mtd

Cointegration 0.69% 1.30%
. MTD
OneSide Exp Incep pADF . exp . . MTD . .
Open PnL PrL PrL T-2 T-1 TO TH PpADF TH Enter Date Exit Date HP Hp Beta RsqrnT nC \(ljv(l)r\]/\/ WiL MTD Px g:lt_a&de PrL pair weights

-4.84% 0.62% -3.26% -0.85-0.74 -1.89 2.20 0.13 0.10 3/8/2017 16 6 081041 2 31 30 50.00% 4248.80 -4.80% -3.21% 7.10%
1.58% 0.03 3/8/2017 0.94 207.50 1.58%
-1.09% 0.11% 0.52% -2.04 -2.78 -3.34 1.10 0.26 0.05 3/24/2017 5 9077019 5 25 60 64.58% 695.70 0.53% 0.89% 7.03%
1.61% 0.18 3/24/2017 0.92 1653.40 0.36%
-2.51% 0.51% -0.28% -0.94 -1.65 -0.83 1.60 0.36 0.05 3/24/2017 5 7 087053 4 34 30 64.10% 525 -1.09% -0.39% 7.12%
2.23% 0.07 3/24/2017 0.96 14.12 0.71%
-1.10% 2.22% -3.12% -2.18 -2.24 -1.05 2.20 0.35 0.20 3/29/2017 1 7090068 1 27 60 66.67% 1.76 -1.10% -0.88% 7.07%
-2.02% 0.00 3/29/2017 0.97 22.80 0.22%
-5.37% 0.38% -0.36% -0.84 -0.36 -0.80 1.20 0.05 0.10 3/7/2017 17 11 0.67 0.63 2 17 120 57.14% 6370.00 -4.58% 0.94% 7.15%
5.00% 0.13 3/7/2017 0.89 4321.70 5.52%
-1.98% 1.37% -12.75% -0.41 -0.35-0.72 2.60 0.38 0.10 2/9/2017 36 3018001 1 25 30 54.55% 9.09 1.52% -6.10% 6.33%

-10.77% 0.04 2/9/2017 0.73 6.69 -7.62%
-2.66% 2.25% 5.05% 0.01 -0.40 -0.40 1.50 0.32 0.05 3/2/2017 21 9 042081 3 29 60 76.00% 4.03 0.00% 6.47% 6.59%
7.71% 0.02 3/2/2017 0.81 4.13 6.47%
-1.19% 0.55% 1.99% -0.41-1.71-1.39 1.70 0.28 0.05 3/24/2017 5 6 061071 3 33 30 5862% 2927.70 -0.19% 1.93% 6.84%
3.18% 0.29 3/24/2017 0.87 4870.60 2.12%

Close OneSide ExpIncep 1, 11 70 TH paDFPAPF Enterpate ExitDate  HP S Beta RsqrnT nc ™ wiL  MTDPx 'c\JA:ESide MTD  hair weights
PnL PnL  PnL PARE “1h HP q dow oL pnL P 9
-6.07% 0.39% -2.27% -0.29 0.56 0.36 1.70 0.03 0.05 2/23/2017 3/16/2017 26 6 0.640.89 3 31 30 62.96% 411 -2.19% -2.76% 6.86%

3.80% 0.01 2/23/2017 3/16/2017 0.88 6.16 -0.57%
13.70% -0.73% 14.97% 0.08 0.01 0.27 3.90 0.20 0.05 3/1/2017 3/24/2017 21 5 0.170.85 0 34 30 75.00% 10.68 14.98% 15.70% 6.31%
1.27% 0.06 3/1/2017 3/24/2017 0.73 9.12 0.72%
-1.05% 1.14% -0.20% -1.49 -0.21 -0.14 2.40 0.59 0.20 3/24/2017 3/27/2017 5 12 1.080.90 2 23 60 60.00% 28.20 0.00% 0.00% 3.61%
0.86% 0.40 3/24/2017 3/27/2017 1.03 23.80 0.00%
0.34% 1.32% 3.06% -1.38 -1.48 0.10 1.40 0.18 0.20 2/22/2017  3/2/2017 26 17 0.94 0.74 4 20 120 68.57% 6.06 -1.49% 2.36% 7.21%
2.72% 0.39 2/22/2017  3/2/2017 0.98 5.11 3.84%
4.26% 0.36% 3.75% 1.43 1.28 3.06 1.20 0.17 0.10 2/27/2017 3/6/2017 23 6 0.56 0.83 4 32 30 47.06% 4270.60 1.47% 1.76% 6.59%
-0.51% 0.11 2/27/2017 3/6/2017 0.86 6466.00 0.29%
3.49% 0.02% 0.85% 1.95 1.47 0.35 1.90 0.06 0.10 2/10/2017 3/6/2017 35 7 0.78 090 4 30 30 64.86% 2777.30 3.23% 1.83% 7.05%
-2.64% 0.20 2/10/2017 3/6/2017 0.93 2129.30 -1.40%
17.33% 0.90% 252% 1.71 1.39 0.58 1.70 0.36 0.05 12/30/2016 3/7/2017 65 11 0.88 090 2 26 60 60.00% 6.06 -2.81% 1.43% 7.13%

