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Config  Scanning Correlation Backtesting Research Monitoring  Portfolios  Logs

Last saved: 17-Oct-2022 22:51:58

General Scanning Correlation Backtesting Strategies Monitoring  Trading Sharing Program update

IMain data folder: | C:\Yair\Pairlogix\Data v Expiore...

Program version: 1.28 installed on 13-0ct-2022

Program mode: (@) Pair of symbols () Single =ymbol

-License information
Licenze type: Professional
Recheck license

Expiration date: 31-Dec-2029 Active (2628 days left)

Computer fingerprint: §95d213d35c666982981ccc53f14effe  PCWING4.1.5-1-5-21-3118013775-3765470820-154173844 1 8A4A-C588 Yair-ES30
Copy to clipboard

Licensed to: Yair Altman aktmany@gmail. com

License features: Feature Value

Maximnal # of analyzed scan symbols unlimited
Maximal # of correlated pairs

Correlation of cross-industry pairs
Correlation of cross-sector pairs
Engle-Granger (augmented DF) cointegration
Johansen cointegration method
User-defined cointegration functions
Maximal # of pairs to backtest

Research of user-defined symbols

Strategy definition & backtest

AR 8 RRRRE E

Maximal # of user strategies unlimited
Realtime monitoring & signal alerts l
Maximal # of realtime-monitored rows 50
Live trading of strategies on IB .
Maximal § value per trade order unlimited
View license agreement Compare license plans Contact us

Last updated:. 20-0ct-2022 16:18.24
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x Pairlogix - scan, analyze, backtest, monitor and trade equities
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Main data folder:

Program version:

Program mode:

General Scanning Dataset Backtesting Strategies

Config  Scanning Backtesting Research Monitoring  Portfolios  Logs

| CA\Yair\Pairlogix\Data

1.26 installed on 13-0ct-2022

O Pair of symbols @ Single symbol

Menitoring Trading Sharing Program update

Last saved: 17-Oct-2022 22:51:58

£ Explore...

-License information

Expiration date:

Computer fingerprint

Licensed to:

Last updated:. 20-0ct-2022 16:18.24

License features:

Licenze type: Professional

: 31-Dec-2029 Active (2628 days left)

. 695d213d850666982981ccco3f4effe  PCWINGS.1.5-1-5-21-3119013776-3769470820-1541738441.8A4A-C588.Yair-ES30

. Yair Atman atmany@gmail. com

Recheck license

Copy to clipboard

Maximnal # of analyzed scan symbols
Maximal # of correlated pairs
Correlation of cross-industry pairs

Correlation of cross-sector pairs

Johansen cointegration method
User-defined cointegration functions
Maximal # of symbols to backtest
Research of user-defined symbols
Strategy definition & backtest

Engle-Granger (augmented DF) cointegration

Feature Value
unlimited

AR 8 RRRRE E

Maximal # of user strategies unlimited
Realtime monitoring & signal alerts
Maximal # of realtime-monitored rows 50
Live trading of strategies on IB
Maximal § value per trade order unlimited
View license agreement Compare license plans Contact us
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General 5canning  Correlation Backtesting Strategies Monitoring Trading  Sharing  Program update

~ Symbols filter -

Symbols source: [IQFeed v:

Symbol classification: | SIC -

Scan unclassified symbols (ETFs etc.) []

Exchange: |Any e

Market cap = [
Share price = [

Avwvg daily shares volume = .-

IP,fE L7 : = -v-: _5

|:| Sectors

Agriculture, Forestry, Fishing

Mining

Construction

Manufacturing

Transportation, Communication, Electric, Gas, Sanitation
VWholesale trade

Retail trade

Real Estate

Public administration
Unclassified

|Additiona| filtering of pairable stocks based on the selected fundamental data field

Start scanning

Industries

Foreign trade and international banking institutions
Functions related to depository banking, not elsewhere classified

agents, brokers,
arriers, not elsew

Investment ad
Investors, not el
Land subdividers and di 1i]
Lessors of yad property

al property, not & zsified
Life insurance
Loan brokers
Management investment offices, open-end
Mizcellaneous business credit institutions
Mortgage bankers and loan correspondents
Mational commercial banks
MNondeposit trust f:
Offic ank i mpanies

ompanies, not elsewhere classified
Oil royalty traders
COperators of apartment buildings
Operators of dwellings other than apartment buildings:
Operators of nenresidential buildings
Operators of residential mobile home sites
Patent owners and lessors
Pension, healtth, and welfare funds
natitutions
ents and managers
stment trusts
institutions, federally chartered
tions, not federally chartered
hanges
dealers, and flotatio
change of =ecuritiez or commedities, n
ept agricultural

ept cemeteries

Unit investment trusts, face-amount certificate offices, and clos
Unclassified / unknown

Last saved: 17-Oct-2022 22:51:58

Parallel data download/processing
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General Scanning Correlation Backtesting Strategies Monitoring Trading Sharing  Program update

~input data

. T :
Data interval: |1 Day w | Data type: |Close prices

Start date: | Mar 13, 2021 v)

~Data processing
Search for pairs in different sectors (irrelevant: only the Finance, Insurance, Real Estate sector is currently selected)
E Search for pairs in different industries

|:| Onby one of the pair symbols needs to pass the scan fiters
Mumber of possible pair combinations to process: 349 448

Correlation Win value: | ?5'}{,E|
Cointegration Hin value: |95% V| Method: Engle-Granger (augmented DF})
Engle-Granger (augmented DF)
R-square Min value: | ?5%E| Johansen
Add new...
Regression beta Min value: | Q,EGE| IMax value: I 5m§|
MRC Min value: | 23 {:E| Max value: I 0,{:E|
E Console & log-file printouts of correlated pairs
~Chart parameters
Moving average Type: | EMA . | Window: I 20=
Bollinger bands Inner: | +1 ,EDGE| Outer: +1.70c E External: +2.0Mo E|

Start scanning
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Config Scanning Backtesting Research Monitoring Portfolios Logs
General Scanning Data set  Backtesting Strategies Monitoring Trading Sharing Program update

Input data
Data interval: 1 Day

Start date: | Mar 13, 2021

Chart parameters

Moving average Type: EMA I

]

o

Data type: | Close prices

Window: |

|Use simple, exponential, weighted, Hull, or double-exponential moving averagel

Bollinger bands Inner: | 1 .300-'l-_3‘“

Outer: |

Start scanning

|

£1.7001%]

-

External. |

Last saved: 17-Oct-2022 22:51:58

+2.0005]
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General Scanning Correlation Backtesting  Strategies Monitoring Trading Sharing  Program update

Trading ameunt: | §5,000 EI
Long/short balancing method: il.'larket—neutral o |
P&L % returns method: |Sum of both assets values e |

|
Benchmark: E{

Console & log-file printouts of analyzed symbols

Estimated commissions & slippages

e
Commission per trade: SD.ODDIE|—|

Slippage per share: Sﬁ,ﬂ}ﬁﬂ + 0,0DG%E

+ 0.000% 1

- Strategy output criteria - exclude pairs having:

ot profi < w0l
Proft trade <| v
Drawdown > | 3,0%%|

Wi rate < | 70% ]
Moot < e

Rerun backtest

Last saved: 17-Oct-2022 22:51:58
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Config  Scanning Backtesting Research Monitoring  Portfolios  Logs

General Scanning Dataset Backtesting Strategies Monitoring Trading Sharing Program update

Trading amount: $5,000 Ei

|
Benchmark: E{

Console & log-file printouts of analyzed symbols

-Estimated commissions & slippages

R—

Commission per trade: ED.DDDE

Slippage per share: Sﬁ,ﬂ}ﬁﬂ + 0,0DG%E

+ 0.000%

- Strategy output criteria - exclude pairs having:

ot profi < w0l
Prot rade <| v
Drawdown > | 3’09'5Fﬂ

Wi rate < | 70% ]
Moot < e

Rerun backtest

Last saved: 17-Oct-2022 22:51:58
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Config Scanning Correlation Backtesting Research Monitoring Pertfolios  Logs

General Scanning Correlation Backtesting Strategies Monitoring Trading Sharing  Program update

Strategy #2

New Copy Del

-Overview of Strategy A
\ Short: (f spread [s assumed to decrease: sell X, buy ¥)

. Entry criteria

® 7score > 0.50 and

L -pread amount is on a . consecutive bars and
-4 RSl > 70

, Take-profit exit criteria

‘- # Profit of 3% or more trailing

- Stop-loss exit criteria

# Loss of 2% or more trailing

| Lomwg (B spread s assumed to increase: buy X, sell Y)
: Entry criteria

* Zscore < -0.50 and

# Spread amount is on an up-trend for 3 consecutive bars and
-4 RSl < 30

| Take-profit exit criteria

‘- # Profit of 3% or more trailing

Stop-loss exit criteria
“- @ Loss of 2% or mare trailing

Last saved: 17-Oct-2022 22:51:58

Name: |Strategy A

Shortentry  Short exit (profit) Short exit (loss) Long entry Long exit (profit) Long exit (loss)

