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Diversification benefit : 500 path samples
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Detailed pair statistics : 43-91 of 91

vol

vol dd
of
M MM u max cor Of. Of. pair
. Lls lop [bp | M |MM Iy | Gqv | L | Pair | pair —
pair risk | risk . Vs — — beta
# | # |G N bp bp risk days vol
1w | 16 | e bos S sum | sum of
100 leg of of
vols | dd's beta
hedge
91 MC89 1 1 39 18 -1 -2 -3 62.6 20.3 077 109 075 1
90 MC79 1 3 193 3 8 23 4 4 723 037 038 0.79 1.04
89 MCh3 3 0 106 106 26 25 25 56.5 0 1 1 0 0
88 MC149 1 1 60 0 3 -1 4 0.8 69.1 053 069 155 1.06
87 MC148 1 1 41 4 -6 -2 -15 1.1 7.1 0.78 0.61 0.22 1.03
86 MCl46 2 1 119 -2 -9 -9 -8 0.8 29 0.6 069 025 1.36
85 MC145 1 2 112 -9 9 7 8 1.5 249 062 062 031 1.16
84 MC143 1 1 89 7 -6 7 -7 0.7 169 08 086 073 1
83 MC142 1 2 92 11 7 3 8 0.5 68.3 058 047 184 1.09
82 MC140 1 1 34 7 -1 1 -3 0.8 40.2 0.67 0.6 111 1
81 MC138 1 1 210 7 30 27 14 06 51.8 0.62 0.62 1.3 1.01
80 MC133 1 4 227 b 5 7 2 0.3 53.6 053 079 092 1
79 MC132 2 1 73 14 -b -1 -7 13 19 0.69 0.7 0.4 1.04
78 MC130 2 2 106 20 2 11 2 4.2 229 079 072 101 1
77 MC129 3 4 326 53 75 25 23 05 774 051 054 181 1.14
76 MC127 2 1 148 -2 25 10 17 0.9 70 041 078 093 1
7% MC122 2 3 181 41 17 14 9 118.5 775 036 052 101 1
74 MCl14 1 1 29 6 -4 -2 -13 8.7 -04 071 125 O 1.33
73 MC110 1 4 248 20 22 93 9 0.8 20.7 078 075 083 1
72 JR5 1 2 127 31 -24 -29 -19 05 61.2 049 084 038 1.62
71 JR32 1 2 222 20 41 56 18 0.5 65.3 048 055 1.14 1.01
70 JR31 1 1 124 83 58 70 46 0.1 76.6 074 076 425 1.35
69 JR30 1 1 212 -10 36 57 17 0.2 73.8 043 066 123 1.02
68 JR29 1 2 155 23 42 66 27 0.2 63 053 0.66 126 1.01
67 JR28 1 2 140 4 25 29 18 05 69.7 052 069 152 1.05
66 JR22 2 2 240 -29 19 24 8 0.7 61.2 047 042 086 1.01
65 JR18 1 1 123 20 -19 -24 -15 3.2 139 066 151 0.12 1.42
64 JR17 1 2 136 7 23 22 17 0.2 83.7 045 033 179 121
63 JR16 1 1 53 1 1 3 2 0.2 714 04 063 098 1
62 JR15 1 1 173 11 84 106 49 104 341 078 0387 153 1.01
61 JR14 2 3 323 49 27 33 8 0.4 669 047 075 113 1.01
60 JRI13 2 1 194 37 64 97 33 02 76 058 0.69 228 1.2
59 JRI10 2 3 440 -36 145 213 33 04 50 0.62 0.8 124 1.01
58 1IB113 1 1 247 -1 -3 70 -1 10.2 89.8 0.23 022 095 1.01
57 GJ9 1 1 243 -1 -6 31 -2 4.1 40.2 056 0.64 053 1.07
56 GJ7 1 3 312 -14 22 48 7 35 409 058 098 0.68 1.02
55 GJ4 1 2 360 10 24 63 7 0.2 524 055 053 098 1
54 GJ22 1 2 311 6 25 34 8 0.8 49.8 052 057 067 1.04
53 GJ19 1 1 212 104 104 179 49 16 21.8 0.89 0.82 208 1.01
52 GJ18 1 1 304 -13 -4 6 -1 0.6 495 052 122 0.7 1.03
51 GJ17 1 2 254 16 35 24 14 32 654 048 086 1.1 1
50 GJ16 1 0 23 23 9 3 41 0.2 0 1 1 0 0
49 GJ15 1 1 98 -29 -12 -3 -13 1.6 447 053 146 037 132
48 GJ13 1 1 326 -10 21 28 6 0.5 61.6 048 084 095 1
47 DHe61 1 2 21 3 0 -1 2 0.1 243 069 086 055 1.02
46 DH59 2 2 188 35 22 23 12 0.1 569 059 06 134 1.02
45 DH58 1 4 193 2 12 28 6 0.4 66.5 049 089 1.2 1.01
44 DH56 1 4 164 -6 10 3 6 0.1 933 023 03 125 1.13
43 DH52 2 4 336 -9 57 71 17 5 787 034 08 098 1




Detailed pair statistics : 1-42 of 91

vol

vol dd
of
M MM U max cor Of. Of. pair
. Lls |op [bp | M |MM Py | oy | L | Pair | pair —
pair risk | risk . vs — — beta
# | # |G N bp bp risk days vol
15 | 105 | bos S sum | sum of
100 leg | of of
. beta
vols | dd's hedge
42 DH51 2 4 229 -1 -8 1 -3 0.3 818 03 078 0.78 1.08
41 DH48 1 2 110 10 -3 5 -3 1.3 45 054 064 0.63 1.04
40 DH42 1 1 93 -4 11 5 12 04 696 045 049 114 1.01
39 DH38 1 2 204 -5 -2 14 -1 1.4 63.3 0.44 046 038 1.02
38 DH32 1 1 45 11 -3 3 -7 34 173 073 0.92 044 1.02
37 DHie 1 1 54 -5 -2 0 -4 1 478 054 094 0.7 1.03
36 AC99 1 1 47 13 13 9 27 23 525 0,57 049 107 1
35 AC98 1 1 143 -6 -1 15 -1 1.1 65.2 0.43 0.74 052 1.28
34 AC96 1 2 144 29 16 14 11 05 619 051 071 115 1.01
33 AC9% 1 2 153 23 9 20 6 0.6 57.9 059 085 139 1.02
32 AC9%4 1 1 75 8 14 2 18 2.2 706 056 058 185 1.1
31 AC71 1 1 51 -1 2 5 3 0.2 425 063 077 096 1
30 ACe7 1 1 127 0 7 11 5 1.4 90.3 0.22 032 0.89 1.03
29 ACh57 1 2 178 -21 -8 5 -5 3.7 85.7 0.27 0.85 0.76 1.14
28 AC53 1 1 205 -2 -2 4 -1 0.2 973 0.12 0.18 091 1.08
27 AC109 0 2 100 -100 -31 -12 -31 O 0 1 296 0 0
26 AC108 1 1 98 20 0 6 0 0.1 59.6 058 0.85 1.42 1.02
25 AC107 1 1 57 0 -2 8 -3 0.4 452 053 1.04 041 1.25
24 AC106 1 2 151 5 1 13 1 0.1 466 053 074 059 1.07
23 AC105 1 1 113 0 3 5 3 0.1 86.7 026 06 0.9 1.02
22 AC104 1 1 70 15 8 2 11 0 81 046 064 173 1.16
21 AC103 1 2 61 -6 10 3 16 0.4 56.5 0.5 0.83 084 1.01
20 AC102 1 1 75 1 -3 6 -4 0.1 379 066 101 096 1
19 AC101 1 1 75 -1 -1 2 -2 0.4 549 0.48 049 05 1.2
18 ACi00 1 1 67 10 -6 3 -9 0.1 495 055 073 086 1
17 ABC9 1 4 137 1 20 19 14 25 64.7 048 081 107 1
16 ABC8 1 1 160 -2 -10 -2 -6 0.8 53.1 0.49 053 0.67 1.05
15 ABC7 1 3 102 -8 7 8 7 0.1 527 05 0.84 0.72 1.03
14 ABC6 2 3 186 -2 -2 4 -1 1.3 554 0.49 0.64 0.75 1.02
13 ABCS 2 3 181 -1 -10 10 -5 3.3 679 04 052 0.7 1.07
12 ABC36 1 3 152 -10 -6 3 -4 0.1 61.8 045 1.04 079 1.02
11 ABC35 1 2 171 11 22 9 13 0.2 81.1 037 031 128 1.04
10 ABC34 2 2 146 1 41 85 28 0.6 32 0.7 099 09 1
9 ABC33 1 1 102 8 9 11 9 0.5 453 063 095 109 1
8 ABC32 2 3 109 14 -7 1 -7 19.7 30 059 118 031 1.23
7 ABC29 1 2 167 -8 6 12 4 0.7 83 031 059 105 1
6 ABC28 1 1 29 11 -2 -1 -5 13.1 96 077 087 029 1.03
5 ABC27 1 1 143 15 14 9 10 04 79.6 044 069 153 1.1
4 ABC24 1 3 111 6 30 14 271 0.7 68.1 0.48 0.45 124 1.02
3 ABC23 2 2 115 -11 -12 -2 -10 0.1 69.8 039 093 0.66 1.12
2 ABCl11 1 2 153 5 -13 12 -8 0.2 25,7 062 084 035 1.11
1 ABC1 1 2 164 -5 4 6 2 0.4 67.2 042 051 089 1.01




Increasing marginal contribution to DUKE risk——

DUKE: marginal risk contribution vs liquidity, ‘close-up’ view

JR31 JR13 JR10 MC129 GJ19 DH52 JR15
VX VWYVAX xAVAAY X xAhs | | VWX xyWAVAXxyyAAYxahs | | wwrxAvewAr iywAvyxcwws || wAXxxywAAX xAvAVYExAvX L IVYYYY X XAMAYY LAY FIAVYYAX AVAYYXxAAL | |y rAyAvArAvALYx XA
v0.1 r57.8 gl24 v0.2 r63.7 gl94 v0.4 rl44.6 g440 v0.5 r74.8 g326 vl.6 rl03.6 g212 V5 r57.3 g336 v10.4 r84.3 gl73
RSVm:49 RVim:47 R2u:55 | |FVsm:46 F)im:42 RVou:44 | |FVsm:4T RVim:42 R5u:26 | |RVom:58 F/im:58 5/2w:35 ||R%Vsm:55 RVim:52 R5)5u:35 | |RVam:46 RVim:45 RV2u:42 | [RSV5m:50 RVim:52 RS/2.:65
12m:23 6m:23 1m:65 [[12m:15 6m:15 1m:22 |[12m:126m:0 1m:0 12m:87 6m:87 1m:0 12m:84 6m:68 1m:0 12m:16 6m:8  1m:16 ||{12m:52 6m:68 1m:90
A=A A= T | [ [ s [N A [N [ [
UBSG SAB-SAN BIRG-RBS LSE-NXG-RBS 'WAF LBK-SAB LBK
BAER SX5E HSBA-MCX-UKX F3BANK-LLOY-x NDX BBVA-BKT-CABx SX5E