-14.81% 0.19 12/30/2016  3/7/2017 0.96 4.31 4.24%




Autocor 0.25% 0.30%
Open
MTD MTD MTD Incep Ince Ince| Ex| ex air
z_v Name Oneside Combine D.PhL OneSid Pnt D Pnf Exp PnL VoF: WinP nT p HP Enter Date Exit Date \’:Iei hts
PnL  dPaL ePnl : HP &
0.05 -4.06%  -3.10% ###HH# -4.06%  -3.11% (2,180) 0.17% 0.50% 75.00% 4 39 6 3/23/2017 25.24%
(1.02) 0.96% 240  0.95% 237 3/23/2017
(0.34) -1.55%  -1.46% (310) -1.60%  -1.52% (320) 0.79% 0.83% 100.00% 3 8 6 3/22/2017 16.32%
(0.90) 0.10% 30  0.08% 25 3/22/2017
0.33 0.00% 0.00% 0 -0.05% -0.07% (12) 0.17% 0.50% 86.00% 7 18 1 3/30/2017 17.60%
(0.90) 0.00% 0 -0.02% (5) 3/30/2017
Close
MTD MTD MTD Incep Ince| Ex ex air
z_v Name Oneside Combine D.PhL OneSid Pnt D.PnL Exp PnL Vopl WinP nT p HP Enter Date Exit Date \':lei hts
PiL dPnL ePnlL HP &
3.58% 2.97% 2,009 8.33% 5.85% 4,474 0.93% 2.58% 100.00% 3 42 43 1/30/2017 3/13/2017 26.51%
-0.61% (180) -2.48% (719) 1/30/2017 3/13/2017
4.02% 2.83% 834 0.98% 0.34% 209 0.06% 1.83% 67.00% 3 15 30 2/17/2017 3/27/2017 14.33%
-1.19% (276) -0.64% (149) 2/17/2017 3/27/2017




Single_Factol 3.56% 3.71%
Open
MTD Incep .
Factor Name Combine DN:;?_ Oneside Il':]:li/po I‘)n;:’z exp PnL (.\!IX:I WinP nT e;(z HP Enter Date  Exit Date \r:vaelirghts
dPnl% Pnl%
-3.62% (2,640) -6.01% -3.50% (2,330) 2.47% 7.23% 76.00% 21 12 27 2/20/2017 17.48%
1,553 2.51% 1,220 2/20/2017
7.98% (111) -0.38% 7.65% (189) 3.19% 7.62% 79.00% 19 13 21 2/28/2017 20.24%
4,214  8.03% 4,127 2/28/2017
14.44% 6,669 15.04% 16.40% 7,023 1.69% 6.05% 60.00% 50 10 25 2/23/2017 17.29%
77  1.36% 673 2/23/2017
0.00% 0 -0.16% -0.32% (69) 1.86% 5.26% 63.00% 32 110 3/30/2017 18.10%
0 -0.16% (79) 3/30/2017
0.64% (334) -0.95% 0.33% (401) 0.86% 2.55% 63.00% 35 61 3/28/2017 17.84%
714 1.28% 635 3/28/2017
Close
MTD Incep | | .
Factor Name Combine D.PhL Oneside :r::li/po Dn;?\?. Exp PnL e\z/x; WinP nT e:z HP Enter Date  Exit Date \I:Zirghts
dPnl% PnL% )
-0.33% (83) -0.49% -0.65% (123) 1.20% 4.74% 64.00% 22 6 21 2/28/2017 3/15/2017 9.04%
0 -0.16% (34) 2/28/2017 3/15/2017