Available criteria: Criteria used by this strategy:

Bollinger band range score = 0.50

Z Score \Spread amount is
MACD level RSI=70
MACD crossing

MovAwvg crossing

RSl

StochRSI

Direction

el
Min/max

Spread change

Profitloss

@ And Oor Add Del

Short = Long

~Trend criteria parameters

.
Latest spread amount V| |trends.duwn

v| 3% Bars

Rerun backtest
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General Scanning Dataset Backtesting Strategies Monitoring Trading Sharing Program update

Strategy #2 Name: |Strategy A

Shortentry  Short exit (profit) Short exit (loss) Long entry Long exit (profit) Long exit (loss)

Available criteria: Criteria used by this strategy:
Bollinger band range Z score = 0.50
Z Score
MACD level RSI=70
New Copy Del MACD crossing
MovAwvg crossing
~Overview of Strategy A gfulchRSI
|_i Short: (price s assumed to decrease: sell short) Direction
-+ Entry criteria el
# Zscore > 0.50 and Hi!""mﬂx
L BPrice amount is on a down-trend for 3 consecutive bars E:f? I]change

-4 RSl > 70

| Take-profit exit criteria

- @ Profit of 33 or more trailing
Stop-loss exit criteria

# Loss of 2% or more trailing

B

Lomg (price is assumed to increaser buy long)

Entry criteria

® Zscore < -0.50 and

# Price amount is on an up-trend for 3 consecutive bars and

-4 RSl < 30 @
And Oor Short = L
Take-profit exit criteria Add Del = Long

~ # Profit of 3% or more trailing
Stop-loss exit criteria
# Loss of 2% or more trailing ~Trend criteria parameters

Latest | price amount Vl |trends.duwn V| Elﬂ Bars

Rerun backtest
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Config  Scanning Correlation Backtesting Research Monitoring Portfolios Logs Last saved: 17-Oct-2022 22:51:58

General Scanning Correlation Backtesting Strategies Monitoring  Trading Sharing  Program update

Manitor signal alerts on thiz machine
|:| Auto-select best backtested row for monitering

Email alert upon each trade =ignal

Email configuration

Recipient email address: |username@gmail.com I}

Motification emails will be sent to this email account(s).
Multiple recipients can be separated by, or; or spaces.

SMTP server: | smtp.gmail.com
SMTP username: :my'_username
SMTP password: ;...........

SMTP port: [ Ap5} -.?...:

Send test email

Start scanning
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Config  Scanning Correlation Backtesting Research Monitoring  Portfolios  Logs

General Scanning Correlation Backtesting Strategies Monitoring Trading  Sharing  Program update

Auto-trade on this machine via 1B

Enter into position

Using: allocation group
0 U123456
Order type: REL - Relative order (pegged to NBBO)

Relative amount:

Display amount:

Time in force: DAY - valid until EQD today
Fill outside regular trading hours: |:|
Auto-transmit order (CAREFUL =): E‘\

Exit out of position

account ~

MOC - Market-on-close order ~

REL - Relative order (pegged to NBBO)
LMT - Limit order (fixed bid/ask)
MKT - Market order (careful ®)

MOC - Market-on-close order

GTC - good till cancelled (even after today) Ly

|

If unselected, trade orders will await your confirmation in TWS (safer]
If selected, trade orders will immediately be sent to the markets (faster but risky!)

Start scanning

Last saved: 17-Oct-2022 22:51:58
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Config  Scanning Correlation Backtesting Research Monitoring  Portfolios  Logs

General Scanning Correlation Backtesting Strategies Monitoring Trading Sharing  Program update

Share my data with other computers

This computer's private key: 695d21 3d85c866582581ccchifl4efie

| Only users who know your private key will be able to access your data |

|:| Share my config setup with other computers that know my key

Share my strategies with other computers that know my key

Load data from another computer

Other computer's private key:

:B-c not update my strategies

Lead config setup (only)

Copy key to clipboard

Pubilish config

Load all the shared data

Last saved: 17-Oct-2022 22:51:58
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Config  Scanning Correlation Backtesting Research Monitoring  Portfolios  Logs

General Scanning Correlation Backtesting Strategies Monitoring  Trading  Sharing Program update

Current program version: 1.28 installed on 13-0ct-2022 02:35:48

|:| Display minor changes
Display change-log of older versions

|:| Display inaccessible versions

Last saved: 17-Oct-2022 22:51:58

1.26 (2022-10-03):
+ Display news story in dedicated popup window (when the news URL is reported)
+ Display financial data of researched symbols in integrated program tabs
+ Display FinViz, ¥'ahoo financial data of symbols in lightweight popup windows
+ Improved license validation checks on MacOS (avoid unnecessary errors)
+ Enabled =electing backtest benchmark of Buy-&-hold or any symbel (e.g. S&P index) - single symbol mode only
+ Added display of max draw-down in backtest results statistics table
+ Enabled selecting periodic/cummulative data in backtest results stats table
1.25 (2022-09-15):
+ Added news items (where available & subscribed) to Scanning & Correlation tables
+ Fixed bug that prevented backtesting results display in some cases
+ Fixed bug in merging partial historic data when barSize = 2 or 4 hours
1.24 (2022-05-01):
+ Added toolkar/menubar on-demand expert of processing results to Excel file
+ Automatically save backtesting resaults to Excel file
+ Added configuration control of detailed processing printouts
-+ Reduced (improved) Correlation & Backtesting processing time
+ Fixed scanning of unclassified symbols loaded from file {not from IQFeed)
1.23 (2022-03-28):
+ Fixed correlation of unclassified symbols (typically ETFs)
+ Fixed error in parallel backtesting
+ Enabled specifying the benchmark symbol (e.g. SPX.X0, SPY, DIA etc.)
+ Enabled sharing/unsharing strategies separately from other configurations
+ Reduced (improved) Scanning & Correlation processing time
1.22 (2022-03-24):
+ Enabled uploading symbels from a local file
+ Display multiple moving avg lines in Nominal closing prices chart: SMA EMA WRMA HMANMWAP
+ Added moving average display and criteria option DEMA {double-exponential moving average)
+ Added options of VWAP and fixed value to moving-averages-crossing strategy criteria
+ Various fixes for MacOS platform
1.21 (2022-02-24):
+ Added single-asset mode, in addition to pairs-trading mode
+ Added moving average display and criteria options EMA, WA HWMA (+existing SMA)
+ Added moving average crossover criteria in backtest strategies
+ Improved performance (speed) of histeric data downlead from IQFeed

s

Reinstall latest version (1.26)

Downgrade to version 1.24

Recheck latest change-log

View the change-log online
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- O X

Symbol

]