JR30 JR29 JR14 JR32 MC138 ABC34 ABC24 GJ17
VYOYYYYAX xAYYAY I AAs | | vAXxyyAVAXxAvAAYIxAYE | | yAXxAyAAXTAVYYYXxAAX VX XVYAMAK XAVAAAX XA 1 xYPAAX xPAMAYX KAV | | WX xwAVAAL xyyYAAL 1AM 1 1AVAVA X XVAVYYE KWK | | WX xvwAvAL sAvAYYE KAAx
v0.2 r359 g212 v0.2 r4l5 gl55 v0.4 1274 g323 v0.5 r40.9 g222 v0.6  r29.7 g210 v0.6 r4l.2 gla6 v0.7 30 glll v3.2 r34.8 g254
RSVam:46 RVim:40 RVow:40 | [RVsm:46 R5/im:43 Rou:53 | |RVsm:45 RVim:43 RV2u:42 ||RVsm:47 FVim:45 RVou:46 | |RVsm:57 RVim:58 R92u:56 ||RVsm:48 RVim:50 *5/2u:55 | |*Vsm:52 F/im:54 FV2u:51 ||RVsm:42 RVim:38 RSVaw:52
12m:4 6m:6  1m:14 [[12m:18 6m:18 1m:46 ||12m:3 6m:5 1m:14 12m:21 6m:21  1m:60 [[12m:95 6m:90 1m:67 ||12m:30 6m:26 1m:40 |[12m:90 6m:80 1m:63 |[[12m:12 6m:12 1m:37
= I = P [ | [ A [ ] N S
ACA CBK DANSKE-NDA ABN AHT CGG-SUBC BIRG MF
SX5E AGN-MUV2 AGS-SHBA-SX5x HSBA-KBC UKX EQNR-LUPE ISP-LLOY-SX7x CAC-ITRK

GJ4 JR17 ABC35 JR28 GJ22 MC110 mc127 GJ7

HAVAYYA VALY X AYE | | WAL AYYAAx AVAYYXxAYE | | WAXKrywwALtAAAYAXxAAX || WAXX(YYAAL TAMAAYX XAAX HAVYYA YAYYY L AL | | ywxAyyAyxcadyay ivax WX AyAYI1AMMAY T xYAX || VAXTAVAYYX rYYYYYX KYAX

v0.2 r23.6 g360 |[v0.2 r235 gl36 ||v0.2 r21.6 gl71 |[[v0.5 r253 gl40 v0.8 r24.8 g311 v0.8 r22.3 248 [|v0.9 r25.2 gl48 v35 r22.1 g312
RSVsm:54 FSVim:54 752,56 | [RVsm:51 Fim:49 R5,:50 | |*Vsm:51 RVim:49 RSV2u:58 | |R%sm:46 RVim:43 RVow:43 | |R%Vam:53 RMim:54 R5/24:66 ||FVsm:53 RVim:52 RVow:51 | |Vsm:55 RVim:53 R5)2,:40 | |R%Vsm:41 Rim:37 RV2u:19
12m:94 6m:89 1m:65 [[12m:36 6m:21 1m:48 |[12m:47 6m:29 1m:99 [(12m:3 6m:4 1m:24 [[12m:87 6m:91 1m:99 [[12m:59 6m:82 1m:32 ||12m:83 6m:65 1m:8 2m:0 6m:0  1m:1
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NDX-SX5E SXIP-UKX AV/-UKX AV /-UKX CAC-ERICB MCX-RUKM150-x F3MNG CAC-ITRK-SXQx

DH59 DH58 ABC27 AC96 GJ13 JR22 AC94 AC99 ABC9
VAXXYYAVAX XYYAYYE XYY | | WWrivAYYYL ivAvALL twAx || AvixyAsdyr ryAAAAx XAy VXX YAVAL IVYAYAXXAYY || YA IYAVALXxYYAYYE KAYX 1 1AMAYE I AAVAYE 1vAL || WATXXVAVAX XAVAYYX WYX || WAXXXYWAAX XAAYYY X XAAX | | AyxTAvAAAX XYWAVALXYYX
v0.1 r22.1 gl188 v0.4 rl12.2 gl93 v0.4 r13.9 gl43 v0.5 r156 gl44 v0.5 21 g326 v0.7 r18.7 g240 v2.2  rl13.7 g75 v2.3  rl2.6 g47 v2.5 rl9.7 gl37
RVsm:49 RVim:48 RV2:34 | [RSVam:51 RVim:52 R52:50 | |*5Vsm:54 Rim:57 R2:65 ||R%Vsm:54 F)im:55 R2u:63 | |RVsm:49 FVim:45 RV5u:24 | |RVsm:60 R5/im:63 R2u:66 | |FVsm:49 RSVim:46 R92u:40 ||RSVsm:53 RSVim:54 R)52u:64 ||RVsm:49 RSVim:49 RS)2.:36
12m:34 6m:56 1m:0 12m:78 6m:66 1m:41 ||{12m:95 6m:95 1m:89 |[[12m:96 6m:90 1m:95 12m:37 6m:0 1m:0 12m:94 6m:94 1m:93 ||12m:41 6m:14 1m:0 12m:86 6m:85 1m:76 [[12m:47 6m:40 1m:0
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BAYN-BAYR NXG-STJ
SX3E-SXDP ENI-MT-RDSA-x SXOP SMIN-UKX SXMP SDR-UKX MCX BKG KSP-MCX-PSN-x
AC104 DH56 GJ16 AC103 DH42 ABC33 AC95 MC145 MC79
VAXXYYYYAXXYYYAALxALx || AvixywAvaxiAvAvyrcavs || wwrivwAvAxcAvayyrcavs || wwxxcyAsar iyassyxcvyx XIWWAYYX XAAAAY X xAAX || AvxxxyyAAxrAvAMA KAV || WWExxAMAYX XAVAYYXXAYX || AVxxxVAYYX1AMAYAXXAVK | [ AVXK KAYYYXXVAVAYLXAAX
v0 7.7 g70 v0.1 r9.5 gl64 v0.2 9.4 g23 v0.4 r9.8 gbl v0.4 rll.2 g93 v0.5 8.9 gl102 v0.6 8.8 gl153 vi5 9.3 gll2 v4 8.1  gl93
Rsm:52 RVim:56 R%2u:69 | |FVsm:45 RVim:40 R5/2u:32 | |FVsm:49 RSVim:46 RVow:35 | |RVsm:46 FVim:44 RV2u:31 ||R%sm:48 R%Vim:45 R)5u:52 ||RVsm:56 RVim:60 Fow:79 | [FVsm:54 RVim:56 RV2u:48 ||FVsm:52 FMim:49 F/5,:52 ||RSVsm:55 RS)im:56 RSV2u:49
12m:67 6m:93 1m:92 [[12m:0 6m:0 1m:1 12m:36 6m:20 1m:11 12m:0 6m:0  1m:0 12m:27 6m:19 1m:52 [[12m:99 6m:98 1m:97 |[[12m:82 6m:90 1m:55 |[12m:75 6m:21 1m:74 [[12m:90 6m:90 1m:48
[~ A [ A= A | Al A [ = A D e e I o~ | [ [ o]
SIE SAN TITR WEIR RAND JMAT MNDI SSPG CsP
DAX BBVA-BKT-SX5x F30ILG-SXS SXNP UKX CRDA-UKX BNZL-GFS BDEV-MCS-TW/
AC105 ABC7 MC133 ABC1 MC142 ABC29 MC149 AC67 MC130 MC53
VL YAAY L XTYYALX AT 1xAVAAY X xAAvAYxtAAx || wyrirAvAAxcAdyAAxxAAx | | wwxxvyyAsr AAvAYIcywx || vwxxcyvvyxxyvAsyx radx X AAYALX XYYYYAL 1YY X 1 vAAY AYAYYEEYYE | | wAXxcyvyws rAvAyAxsAyx HXXTYAY I YAAAY X KAAX X1 AVAAAX XAAYAAX XPAL
v0.1  r3.4 glli3 v0.1 (7 g102 v0.3 rd5 g227 v0.4 r35 gl64 v0.5 7.4 92 v0.7 6.3 gl67 v0.8 r2.7  g60 vi4 6.7 gl27 v42 r2.4  gl06 v56.5 r26.3 gl06
RSVsm:51 FSVim:52 R8)2:47 | |RVsm:56 Fim:58 R2u:63 ||*/sm:55 RVim:55 RV2u:52 ||R%sm:56 RVim:55 R92u:53 | |R%am:53 R%im:52 R5/ow:53 | |FVsm:52 RVim:52 R5)54:38 | |FVsm:50 F/im:48 RVow:36 | |RVsm:46 "Vim:44 R5u:51 |[|FVsm:60 FVim:60 /2,70 | |RVam:55 RVim:59 RS/2,:81
12m:79 6m:72 1m:20 [(12m:99 6m:99 1m:99 ||12m:85 6m:67 1m:60 |[[12m:84 6m:70 1m:73 |[[12m:66 6m:57 1m:34 [[12m:75 6m:74 1m:0 12m:56 6m:35 1m:19 12m:10 6m:10 1m:51 [[12m:99 6m:99 1m:99 12m:72 6m:99 1m:99
[~ [~ A ] [—— [~ [ [~ | [~ Ar I A [~ oA S A = o | [ [~ ) s o [
BLT MONC TSCO DSM i EXO DLN BWY FDP-PRSM AGM-ELTA-SIGx
RIO KER-SXQE-UHR F3RETG-MRW-Sx KYG-SX4E MCX-UKX FCA-FTSEMIB MCX PSN ISAT-MCX
AC108 AC106 DH61 ACT71 JR16 MC140 AC98 DH38 ABC28 MC122
VYL xYAVALXAVAVAL XAYY || Ay xAvywAxiAvyvAxxadx || vArxAyyAvicadvasrivyr || wAxxcywwwcx XrAvx VX VVVVAXXYYAAYX xAAL || AxxxAMAYXxAAYYYIXAVX || VWXXVYVAAX xAMAYYX1AYX | [ VAXXAVYAYEiVAAVAX xvAL || WAL I IVWYYXXVVAVAL xVAX | | AL 1 1vAVAXXAVAYYX XAYE
v0.1  r(-0.4) g98 v0.1 rl.2 gl51 |[v0.1 r05 g21 v0.2 rl.7 g5l v0.2 r1.1  g53 v0.8  r(-1) g34 vil r(-1.2) gl43 vli4  r(-2.3) g204 v13.1 r(-1.5) g29 v118.5 r16.7 gl81
RSVsm:45 RVim:43 FSV2u:49 | |RVsm:46 FVim:46 R92u:63 | |FVsm:58 #/im:58 RVu:52 | |RVsm:47 F)im:48 R5:63 | |RVam:47 RVim:45 RSVou:45 | |RVsm:57 FVim:55 RSVow:dT | [RSVsm:48 RVim:46 RV2u:42 ||RVsm:53 RVim:51 RVou:42 | |RVsm:4T FVim:46 F2u:49 | |RVsm:49 RVim:46 R92:36
12m:13 6m:13 1m:88 [[12m:19 6m:27 1m:99 |[12m:95 6m:88 1m:66 |[[12m:17 6m:37 1m:98 [(12m:9 6m:18 1m:25 |[12m:87 6m:83 1m:31 |[12m:40 6m:13 1m:42 |[12m:66 6m:59 1m:22 |[|12m:22 6m:22 1m:42 |[12m:43 6m:32 1m:10
(A=) oA [T [ | = [ = A A =S| — = A [ A A e ) [ o [
VOD ABI NESTE ABF MAP DPH HEI MRL GLO BARC-SIGC
UKX SX86E-URW ENI-RDSA UKX SXIP MCX LHN ENG-IBEX MCX F3BANK-LLOY-x
AC102 AC53 AC107 AC101 DH16 DH48 ABC6 DH32 1B113 MC89
VAL AYYY I XvAVAAX xyAL || AviixAdyyxrAvvAvi vy || wwirAvwAvc cyAsyArxadx || AvxxAvyyyirAvwwyrcvax || vAxcAvAvAxrAvvAsxivAx || wwrivwwwwxcvAssyxxyAr 11 rvAAYxcAsAyALtAYE | | wAxxAdyArivAYYYIcAsr || ywxxcvasyixvwAvYxcyAr || AvxxivwwyxcwwwAsxcyAr
v0.1  r(-2.7) g75 V0.2 r(-1.5) g295 ||v0.4 r(-1.7) g57 v0.4  r(-1.2) g75 vl r(-2.1) g54 v13 r(-3.3) gll0 ||v1.3 r(-1.9) g186 |[v3.4 r(-3.3) g45 v10.2 r(-2.9) g247 ||v62.6 r(-1.2) g39
RSVsm:50 RMim:53 R5/2u:43 | |RVsm:46 5)/im:43 R/2u:33 | |RVsm:49 RSVim:50 F2u:56 | |RSVsm:49 RSVim:48 RSVow:34 | |RVim:44 RVim:45 R2,:66 ||RVam:47 RVim:45 RVow:27 |[RSVsm:54 FSVim:56 F/2u:69 ||RVsm:54 FMim:57 RVou:54 ||RVsm:55 RVim:58 RSV2u:52 | |RVsm:25 RS/im:22 RS)5,:32
12m:59 6m:83 1m:26 [|12m:0 6m:0  1m:0 12m:43 6m:45 1m:74 [[12m:32 6m:29 1m:12 12m:16 6m:27 1m:99 [[12m:1 6m:2  1m:2 2m:98 6m:98 1m:95 |[12m:89 6m:89 1m:78 |[12m:86 6m:86 1m:47 |[12m:9 6m:10 1m:24
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ASCL-INF TPZ TMO
UKX RDSB FLS CARLB SXNP CARLB-SX3P EXPN-MCX-UKX IBEX SDR MCX
ABC36 AC100 DH51 GJ18 MC143 MC148 AC57 GJ9 MC114 MC132

