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Market Exposure

Long/Short M Equity

Price 19.21

Alpha vs SPX 0.073

Beta vs SPX 1.362

R-Squared vs SPX 0.500

Std dev of error vs SPX 3.392
Settings & Output

Hedge

Nominal ($)

Multiple R-squared

F-stat

Correlation M vs Basket

Basket (in-sample)

——M ——Basket

For Institutional

M / Basket

Basket Trading Hedging Strategy

Basket

19.20
0.015
1.307
0.723
3.878

100%
1,000,000
0.993
11.83
0.997
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Basket
Stocks coef stock price weight Qty
JWN 0.157 5$32.98 4773
WYN 0.221 517.84 12388
LTD 0.097 518.15 5329
HOT 0.045 $33.02 1364
DRI 0.033 $32.91 1015
DHI 0.09 511.60
WYNN 0.014 567.14
TSO 0.062 514.53
LM 0.016 $31.51
HIG 0.017 528.97
BDK 0.01 546.88 $0.47 (2.48%)
GClI 5$13.56 $0.47 (2.47%) 2581
KEY 56.12 $0.24 (1.23%) 6325
KSS 560.11 18 (0.81%) 43
CIEN 714 (0.74%) 879
JCP 0.004 0.14 (0.67%) 102

Con
Financials

Energy

Information Technology
Health Care

Consumer Staples
Industrials

Materials
_Telecommunication Services

Discretionary

10/10/2007
11/10/2007 -
12/10/2007 -
1/10/2008 -
2/10/2008 -
3/10/2008 -
4/10/2008 -
9/10/2008 -
10/10/2008 -

11/10/2008 -
12/10/2008 -

5/10/2009 -
6/10/2009
7/10/2009 -

Utilities

8/10/2009 -
9/10/2009 -

P&L (% Nominal)

$0.11 (0.56%) 2882
$0.11 (0.56%) 2152
55.97 $0.01 (0.04%) 228

Sectors Exposure

Weights
72.38%
8.99%
6.20%
1.11%
0.14%
0.00%
0.00%
0.00%
0.00%
0.00%
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This information is confidential and only for use by Institutions for informational purposes to increase or decrease holdings in particular industries or sectors, and may not be construed as an offer to buy or sell, or a
solicitation of an offer to buy or sell any financial instrument or to engage in any particular trading strategy. This document may not be reproduced, distributed or published by any person or persons without the prior
written consent of Momentum Trading Partners, LLC.
This report is derived from statistical quantitative models that are free of subjective inputs. It objectively analyzes historical industry price relationship comparisons. Its purpose is to mathematically identify highly
correlated and / or de-correlated relationships, anomalies and aberrations. Inputs cannot be changed to obtain desired results. Any references to individual securities are by way of example only and are not to be
construed as a recommendation, solicitation or offer or to buy or sell any securities.
Momentum Trading Partners, LLC accepts no liability for any loss arising from the use of information contained in this report. All information and statistical data contained in this report were obtained or derived from
public sources believed to be reliable. Momentum Trading Partners, LLC does not represent that any such information or statistical data is accurate or complete and should not be relied upon as such. Recipients should
not consider this information as the only single factor in making any investment decisions and should not rely solely on the information contained herein. Momentum Trading Partners, LLC is a registered member of SIPC
and FINRA.


gnenner
Typewritten Text

gnenner
Typewritten Text
For Institutional Use Only