.- i

Market Capitalization

Symbol Company Sector Industry Market Cap Last Price P/E  Awvg. Volume Beta Exchange Yahoo! FinViz
1 |AAGIY |AlA GROUP LTD. ADR Finance, Insurance, Real Estate Life insurance S87ATS M $29.58 28.5 550 K 0.40 Masdag other OTC display |display |~
2 AAT | AMERICAN ASSETS TRUST Finance, Insurance, Real Estate Real estate investment trusts §1,522 M 32515 38.9 373K 1.37 New York Stock Exchange (NYSE) display | display
3 AB ALLIAMCEBERMSTEIN Finance, Insurance, Real Estate Investrnent advice §3623M 13725 10,0 30K 144 MNew York Stock Exchange (MYSE) display | display
4 |ABCB |AMERIS BANCORP Finance, Insurance, Real Estate State commercial banks §3345 M 54823 9.9 435K 0.97 Nasdaq Global Select Market (NG5M)  display  display
5 |[ABR ARBOR REALTY TRUST Finance, Insurance, Real Estate Real estate investment trusts §2,084 M £12.24 5.9 2,644 K 2.26 New York Stock Exchange (NYSE) display |display
6 ACGL ARCH CAPITAL GROUP Finance, Insurance, Real Estate Fire, maring, and casualty insurance £16818 M §45.56 11.2 1,931 K 0.68 Nasdagq Global Select Market (NGSM)  display  display
7 ACT  |[EMNACT HOLDINGS IMC. Finance, Insurance, Real Estate Insurance agents, brokers, and service §3.737TM £22.95 57 321K - Masdag Global Select Market (NGSM)  |display  display
8 ADC  AGREE REALTY Finance, Insurance, Real Estate Real estate investment trusts §5231 M $65.52 34.3 1,168 K 0.64 New York Stock Exchange (NYSE) display |display
9 |AEG AEGON Finance, Insurance, Real Estate Life insurance § 7454 M §3.77 5.7 289 K 1.08 New York Stock Exchange (NYSE) display |display
10 ARG AMERICAN FINAMCIAL GROUP Finance, Insurance, Real Estate Fire, maring, and casualty insurance £10,655 M £125.12 10.4 332K 0.77 New York Stock Exchange (NYSE) display | display
11 [AFL  AFLAC Finance, Insurance, Real Estate Accident and health insurance £36278 M L5741 8.7 2,714 K 1.04|MNew York Stock Exchange (MYSE) display | display
12 AGO  ASSURED GUARANTY Finance, Insurance, Real Estate Surety insurance §3238 M §52.27 12.6 405 K 1.13 New York Stock Exchange (NYSE) display |display
13 AIRC |APARTMEMNT INCOME REIT CORP Finance, Insurance, Real Estate Real estate investment trusts § 5,606 M £ 36.36 6.0 1,135K 1.11 New York Stock Exchange (NYSE) display |display
14 AlZ ASSURANT Finance, Insurance, Real Estate Insurance agents, brokers, and service ST 798 M § 146.56 gk 352 K 0.63 Mew York Stock Exchange (WYSE) display | display | ¥
| Fundamental data w Real-time market znapshot s
Field Value Field Value
Symbol AB Symbol AB ~
52 Week High 57.54 Last 37.25
52 Week High Date 11/01,/2021 Change 0
52 Week Low 313 Percent Change 0
52 Week Low Date 10/13/2022 Total Velume 0
Average Volume 340,000 Bid 36.33
Balance Sheet Date 06/30/2022 Ask 397
Base Currency ush Bid Size 100
Beta 1.44 Ask Size 100
Calendar Year High 52.52 Close 37.25
Calendar Year High Date 0171272022 Spread 2.84
Calendar Year Low 31.31 Delay [minutes] 15
Calendar Year Low Date 10/13/2022 Extended Trading Change 0.75
Commaon Shares Qutstanding 97,267,000 Extended Trading Differe... 0.75
Company ALLIANCEBERMSTEIN Price Earnings Ratio 10.01
Current Year EPS 372 Percent Off Average Vol... -1
Exchange MNew York Stock Exchange (NYSE) 3,623,196
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Symbol Company Sector Industry Market Cap Last Price P/E  Awvg. Volume Beta Exchange Yahoo! FinViz
- - - v - - L v v v
1 |AAGIY AlA GROUP LTD. ADR Finance, Insurance, Real Estate \Life insurance S 87479 M £ 29.58 28.5 550 K 0.40 Masdag other OTC display |display |~
2 AAT  AMERICAMN ASSETS TRUST Finance, | 4 Mews — O X B 38.9 373K 1.37 New York Stock Exchange (NYSE) display display
3 AB ALLIANCEBERMNSTEIM Fi 5 10.0 340K 1.44 New York Stock Exch NYS display display
!nance, https:/fwww.rttnews.com,/3321116/alliancebernstein-q3-profit-falls-but-beats | Open in browser | e H !5 2 !5 .
4 ABCE AMERIS BANCORP Finance, _ — — 9.9 435K 0.97 Nasdaq Global Select Market (NG5M)  display  display
5 ABR  ARBORREALTY TRUST Finance, E @RTTNE‘ Ws n - 59 2,644 K 2.26 New York Stock Exchange (MYSE) display |display
f ACGL ARCH CAPITAL GROUP Finance, Spornrei Fessi S 6 1h i 1,931 K 0.68 Nasdaq Global Select Market (NGSM)  |display  display
7 ACT  |[EMNACT HOLDINGS IMC. Finance, |  Thel ks on resporibie 5 57 321K - Masdag Global Select Market (NGSM)  |display  display
8 ADC  AGREE REALTY Finance, I.::,_D,I_ e ooy b ke o adeg 2 343 1,168 K 0.64 New York Stock Exchange (NYSE) display |display
9 |AEG AEGON Finance, | ™ 7 15.7 2,891 K 1.08 New York Stock Exchange (NYSE) display |display
10 AFG  AMERICAN FINAMCIAL GROUP  Finance, " 2 10.4 332K 0.77 New York Stock Exchange (NYSE) display display
11 AFL  |AFLAC Financel Breaking News 1 a7 2774K 1.04/New York Stock Exchange (NYSE) display |display
12 AGO  ASSURED GUARAMTY Finance, e @ O ’:1 @ i 126 405 K 1.13 New York Stock Exchange (NYSE) display |display
13 |AIRC  APARTMEMT INCOME REIT CORP  Finance, g " S s B 6.0 1,135K 1.11|New York Stock Exchange (NYSE) display display
14 AlZ ASSURAMT Finance, s] 7k 352 K 0.63 New York Stock Exchange (NY5SE) display display
15 &JG  ARTHUR ). GALLAGHER Finance, . . 7 35.0 1,046 K 0.75 Mew York Stock Exchange (NYSE) display | display
16 AKR | ACADIA REALTY TRUST Finance, AllianceBernstein Q3 Profit Falls, But Beats 8 376 705K 1,60 New York Stock Exchange (NYSE) display  display
Hews headline; Estlmates .News itemn text ~
07:20 Friday, October 28, 2022 P
L Symbel _ . P (RTTHews.com) - AlianceBernstein Holding L.P. (AB), an asset management firm, on Friday
2022-10-28 07:21:18 | AB  AllianceBernstein Q3 Prg posted a decling in earnings for the third-guarter, reflecting a fall in revenues, primarity dus to
2022-10-28 06:50:57 AB AllianceBernstein Holdin lower investment advisory base fees, distribution revenues, Bernstein Research revenues and

2022-10-28 0B:22:27  AB
2022-10-28 06:21:18  AB
2022-10-28 06:20:57  AB
2022-10-28 04:41:14  AB
2022-10-27 11:52:25 AB
2022-10-1910:02:45 AB
2022-10-1905:52:12  AB
2022-10-1412:09:43 AB
2022-10-12 06:32:43  AB
2022-10-12 06:31:03 AB
2022-10-11 16:21:03  AB
2022-10-1112:47:35 AB

AllianceBernstein O3 GAJ
ALLIAMCEBERNSTEIN H(
AllianceBernstein Holdin
Earnings Scheduled For

Earnings Outlock For All
Benzinga's Top Ratings
Credit Suisse Initiates Cof
AB to Report Third Cuard
AllianceBernstein Annou
AllianceBernstein Annou
AB Announces Septemb
Stocks That Hit 32-Week

AllianceBernstein Holding L.P. (AB), an asset management firm, on Friday
posted a decline in earnings for the third-guarter, reflecting a fall in revenues,
primarily due to lower investment advisory base fees, distribution revenues,
Bernstein Research revenues and performance-based fees.

In addition, excluding items, the company’s earnings beat the Street view.

For the third-quarter ended on September 30, the Nashville-headquartered firm
posted earnings of 5175.180 million or $0.56 per unit, compared with $264.695

2022-10-1012:29:56 AB

Stocks That Hit 32-Week

Lows On Monday

performance-based fees. In addition, excluding tems, the company's earnings beat the Street
view. For the third-guarter ended on September 30, the Nashville-headquartered firm posted
earnings of $175.120 milion or 80.58 per unit, compared with $284 835 million or $0.89 per unit
of last year. Excluding items, earnings were 30.64 per unit, compared with 30.88 per unit in the
third quarter of 2021. Five analysts, on average, pollied by Thomson-Reuters were expecting the
company to report earnings per unit of $0.57. Analysts’ estimates typically exclude one-time
items. Operating earnings declined to $ 170.305 milion from last year's $2793.650 million. Total net
revenues also fell to $535.984 millien for the guarter from £1.092 bilion during the correspending
period last year. Read the original article on RTTNews.