VX XAAYYAX XAMAYYX xAAx || WYX X xAAVAX (VAVAY xVAK || VAXXYYAVYE 1VAAAYX (WAK X xVAVAY I xAVAAY S 1AM || AvixxAdyyrxadvavsives | | Avxccavyws caddayxcwys | [ AvxrcAvews cyvAves cavx X XVVVAAL xAVYAALxWAX || AvxsxAvAvXxvAVAAIxyAL [ | vATXxAVAYXIAVAYYX XYAX
v0.1  r(-6.2) gl152 V0.1  r(-6) gb7 v0.3  r(-7.7) g229 ||v0.6 r(-3.6) g304 v0.7  r(-6.1) g89 vl r(-6.1) g4l v3.7  r(-82) gl78 ||v41 r(-6) g243 |[v8.7 r(-3.7) g29 vi3  r(-5.1) g73
RSVsm:49 RVim:53 RSY2u:70 | |RVam:49 RS)im:49 R5V2,:49 | |RVsm:49 RSVim:47 RSV2,:45 | |RSVsm:49 RSVim:50 RV2w:64 | |R%Vsm:62 FVim:62 R2u:48 | |RVam:51 RVim:48 RV2u:39 | [FSVsm:42 RVim:41 R5)2u:38 ||F5Vsm:49 RVim:49 RS)2.:59 | |RVim:46 RVim:48 RSV2u:49 | |RVsm:49 RSVim:46 R5)5.:39
12m:42 6m:65 1m:99 12m:19 6m:51 1m:36 |[{12m:56 6m:13 1m:42 ||12m:55 6m:25 1m:99 |[[12m:95 6m:93 1m:17 |[[12m:34 6m:34 1m:0 12m:4 6m:12 1m:31 [[12m:51 6m:51 1m:97 ||12m:41 6m:49 1m:52 ||12m:55 6m:10 1m:16
[~~~ [~ [ I ANA ) AT~ [ [ A=A A AN [ | S T A [ [
ITX ULVR CON-DAI El PLUS COA LAND CERV ESL GLO-SMS
SX5E-SXQE-ZAx DGE EO-FR-SXAP-Sx SXQE MCX MCX BLND-JDW FTSEMIB RUKM150 MCX

AC109 ABC23 ABC11 JR5 MC146 ABC8 GJ15 JR18 ABC5 ABC32
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. Increasing marginal contribution to manager risk———
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. Increasing marginal contribution to manager risk———

IB

DUKE, IB : manager marginal risk contribution vs liquidity

v10.2
RSVam: b

5

IB113

VVX X XWAAY X X WWAYY X X WA X

r(-2.9) g247
RSVim:b8 RoVou:h2

12m:86 6m:86 1m:47

SDRC
SDR

IB : Increasing ADV multiple ——

Table key

ABC1
[Py —
v0.4 r35 gl64
RY3m:56 Rim:55 RS2u:53
12m:84 6m:70 1m:73
DSM
KYG-SX4E

Pair id, color-coded by PM : ABC, AC,DH, GJ,IB, JR, MC

21 day's price action: (4) up, (¥) dn, (x) flat

Size in ADV multiples / Marginal risk contribution in 100th’s of daily bp volatility / Gross in bps
3 month RSI, 1 month RSI, 14 day RSI

Window lengths, last relative price range location 100 *
Relative price plots @ low, ® high

Long tickers, first 10 letters. Final x if list was clipped to 10 letters due to length.
Short tickers, first 10 letters. Final x if list was clipped to 10 letters due to length.

LAST—LOW
HIGH-LOW

10




Increasing marginal contribution to manager risk——»
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: Increasing marginal contribution to manager risk——
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Increasing marginal contribution to manager risk——»
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: Increasing marginal contribution to manager risk———
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. Increasing marginal contribution to manager risk————
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DH : Increasing marginal contribution to DUKE risk — —»

Table key
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Pair id, color-coded by PM : ABC, AC,DH, GJ, 1B, JR, MC

21 day's price action: (4) up, (¥) dn, (x) flat

Size in ADV multiples / Marginal risk contribution in 100th’s of daily bp volatility / Gross in bps
3 month RSI, 1 month RSI, 14 day RSI

Windo gths, last relative price range location 100 * 545
Relative ice plots @ low, ® high
Long t , first 10 letters. Final x if list was clipped to 10 letters due to length.

Short tickers, first 10 letters. Final x if list was clipped to 10 letters due to length.
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. Increasing marginal contribution to manager risk———
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GJ : Increasing marginal contribution to DUKE risk — 8

Table key
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12m:84 6m:70 1m:73
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Pair id, color-coded by PM : ABC, AC,DH, GJ, 1B, JR, MC
21 day's price action: (4) up, (¥) dn, (x) flat

Size in ADV multiples / Marginal risk contribution in 100th’s of daily bp volatility / Gross in bps

3 month RSI, 1 month RSI, 14 day RSI

Window lengths, last relative price range location 100 « £451=LOW
Relative price plots @ lo i
Long tickers, first 10 letters. Final x if list was clipped to 10 letters due to length.
Short tickers, first 10 letters. Final x if list was clipped to 10 letters due to length.
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. Increasing marginal contribution to manager risk———

IB

DUKE, IB : manager marginal risk vs DUKE marginal risk
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IB : Increasing marginal contribution to DUKE risk — 8 —

Table key
ABCL Pair id, color-coded by PM : ABC, AC,DH, GJ, IB, JR, MC
VVEXVYVAAXtALYAY: 1YY 21 day's price action: (4) up, (¥) dn, (x) flat
v0.4 135  gl64 Size in ADV multiples / Marginal risk contribution in 100th’s of daily bp volatility / Gross in bps
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12m:8 m:73 Window lengths, last relative price range location 100  5457=LOW
Relative price plots @ low, ® high
DSM Long tickers, first 10 letters. Final x if list was clipped to 10 letters due to length.
KYG-SX4E Short tickers, first 10 letters. Final x if list was clipped to 10 letters due to length.
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Increasing marginal contribution to manager risk——»
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DUKE, JR : manager marginal risk vs DUKE marginal risk
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JR : Increasing marginal contribution to DUKE risk —— —»

Table key
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Pair id, color-coded by PM : ABC, AC,DH, GJ,IB, JR, MC
21 day's price action: (4) up, (¥) dn, (x) flat
Size in ADV multiples / Marginal risk contribution in 100th’s of daily bp volatility / Gross in bps

3 month RSI, 1 month RSI, 14 day RSI
Window lengths, last relative price range location 10!

Relative price plots ® low, ® high

Long tickers, first 10 letters. Final x if list was clipped to 10 letters due to length.
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: Increasing marginal contribution to manager risk——

MC

MC143
WX XAAYY X XAAYAYX XYY X
0.7 r(-6.1) g89
FVam:62 RVim:62 RSru:48
12m:95 6m:93 1m:17

MC130
XX XyyAY L XyAAAYX TAAX
42 24 gloe

Ram:60 Rim:60 RS2:70
12m:99 6m:99 1m:99

DUKE, MC : manager marginal risk vs DUKE marginal risk
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Size in ADV multiples / Marginal risk contribution in 100th’s of daily bp volatility / Gross in bps
3 month RSI, 1 month RSI, 14 day RSI

Window lengths, last relative price range location 100 *
Relative price plots ® low, ® high

Long tickers, first 10 letters. Final x if list was clipped to 10 letters due to length.
Short tickers, first 10 letters. Final x if list was clipped to 10 letters due to length.
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Increasing marginal contribution to DUKE risk——

DUKE: marginal risk contribution vs gross, ‘big picture’ view

JR15

104 843 gl13
Vom:50 *1m:52 FH2u:65
[12m:52 6m:68 1m:90

GJ19
Jre -
16 r103.6 g212
55 *Yin52 435
2m:84 6m:68 1m:0

R P [
IBK AF
XSE IDX
AC99 MC53 ABC24 JR31 ABC34 JR29 JR13
23 1126 g7 | 565 1263 glo6 | 07 130 gl | {01 (578 gl24 | hO6 rdl2 gld6 | M02 L5 gIS5 | f02 637 glo4