multi-factor 0.02% 1.40%
Open
Name ccml\:i.:;z MTD onl:s(;:z Incep  Incep exp PnL exp Vol WinP nT exp HP Enter Date Exit Date pair weights
d Plo D.PnL Dl PnL% D.PnL HP
-7.02% (1,682) -6.54% -6.40% (1,147) 3.52% 4.82% 80.00% 3 638 2/8/2017 6.26%
591 0.13% 34 2/8/2017
-13.45% 45  1.66% #HiHHiH# 832  3.05% 2.05% 95.00% 4 737 2/9/2017 12.84%
(5,076) -11.74% (4,996) 2/9/2017
5.51% (1,162) -1.19% 8.10% (600) 2.21% 1.53% 93.00% 3 637  2/9/2017 13.21%
3,114  9.29% 3,418 2/9/2017
3.84% 885  1.92% 3.55% 818 5.55% 7.15% 79.00% 3 87  3/23/2017 13.51%
876  1.62% 797 3/23/2017
0.00% 0 -0.02% -0.03% (4) 1.94% 2.39% 85.00% 2 80 3/31/2017 6.85%
0 -0.01% (3) 3/31/2017
0.63% 576  1.86% 0.59% 562 2.07% 4.36% 63.00% 3 912 3/16/2017 8.00%
(312) -1.27% (315) 3/16/2017
4.50% 940 2.59% 4.21% 886  6.24% 5.65% 83.00% 2 57  3/23/2017 12.30%
876  1.62% 797 3/23/2017
6.37% 1,082 5.16% 6.05% 1,050 4.35% 5.22% 80.00% 2 104  3/27/2017 6.60%
259  0.90% 220 3/27/2017
Close
M_TD Inc‘ep Incep Incep . exp . . .
Name Combine Oneside Exp PnL exp Vol WinP nT HP O.E.D Exit Date pair weights
d Pnl% D.PnL PrL% PnL% D.PnL HP
-0.47% 90 1.45% 0.02% 445 1.92% 3.44% 75.00% 3 924 2/27/2017 3/30/2017 7.82%
(175) -1.43% (329) 2/27/2017 3/30/2017
-0.05% 376 -0.13% -0.66% (32) 1.40% 2.78% 70.00% 4 829 2/21/2017 3/28/2017 6.96%
(378) -0.53% (125) 2/21/2017 3/28/2017
-0.73%  (153) 15.57% 11.08% 2,009 4.77% 12.52% 67.00% 1 739  2/6/2017 3/31/2017 5.65%
77  -4.49% (1,210) 2/6/2017 3/31/2017




OEX Index(S&P 100 INDEX)

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

SHCSI100 Index(CSI 100 Index - Shanghai)

3373 I A
L 3.18
23323 , Pyl 310 A oo
3273 /‘\ { \%%ﬁ% b 210 2.18 ’
e | \ | \ .
R W I . "
s A A e N AV A A A
— Fo. . A A . i e— L S e e At
SeRWAm WA N B V= AW ¥ 1 o d , , , , |
ors L [\)\//\v,_/,’ | S /\V/\ JAWN AVJ 6/27) 7 0]’6 3 2V201s \9/&7/20\5 10/#‘7/%1 7/20 2,27/2M /2}/2&7 2/2% 017 4
o /"\J - 7 \ r VV\ / \'ed \IJ\, J  (0.90) (0.82) H \ l /—V/\A .v
V. \ I\
2923 (1.90) (1.82) + } A 'w"v £ (0.26)
6/27/2016 7/27/2016  8/27/2016  9/27/2016 10/27/2016 11/27/2016 12/27/2016 1/27/2017  2/27/2017 3/27/2017
(2.82) (1.26)
—— SHCSI100 Index ® gl_ShortEntry O gl_LongEntry © gl_ExitPoint Z_corr 2_volume
KOSPI2 Index(KOSP1200 INDEX) KOSPI2 Index(KOSP1200 INDEX)
284 n /—\f\/\ 270 A /\ b 312
279 , \ /J | 270 237
274 . I \ A n F 212
2o | A ETANEAV ) G AP \
A4 v
I M g s w\v/\ [l A ben 037 lw\“ml\ AN J}\\/\\ V\l l”lv I |\n([l\u||llm\l \ -
ST ' : 7 : :
259 Mﬂ \X\"A‘—/IA\\)\/I{\\ \\Wf\‘) ‘\/\ / V/\"/ \AV/ \k}/\l \\ (0:30) (0812 ) 1obs 10/11/Pe16 A 11/2016] 1/2 11 'o 3 [ 012
e TN TS jf R A !
249 N v\\’\/\/ (2:30) (1.63) i ] v H v "V - (0:88)
8/11/2016 9/11/2016  10/11/2016  11/11/2016  12/11/2016 1/11/2017 2/11/2017  3/11/2017 \l u V W V
(2.63) (1.88)
——KOSPI2 Index @ gl_ShortEntry O gl_LongEntry o gl_ExitPoint Z_corr 2_volume
TAMSCI Index(MSCI TAIWAN) TAMSCI Index(MSCI TAIWAN)
362 A N 3.10 305 A\
. b 356
. i AR b - A M
ava e N | (. \ )| N
o VI NEATN DS vV | J
332 & [ M A2 010 0.05 | ya N A ) 056
Y AN LA TN R PR B g e KBy oy e e g e
0.95 L
AR VAV \/ s I L\ LAV AL v o
312 (1.90) (1.95) Y v LI | V (1.44)
6/27/2016  7/27/2016 ~ 8/27/2016  9/27/2016 10/27/2016 11/27/2016 12/27/2016 1/27/2017  2/27/2017 3/27/2017 V V
(2.95) (2.44)
—— TAMSCI Index ® gl_ShortEntry O gl_LongEntry © gl_ExitPoint Z_corr 2_volume
E100 Index(FTSE EUROTOP 100 INDEX) E100 Index(FTSE EUROTOP 100 INDEX)
2928 v\/’» 4.70 l 368
PN /,\J\_/'\/J 0 2.44
2828 ~J [ = \ b 268
/J/dw w t 270 1.44 N
b 168
] S I N LI A AR
s | ~ A oo LN A O =1 T P71 Y A W N Y| L oss
7 17
/W [ \\ /\M/\FI\ [ (030) (056 W - 032)
2528 V
- v N l\/ \V\I (1.30) (1.56) VIVV\\‘ ¥ L (132)
2428 : , : : : Y , . — (2.30) P L{\l
6/27/2016  7/27/2016  8/27/2016  9/27/2016 10/27/2016 11/27/2016 12/27/2016 1/27/2017  2/27/2017 3/27/2017 (2.56) (232)
——FE100Index @ gl_ShortEntry O gl_LongEntry ¢ gl_ExitPoint A ShortEntry A LongEntry H ExitPoint Z_fRet Z_corr z_volume