(hitps/iww w ritnews. comi3321116/alliancebernstein-g3-profit-fallz-but-beats-est

imates.aspx) For comments and feedback: contact editorial@ritnews.com

Copyright(c) 2022 RTTNews.com All Rights Reserved
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Symbol Company Sector Industry Market Cap Last Price P/E  Awvg. Volume Beta Exchange Yahoo! FinViz
1 |AAGIY AlA GROUP LTD. ADR Finance, Insurance, Real Estate Life insurance $87479 M £ 29.58 28.5 550 K 0.40 Masdag other OTC display |display |~
2 AAT |AMERICAN ASSETS TRUST Finance, | 4 Mews - O X B 38.9 373K 1.37/New York Stock Exchange (NYSE) display display
3 AB ALLIANCEBERMSTEIN Finance, i i 5 10.0 340 K 144 MNew York Stock Exchange (MYSE) display | display
. https:/fwww.prnewswire.com/news-releases/ab-announces-septemnber-30-20 | Open in browser ¥ | . :
4 ABCE AMERIS BANCORP Finance, | 3 9.9 435K 0.97 Nasdaq Global Select Market (NG5M)  display  display
5 |[ABR ARBOR REALTY TRUST Finance, 1 ﬂ N Al - 59 2,644 K 2.26 New York Stock Exchange (NYSE) display |display
6 ACGL |ARCH CAPITAL GROUP Finance, 1 \i_l w it i} 1h i 1,931 K 0.68 Nasdaq Global Select Market (NG5M)  display  display
7 ACT  EMACT HOLDINGS INC. Finance, s 5 5.7 321K -INasdaq Global Select Market (NGSM)  display  display
8 ADC  AGREE REALTY Finance, 2 343 1,168 K 0.64 New York Stock Exchange (NYSE) display |display
9 |AEG AEGON Finance, ﬂ B ﬁ S t b 7 15.7 2,891 K 1.08 New York Stock Exchange (NYSE) display |display
10 AFG  AMERICAN FINAMCIAL GROUP  Finance, n n O u n Ces e p e I I I e r 2 10.4 332K 0.77 New York Stock Exchange (NYSE) display display
11 [AFL  AFLAC Finance, d 1 8.7 2,714 K 1.04|MNew York Stock Exchange (MYSE) display | display
12 AGO  ASSURED GUARAMTY Finance, 30, 2022 Assets U n er i 126 405 K 1.13 New York Stock Exchange (NYSE) display |display
13 AIRC  APARTMENTINCOME REIT CORP Finance, & 6.0 1,135K 1.11 New York Stock Exchange (NYSE) display |display
14 AlZ ASSURAMT Finance, M a n a g e I I I e n t s] 7k 352 K 0.63 New York Stock Exchange (NY5SE) display display
15 &JG  ARTHUR ). GALLAGHER Finance, 7 35.0 1,046 K 0.75 Mew York Stock Exchange (NYSE) display | display
16 AKR  ACADIA REALTY TRUST Finance, 3 37.6 T05 K 1.60 New York Stock Exchange (NYSE) display |display
News headlin&s._ News item text ~
DIEWS PR XIDEE Sy 10011 15:20 COT AB Al September 30, 2022 Assets Under M t MASHWILLE
i ¥ & nnounces September 30, etz Under Managemen S
Timestamp Symbol AllianceBernstein — Tenn., Oct 11, 2022
2022-10-28 07:21:18 AB AllianceBernstein G3 Pra. ¢t 1N.2022. 16220 ET MASHVILLE, Tenn., Oct. 11, 2022 /PRNewswire/ — AllianceBernstein L.P. (AB) and
2022-10-28 06:50:57 AR AllianceBernstein Holdin AllianceBernstein Holding L.P. (AB Holding) (NY'SE: AB) today announced that preliminary assets
T £ = under management decreazed to 3513 bilion during September 2022 from 3557 bilion at the end
2022-10-28 06:22:27  AB AllianceBernstein O3 GA of August. Market depreciation coupled with net cutflows across each channel resulted in an
2022-10-28 06:21:18  AB ALLIANCEBERNSTEIN H 2% AUM decrease. Net outflows from Retail included AXA redemptions of $2.2 bilion, completing
2022-10-28 06:20:57 AR AllianceBernstein Holdin . the expected 34 bilion in AXA redemptions for 2022, AllianceBernstein L.P. (The Operating
G F NASHVILLE, Tenn, Oct. 11, 2022 /PRNewswire/ -- Partnership) i o Marsagmisid {8 15 Eilice)
btk i) 2 b et 4 . —— . . . At September 30, 2022 At Aug 31
2022-10-2711:52:25  AB Earnings Outlook For Al AllianceBernstein LP. ("AB") and AllianceBernstein Holding 2022
T - , - Private Institutions Retail Wealth Total Total
AR IE 00 Benzinga's Top Ratings | b (*AB Holding") (NYSE: AB) today announced that Equity Actively
2022-10-190%:52:12 AB Credit Suisse Initiates Co| Managed £ 51 100 %43 5703 5777
2022-10-1412:09:48  AB ABtoReport Third Quart  Preliminary assets under management decreased to $613 Passive 21 29 2 52 58 Tolal
_— , . e . bl Equity 72 138 45 255 285
2022-10-1206:33:43  AB AllianceBernstein Annod - hyilion during September 2022 from $667 billion at the end Fixed Income
2022-10-12 0&:31:03 AB AllianceBernstein Annou o i r ‘a\ Taxable 121 53 13 187 2M
e S — REArnsuncessepiemy  Of August. Market depreciation coupled with net outflom@(; D | |TaxExempt 1 26 25 52 55
: 2 PR > b Passive - 0 - 10 11 Total Fixed
2022-10-111247:35  AB Stocks That Hit 32-Weekl  across each channel resulted in an 8% AUM decrease. Net ierms 425 @9 38 249 6T
2022-10-1012:29:56 AB Stocks That Hit 32-Week Lows On Monday Alternatives/Multi-Asset Solutions™(1) 85 6 18 109 115
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Config 5canning Correlation Backtesting Research Monitoring Portfolios Logs Last updated: 13-Oct-2022 02:05:17
Symbol Company Sector Industry Market Cap Last Price P/E  Awvg. Volume Beta Exchange Yahoo! FinViz
- - - v v v - L v - - v
1 |AAGIY AlA GROUP LTD. ADR Finance, Insurance, Real Estate Life insurance SAT4TIM £29.58 28.5 550 K 0.40 Masdag other OTC display |display |~
2 AAT  |AMERICAM ASSETS TRUST Finance, Insurance, Real Estate Real estate investment trusts §1,522 M £25.15 38.9 373K 1.37 New York Stock Exchange (NYSE) display display
= ﬁ ALLIAMCEBERMSTEIM Finance, Insurance, Real Estate Investment advice §3.623M £37.25 10.0 30K 144 MNew York Stock Exchange (MYSE) display | display
4 ABCE AMERIS BANCORP Finance, Insurance, Real Estate State commercial banks §3345M §48.23 9.9 435K 0.97 Nasdaq Global Select Market (NG5M)  display  display
5 |[ABR ARBOR REALTY TRUST Finance, Insurance, Real Estate Real estate investment trusts §2,084 M £12.24 59 2,644 K 2.26 New York Stock Exchange (NYSE) display |display
6 ACGL ARCH CAPITAL GROUP Finance, Insurance, Real Estate Fire, maring, and casualty insurance £16818 M §45.56 11.2 1,931 K 0.68 Nasdagq Global Select Market (NGSM)  display  display
7 ACT  |[EMNACT HOLDINGS IMC. Finance, Insurance, Real Estate Insurance agents, brokers, and service §3.737TM £22.95 57 321K - Masdag Global Select Market (NGSM)  |display  display
8 ADC  AGREE REALTY Finance, Insurance, Real Estate Real estate investment trusts §5231 M $65.52 343 1,168 K 0.64 New York Stock Exchange (NYSE) display |display
9 |AEG AEGON Finance, Insurance, Real Estate Life insurance § 7454 M 8377 15.7 289 K 1.08 New York Stock Exchange (NYSE) display |display
10 ARG AMERICAN FINAMCIAL GROUP Finance, Insurance, Real Estate Fire, maring, and casualty insurance £10,655 M §$125.12 10.4 332K 0.77 New York Stock Exchange (NYSE) display display
11 [AFL  AFLAC Finance, Insurance, Real Estate Accident and health insurance $36,278 M L5741 a7 2,714 K 1.04|MNew York Stock Exchange (MYSE) display | display
12 AGO |ASSURED GUARANTY Finance, Insurance, Real Estate Surety insurance §3238 M §52.27 126 405 K 1.13 New York Stock Exchange (NYSE) display |display
13 AIRC |APARTMEMNT INCOME REIT CORP Finance, Insurance, Real Estate Real estate investment trusts § 5,606 M £ 36.36 6.0 1,135K 1.11 New York Stock Exchange (NYSE) display |display
14 AlZ ASSURANT Finance, Insurance, Real Estate Insurance agents, brokers, and service §7798 M % 146.56 gk 352 K 0.63 Mew York Stock Exchange (WYSE) display  display | %
0.1 AB |Volumes (SEBn}) | [] Link axes 5955 |Nominal closing prices Gl
— \olumes {$Bn) Fundamental data —— Cloaing prices
oogl — emal20imovawg Realktime market snapshot ama{20) mov avg
News headlines emaezgmov avg
: L —— wma{20) mov avg
=l News item text 55 _wna{fa”mmaw
’ “olumes (Mn shares) — damal20) mov 3G
Wolumes (3Bn) * wwa pl3l) mov avg
0.07- Nominal closing prices
: i 50—
Z-zcore of clesing prices
0.06— Bollinger of closing prices
WMACD of closing prices
.05 RSl of closing prices 45
Stochastic RSI of prices
0.04
40
0.03
0.02—
35—
0
1 1 I I I I 1 I 1 1 I

arzs o221 o3 o4 arzz Q222 Q322 o422 o123
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Last updated: 13-Oct-2022 02:05:17