53 54 64
2m:86 6m:85 _1m:76

55 %in:59 Bl
f12m:72 6m99 _1m:99

52 1/in54 451
2m:90 6m:80 _1m:63

/40 FuidT 255
2m:23 6m:23 1m:65

S48 n:50 195,155,
[12m:30 6m:26 _1m:40

Vil inih3 195,53
2m:18 6m:18 1m:46

iocd *Sinid2 544
2m:15 6m:15_1m:22

BST |AGM-ELTA-SIGx IRG BSG GG-SUBC BK AB-SAN
KG SP-LLOY-SX7x AER [EQNR-LUPE \GN-MUV2 X5E
GIT6 ACI03 ACoH DR2 R R MCi2 R30 R
2 04 g3 |04 98 g6l | f22 37 g5 4 M12 g3 | [02 35 gl36 | 05 53 g0 | M09 1252 glds | f02 359 g212 | 05 409 g2
Vin:49 786 7535 | [¥3n46 "Hin:dd FVai3L [ [Von:d9 Finid6 o0 FVon:d8 FHind5 252 | [Howi51 a4 P5ui50(  Flon:d6 143 FHinid3 Vin'55 "in53 ol [ [Vinid6 1n40 F0ud0| [HinAT "inidS a4
12m:36 6m:20 1m:11 2m:0 6m:0  1m:0 l2m:41 6m:14 1m0 2m:27 6m:19  1m:52 2m:36 6m21 1m:48 [ 12m:3 6m:4  1m24 2m:83 6m:65 1m:8 2m:4 6m:6  1m:14 [ 12m:216m:21 1m:60
AP [N A A A AN [ NS [ ] P s
[TITR ER s RAND RU LA AZRHIM pca =
30ILG-SXS MCX XNP XIP-UKX JAV/-UKX. F3MNG X5E HSBA-KBC
DH6! MC149 AC104 ABC33 MC145 ABCY AC% ABC35 MC138 G
01 05 @1 |08 27 g0 | f0 77 g0 | }05 @9 glo2 | J15 03 g2 | j25 197 gl | }05 156 gled | f02 206 g7l | 06 297 @10 | |32 1348 g254

58 "Yini58 452
2m:95 6m:88 1mG6

5/ 50 i 48 F45.:36
2m:56 6m:35 1m:19

52 ¥in:56 72,169
[12m:67 6m:93 1m:92

Yini56 im0 479
2m:99 698 1m:97

552 inid9 o152
2m75 621 Im74

4 inid9 436
[12m:47 6m:40_1m:0

Yini54 FHini55 195,63
2m:96 6m90 _1m95

S/in51 /1049 5458
2m:47 6m29 1m:99

Sin'5T 458 56
f12m95 6m:90 1m:67

Yioid2 38 52
2m:12 6m12 1m:37

MCi29
5 78 g
Yin58 *in:58 035

{12m:87 6m:87 1m:0

ILSENXG-RBS
[F3BANK-LLOY-x

[T

DHS2
preevesy—
5 613 g3%

46 Vinid5 Binid2
f12m:16 6m:8 _ 1m:16

Vaui5T Pin55 HoidT
2m87 6m83 1m31

ST "5 *5,:45
2m9 6m:18 1m:25

49 Vini4B a3
f12m:32 6m29 1m:12

Vil Sheid3 Haid)
2m:13 6m:13 1m88

5460 FHni60 "0
2m:99 6m:99 1m:99

54eid inidd F95,51
f12m:10 6m:10 _1m:51

Yaui54 Shei56 548
2m826m:90 1Im:55

52 52 a3
2m75 6m:74 1m0

55 ini56 Y449
[12m:90 6m:90 1m:48

Vi 51 ini52 P50150.
2m:78 6m:66 1m:41

53 52 Hoe51
2m:59 6m82 1m:32

Sidl 37 hui19
fi2m0 6m0 1m1

[ e s g I ) 7 ) PP v Y e P 7 P I ) S Pl P P N Y A N B
ESTE pLv 3 AT 5 BaY FERG PRU T F [BK-5AB
NLRDSA o bax KX NZLGFS Ksp-MCx-Psix MIN-UKX v /-Ukx bokx ACITRK [BBVABKT-CABX

Mcey ACTL MC142 ABCT ACL05 ABC2T DHs6 MC122 DHS9 R2 62 R4 G
026 (12) g9 | {02 AT g1 | [05 74 g2 | f01 7 g2 | }01 B4 g3 | 04 139 g3 | p01 105 gl6e | 11851167 gisl | 01 221 gl88 | M0 187 g0 | f08 48 g3 | 04 T4 g3 | j02 236 g360
25 S22 30 | [T kB 3| [H53 Y52 53| [ K8 63| [HiS Hin52 ST| [Hi5h BHST 05 | [k etk 432 | [0 o 536 | D 188 38| [0 6B 46| [i53 Y1 0| [Hit5 k3 a2 | [50S4 56
om9 610 im24 | fami17 6m37 1m96 | fi2m66 6ms7 im34 | 12m99 m9 im0 | fom70 6m72 1m20 | [2mo5 6m95 1m0 | [2m0 6m0 im1 | fom43em32 im0 | fi2m346mS6 im0 | fi2m4 6m%4 Im3 | fams7 6mol 1m0 | fi2m3 6m5 imi4 | fom4 6me0 imss
| [Pl el A [ A N [ A A A PSS A
o 3 i onC BT RH AN BAYN-BAYR XGST) AP PANSKENDA St
o KX MOX-UKX ER SXQE-UHR Rio X0P BBVABKT-SXex | FIBANK-LLOY-x X3E-SXDP DR-UKX ACERICB s SHBASXEx DXSXSE

MC140 JRI6 Aclo1 AC108 MCI30 AC6T AC% ABC) MC79 DH53 MC110 I (41
08 1) g | f02 1 g3 | M4 (12 g5 | J01 (04 % | |42 24 gl06 | f4 67 g127 | 06 B8 g13 | Jo7 63 gl67 | N 81 glo3 | M4 122 g93 | f08 23 g8 | 35 21 g2 | 05 1 g%

Y9 4eid5 420
2m:37 6m0 1m0

AT il k9

/49 1050 56

S50 F4ui53 aid3

Vini62 62 548

ST inid5 27

S8 inid a2

il i 63

/56 Sini55 53

54 %/in:56 4069

4ni55 4055 452,

/55 P58 75,52

Sd #4333

544046 4048 795,249
2m:41 6m49_1m:52

Sidd 5 466
2m:16 6m:27  1m:99

€449 406 439
f12m:55 6m:10 1m:16

[$44ni4T "40id6 4,51
2m:23 6m23  1m:80

Sin'52 ®54 F5,53
2m:93 6m:93 1m:78

54150 #in:50 F95,152,
[12m:33 6m:57 1m:58

(449 4053 54,70
2m:42 6m:65 _1m99

/i80S dT 4039
2m326m32 1m:18

[0 "Yind1 5438
2m4 6m12 Im31

[$453 in51 9,242
2m:66 6m:59 1m:22

450149 *ni49 "54,:59
2m:51 6mi51 1m:97

2m:22 6m:22 1m:42 2m:43 6m:45 1m74 | f12m:59 6m:83 1m:26 2m:95 6m:93 1m:17 2m:1 6m2 1m:2 [12m:40 6m:13  1m:42 2m:19 6m:27 1m:99 2m:84 6m:70 Im73 | [12m:98 6m:98 1m:95 12m:85 6m:67 1m:60 2m:86 6m:86 1m:47 [ fi2m:0 6m:0 1m0
e e e e S e I e P e e e e s S e e e e e e | P 7 e el ] g P Y B S
LO ETSO HP pLUS EN HEI pBl psm JASCL-INF [rsco DRC RDSA
o FLs kx (o4 ARLB-SX3P LN X86E-URW (YGSXUE [EXPN-MOXCUKX F3RETG MRW-5x DR RosB
MCITe DHI W32 G5 ABC32 MCT46 ABC36 ABCS AGST DH38 Gl I8
87 f(37) g9 | W1 21 gsé | M3 f(51) g3 | f16 r(123)g98 | 197 f(73) gl09 | 0B r(92)gll0 | {01 r(62)gl52 | 08 r(-103)gl60 | |37 (82)gl78 | W4 1(23) 204 | J41 i(6) g243 | MO r(-36) 304

09 "4n50 4, 64
[12m:55 6m:25 1m:99

Vani51 Y48 430
2m:34 6m:34 1m0

54 5T "Hor'54
2m:89 6m:89 1m:78

Sini49 Fin:49 P44
f12m:19 6m:51 1m:36

Y4oidl Himid5 Haid5)
2m:14 6m:14 144

/55 4ai55 451,
2m:92 6m87 1md41

45 Shaid 550,
f12m:13 6m:19 1m:48

Yaui51 W52 50158
2m:50 6m:68  Im:77

/in'53 41n:55 5463
2m:98 6m:96 1m:93

56 */in57 1467
f12m:87 6m:86 1m:93

Vi) WYiniAT a5,
2m:56 6m:13 1m:42

A S [ [SAANA A N S A P AI A LA [ A A
SL PIE LO-SMS IXI PMP-REC EL-ULVR ITX RSA LAND RL ERV E!
UKM150 XNP MCX AC MDAX-MRK-SXDx RDA X5E-SXQE-ZAx X BLND-JOW ENG-IBEX FTSEMIB XQE
MC148 DH32 AC100 AC109 ABCH JR18 s ABCIL ABCS DH51
11 f(61) gl | |84 f(33) g5 | P01 f(6) g67 | M0 f(3L1)gl0 | {01 f(12) gllS | }32 (-187)gl23 | 05 r(-201)gl27 | {02 r(-13) g13 | |33 ((96) gl8l | M03 ((-7.7) 220

VVEYYVAAT X ALYAYE CYYX
v0.4 r35 glod

RY3n:56  RYim
12m:84 6m:70 1m:73

DSM
KYG-SX4E

55 R$)2u:53

Pair id, color-coded by PM : ABC, AC,DH, GJ,IB, JR, MC

21 day's price action: (4) up, (¥) dn, (x) flat
Size in ADV multiples / Marginal risk contribution in 100th’s of daily bp volatility / Gross in bps
3 month RSI, 1 month RSI, 14 day RSI

Window lengths, last relative price range location 100
Relative price plots ® low, ® high

LA, O
HIGH-LOW

AP A SIS IAIAA AT PSS A A A A A A A
O0A [rPz ULVR FORTUM-SX6E BG RSA INU |AZA-EBS ON-DAI
1CX BEX DGE RUKM150-SX5E OLR-SX5E XIP ADM-SXIP JAI-DAX BAER-SXTE-SXx [EO-FR-SXAP-Sx
Increasing gross exposure ————
Table key
ABC1

Long tickers, first 10 letters. Final x if list was clipped to 10 letters due to length.
Short tickers, first 10 letters. Final x if list was clipped to 10 letters due to length.