3/31/2017 |[mov_abjmov_zdi5_zdis|1_zdis|sea_zdis|D_exit|L_zcor{L_corr corr_entdcorr_exi exp_R [std nT exp_HP|WL

OEX Index 0.62| (0.64)| (0.79)] (1.18) (0.66)| 0.60 | (1.50) (0.31) (0.50) 0.50 | -0.14%| 2.02% 32 9 0.50

NKY Index 0.77] (0.73)| (0.35)( (0.50) (0.14)] 0.20 | 0.68 0.05 (1.00) 0.50 | 0.16%| 2.33% 19 101 0.58

HSI Index 0.70| (0.86)| 0.19 | (0.57) 0.63 | 0.90 | (0.72) (0.05) (0.80) 0.90 | 0.38%| 3.81% 24 111 0.42

HSCEI Index 0.81| (0.72)| (0.95)| (0.46) 1.85| 0.10 | (0.10) (0.01) (1.00) 0.40 | 0.85%| 3.49% 21 7| 0.57

SHCSI100 Inde 1.04 0.68 | (0.08)| 0.73 (0.32)| (0.60)| o0.00 (0.04) (0.20) 0.60 | 1.20%| 4.71% 29 9] 0.52

KOSPI2 Index 1.17] (1.67)| (1.78)] (1.18) (0.01)] 0.00 | 1.40 0.35 (0.80) 0.90 | 1.30%| 1.81% 11 8| 0.73

TAMSCI Index 0.89 0.54 | (0.16)| (0.41) 0.46 | (1.00)| 1.01 0.24 (0.40) 0.50 | 1.26%| 2.59% 25 10| 0.72

E100 Index 0.71] (1.19)| (1.38)] (0.19) (0.89)] 0.00 | (1.13) (0.08) (1.00) 0.90 | 1.33%| 2.41% 15 101 0.67
gl_zd_enter gl_zd_exit gl_corr_dgl_corr_ gl_expRgl_std [gl_nT |gl_expHgl_WL|gl_avgR

OEX Index (1.80) 0.60 (0.90) 0.50 | 0.95%| 1.81% 8 9 0.63] 0.27%

NKY Index (1.50) 0.60 (0.50) 0.50 | 0.82%| 2.78% 12 101 0.67| 0.49%

HSI Index (0.40) 0.90 (0.80) 090 | 0.47%| 3.87% 29 12| 0.48| 0.02%

HSCEI Index (1.00) 0.10 (0.40) 0.40 | 0.74%| 3.32% 23 8| 0.61] 0.37%

SHCSI100 Index 1.40 (0.50) 0.20 0.60 | 1.99%| 6.22% 23 9] 0.61] 0.52%

KOSPI2 Index (1.90) 0.10 (1.00) 0.50 | 1.94%| 1.57% 7 6 0.86] 1.32%

TAMSCI Index 2.20 (1.00) (0.10) 0.60 | 2.88%| 2.06% 11 12] 0.91| 2.24%

E100 Index (1.60) 0.00 (0.30) 0.90 | 1.45%| 2.29% 15 10 0.67| 0.96%
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