Symbol Company Sector Industry Last Price P/E  Awvg. Volume Beta Exchange Yahoo! FinViz
v v L v v v A v v v
1 |AAGIY |AlA GROUP LTD. ADR Finance, Insurance, Real Estate Life insurance $29.58 28.5 550 K 0.40 Masdag other OTC display |display |~
2 [AAT |AMERICAN ASSETS TRUST [Finance, Insurance, Real Estate ~ Real estate investrnent trusts §2515 389 33K 1.37 New York Stock Exchange (NYSE) display  display
3 ﬁ'  ALLIANCEBERNSTEIN Finance, Insurance, Real Estate llnvestment advice i 3'.".?_5. 10.0 340K 1.44 New York Stock BExchange (NYSE) .ﬁpl_ax l@pl_ax
4 |ABCB |AMERIS BANCORP [Finance, Insurance, Real Estate | State commercial banks $4823 99 435K 0.97 Nasdaq Global Select Market (NGSM) | display  display
5 |[ABR ARBOR REALTY TRUST Finance, Insurance, Real Estate .Real estate investment trusts L 12.24- 5.9 2,644 K 2.26 New York Stock Exchange (NYSE) -ﬂpl_ax .Epl_ax
& |ACGL ARCH CAPITAL GROUP [Finance, Insurance, Real Estate  Fire, marine, and casualty insurance $4556 112 1,931 K 0.68 Nasdaq Global Select Market (NGSM)  display  display
7 ACT  EMACT HOLDIMNGS INC. Finance, Insurance, Real Estate llnsurance agents, brokers, and service 59_2.95. 57 321K - Masdag Global Select Market (NGSM) .ﬁpl_ax l@pl_ax
8 ADC  AGREE REALTY [Finance, Insurance, Real Estate | Real estate investment trusts $65.52 343 1,168 K 0.64/New York Stock Exchange (NYSE) display |display
9 |AEG AEGON Finance, Insurance, Real Estate .Life insurance 8377 5.7 289 K 1.08 New York Stock Exchange (NYSE) -ﬂpl_ax .gpl_ax
10 AFG | AMERICAN FINANCIAL GROUP  Finance, Insurance, Real Estate  Fire, marine, and casualty insurance s125.12 104 332K 0.77 New York Stock Exchange (NYSE) display  display
11AFL  |AFLAC Finance, Insurance, Real Estate  |Accident and health insurance 55741 87 2774K 1.04 New York Stock Bxchange (NYSE) |display |display
12/AGO  |ASSURED GUARANTY [Finance, Insurance, Real Estate | Surety insurance §5227 126 405K 1.13 New York Stock Exchange (NYSE) display |display
13 AIRC |APARTMEMNT INCOME REIT CORP Finance, Insurance, Real Estate .F‘.eal estate investment trusts g 36.36- 6.0 1,135K 1.11 New York Stock Exchange (NYSE) -ﬂpl_ax .gpl_ax
14 -AIZ -ASSURANT -Finance, Insurance, Real Estate .Insurance agents, brokers, and service 5 146.56- ?.?_. 352 K. G.BE-New Yaork Stock Exchange (MYSE) display  display | %
3&5 élZ-scure of closing prices lv [] Link axes | Bollinger of closing prices ~ .
S (—— l [ —— Cloaing prices Fundamental data
—— ema{20) mov avg — wma|20) mov avg Real-time market snapshot
+1.3a {inner) 65— +1.30 {inner) News headlines
o= 1. 7o {ower) f‘h — +i.Ta {ouler) %
— 470 (exiemal) ’I m — 490 (exlemal) News item text

“olumes (Mn shares)
Wolumes (EBn)
Nominal closing prices

ol I I s
i /

Z-zcore of closing prices

55 Bollinger of closing prices

m\ MACD of closing prices k
N - RSl of closing prices

(1] l *\ .1 50
Stochastic R3] of prices
45 A N
= e
l\\ \l 1 40 =

i W

\f st
3 I I I I I I 1 I I I I I

Q' 3 o Q122 Q222 Q322 o422 o123 o o3 o4 arzz Q222 Q322 Q422 o123
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SHE2E|De RAOEH S @ Symbol P
Config 5canning Correlation Backtesting Research Monitoring Portfolios Logs Last updated: 13-Oct-2022 02:05:17
Symbol Company Sector Industry Market Cap Last Price P/E  Awvg. Volume Beta Exchange Yahoo! FinViz
A4 v A4 v v A4 v v v A4 v 4
1 |AAGIY |AlA GROUP LTD. ADR Finance, Insurance, Real Estate Life insurance 587479 M $29.58 28.5 550 K 0.40 Masdag other OTC display |display |~
2 AAT |AMERICAN ASSETS TRUST e et el e I | Bl et e e §152 M $25.15 339 73K 1.37 New York Stock Exchange (NYSE) display  display
3 )ﬁa ALLIAMCEBERMNSTEIM Finance, Insurance, Real Estate Investrnent advice §3623M 13725 10,0 30K 144 MNew York Stock Exchange (MYSE) display | display
4 |ABCB |AMERIS BANCORP -Finance, Insurance, Real Estate |state commercial banks §3,345 M 543.23- 9.9 435K 0.97 Nasdaq Global Select Market (NG5M)  display  display
5 |[ABR ARBOR REALTY TRUST Finance, Insurance, Real Estate Real estate investment trusts §2,084 M £12.24 5.9 2,644 K 2.26 New York Stock Exchange (NYSE) display |display
& |ACGL ARCH CAPITAL GROUP [Finance, Insurance, Real Estate  Fire, marine, and casualty insurance $16818M $4556 112 1,931 K 0.68 Nasdaq Global Select Market (NGSM)  display  display
7 ACT  |[EMNACT HOLDINGS IMC. Finance, Insurance, Real Estate Insurance agents, brokers, and service §3.737TM £22.95 57 321K - Masdag Global Select Market (NGSM)  |display  display
8 ADC  AGREE REALTY [Finance, Insurance, Real Estate | Real estate investment trusts $5231 M $65.52 M3 1,168 K 0.64/New York Stock Exchange (NYSE) display |display
9 |AEG AEGON Finance, Insurance, Real Estate Life insurance § 7454 M 8377 5.7 289 K 1.08 New York Stock Exchange (NYSE) display |display
10 AFG | AMERICAN FINANCIAL GROUP  Finance, Insurance, Real Estate  Fire, marine, and casualty insurance $10,655 M §125.12] 104 332K 0.77 New York Stock Exchange (NYSE) display  display
11 [AFL  AFLAC Finance, Insurance, Real Estate Accident and health insurance $36,278 M L5741 a7 2,714 K 1.04|MNew York Stock Exchange (MYSE) display | display
12/AGO  |ASSURED GUARANTY [Finance, Insurance, Real Estate | Surety insurance $3,238M §5227 126 405K 1.13 New York Stock Exchange (NYSE) display |display
13 AIRC |APARTMEMNT INCOME REIT CORP Finance, Insurance, Real Estate Real estate investment trusts § 5,606 M £ 36.36 6.0 1,135K 1.11 New York Stock Exchange (NYSE) display |display
14 AlZ -ASSURANT -Finance, Insurance, Real Estate .Insurance agents, brokers, and service § 7798 M. 5 146.56- gk 352 K. 0.63 Mew York Stock Exchange (WYSE) display | display | ¥
o AB |MACD of closing prices ~ [ Link axes 1pp B |RS! of closing prices ~
—— MACD {12,28) Fundamental data — RSI(14) . . l
o Ml emai8) mov avg Real-time ma.rket snapshot go- — emalZd)movavg
News headlines
News item text
1= “olumes (Mn =hares) B0
“olumes (5Bn)
Nominal closing prices o
na ; | Z-score of closing prices
Bollinger of closing prices 60—
(1] = MACD of closing prices
RSl of clesing prices - 50l
il Stochastic RSI of prices _ | \
-
A
31]_
1.5 20l
2 10
25 I I 1 I 1 1 I I 0 I I 1 I 1 1 I I

[#)gid a3 o4 arz2 Q222 Q322 Q422 o123 o2 3 o4 a2z Q22 Q322 Q422 123
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O X