21

A P P AT ISESLA A A ]| AT A AL N A [ AR
PH AP HEIA oD DP-PRSM Y NDI Fxo P N RO [ERF v
ICX XIP ARLB KX JSAT-MCX PSN RDA-UKX FCA-FTSEMIB BDEV-MCS-TW/ EMTRDSA—X ICX-RUKM150-x E(VITRKVSXQX XMP
ABC28 AC107 AC102 MC143 DH48 ACo8 AC106 ABCL ABCS MC133 B113 ACS3
131 (15) 29 | J04 o(17) 5T | f01 f(27) @75 | 0T f(61) g89 | W13 f(33)gll0 | LI r(12) g43 | JO1 112 g5 | k04 35 gl6d | M3 f(19)gls6 | M03 A5 g7 | 102 f(-29) 47 | M2 r(-15) g295

JR10
s xhvvvAL YAy IOV
04 1446 gdd0
[Fsu 4T 42 9226




t marginal contribution to DUKE risk——

ing uni

Increas

DUKE: unit marginal risk

JR3L

JRI5

0.1 1578 gl
/89 AT ©555
2m:23 6m:23 1m:65

104 1843 gl73
S50 "¥in52 465
[12m:52 6m:68_1m:90

contribution vs gross, ‘big picture’ view

GJ19
Abxrvyvyviddsbyyiiiy
16 rl036 g212
55 "Yin52 hui35

A=~ A
BSG ILBK
BAER XSE
GJ16
02 94 g3
V49 7V in:46 #20:35
12m:36 6m:20 1m:11
AT —
TR
ABC24 ABC34 JR29 JR13
7 130 glll 06 rdl2 gldo 02 rdl5 glI55 0.2 637 glod
[)50:52 ®1:58 ®4a51 | [Hin:d8 41050 P5,55|  [Sancdf FHiad3 053 | [FHinidb HHind2 BShncdd
12m:90 6m:80 1m:63 2m:30 6m:26 1m:40 2m:18 6m:18 1m:46 2m:15 6m:15 1m:22
A AT (NS A
IRG GG-SUBC BK AB-SAN
g—LLOV—S)ﬂX EQNR-LUPE JAGN-MUV2 X5E
AC99 AC94 MCs3 JR17 JR28 MC127 JR30 MC129
23 1126 g4 22 37 gi5 56.5 1263 gl06 02 1235 gl36 05 1253 gldd 09 1252 gl48 02 359 g212 5 748 g32%
53 *in54 64 | [Vimd9 Pim86 Sad0 [ [in55 Fin59 FVanBL | FHam51 imdQ Fan50[ Find6 FVin:43 Fai:43 Vin:55 "in:53 o4O [ [Famd6 ©in:80 FVu:40 | Vim:58 im58 F20:35
2m:86 6m:85 1m:76 | [12m:41 6m:14 1m0 2m:72 6m:99 1m:99 2m:36 6m21 Im:48 [ 12m:3 6m:4 1m24 2m:83 6m:65 1m:8 2m:4 6m6 1Im:14 [12m:87 6m:87 1m:0
[ I N P P [ e ) I 7)Y I e S ) ) I [ g ]
BST HAS JAGM-ELTA-SIGx PRU LA AZ-RHIM ACA |LSE-NXG-RBS
BKG MCX XIP-UKX JAV/-UKX F3MNG X5E F3BANK-LLOY-x
AC103 AC104 DH42 ABC33 ABCY AC9% ABC35 DHs9 JR32 GI7 DHs52
04 198 gbl 0 77 g0 | M4 12 g3 | 5 89 g2 | k25 97 g137 5 r156 gl | W02 216 g7l | M0l 1221 g188 | M5 09 @222 | |32 1348 g254 5 6573 g3%
Yin:d6 PS4 #5031 Yin:52 *im:56 "Hau:B9|  [Van:d8 HindS F5u:52 Yin:56 F1m:60 79| [Hon:d9 "Vin:d9 *5,:36 Usn:54 155 63 V51 FYin:49 #5558 Vin:49 1048 F5:38]  [lancAT FVindS 46 Vin:42 ®in:38 #2052 Uan:d6 145 Fl0ud2
2m:0 6m0 Im:0 2m:67 6m:93 1m:92 | [12m:27 6m:19 1m:52 12m:99 6m:98 1m:97 2m:47 6m:40 1m:0 [12m:96 6m:90 1m:95 2m:47 6m:29 1m:99 2m:34 6m:56 1m:0 {12m:21 6m:21  1m:60 2m:12 6m:12  1m:37 [12m:16 6m:8  1m:16
A [N [SAAS [T NI TA] ] A ISV A] A [ R N
EIR IE RAND MAT BY FERG PRU BAYN-BAYR BN F |LBK-SAB
30ILG-SXS AX XNP KX SP-MCX-PSN-x MIN-UKX JAV/-UKX X3E-SXDP HSBA-KBC ACITRK BBVA-BKT-CABx
ACT1 MC149 MC142 ABCT MC145 ABC27 DH56 MC122 MC138 MC110 GJ2 JR14
02 7 g5l 08 127 gb0 05 74 g9 01 g102 15 93 gli2 04 r139 gl43 01 195 glo4 1185 r16.7 gl8l 6 1297 g210 08 223 g8 08 1248 g3ll 4 274 g3
Vi AT 148 063 [ [im50 Vi 48 V2036 Von:53 52 V2053 Him50 "Vin:58 263 | [Vin52 SHind9 w52 [ Fin54 Bmi5T 2065 Vin:d5 Vin:40 #0032 [ [ 89 BV 46 V036 Von:5T "in58 2056 Vin:53 ®1n:52 a5l | [Fin53 in54 F266 | [Vind i3 a2
2m:17 6m:37 1m:98 2m:56 6m:35 1m:19 [12m:66 6m:57 1m:34 2m:99 6m:99 1m:99 2m:75 6m:21 1m:74 | [12m:95 6m:95 1m:89 2m:0 6m0 Im:l 2m:43 6m:32 1m:10 [2m:95 6m:90 1m:67 2m:50 6m:82 1m:32 2m:87 6m:91 1m:99 2m:3 6m5  1m:14
| AT A AN A IS [ (A LA | AT A [ ] PSS
BF pLN 1 IONC SPG RH AN BARC-SIGC AHT RO [CAP IDANSKE-NDA
KX ICX. MCX-UKX ER-SXQE-UHR NZL-GFS XOP BBVA-BKT-SX5x F3BANK-LLOY-x UKX ICX-RUKM150-x AC-ERICB IAGS-SHBA-SX5x
DH61 JR16 AC108 AC105 ACeT AC95 ABC29 DHs8 MC133 JR22 GJ7 G613 G4
01 05 g 02 rl1 g53 01 r(-04) g% 01 134 gl13 14 67 gl27 06 188 glI53 0.7 163  gl67 04 122 gl93 03 45 g227 07 r87 g240 35 21 g12 1 g3% 02 1236 g360

58 "Yini58 452

ST "YinidS *95,45

S4id5 "inid3 795,49

Yani51 ¥in:52 44T,

SV Sinidd 51

54 156 248

Yini52 "ini52 438

51551 Fni52 544,50

55 iS5 14,52,

60 7/in:63 F95.166.

Sl 3T 19

5
5449 "Sinid5 424

Yini54 ¥in:54 514,156,

YoiST #4055 4T

49 {0750 %5256

S 1048 a3

Hini60 *im60 *4:70

S48 inid6 542

Yin46 *in:46 2,63

Y56 155 453

55 /1056 449

53 i1 Sacd2

Y55 ini58 1950152

Hand6 *in:d3 45,33

49 050 4, 64

Y25 Shai22 432

4 5 Ha66

S50 Fei53 a3

Vaui52 in54 4053

/o inid5 5527

5449 453 .70

Y2 Hind] o33

/a5 1056 2,69

49 inidT Y445,

49 in:49 F95.150)

131 f(-15) g29

34 1(33) gis

13 f(51) ¢73

07 1(61) g8

08 r(92) gl19

02 r(13) gls3

08 r(-103)gl60

33 1(96) glél

544046 4048 795,249
2m:41 6m49_1m:52

Y51 1048 439
2m:34 6m:34 1m0

49 "i0:49 154,149
[12m:19 6m:51 1m:36

[$44ni4T "40id6 4,51
2m:23 6m23  1m:80

Y55 S4ai55 451
2m:92 6m87 1md1

[ini45 ®is:85 %450
f12m:13 6m:19 m:48

SIS AA] AT S A ATANA ] AR
SL OA UIVR XI FORTUM-SX6E BG
UKMI50 X pee AC OLR-SXSE XIP

AC109 RS

0 f3L1)gl00
Vouidh ind5 V45
2m:14 6m:14  1m:44

05 r(-241)gl27
in:51 "im52 #5258
2m:50 6m:68 1m:77

Vi AT ®in:46 "2cd | FVin54 Fin5T w54 | [Vind9 Hindh FHhn:39 Yin:62 Hin:62 2ud8| [in:50 im0 F252| FVom53 *Hin:55 Hou63| [and) *in:T *0:39| Fimi56 FHin:5T "Sau6T
2m:22 6m:22 1m:42 2m:89 6m:89 1m:78 [ [12m:55 6m:10 1m:16 2m:95 6m:93 1m:17 2m:33 6m:57 1m:58 | [12m:98 6m:96 1m:93 12m:32 6m:32 1m:18 2m:87 6m:86 1m:93
A A [ ] N A A A A A A
LO [rPz LO-SMS pLUS EL-ULVR LINU SA \ZA-EBS
o BEX Mcx (o4 RDA u-Dax o BAER-SXTE SXx
MCITe MCT48 ACI00 G5 ABC23 RS
87 f(37) g9 | L1 f(61)ghl | 01 f(6) g7 | f16 r(123)g%8 | fO1 f(12) gl15 | )32 f(187)gl3

2m9 6m10 Im24 | fi2m16 6m:27 1m99 | f12m:50 6m83 1m26 | [12m:93 6m93 Im78 | fi2ml 6m2 Im2 | [12m:42 6m65 Im99 | f2m:4 6m12 Im3L | [i2m98 6m98 1m:95 | [12m:56 6m:13 1m:42 | fl2m:51 6m51 1Im97
S| [ S AT I SN S| NS A A AT A AN
[TMo PIE HP MP-REC HEN IT™ JLAND ASCL-INF ON-DAI ERV
X XNP KX DAX-MRK-SXDx ARLB-SX3P XSE-SXQE-ZAX BLND-JDW EXPN-MCX-UKX [EO-FR-SXAP-Sx FTSEMIB

ABC28 DH32 MC132 MC143 MC146 ABCI1 ABC8 ABCS

2m:87 6m:83 1m:31 2m:43 6m:45 1m74 | f12m:32 6m:29 1m:12 2m:99 6m:99 1m:99 2m:40 6m:13 1m:42 | f12m:19 6m:27 1m:99 2m:84 6m:70 1m73 2m:90 6m:90 1m:48 2m:66 6m:59 1m:22 12m:86 6m:86 1m:47 2m:0 6m:0 1m0 12m:55 6m:25 1m:99
[ (A PAAT ] AT PRI [ | AT [ A [ LA S A
PPH ETSO HEIA FOP-PRSM HEl |ABI SM SP MRL DRC DSA El
X FLs ARLB SAT-MCX HN X86E-URW YG-SX4E BDEV-MCS-TW/ [ENG-IBEX DR DSB XQE
MCs9 DHI6 ACL02 ABC32 DH48 ABC36 ACsT ABCS DH51 Gl
626 (12)g39 | f1 f(21) 54 | 01 f(27)gT5 | h197 f(73)gl09 | P13 f(33)gli0 | 01 f(62) gli2 | 37 (-82) gl | |13 f(-19)gl86 | 03 (-77) g229 | p4l r(-6) g243

VVEYYVAAT X ALYAYE CYYX
v0.4 r35 glod

RY3n:56  RYim
12m:84 6m:70 1m:73

DSM
KYG-SX4E

55 R$)2u:53

Pair id, color-coded by PM : ABC, AC,DH, GJ,IB, JR, MC

21 day's price action: (4) up, (¥) dn, (x) flat
Size in ADV multiples / Marginal risk contribution in 100th’s of daily bp volatility / Gross in bps
3 month RSI, 1 month RSI, 14 day RSI

Window lengths, last relative price range location 100
Relative price plots ® low, ® high

LA, O
HIGH-LOW

A~ R?(H/\Hf
RUKM150-SX5E PADM-SXIP
Increasing gross exposure ————
Table key
ABC1

Long tickers, first 10 letters. Final x if list was clipped to 10 letters due to length.
Short tickers, first 10 letters. Final x if list was clipped to 10 letters due to length.

