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FIG. 7
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Table {partial): For LONG stiategy, actual returns lo/ol,ie. Buy and Sellfor allTrading Pair, lnclusive of dlvidend where appllcable
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T.blr"{'ðãí;;): For SHORT strategy, actual returns (%), ie. Short and Cover for all Trading Palr, lnclusive of dividend payment where applicable
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Compute historical æk¡msfora Long hading strategyfor
all Trading Paírc on every historical Et{ividend Date

Compule buy/sell price diftrence and actual bading
dates and giceforallTrading Pairs

LoadingÐah into Syslem
{Sbck Dda I Finacid Hal0ørfgwatron D#)

Compute various desuiptive statis{ics and performance
meast¡emenbforeach TradingPaîr based on Long Shategy

Compule Mapping betvreen
Trading Date & Tnding Day

Compute a visualizafion of fhe average refums for bo{h Long and Short strategíes and its coresponding Trading Pair in a graphicalfonnat

Compute a listof Trading Pairs and its conesponding average refumsfor both Long and Short shategies

Compute a summary of both Long and Short hading signafs

Compub historical retr¡ms for a Short bading strategy for
all Trading Pain on every histøical Exdivídend Date

Compute shortlcoverprice differenceand acftral tradîng
dates and pdce for all Trading Pairs

Cornpuie various desaiptive staäs{ics and performance
measurenænls fur each Trading Pair based on Short Shategy
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Table (partial): For LONG strategy, actual returns (%),ie. Buy and Sell forall Trading Pairs, inclusive of dividend where applicable
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Table (partial): For SHORT strategy, actual returns (%), ie. Short and Cover for all Trading Pairs, inclusive of dividend payment where applicable
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