]

Syrbol 2

Last updated: 13-Oct-2022 02:07:47

Symbol1 ~ Symbol 2 Sector Industry Barsize Cormr% Coint% R'% B~ Zscore |Zscorg o MRC Va life K'overs spread o

1 |LAMR Finance, Insurance, Real Estate Real estate investment trusts 1 Day a7 95 3 4,90 0.48 0.479 -0.06 -0.059 11.8 bars 33 §478 ~
2 ARE ! inance, Insurance, Real Estate Real estate investment trusts 1 Day 98 99 96 4,57 -0.75 0.7468 -0.09 -0.090 7.7 bars 43 § 4,66

3 FRT WRE Finance, Insurance, Real Estate Real estate investment trusts 1 Day a2 95 T 4,55 1.36 1.3606 -0.05 -0.043 15.9 bars 33 §5.22

4 PMC SASR Finance, Insurance, Real Estate Matienal commercial banks 1 Day 94 @9 88 4,54 -0.34 0.3387 -0.08 -0.077 9.0 bars 30 £6.21

5 |LAMR LXP Finance, Insurance, Real Estate Real estate investment trusts 1 Day 38 95 77 4,54 -1.06 1.0601 -0.06 -0.062 11.2 bars 40 §£4.58

& APAM BTT Finance, Insurance, Real Estate Investment advice 1 Day 92 95 a5 427 -0.50 0.4967 -0.06 -0.063 11.0 bars 57 §254

7 |SAFE SRC Finance, Insurance, Real Estate Real estate investment trusts 1 Day a9 95 79 4,19 0.23 0.2327 -0.05 -0.050 14.0 bars 28 5$8.19

8 REXR KIM Finance, Insurance, Real Estate Real estate investment trusts 1 Day K a9 a3 3.98 0.08 0.0776 -0.08 -0.084 8.3 bars 55 3.3

9 EGP FR Finance, Insurance, Real Estate Real estate investment trusts 1 Day 498 95 a7 3.87 1.64 1.6371 -0.06 -0.066 10.4 bars A6 $368
10 AVB FR Finance, Insurance, Real Estate Real estate investment trusts 1 Day 97 95 a4 3.86 -1.28 1.2795 -0.07 -0.081 8.5 bars 43 §5.50
11 SPG STAG Finance, Insurance, Real Estate Real estate investment trusts 1 Day 92 95 a5 3.69 0.56 0.557 -0.05 -0.050 13.7 bars A §7.39
12 |PNC BAC Finance, Insurance, Real Estate Mational commercial banks 1 Day 98 a9 a5 3.55 -0.62 0.6153 -0.11 -0.098 7.0 bars 51 §3.86
13 EGP REG Finance, Insurance, Real Estate Real estate investment trusts 1 Day 89 95 78 3.55 0.57 0.5671 -0.05 -0.049 14.1 bars 43 §9.88
14 EQR BRX Finance, Insurance, Real Estate Real estate investment trusts 1 Day 29 95 79 3.36 -1.17 1.1726 -0.06/ -0.060 11.6 bars 43 §£3.21
15 TFC TOWN Finance, Insurance, Real Estate Mational commercial banks 1 Day 91 99 a3 3.35 -1.88 1.9789 -0.10 -0.092 7.5 bars 54 5247
16 KRC AKR Finance, Insurance, Real Estate Real estate investment trusts 1 Day 94 a5 89 3.30 -0.10 0.096 -0.06 -0.059  11.7 bars 38 §2.81
17 IWZ JPS Finance, Insurance, Real Estate Investment advice 1 Day 95 ] a0 3.29 -0.55 0.5465 -0.08 -0.079 8.8 bars 37| §1.25
18 HLMNE BEM Finance, Insurance, Real Estate Investment advice 1 Day 29 95 a0 3.23 0.32 0.317 -0.05 -0.050 14.0 bars 42 §5.82
19 ESS LAMR Finance, Insurance, Real Estate Real estate investment trusts 1 Day 93 99 a7 3.06 -1.51 1.5105 -0.09 -0.088 7.9 bars 51 51148
20 |BLE G5 Finance, Insurance, Real Estate Security brokers, dealers, and flotation companies 1 Day 94 a5 88 3.05 -1.82 1.817% -0.06 -0.053 13.0 bars 26 54089 ¥

Fundamental data [: ot Real-time market snapshot v
for ARE / STAG
ARE STAG ARE STAG

52 Week High 224,95 4827 A | |Last 145.72 3167 A
52 Week High Date 12/31/2021 12/31/2021 Change 0 0
52 Week Low 126,74 26,56 Percent Change 0 0
52 Week Low Date 10/21/2022 10/11/2022 Total Velume 0 0
Average Volume 867,000 1,675,000 Bid 128.51 31.67
Balance Sheet Date 09/30/2022 06/30/2022 Ask 148.48 32
Base Currency usD UsD Bid Size 100 100
Beta 1.09 1.14 Ack Size 100 200
Calendar Year High 224,33 48.155 Close 145.72 31.67
Calendar Year High Date  01/03/2022 01/03/2022 Spread 19.97 0.33
Calendar Year Low 126.74 26,56 Delay [minutes] 15 15
Calendar Year Low Date 10/21/2022 10/11/2022 v | |Extended Trading Change -0.02 0w
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Symbol 1~ Symbaol 2 Sector Industry Barsize Cor% Coint% FR'% B~ Zscore  |Zscorg o MRC 1 life X'overs  spread o
v L v v v v v v v v v v v v v v
1 LAMR UNIT Finance, Insurance, Real Estate Real estate investment trusts 1 Day a7 95 75 490 0.48 0.479 -0.06 -0.059 11.8 bars 33 S4.78 A~
2 ARE STAG Finance, Insurance, Real Estate  Real estate investment trusts 1 Day 93 99 9 457 -0.73 0.7468  -0.09  -0.090 7.7 bars 43 54,66
3 FRT WRE Finance, Insurance, Real Estate Real estate investrnent trusts 1 Day aa a5 77 4,55 1.36 1.3606 -0.05 -0.043 15.9 bars 33 §522
4 PNC SASR Finance, Insurance, Real Estate Mational commercial banks 1 Day 94 o9 a8 4.54 -0.34 0.3387 -0.08 -0.077 8.0 bars 30 £6.21
5 LAMR LXP Finance, Insurance, Real Estate Real estate investment trusts 1 Day a8 95 77 4,54 -1.06 1.0601 -0.06 -0.062 11.2 bars a0 54,58
6 APAM BTT Finance, Insurance, Real Estate Investment advice 1 Day 92 95 85 427 -0.50 0.4967 -0.06 -0.063 11.0 bars 57 294
T |SAFE SRC Finance, Insurance, Real Estate Real estate investrnent trusts 1 Day a9 a5 79 419 0.23 0.2327 -0.05 -0.050 14.0 bars 28 §8.19
8 [REXR KIM Finance, Insurance, Real Estate Real estate investment trusts 1 Day 91 99 a3 3.98 0.08 0.0776 -0.08 -0.084 8.3 bars 55 £33
9 EGP FR Finance, Insurance, Real Estate Real estate investment trusts 1 Day a8 95 97 3.87 1.64 1.6371 -0.06 -0.066 10.4 bars 46 5 3.68
10 AVB FR Finance, Insurance, Real Estate Real estate investment trusts 1 Day 97 95 94 3.86 -1.28 1.2795 -0.07 -0.081 8.5 bars 43 g 5.50
11 PG STAG Finance, Insurance, R 4 News e O * a5 3.69 0.56 0.557 -0.05 -0.050 13.7 bars 40 §7.39
12 [PHC L i e https:/fwww.prnewswire.com/news-releases/alexandria-real-estate-equities-incalex) Open in browser = s e 2 =L S Dl 2 3340
13 EGP REG Finance, Insurance, R _ 78 3.55 0.57 0.5671 -0.05 -0.049 14.1 bars 43 5£0.88
14 EQR BRX Finance, Insurance, Ré 79 3.36 -117 1.1726 -0.06 -0.060 11.6 bars 43 £3.21
15 TFC TOWN Finance, Insurance, R a3 3.35 -1.98 14789 -0.10 -0.082 7.5 bars 54 §247
16 KRC AKR Finance, Insurance, R Alexandria Real Estate Equities, Inc./Alexandria 89 330 -0.10 0.09% 006 -0.059 11.7bars 1 5281
17 |INZ 1ps Finance, Insurance, R Venture Investments Executive Chairman and 90 329 -0.55 0.5465  -0.08  -D.079 2.8 bars 7 $1.25
18 HLMNE BEN Finance, Insurance, Ri FOU nder JD@I S Marcus AppOInted to the prix 20 3.23 0.32 0.317 -0.05 -0.050 14.0 bars 42 £ 5.82
19 ESS LAMR Finance, Insurance, R . : a7 3.06 -1.51 1.5105 -0.09 -0.088 7.9 bars 51 §11.48
20 BLK G5 Finance, Insurance, R Galien USA s Esteemed ‘e}wards JIU B to 83 3.05 -1.82 18179 -0.06  -0.053 13.0 bars 26 5 40.89
21 MAA NSA Finance, Insurance, R Recognize Groundbreaking Medical 96| 2.86 044 044068 -0.10 014 67 bars 57 §4.43
22 WES TOWN Finance, Insurance, R Innovations in Life Science 76 285 018 01792 006  -0.060  11.5 bars 36 $2.50
W
News headlines : : News item text ~
Ty Surnbol Asxanaria Aol Estate Equities Inc.— =l v arcus Appointed to the Prix Galien USA’s Esteemed Awards Jury to Recognize Groundbreaking S
mestamp Jmbo . 00000
2022-10-27 07:31:12 STAG 3REMs To O al Estate Equities, Inc./Alexandria WVenture Investments Executive Chairman and Founder Joel S. Marcus
2022-10-26 06:26:32 STAG Stag Indust A's Esteemed Awards Jury to Recognize Groundbreaking Medical Innovations in Life Science NEW
2022-10-26 06:26:12 5TAG 5TAG !NDl:‘I responsibility pillar addressing the rapidhly growing mental health criziz, Alexandria will present a critical
2022-10-24 16:15:07 ARE Nﬂcandﬁh? ntal health in America with Patrick J. Kennedy at the Galien Forum at the Alexandria Center(r} for Life
2022-10-24 16:13:27 S5TAG Earnings 5S¢l
; ewswire/ — Alexandria Real Estate Equities, Inc. (NY'SE: ARE), the first, longest-tenured and pioneering
2022-10-2416:12:07 STAG Earnings Oy uniguely focused on collaborative life science, agtech and technology campuses in A44 innovation
2022-10-24 16:11:04 ARE Earnings 5c I0 tenants, has forged a longstanding, impactful partnership with the Galien Foundation, the premier
2022-10-24 05:37:38 ARE Earnings S| £t F R noring innovative medicines and technologies through the Prix Galien Awards, one of the mest
: e O e g ¥ ence industry. Building upon this important relatienship and shared commitment to improving human
2022-10-21 11:05:45 ARE Alexandria RealEstate EqUIties, TNc, REPoTts INcrease 1n W, health and saving lives, Joel 5. Marcus, Alexandria's executive chairman and founder, has been appointed to the Prix Galien USA
2022-10-18 08:31:22 ARE Alexandria Real Estate Eauities O3 EPS §2.11 Vs. 50.67 Year... ¥ |Awards jurv. a aroup of hiohiv distinouished life science industrv thouaoht leaders with decades of oroven exoerience across b
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Last updated: 13-Oct-2022 02:07:47

