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GL /12

A
2008:08-27 5| 28080528,
201" 1.07
-10dd}-8dd -66 216 11,16 -11,16 271 201 1.86
-10dd}-7dd -81 3.2 11.88 11,88 7.73 445" 2,15 2,05 1,
-10dd|-6dd 8 3.13 11,42 1142 16.4 #5824 -1.58 4,1
-10dd|-5dd 2.27 2.58 8.4 8.4 15.28| 7 7.4 -81 6.54
-10dd}-4dd - 4,32 223 . 1LE 178 - 1636 -5.82 -1.66 7.37
-10dd}-3dd 469 3.76 13,25 13.25| 1698 6,32 31 7.37
-10dd}-2dd 4,47 2.58 6.12 612 1899 676 42 7.28
-10dd}-1dd 4% 2.01 639 639 11,98 249 -.98 4.56
-10ddjoD 527 2,92 8747, 877 8.11 -5 1,26 3.98
. |-odd1dd 6.52 27 658 6.58 7.31 -2.69 -43 6.39
rm
7ed]ged B -3.22 -4,46 -7.35 -4,74 -1.27
7ed|oed -1.67 <131 3.78] 533 742 5,48 54 -3.86
7ed|10ed 1,747 -2.54| 9,74 8,37 132 .87 54 5,07
8ed]oed 141 T 275 7.22 -91 -08 -78 54 -2.63
" |eedji0ed | 7 <1.48 -3.96 13.38 -4,1 6.51 2,24 54 -3.85
9ed|10ed | -07. -1.25 5.74 322 6.59 -1.48 ' -1.26

//“f Table {partial); For LONG strategy, actual returns (%), ie. Buy and Sell for all Trading Pair, inclusive of dividend where applicable
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GL/01

3% 6 28] 7008-02:25
-10dd}-2dd 111 380 202 3.99 3.99 257 172 204 -1.07 2.
-10dd]-8dd .86 2.2 -2.87 12,55 12.55 -2.65 . 372f 7 204 -1,84 2.1
-10dd}-7dd 81 3.3 4,94 -10.63 -10.63 218 4,641 2,191 2.02 -1.4
-10dd]-5dd -8 3.23 5,42 -10.26 -10,26 -141] 574 159 -3.95 -4
-10dd]-5dd 223 2,64 6.14 7.76 7.76 1327} 7.98 .8 -6.24 -1
-10dd]-4dd 4,15 , 227 746 -10.55 -10.55 14,07 6.17 168 -6.88 -3
-10dd|-3dd . 4,49 .39 5.92 -11.71 -14.53 6.73 -32 -6.88 2

* |-1dd}-2dd 429 . 2.64 £.06 -5.78 -15.97 7.24| -43 -6.8 -1.4
-10dd|-1dd -4,55 -1.98 271 602 -10.71 2.54 98 -4,37 -1
-10dd|DD --5,02} -2,84 -10.93] -8.07{ 7.51 49 127 -3,83 -9
-10dd]1dd .13 -28 1267 %618 7.88 2,75 43 6.02 2.5

/ 1011
Zed|8ed 1467 3.31 4,65 7.93 4,96 1.28 1
Zed|9ed 132 -3.65 561 8 579 -.54 4,01 1
Zed}10ed 28 -8.8% 9,12 132 7.36 -.54 5.33 .4
Bed{oed 2.81 , -6.75 .91 07 78 -54 269 -9
|Bedf10ed 4,11 4,67 -11.81 4,26 6,12 2.28 -54 4 :
|gedi10ed 1,25 2.26° -5.44 3.31 .19 1.49 ~01 1,26 F

Table{partial): For SHORT strategy, actual returns (%), ie. Short and Cover for all Trading Pair, inclusive of dividend payment where applicable
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FIG. 2
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206

207 - Compute historical returns for; Long trading strateéyfor Compute historical refurns for a Short trading strategy for \
all Trading Pairs on every historical Ex-dividend Date all Trading Pairs on every historical Ex-dividend Date 210
Compute buy/sell price difference and actual trading Compute short/cover price difference and actual frading —~
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ST/L