22

2m:95 6m:88 1m:66 2m:9 6m:18 1m:25 fl2m:13 6m:13  1m:88 2m:79 6m:72 1m:20 2m:10 6m:10  1m:51 [12m:82 6m:90 1m:55 2m:75 6m:74  1m:0 2m:78 6m:66 1m:41 12m:85 6m:67 1m:60 2m:94 6m:94 1m:93 2m:0 6m:0  1m:1 fl2m:37 6m:0  1m:0 2m:94 6m:89 1m:65
[ ] P e S [ [ P e [ P e P I Pl P ] v P e P S ] P P
ESTE AP /0D BLT WY MNDI X0 [TEN [rsco IXG-ST) RF v JASML
NI-RDSA XIP UKX RIO SN RDA-UKX -CA-FTSEMIB ENI-MT-RDSA-x [F3RETG-MRW-Sx DR-UKX AC-ITRK-SXQx XMP IDX-SXSE

MC140 ACL07 AC101 MC130 ACo8 AC106 ABCL McT9 DH38 1B113 ACS3 Glig
08 (1) ¢3¢ | f04 (L7) g5 | M4 (12)g5 | [42 24 glo6 | LI f(12) g3 | W01 112 gl | f04 35 gl6d | | 81 glo3 | |4 (23) @204 | 102 f(29) 247 | 02 f(15)g295 | MO r(-36) g304

JR10

[ ——
0.4 11446 gdd0
[T "1n:42 1426
fl2m126m0 1m0




Increasing unit marginal contribution to DUKE risk———

DUKE: unit marginal risk contribution vs gross, table view
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RO IMAT BARC-SIGC FERG AND BAYN-BAYR RH IE
ICX-RUKM150-x KX [F3BANK-LLOY-x MIN-UKX XNP X3E-SXOP X0P AX
G Gl TR22 IRIE GI7 ABCT (4753 NCie2 NCid5
05 21 g6 | 02 1236 g0 | f07 1187 g240 | h04 w74 g3 | |35 21 @12 7 g2 | 08 248 g1 | |05 74 g2 | j15 93 g2
Vinid9 ViS22 | FHin58 Fin54 056 [Hini60 Hin:63 o606 [HinidS iad3 "o [ FHindl Sin3T ai19 [ K56 ini58 63 Vin'53 FHin:54 #5166 [ [Vin53 Fin52 F053| [Hu52 ind9 "2052
2m:37 6m:0  Im:0 2m:94 6m:89 1m:65 | [12m:94 6m:94 1m:93 2m:3 6m5  1m:14 2m:0 6m:0  1m:1 2m:99 6m:99 1m:99 2m:87 6m:91 1m:99 2m:66 6m:57 1m:34 2m:75 6m21 1m:74
A [ A A PSS [N A [ | e
v pswiC NXGSTJ DANSKE-NDA RF MONC AP i SPG
XMP IDX-SXSE DR-UKX JAGS-SHBA-SX5x AC-ITRK-5XQx KER-SXQE-UHR AC-ERICB ICX-UKX BNZL-GFS
ABC29 ACTL DH58 AC%5 AC6T MC79 MC149 DHS6 ACO8
07 63 gl67 | 02 7 g5l | f04 r122 g193 | \06 188 gIs3 | M4 67 g2 | p4 81 g9 | f08 27 g60 | Jo1 5 gl6d | p1 r(-12) gld3
Vin:52 Pin:52 B38| [VondT *Hin:d8 063 | FSim51 *im52 P2u50| [Van:54 4in56 *auidB | [ind Sinidd o5 | Fom5E *Hin:56 Saud9| [an50 *Hin:dB FHani36 | [VimdS imd0 232 | Finid Find aid2
2m:75 6m:74  1m:0 2m:17 6m:37  1m:98 [12m:78 6m:66 1m:41 2m:82 6m:90 1m:55 2m:10 6m:10  1m:51 12m:90 6m:90 1m:48 2m:56 6m:35 1m:19 2m:0 6m:0  1m:1 [12m:40 6m:13 1m:42
S A ] | A S| Ao AT [ A
X0 PBF [TEN INDI WY SP PLN AN HEI
-CA-FTSEMIB KX ENI-MT-RDSA-x RDA-UKX SN BDEV-MCS-TW/ 1CX BBVA-BKT-5X5x LHN
MC133 IR16 ABCL AC105 DHL ACL08 AC106 Aci01 Ac107
03 w5 g7 | 02 1 g3 | f04 B35 glet | f01 B4 g3 | jol 05 g1 1 o04) g8 | 01 112 gl | f04 (12)gl5 | 04 f(-17) g5T
Vin55 ®10:55 52| FHin:AT Fin:d5 "Hod5 [ [Vin56 "Hin:55 553 VinS1 052 PYalT [ 15058 58 P02 | [HuidS Vind3 "o [ [Viad6 *Vind6 B3| [Hin:d0 *in:dB P34 | [Vin:d9 ia:50 l5u:56
12m:85 6m:67 1m:60 2m:9 6m:18 1m:25 2m:84 6m:70 1m:73 2m:79 6m:72 1m:20 2m:95 6m:88 1m:66 2m:13 6m:13  1m:88 2m:19 6m:27 1m:99 2m:32 6m:29 1m:12 2m:43 6m:45 1m74
— | P [ e A e IS [P A [ A
[rsco AP psm BLT ESTE /0D Bl HEIA METSO
FSRETG-MRW-5x Xp kye.sxe Rio NLRDSA lokx XB6E-URW [CARLB FLs
MC130 1BL13 DH38 ABCS Gli8 GJ9 ACS3 AGsT MC146
42 24 g0 | 102 f(-29) 247 | M4 f(23) g204 | §13 f(-19)gI86 | |06 (-36)g304 | A1 f(-6) g243 | j02 f(-15) g205 | |37 ((82) gi78 | 08 r(-9.2) gl19
Yin'60 im0 270 | [Hin:55 Hin58 *Vau52 | [Vom 53 a5 FHaih2 | [an54 BHin:56 *V2ui69 | [Hand9 in50 w64 | Find9 Fin49 P59 [Hinidh *Hinid3 P0ui33 [ [Honid2 *Vimidl "53| FHsu50 BVin:50 F2ni52
2m:99 6m:99 1m:99 2m:86 6m:86 1m:47 | [12m:66 6m:59 1m:22 2m:98 6m:98 1m:95 2m:55 6m:25 1m:99 | [12m:51 6m:51 1m:97 2m0 6m0 1m0 2m:4 6m:12 1m:31 | f12m:33 6m:57 1m:58
]~ [ [ A [AAA AT A [(ASEA] DA A A
FOP-PRSM DRC WRC SCLINF 3 ERV RDSA AND ECUVR
JSAT-MCX DR ENG-IBEX [EXPN-MCX-UKX XQE FTSEMIB RDSB LND-JDW RDA
AC102 MC89 NMC140 ABC36 DHI6 DH4g DH1 ABC32 MC114 Rs
01 f27) g5 | 626 f(12) g3 | 108 (1) g4 | f01 (62 gl |\ f(21) g4 | 3 f(33)gl0 | }03 (77) 220 | 107 f(73) gl09 | }BT f(37) g2 | 05 r(-260)gl27
im50 *in:53 Voud3 | FHin25 Fin:22 B40u32 [ FHin5T w55 FauwdT| FVind) FHim53 B40uTO | [Hindd "inidS P66 [ FVan:dT Find5 Poui2T | FVondQ FHin:dT Pod5|  [Hin:52 Pin54 FHou53 [ FVin:d FHin:dB Pouid9 | [Vami51 FHin52 RSH5u:58
12m:59 6m:83 1m:26 2m:9 6m:10 1m:24 | f12m:87 6m:83 1m:31 2m:42 6m:65 1m:99 2m:16 6m:27 1m:99 [ fl2m1 6m2 1m:2 12m:56 6m:13 1m:42 2m:93 6m:93 Im:78 | [12m:416m:49 1m:52 12m:50 6m:68  1m:77
B 57l S e Y Pl 2 e S ) [ 72 ) o P (S ] v I s N N o P
HP [TmMo DPH TX PIE HEN ON-DAI PMP-REC EsSL SA
KX o Mox XBE-SXQE ZAx XNP ARLB-SX3P EO-FR-SXAP-Sx MDAY-MRK-SXDx | RUKM150 DM-SXIP
MCIa3 DH32 ABCH ABC8 ABCS ABCIT Gl IRT8
07 f(61) ¢80 | 34 r(33) g#5 | 131 f(15)g20 | |08 r(10.3)gl60 | |33 r(-06) glsl 2 f(13) g153 | V16 r(123)g9%8 | {32 r(187)gi28
62 "n62 o8| [Vou54 BUw5T FVa5A | FVonidT o6 o9 | [ o BT P5u:39|  FVon56 Hin5T Bau6T | [5n53 *Hin:55 63| [anidT Fin:d6 "au51| a4 Hia:db FH2n50
2m:95 6m:93 1m:17 2m:89 6m:89 1m:78 2m:22 6m:22 1m:42 2m:32 6m:32  1m:18 2m:87 6m:86 1m:93 12m:98 6m:96 1m:93 2m:23 6m:23  1m:80 2m:13 6m:19 1m:48
— | A [ A DA A A A A A] AR P
LUS [rPz LO RSA JAZA-EBS LINU XI BG
ICX IBEX X X BAER-SXTE-SXx JAI-DAX AC XIP
AC100 MC148 MC132 ABC23
01 r(6) g7 | WLl (61 gal | }13 (51 g | P01 r(-12) glis

549 Fini49 Pa:49)
f12m:19 6m:51 1m:36

Yani51 48 430
2m:34 6m:34 1m0

549 Sl 939
2m:55 610 1m:16

55 a5 "4u:51,
f12m:92 6m:87 1m:41

S oA AP [ A [T
VR ) [LOSMs FORTUN-SXGE
boe o o OLR-SKSE

Table key

ABC1
VVEYYVAATALYAYE (YT
v0.4 r35 gl6d
RY3m:56 Rim:55 RS2u:53
12m:84 6m:70 1m:73

DSM
KYG-SX4E

Pair id, color-coded by PM : ABC, AC,DH, GJ,IB, JR, MC
21 day's price action: (4) up, (¥) dn, (x) flat
Size in ADV multiples / Marginal risk contribution in 100th’s of daily bp volatility / Gross in bps
3 month RSI, 1 month RSI, 14 day RSI

Window lengths, last relative price range location 100

Relative price plots @ low, ® high
Long tickers, first 10 letters. Final x if list was clipped to 10 letters due to length.
Short tickers, first 10 letters. Final x if list was clipped to 10 letters due to length.