Symbol1 ~ Symbol 2 Sector Industry Barsize Cormr% Coint% R'% B~ Zscore |Zscorg o MRC Va life K'overs spread o
v v v v v v A v v v v v v A4 A4 b4
1 |LAMR UNIT Finance, Insurance, Real Estate Real estate investment trusts 1 Day a7 95 3 4,90 0.48 0.479 -0.06 -0.059 11.8 bars 33 §478 ~
2 ARE STAG " Finance, Insurance, Real Estate  Real estate investment trusts 1Day 98 99 9 457 075 07468 -009 0000 7.7bars 48 8466
3 FRT WRE Finance, Insurance, Real Estate Real estate investment trusts 1 Day a2 95 T 4,55 1.36 1.3606 -0.05 -0.043 15.9 bars 33 §5.22
4 PNC SASR  promms—" : = 1Day 9 9 8 454  -034 03387 -008 -0077 90bars 0§62
5 LAMR  |LXP [ - 1Day 88 95 77 454  -106 10601 006 -0.062 112 bars 0 5458
& APAM BTT H News headines 1Day 9z 95 85 427  -050 04967 -D06 -0.063 11.0bars 57 s294
7 [SAFE SRC f News item text 1Day 29 o5 79 419 023 02327 -D05  -0.050 14.0bars 28 5819
8 REXR KIM L chomes Bl stiancs) 1Day 91 9 83 398 008 00776 -008 -0084  83bars 55 §331
9 EGP R _ iI-: e 1Day 98 95 97 387 164 16371 -006 -0066 104 bars 4 5368
10 AVE FR [——r 1Day 97 95 94 386  -128 12795 -D07 0081  85bars 43 5550
11/5PG STAG B oot st 1Day 92 95 85 3.9 0.56 0557 -0.0S -0.050 137 bars 20 5739
12 PNC BAC ' Z-score of closing prices 1Day 9% 99 95 355  -062 06153 -0.11 -0098 7.0bars 51 3386
13 EGP REG A Z-score of nominal spreads 1Day a9 95 73 355 0.57 05671  -0.05 -0.049) 14.1 bars 43 59,88
14 EQR BRX I < scorelad fconecied spreads 1Day g9 95 79 336  -117 11726 006 -0060 116bars a3 sam
Bollinger of nominal spreads
15 TFC ol e T e 1Day a1 99 83 335 198 19789 010 0092  7.5bars 54 247
16 KRC AKR H MACD of closing prices 1Day 9 95 89 330  -0.10 0.086 -0.06  -0.058 117 bars 1 5281
17 |vZ JPS H MACE of nominal spreads 1Day 95 99 %0 329  -055 05465 -0.08 -0079  G.8bars 7 5125
18 HLNE BEN ' MACD of B-corrected spreads 1Day g9 95 80 323 03 0317 005 -0050 140 bars 42 ssa2
19 £S5 LAMR g RS of closing prices 1 Day 93 99 27 3.06 -1.51 15105 -0.09 -0.088 7.9 bars 51 51148
20 BLK Gs ot oknomnl s lotation companies 1Day 94 95 88 305  -182 18179 -0.06  -0.053  13.0 bars 26 54089V
RSl of p-corrected spreads W T i
12 | Wolumes (3Bn) 4 |:| Link axes 50— |Nominal closing prices o |
—— STAG

i 200

08

150~
06
100~

04

0.2 L | 1 A M
o M w | | | | | | | | | | |

Q221 Qa2 a2 arzz w22 Q2 Q22 iz Q221 Q32 a2 Qi2z 2 2 a2z o123




x Pairlogix - discover, analyze, backtest, monitor and trade correlated equity pairs — O *
File Config Interval Actions Help L]
@HE@|@QI*&'\W‘E‘I§I '3'@ Symbol pel
Config Scanning Correlation  Backtesting Research Monitoring  Portfolios  Logs Last updated: 13-Oct-2022 02:07:47
Symbol1 ~ Symbol 2 Sector Industry Barsize Cormr% Coint% R'% B~ Zscore |Zscorg o MRC Va life K'overs spread o
v * v v * v v - v v v v v - v v
1 |LAMR UNIT Finance, Insurance, Real Estate Real estate investment trusts 1 Day a7 95 3 4,90 0.48 0.479 -0.06 -0.059 11.8 bars 33 §478 ~
2 ARE Sﬁ:ﬁi\ Finance, Insurance, Real Estate Real estate investment trusts 1 Day 98 99 96 4,57 -0.75 0.7468 -0.09 -0.090 7.7 bars 43 5 4.66
3 FRT WRE Finance, Insurance, Real Estate Real estate investment trusts 1 Day a2 95 77 4,55 1.36 1.3606 -0.05 -0.043 15.9 bars 33 §5.22
4 PMC SASR Finance, Insurance, Real Estate Matienal commercial banks 1 Day 94 ] Fisdiricnia dala = bars 30 §6.21
5 |LAMR LxP Finance, Insurance, Real Estate  Real estate investment trusts 1 Day a8 95 | Realtime market snapshot bars, 40 5458
& APAM BTT Finance, Insurance, Real Estate Investment advice 1 Day 92 95 Mews headlines bars 57 §204
7 |SAFE SRC Finance, Insurance, Real Estate Real estate investment trusts 1 Day a9 95 News item text bars 28 5$8.19
8 REXR KInM Finance, Insurance, Real Estate Real estate investment trusts 1 Day 9 ] Volumes (Mn shares) bars 55 §3.31
Vol 2B
9 EGP FR Finance, Insurance, Real Estate Real estate investment trusts 1 Day 498 95 uu_mes( _n} ] bars 46 $368
: : - - Nominal closing prices -
10 AVB FR Finance, Insurance, Real Estate Real estate investment trusts 1 Day 97 95 Nominal spreads bars 43 §5.50
11 SPG STAG Finance, Insurance, Real Estate Real estate investment trusts 1 Day 92 95 bars A §7.39
12 PNC BAC Finance, Insurance, Real Estate Mational commercial banks 1 Day 498 ] Z-score of closing prices bars 51 §3.86
13 |[EGP REG Finance, Insurance, Real Estate Real estate investment trusts 1 Day a9 a5 Z-score of nominal spreads bars 43 943
14 EQR BRX Finance, Insurance, Real Estate  Real estate investment trusts 1 Day a9 95 Z_S.CWE o B—-:u!'re-:teﬂ sireads bars 43 §3.21
TFC TOWN Fi | Real Estat Mational ial bank 1D 91 99 Sl b W §247
15 | [Finance, Insurance, Real Estate  Mational commercial banks ay | Folines oL comeid spupad ars, :
16 KRC AKR Finance, Insurance, Real Estate Real estate investment trusts 1 Day 94 95 MACD of closing prices bars 38 §2.81
17 |IVZ JPs Finance, Insurance, Real Estate  Investment advice 1 Day 93 99 | MACD of neminal spreads bars, 7 §125
18 [HLNE BEM Finance, Insurance, Real Estate Investment advice 1 Day a9 a5 WMACD of B-corrected spreads bars 42 §5.82
19 ESS LAMR Finance, Insurance, Real Estate Real estate investment trusts 1 Day 93 99 REl of closing prices bars 51 51148
T = 1 z B T T RSl of nominal spreads T
20 |BLE G5 Finance, Insurance, Real Estate Security brokers, dealers, and flotation companies 1 Day 94 a5 bars 26 54089 ¥
- — RSl of B-corrected spreads W
180 Mominal spreads bl [ Link axes - | B-corrected spreads w
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x Pairlogix - discover, analyze, backtest, monitor and trade correlated equity pairs — O *
File Config Interval Actions Help L]
69[&@|@Q|+ﬂa ‘\"i“?‘-@li_il '3'@ Symbol pel

