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o SRt 717 |& 1,164,000 |a 1,149,671 | 848,367 |w 894,924 Undervalued oHd=4t 7130 |= 8,920 |w 6,254 [ 8,646 |a 10,317 Overvalued | Positive
SKotO| LA 729 |a 789,000 |a 787,166 |w646,941 |9 605,426 Undervalued HDR LSS & 8114 |& 10,834 |a 10,073 [== 9,925 |[w 8221 Undervalued
| 7130 |a  6275|a 5960 |[w 4,061 (W 4,404 Overvalued =SSN IEETES 7127 |w 2,350 |[w 2482 |= 2629 |a 3143 Undervalued Negative
LGOI A X| & &4 8114 |a 3059 |a 3059 |a 1883w -6253 Undervalued Negative Stslo ol 2 A M| 0| A 7131 |a 12,442 |= 12,426 |[w 9,962 |4 13,655 Overvalued
25/48DI 7131 | 1,088 | A 999 [ 273 | 961 Overvalued Positive LS ELECTRIC 724 & 1789 | 1852 |w 1640 |4 1,785 Overvalued Positive
LGT X} 77 |w 1470w 10,586 [w 10,580 | 15,791 Overvalued HDTICH Y EE 722 |a 3292|a 3161w 2852w 2870 Overvalued
LGO| & 723 | 2,930 | 3112 o 1,823 [== 2,458 Overvalued Positive 2H53SY 814 |&a 3,870 )= 3315w 2907w 2,643 Overvalued | Positive
o AC|of A 724 |a  2518|a 2499w 2372 |w 2318 State M 7115 |= 6,450 |w 5706 [w 5335|a 7,361 Undervalued| Positive : Positive
I 2 E 0 H 8114 |w 770 |w 777|w 764 |a 905 HDeH= = M8 731 |w 15,010 |= 15,859 [w 14,797 |a 16,451
ORI E=H|A 8114 |w 170 |» 184 & 237w 180 Undervalued = A 7271 |w 4,580 |w 4580 |w 4572 |a 4899
O|=H|EFA| A 8114 | 932 |a 947w 751w 771 Overvalued MEFSH 7124 |a 3,550 |la 3512 |a 3,744 |w 2,243 Undervalued
LGM2llof & 723 |=  1,310|a  1349|a 1370w 1,279 S 2 85 |w 2,509 |a 2925|= 2,706 % 2,324 Overvalued |Negative Negative
O & = X} 814 | 746 | A 766 [w 640 = 703 HMM 8/13 |& 6,960 |a 6015w 3962 W 3541 Undervalued| Positive : Positive
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RO HXIHE|I 2| Y= 8l |w -204 |a 79 |la 176 (A -169 Negative Negative Ciotet s 8/14 |a 3,610 |a 3501w -1901|w -2,071 Undervalued
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10 |a tis|a 1om]a tis0la o
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It 8/6 |a 2699 |a 2676 |Ww 2263 |a 2770 Overvalued ZOAE 86 |a 913|a 924 (s 868 |a 846
KT 811 |w 5520w 5502 = 6,035|a 6483 HF=es 814 |w -1M0|w 64w 582w 450 Negative  Positive
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st==0; 8110 |w 922 |w 921w 949 |a 1,103 StLiE 8 X F 7127 | 12,359 | 12,359 |a 12,455 |[w 11,928
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BGFZ|H| & 87 |a  1,025|a  1101|w 760 |w 849 Short Sta28X|F 8/6 |w 7,023|w 6962 | 8346 |4 9,959
GSe|H| & 8110 |&  1192|a 1249 (w 1013 |= 1,094 NHEASH 731 |w 4,369 |w 4145 (e 4788 |a 4,896
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TAATA 8111 | 724 |w 676 | 69 |a 737 Positive HE5H 810 |¥ 4,250 |w 4309 |a 5032 |a 4882
AL 2{Of 7 |a 559 |.a 559 [== 530 |[w 504 71254 729 |w 3230 |w 4214 |= 5109 |a 6,801 Negative
= 2E}0] 0 730 [ 1499|w 1499 W 1449 |a 1,822 DB&SH 2 8114 |w 4,330 |w 4,000 [w 4868 |a 8759
mtefCho| A 817 | 524 | 509 [== 457 |w 356 BNKZ 8 XI5 731 |&a 2,679 |a 2679 (A 2494 |w 2,004
ZOENg 85 |a 627 |a 656 [ 514 |w 519 B EX|F 724 |a 2,202 |a 2202 (W 2,126 |a 2,196
AA0ZHRAE|OF 814 |= 329 [— 331 [== 277 |= 321 Overvalued Stohd g 813 |w 850 |w 1243w 1562 |a 4476 Negative Negative
4 MIEFO|Of 7130 | 424 | 415 | 466 = 343 AN 5 & 813 |w 2,647 |w 2362w 2683 |a 4183 Positive  Positive
GKL 87 |w 157 |w 189 [w 231 (w208 Negative Negative Mz &8X|F 7/28 |4& 1,566 |a 1566 [= 1487 |[w 1411
ShAl A ¢ 814 |&  465|a  a21|v  182]= 361 Positive
Rl 8112 |& 31220 |a 25646 [= 19,642 |W 11,286 Undervalued| Positive : Negative AAAE 8114 |& 1875|a 1877w 1773w 1762 Overvalued
ot 7|= 87 |w 104 |w 154 |[w 140 |w 30 Negative Negative kE|2 8114 |a 1,615|a 1578w 1346 |w 1,326
ot 7t A S AL 8110 |=  4327|—  4395|— 4305|a 6,753 CIM LA 812 |& 3,200 |a 3477w 2751w 2576
SHHKPS 87 |w 475 |w 476 | 623 |w 436 4 8114 |& 624|a 623w 513 |a 503

SIO|ETIZ 8113 |w 590|w 572[= 616 |a 649
ZOEA 84 |a& 861|a 868w 619|w 558
ZHAFE 85 |& 879|a 869w 479 |= 647
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Gross L/S Pair (%) {8
Conviction LIS Pair (%) 69
LONG +o/2 46 SHORT +2/S 52
Code Paosition Returns (%) Code |Name Paosition Returns (%)
| AD42660 Treted Conviction Long | {-0.2 AD05380  HOHA Short 3.3
2 ADDB260 LS Long 5. AD35420  NAVER Shart i 34
3.A004170  ALYIA Long 189 A0 B2 Y Shart . 34
4 A192820 DAWA Long iqﬁ.? A005850 O A Short . &
5 A272210  SretA|AE Conviction Short | 7.1
3 AD34230  T}EfCHO|A Shart il 7o
7 4023530 Edl4d Shart 1
A263750 EOfH|A Short 1 21
! AD03670 EAIENA Short L 193
A114090 GKL Shart i 45
A052690 SHET|= Shart {182
12 A006800 OOl M =A Short i 06

3 A011170  EdiAONZ Short .
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