LA O
HIGH-LOW
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Pair detail : 65-91 of 91

pair details pair details pair details

MC89 MC53 MC79
et vrvvsyvvAA cyn nryAAAs Abyhhrcyhe vy ryhyhyrAd
v62.6 r(-1.2) g39 gross 39 mris -1~ v56.5 r26.3 gl06 gross 106 mris 26 v 81 g9 gross 193  mris 8
RSV3m:25 RVim:22 RSY5,:32 . RSV3m:55 RSVim:59 Rss,:81 . RSY3m:55 RVim:56 RSVou:49 .
12m:9 6m:10 1m:24 umris -3 adv 62.  12m72 6m:99 1m:99 umris 25 adv 56.! 12m90 6m:90 1mus umris 4 adv 4
o 203 ol 07 o 0 v 1 o 723 el 037
MCX BDEV-MCS-TW/

MC149 MC146 MC148
PPy re—— e ye—— e yyye—
v08 127  g60 gross 60 mris 3 V08  r(-9.2) gl19 gross 119 mris -9  v11 r(-61) gl gross 41  mris -6
RY3m:50 RSYim:48 RS/2.:36 RSY5m:50 RYim:50 R)2u:52 RYam:51 RY1m:48 RSVow:39
12m:56 6m:35_1m:19 umris 4 adv 0.8 12m336ms57 1mss umris -8 adv 0.8 12m34 6m:34 1m0 umris -15 adv 1.1
cor 69.1 wvol 05 UL cor 29 vol 0.6 cor 7.1 wvol 0.78
MCX CRDA MCX

MC145 MC142 MC143
ey yyromren e ———rve P Ve yrem—
vi5 9.3  gl12 gross 112 mris 9 V0.5 174 g2 gross 92 mris 7 V0.7 r(-6.1) g89 gross 89 mris -6
RY3m:52 RSYim:49 RS)5,:52 . RY3m:53 RYim:52 RSY5u:53 . RY3m:62 RSMm:62 RSVow:48 .
12m:75 6m:21  1m:74 umris 8 adv 1.5  12m666m57 1m34 umris 8 adv 0.5  12m95 6m93 1mi17 umris -7 adv 0.7
cor 249 vol 0.6 cor 683 vol 0.5 cor 169 vol 0.8
BNZL-GFS MCX-UKX MCX

MC140 MC133 MC138
it 4dkysAbyvyiThys — Ve VEVYTYY A yyAdslivbhysidys
v0.8 (1) g34 gross 34 mris -1 w03 45 227 gross 227 mris 5 V0.6 r20.7 g210 gross 210 mris 30
RSY3m:57 RSVim:55 RSVow:47 . RSY3m:55 RSYim:55 RSY5,:52 . RSYam:57 RYim:58 R5:56 .
12m:87 6m:83 1m:3l umris -3 adv 0.8  12ms85 6m:67 1m:60 umris 2 adv 0.3  12m:95 6m:90 1m:67 umris 14 adv 0.6
o 202wl 06 cor 536 vl 05 cor 518wl 062
MCX F3RETG-MRW-Sx UKX

MC132 MC129 MC130
- S X1 ryvAvs rvAdv11Adx
Vi3 r(-5.1) g73 gross 73  mris -5 V05 1748 g326 gross 326  mris 75 v42 24 gl06 gross 106 mris 2
RSV3m:49 RSVim:46 RS5,:30 . RSY3m:58 RVim:58 R5,:35 . RY3m:60 RVim:60 RSY5.:70 .
12m:55 6m:10 1m:16 umris -7 adv 13 12m:87 6m:87 1m0 umris 23 adv 0.5  12m99 6m:99 1m:99 umris 2 adv 4.2
cor 19 wvol 0.6C cor 774 wvol 05 cor 229 wvol 0.79
MCX F3BANK-LLOY-x ISAT-MCX

MC127 MC114 MC122
 Tits RSty Tt T du e ST T
V09 1252 gl4g gross 148 mris 25 v87 r(:37) g29 gross 29 mris -4 v1185r167 gl8l gross 181  mris 17
RSY3m:55 RYim:53 RS)2,:40 . RSV3m:46 RSVim:48 Row:49 . RSY3m:49 RYim:46 RS)2,:36 .
12m:83 6m:65 1m:8 umris 17 adv 0.9  12m416m49 1ms2 umris -13 adv 8.7  12m436m32 1m0 umris 9 adv 118.5
cor 70 vol 0.4 cor -0.4 wvol 0.7 cor T77.5 wvol 0.36
F3MNG RUKM150 F3BANK-LLOY-x

MC110 JR32 JRS
vt s hyyhys shbyhys ryin AL s AyAddr nhyn rAAAby cyvhyat ivhs
V0.8 1223  g248 gross 248  mris 22 V05 400 g2 gross 222  mris 41  v05 r(-241)gl27 gross 127  mris -24
RSV3m:53 RYim:52 RS)s,:51 . RSVsm:47 RVim:45 RSV,:46 ) RSV3m:51 RVim:52 RS)5,:58 )
12m:59 6m:82 1m:32 umris 9 adv 0.8 12m216m21 1m0 umris 18 adv 0.5 12ms06me6s 1m:77 umris -19 adv 0.5
o 207 ol 07 o 653 wl 04 o 512 vl 049
MCX-RUKM150-x HSBA-KBC ADM-SXIP

JR3L JR29 JR30
WY XVYOVAX xAghly . x WA XYWAYAX Y Ayhlyx x Ay x WY XVYOVAX X AYYAY X X. X
VOILr57:8)  glod gross 124  mris 58 w02 ril5 gl5s gross 155 mris 42 w02 1359 g212 gross 212 mris 36
RVam:49 RSVim:47 RY5,:55 RY3m:46 RVim:43 RS)%u:53 RVim:46 RSim:40 RSVou:40
12m:23 6m:23 umris 46 adv 0.1  12mi1s 6ms umris 27 adv 0.2  12ms 1m:14 umris 17 adv 0.2
cor 766 vol 0.7 cor 63  vol 0.5 cor 738 wvol 0.43
BAER AGN-MUV2 SX5E

JR28 JRI8 JR22
WAX X XWWAAX X WX X, X WAX XV WX XAYYALX xwAX XXX WX X WAYX X WA X
v05 253 gldo gross 140 mris 25 32 r(187)gl23 gross 123 mris -19 v0.7 r187 g240 gross 240 mris 19
RYsm:46 RSVim:43 RS)o.:43 . RYsm:45 RSVim:45 RS)5,:50 . RSY5m:60 RVim:63 RS/2u:66 .
12m umris 18 adv 0.5 umris -15 adv 3.2 umris 8 adv 0.7
cor  69.7 wvol 05 cor 139 vol 0.6 cor 612 vol 0.47
AV/-UKX SXIP
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Pair detail : 35-64 of 91

pair details pair details pair details
JRI7 JRI5 JR16
vhnhyyhhn bbby v hyhhn bbby AA Y
v0.2 1235 gl36 gross 136  mris 23 v104 1843 73 gross 173 mris 84 w2 rl1 53 gross 53 mris 1
RSY3m:51 RSYim:49 RS)5,:50 . RSY3m:50 RSVim:52 Row:65 . RSYVsm:47 RSVim:45 RS)5,:45 .
12m:36 6m:21 1m:48 umris 17 adv 0.2 12ms526m68 1m:90 umris 49 adv 10. 12m9 em1s 1m2s umris 2 adv 0.2
o 837 ol 04 o 31 el 07 o 714 vl 04
SXIP-UKX SX5E SXIP
JR14 JR10 JR13
ey yere——e YvishwyyAsiyvhvyisyys ey
s @A G gross 323  mris 27 V04 rl44.6 gdd0 gross 440 mris 145 w2 637 glo4 gross 194 mris 64
RS 45 RYinid3 RS2 RS : 47 RSn42 R5/3,:26 RSY5i46 RVim42 RSYn:44
12m:3 6m5  1m:l4 umris 8 adv. 0.4 12m126m0 1mo umris 33 adv 0.4  12mi56mis 1m22 umris 33 adv 0.2
o 669 wl 04 o 50 vl 06 o 76 vl 058
AGS-SHBA-SX5x HSBA-MCX-UKX SX5E
1B113 GJ7 GJo
ey prre— ey re—— AYyyAAX 1AvyAAS 1A3
vi02 r(-2.9) g247 gross 247  mris -3 35 221 g312 gross 312 mris 22 v41 r(6) g3 gross 243  mris -6
RY5m:55 RSVim:58 RS)ou:52 . RY3m:41 R$Y1m:37 Rou:19 . RSYsm:49 RSVim:49 RS)5,:59 .
12m:86 6m: 86 1m:47 umris -1 adv 10.  12m0 6m0 1im1 umris 7 adv 3.5 12ms51 6ms1 1mio7 umris -2 adv 4.1
=1 cor 898 vol 02 TSI cor 409 vol 05 cor 402 vol 0.56
SDR CAC-ITRK-SXQx FTSEMIB
Gla GJ19 GJ22
AT AT AN STy ALY TATE VY
V0.2 1236 g360 gross 360 mris 24  vi6 rl036 g212 gross 212 mris 10/ V08 1248 g311 gross 311  mris 25
RSY3m:54 RYim:54 RS),:56 . RSY3m:55 RYim:52 RSY5u:35 . RY3m:53 RVim:54 RSY2.:66 .
12m:94 6m:89 1m:65 umris 7 adv 0.2  12m84 6m:68 1m0 umris 49 adv 1.6  12m87 6m:91 1m:99 umris 8 adv 0.8
cor 524 vol 05 cor 218 wvol 0.8 cor 498 wvol 0.52
NDX-SX5E NDX CAC-ERICB
GJis GJ16 617
prerereyerveTyve VYiRYyhyhs1hviyyiays perprerervryere——yve
V0.6 r(-3.6) 304 gross 304  mris -4 02 94 23 gross 23 mris 9 v3.2 1348 g254 gross 254  mris 35
RSY3m:49 RSV1:50 RSVo:64 . RSY3m:49 RSVim:46 RS)5,:35 . RSV3m:42 RSYi0:38 RSY5,:52 .
12m:55 6m:25 1m:99 umris -1 adv 0.6 12m366m20 1m:11 umris 41  adv 0.2  12mi2emi2 1m37 umris 14 adv 3.2
cor 495 wvol 0.5 cor 0 vol 1 cor 654 vol 0.48
SXQE CAC-ITRK
GJ15 DH61 cJ13
O VY P R S 7 AV e
V16 r(-12.3)g98 gross 98 mris -12 w1 105 g2 gross 21 mris 0 V0.5 121 g326 gross 326 mris 21
RYV3m:47 RVim:46 RSVou:51 . RSY3m:58 RVim:58 R5u:52 . RSVsm:49 RVim:45 RS)5,:24 .
12m:23 6m:23  1m:80 umris -13 adv 1.6 12m95 6m88 1m:66 umris 2 adv 0.1 12m376m0 1mo umris 6 adv 0.5
cor 447 vol 0.5 cor 243 vol 0.6 cor 61.6 vol 0.48
CAC ENI-RDSA SXMP
DH59 DH56 DHs58
Forper e p—re—— e r oy ere——en ks ryhyAds s
v0.l 221 gl8s gross 188 mris 22 w1 95 gl64 gross 164  mris 10 w04 r22 gl gross 193  mris 12
RSY3m:49 RSVim:48 RSVow:34 . RSVsm:45 RVim:40 RSYou:32 . RSY3m:51 RY1m:52 Rso,:50 .
12m:34 6m:56 1m:0 umris 12 adv 0.1  12m0 6mo0 1im1 umris 6 adv 0.1 12m786m66 1ma1 umris 6 adv 0.4
cor 560 vl 05 o 033wl 02 tor 665 vl 049
SX3E-SXDP BBVA-BKT-SX5x ENI-MT-RDSA-x
DH52 DH48 DHS51
e Ayyvks Thyhyy ARE DR AR AR IR T T
v5  r57.3 g336 gross 336 mris 57  v13 r(:33) gll0 gross 110 mris -3 V03| (7)) 2229 gross 229 mris -8
RSY3m:46 RSVim:45 RSo,:42 RSY3m:47 RSYim:45 RSYow:27 RSY3m:49 RSVim:47 RSYo,:45
12m:16 6m:8 16 umris 17 adv 5 12m:1 2 umris -3 adv 1.3 12ms56 6m:13 1m42 umris -3 adv 0.3
cor 787 wl 03 o 45 vl 05 o B8 el 03
BBVA-BKT-CABx CARLB-SX3P EO-FR-SXAP-Sx
DH42 DH32 DH38
ppre—yyye——rye SeTyver—e A1 hvyAyiryAAYAT VAL
vo4 rll2 g93 gross 93 mris 11~ v34 r(:33) g5 gross 45 mris -3 V14 r(-23) g204 gross 204  mris -2
RVam:48 RVim:45 R5,:52 . RY3m:54 R$Y1m:57 RS)a:54 . RY5m:53 RSVim:51 RS)ou:42 .
12m:27 6m:19 umris 12 adv 0.4  12mso umris -7 adv 3.4 12mes m:22 umris -1 adv 1.4
cor 606 ol 04 o 173 ol 07 o 633 val 044
SXNP IBEX ENG-IBEX
DH16 AC98 AC99
AT CdvAs TAyyAKR AT e VT vy T AR ALY AR
vi o r(21) g54 gross b4 mris -2 vi1l r(-12) gl43 gross 143  mris -1 v23 26 g47 gross 47 mris 13
RSYsm:44 RVim:45 RSY5.:66 . RY3m:48 RSVim:46 RSVou:42 . RSY3m:53 RVim:54 R5.:64 .
12m:16 6m:27 1m:99 umris -4 adv 1 : umris -1 adv 1.1 12ms66ms5 1m76 umris 27 adv 2.3
o 478 vl 05 o 652 vl 04 cor 525 wl 057
SXNP LHN BKG
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Pair detail : 5-34 of 91