FIG. 7

700
710

1-9dd 4 1.07 2
-10dd}-8dd -66 2,16 2.95 -11,16 -11.16 271 3.6 2,01 1.86 2
-10dd}-7dd -81 3.2 5.19 11,88 11,88 7.73 -4,45 -2.15 2.05 1.4
-10dd}-6dd 8 3.13 5.72 11.42 11.42 16.4 -5.44 -1.58 4.1 K
~10dd}-5dd 2.27 -2.58 6.53 8.4 8.4 1529 7.4 -81 8.54 1.7
-10dd}-4dd 4,32 2,23 8.05 11.79 1L.79 16,36 -5.82 -1.66 7.37 K
-10dd}-3dd 4,66 3,76 7.43 13.25 13.25 16,99 £.32 31 7.37 2.4
-10dd}-2dd 4,47 -2.58 6,44 6,12 6.12 18.99 .76 42 7.28 1.4
-10dd}-1dd 4,76 2,01 10,74 6.39 6.39 11.98 2,48 -58 4,56 1
-10dd1DD 5,27 2.92 12,26 8.77 8.77 8.11 -5 1,26 3.98 4
-10dd]1dd 6,52 27 14,5 6.58 6.58 -7.31 269 -3 6,39 -2.9

: / 711

ZediBed -27 1,47 1.83 3,22 4,46 -7.35 4,74 -1.27 -1
ZediSed -1.67 -1.31 -52 3.78 -5.33 -7.42 -5,48 54 -3,86 -1
7ed}10ed -1.74 -2.54 272 9,74 .37 -1.32 £.87 54 .07 iy
Sediged ~1.41 -2.75 231 7.22 -91 -08 - 78 .54 -2.63 K
8ed] 10ed -1.48 -3.96 4,47 13,38 4,1 8.51 -2.24 54 -3.85 r:
Sed|10ed -07 -1.25 2.22 5,74 3,22 6.59 -1,48 -1.26 -,

Table (partial): For LONG strategy, actual returns (%), ie. Buy and Sell for all Trading Pairs, inclusive of dividend where applicable




ST/01

~10dd}-0dd

111 .34 2,02 348 3.93 “2.57 172 2.04 ~1.07 2.4
~10dd}-8dd .66 2.2 -2.87 12,55 12.55 2,65 372 204 -1.34 2.7
~10dd}-7dd 81 3.3 494 -10.63 ~10,63 7,18 4,64 2,18 -2.02 -1,
-10dd}-6dd -8 3.23 5,42 ~10.26 ~10.26 ~14.1 5.74 1.59 ~3,95 -3
-10dd}-5dd 2,23 2.6% -6, 14 “7.76 ~7.76 ~13.27 7.98 5 6.24 1.2
~10dd}-4dd 4,15 227 7,46 -10.55 10,58 -14.07 6,17 1.68 6,88 .
-10dd}-3dd 4,45 3.9 6,92 “11.71 -11,71 -14,53 6.73 ~32 6,88 2
-10ddi-2dd -4,29 2.64 6,06 -5.78 ~5.78 ~15.97 7.24 43 6.8 1.4
-10dd}-1dd 4,55 -1.98 8,71 602 -6.02 ~10.71 2.54 98 4,37 -1.7
-104dI0D -5,02 2,84 -10.93 807 8.07 -7.5% 48 1.27 -3.83 -
-10dd}1dd -6.13 - 28 12,67 6,18 -6.18 7,88 2.76 ,43 6,02 2.9

/ 1011

Zedi8ed 26 ~1.45 -1.8 3.31 4,65 7.93 4,96 1.28 1
Zediged 168 1.32 .51} -3.65 561 8 579 - 54 4.01
7ed]10ed 1.76 25 278 -8.89 9,12 1.32 7.36 -.54. 5,33 4
SedSed 142 281 2,35 6,75 .81 07 75 -.54 2.89 -9
Bediited 1.499 4,11 4.67 -11.81 4,26 6,12 2.28 ~,54 4 -
YeditDed 06 1.25 2.26 -5.44 3.31 6,18 148 01 1,26 3

Table (partial): For SHORT strategy, actual returns {%), ie. Short and Cover for all Trading Pairs, inclusive of dividend payment where applicable