pair details pair details pair details

AC96 ACo4 ACO5
s xvikvas rvvhvAS shvs e ey re— wosxrhhkys shvhvyssavs
V05 rl56 glad gross 144  mris 16 22 r137 g5 gross 75 mris 14 w6 88 gl53 gross 153  mris 9
RY3m:54 RS)im:55 R%u:63 . RYsm:49 RVim:46 RS%u:40 . RYsm:54 RS/im:56 RS/%.:48 .
12m:96 6m:90 1m:95 umris 11 adv 0.5  12m416m14 1mo umris 18 adv 2.2 12ms826m90 1mss umris 6 adv 0.6
cor 610 wl 05 cor 706 wl 05 cor 870wl 059
SMIN-UKX MCX CRDA-UKX

ACT1 ACs7 AC67
YRR Y S AR TR AR AR AT
V0.2 rl7 gl gross 51 mris 2 v3.7  r(-82) gl78 gross 178 mris -8  vi4 67 127 gross 127  mris 7
RY3m:47 RYim:48 RS)/2w:63 RY3m:42 RSVim:41 RS)5.:38 RY3m:46 RYim:44 RS)2y:51
12m:17 6m:37  1m:98 umris 3 adv 0.2 12m4 em12 im31 umris -5 adv 3.7 12mi06m10 ims1 umris 5 adv. 1.4
o 425wl 08 o 857 vl 02 o 003 vl 022
UKX BLND-JDW PSN

AC53 AC108 AC109
WX XAAYY X X AYYAY X X VY X WYX XYAYAX (AyAyAX LAY WX XAAYAY X (WAYAA X X WA X
v0.2  r(-1.5) g295 gross 295 mris -2 w1 r(04) g% gross 98 mris 0 v0 r(-31.1)gl00 gross 100 mris -31
RY5m:46 RSVim:43 RS)5.:33 . RY3m:45 R$Yim:43 RS)s.:49 . RY5m:46 RSVim:45 RS)ou:45 .
12m0 6mo0 1m0 umris -1 adv 0.2  12m136m13 1mss umris 0 adv 0.1  12mi14 6m14 1mas umris -31  adv 0
cor 973 vol 0.1 cor 596 vol 05 cor 0 vol 1
RDSB UKX RUKM150-SX5E

AC107 AC105 AC106
R AT Y Y IR S O O AP AR YT
V0.4  r(-17) g57 gross 57 mris -2 V0.1 34 g3 gross 113 mris 3 V01 rl2 g5l gross 151  mris 1
RSY3m:49 RYim:50 R%5u:56 . RSY3m:51 RYim:52 RS)2,:47 . RYsm:46 RYim:46 RVou:63 .
12m:43 6m:45  1m:74 umris -3 adv 0.4  12m79 6m72 1m:20 umris 3 adv 0.1  12m19 6m:27 1m:99 umris 1 adv 0.1
cor 452 vol 05 cor  86.7 vol 0.2 cor 466 vol 0.53
FLS RIO SX86E-URW

AC104 AC102 AC103
rep——verrve AT thvrys ivAvAATIYAX woxirvAAAS KvAMAYI HYYE
VO r7.7  g70 gross 70 mris 8 V0.1 r(-2.7) g75 gross 75 mris -3 V04 198 g6l gross 61 mris 10
RSYsm:52 RSVim:56 R55,:69 . RSY3m:50 RVim:53 RS)ou:43 . RSY3m:46 RSYim:44 RS5,:31 .
12m:67 6m:93 1m:92 umris 11 adv O 12m:50 6m:83 1m:26 umris -4 adv 0.1  12m0 6mo 1m0 umris 16 adv 0.4
cor 81 wvol 0.4€ cor 379 wvol 0.6 cor 565 wvol 05
DAX UKX F30ILG-SXS

AC101 ABCY AC100
e ATl v A Ser s Y
V0.4 r(-1.2) g75 gross 75 mris -1~ v25 rl9.7 gl37 gross 137  mris 20  v01 r(-6) g67 gross 67 mris -6
RSV3m:49 RSVim:48 RS)5,:34 . RSY3m:49 RSY1m:49 R95:36 . RY3m:49 RSVim:49 RSYo,:49 .
12m:32 6m:20 1m:12 umris -2 adv 0.4  12m47 6m40 1m0 umris 14 adv 2.5  12m196ms51 1m36 umris -9 adv 0.1
cor 549 wvol 0.4 cor 647 wvol 0.4 cor 495 wvol 0.55
CARLB KSP-MCX-PSN-x DGE

ABCS ABC6 ABCT
errrerpE——— prrryemyvveresren rerveyver——re
v0.8  r(-10.3)g160 gross 160  mris -10 v1.3  r(-19) gl8 gross 186 mris -2 w1 7 gl02 gross 102  mris 7
RVam:49 RSYim:47 RSYou:39 . RVsm:54 RS1m:56 R5.:69 ) RYsm:56 RVim:58 R2v:63 )
12m:32 6m:32  1m:18 umris -6 adv 0.8  12m98 6mo9s 1m9s umris -1 adv 1.3 12m99 6m:99 1m:99 umris 7 adv 0.1
cor 531 vl 04 cor 554 vl 04 cor 527wl 05
MCX EXPN-MCX-UKX KER-SXQE-UHR

ABCS ABC35 ABC36
ATy e T v Y T TS
v33  r(-9.6) glsl gross 181  mris -1( V02 r216 gl71 gross 171  mris 22 W1 r(62) gl52 gross 152  mris -6
RY3m:56 RSVim:57 RSV4w:67 RYam:51 RYim:49 RSY5,:58 RY3m:49 R$Yim:53 R)%w:70
12m:87 6m:86 _1m:93 umris -5 adv 3.0 mar m:99 umris 13 adv 0.2 12m42 6mes umris -4 adv. 0.1
cor 679 ol 01 cor 811 wl 03 cor 618 vl 045
BAER-SX7E-SXx AV/-UKX SX5E-SXQE-ZAx

ABC34 ABC32 ABC33
—rerypp=——rrve prreryopEryye— wEtxvvAALAvALAS 1hvE
v0.6 rdl.2 gldg gross 146 mris 41  v197 r(-7.3) g109 gross 109 mris -7 v0.5 189  glo2 gross 102  mris 9
RSY5m:48 RSY1m:50 RS)2,:55 . RY5m:52 RSVim:54 RS)5,:53 . . RY3m:56 RYim:60 RSV2w:79 .
12m umris 28 adv 0.€  12m93 6mo3 umris -7 adv 19.  12mog 6m:98  1m:o7 umris 9 adv 0.5
o 3w 07 o 30 vl 05 o 453wl 063
EQNR-LUPE MDAX-MRK-SXDx UKX

ABC29 ABC27 ABC28
S vveviivys ik AT Ty vV yylvaTTeaT
V0.7 163 gl67 gross 167 mris 6 V0.4 1139 gl43 gross 143  mris 14  v131 r(15) g2 gross 29  mris -2
RY3m:52 R$Yim:52 RS)5.:38 . RSY3m:54 RYim:5 . RSY3m:47 RVim:46 RV2u:49 .
12m:75 6m:74 umris 4 adv 0.7 umris 10 adv 0.4  12m22 6m22 1ma2 umris -5 adv 13.1
o 83 vl 03 o 796wl 04 o 96 val 017
FCA-FTSEMIB SXOP MCX
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Pair detail : 1-4 of 91

pair details pair details pair details
ABC2A ABCIT ABCH
S p— RSV SV E—
V0.7 130 glll gross 111 mris 30 w02 r(-13) g153 gross 153 mris -13 w1 r(12) gl15 gross 115 mris -12
RV3m:52 RSYim:54 RSV5,:51 . RV3m:53 RS)im:55 RSV%u:63 . RY3m:55 RVim:55 RSV%u:51 .
12m:90 6m:80 1m:63 umris 27 adv 0.7  12m98 6m96 1m:93 umris -8 adv 0.2 12m92 6ms7 1m41 umris -10 adv 0.1
cor  68.1 vol 0.4 cor 257 ol 0.6 cor 698 vol 0.39
ISP-LLOY-SX7x Al-DAX COLR-SX5E
ABCI
WY XWYPALX X ALYAY X X WYX
v0.4 135  gl64 gross 164 mris 4
RY3m:56 RYim:55 RS)2w:53
12m:84 6m70 1m:73 umris 2 adv 0.4
cor 672 wl 04
KYG-SX4E
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