Config Scanning Correlation  Backtesting Research Monitoring  Portfolios  Logs

Last updated: 13-Oct-2022 02:07:47

Symbol1 ~ Symbol 2 Sector Industry Barsize Cormr% Coint% R'% B~ Zscore |Zscorg o MRC Va life K'overs spread o
- - - - - - - v - - - v - v -
1 |LAMR UNIT Finance, Insurance, Real Estate Real estate investment trusts 1 Day a7 95 3 4,90 0.48 0.479 -0.06 -0.059 11.8 bars 33 §478 ~
2 ARE STAG " Finance, Insurance, Real Estate  Real estate investment trusts 1Day 98 9 9 457 075 07468 009 0090 7.7 bars 48 $4.66
3 FRT WRE Finance, Insurance, Real Estate Real estate investment trusts 1 Day a2 95 T 4,55 1.36 1.3606 -0.05 -0.043 15.9 bars 33 §5.22
4 PNC SASR Finance, Insurance, Real Estaste  National commercial banks 1Day 9 99 88 454  -034 03387 -008 -0077  9.0bars 0 $621
5 |LAMR LXP Finance, Insurance, Real Estate Real estate investment trusts 1 Day 38 95 77 4,54 -1.06 1.0601 -0.06 -0.062 11.2 bars 40 §£4.58
& |APAM BTT Finare i Real i Tt adnes 1Day 9 95 85 477 0500 04967 006 -0063 11.0bars 57 §294
7 |SAFE SRC Finance, Insurance, Real Estate Real estate investment trusts 1 Day a9 95 79 4,19 0.23 0.2327 -0.05 -0.050 14.0 bars 28 5$8.19
3 REXR KIM Finance, Insurance, Real Estate  Real estate investment trusts 1Day 91 99 83 398 008 00776 -008 -0084  B3bars 55 8331
9 EGP FR Finance, Insurance, Real Estate Real estate investment trusts 1 Day 498 95 a7 3.87 1.64 1.6371 -0.06 -0.066 10.4 bars A6 $368
10 AVB R Finance enrance Real il Feal it e tment T 1Day 97 95 94 386 128 12795 007 -0081  85bars 43 §550
11 SPG STAG Finance, Insurance, Real Estate Real estate investment trusts 1 Day 92 95 a5 3.69 0.56 0.557 -0.05 -0.050 13.7 bars A §7.39
12 PNC BAC [Finance, Insurance, Real Estate | Mational commercial banks 1Day 98 99 95 355  -062 06153 -0.11 -0098 7.0bars 51 3386
13 EGP REG Finance, Insurance, Real Estate Real estate investment trusts 1 Day 89 95 78 3.55 0.57 0.5671 -0.05 -0.049 14.1 bars 43 §9.88
14 EQR BRX Einance renrance Real toiale D Realtate et ment Tt 1Day 29 95 79 336 117 11726) -0.06| -0060 11.6bars 4 §2.21
15 TFC TOWN Finance, Insurance, Real Estate Mational commercial banks 1 Day 91 99 a3 3.35 -1.88 1.9789 -0.10 -0.092 7.5 bars 54 5247
16 KRC AKR [Finance, Insurance, Real Estate  Real estate investment trusts 1Day 94 95 89 330  -0.10 0.006 -006 -0059 117 bars 1 5281
17 IWZ JPS Finance, Insurance, Real Estate Investment advice 1 Day 95 ] a0 3.29 -0.55 0.5465 -0.08 -0.079 8.8 bars 37| §1.25
18 HLNE BEN Einarce renrance Real torate ) Hietment sdnee 1Day 29 95 a0 323 032 0317 005 0050 140bars 2 5582
19 ESS LAMR Finance, Insurance, Real Estate Real estate investment trusts 1 Day 93 99 a7 3.06 -1.51 1.5105 -0.09 -0.088 7.9 bars 51 51148
20 BLK les e et aies Rl el et bibar et Tl T e 1 Day 9 95, 88 305 182 18179 006 -0.053 130bams 26 54089 v
- :Z—scure of clusing__prices v [] Link axes 200 |Bollinger of nominal spreads Vr} faef
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x Pairlogix - discover, analyze, backtest, monitor and trade correlated equity pairs

File Config Interval Actions Help
SHER[DL (R OEHA #

Config Scanning Correlation  Backtesting Research Monitoring  Portfolios  Logs

O X

]

Syrbol 2

Last updated: 13-Oct-2022 02:07:47

Symbol1 ~ Symbol 2 Sector Industry Barsize Cormr% Coint% R'% B~ Zscore |Zscorg o MRC Va life K'overs spread o
v * * v v - v v v v v - v v
1 |LAMR UNIT Finance, Insurance, Real Estate Real estate investment trusts 1 Day a7 95 3 4,90 0.48 0.479 -0.06 -0.059 11.8 bars 33 §478 ~
2 ARE SIAG Finance, Insurance, Real Estate Real estate investment trusts 1 Day 98 99 96 4,57 -0.75 0.7468 -0.09 -0.090 7.7 bars 43 § 4,66
3 FRT WRE Finance, Insurance, Real Estate Real estate investment trusts 1 Day a2 95 T 4,55 1.36 1.3606 -0.05 -0.043 15.9 bars 33 §5.22
4 PMC SASR Finance, Insurance, Real Estate Matienal commercial banks 1 Day 94 @9 88 4,54 -0.34 0.3387 -0.08 -0.077 9.0 bars 30 £6.21
5 |LAMR LXP Finance, Insurance, Real Estate Real estate investment trusts 1 Day 38 95 77 4,54 -1.06 1.0601 -0.06 -0.062 11.2 bars 40 §£4.58
& APAM BTT Finance, Insurance, Real Estate Investment advice 1 Day 92 95 a5 427 -0.50 0.4967 -0.06 -0.063 11.0 bars 57 §254
7 |SAFE SRC Finance, Insurance, Real Estate Real estate investment trusts 1 Day a9 95 79 4,19 0.23 0.2327 -0.05 -0.050 14.0 bars 28 5$8.19
8 REXR KIM Finance, Insurance, Real Estate Real estate investment trusts 1 Day K a9 a3 3.98 0.08 0.0776 -0.08 -0.084 8.3 bars 55 3.3
9 EGP FR Finance, Insurance, Real Estate Real estate investment trusts 1 Day 498 95 a7 3.87 1.64 1.6371 -0.06 -0.066 10.4 bars A6 $368
10 AVB FR Finance, Insurance, Real Estate Real estate investment trusts 1 Day 97 95 a4 3.86 -1.28 1.2795 -0.07 -0.081 8.5 bars 43 §5.50
11 SPG STAG Finance, Insurance, Real Estate Real estate investment trusts 1 Day 92 95 a5 3.69 0.56 0.557 -0.05 -0.050 13.7 bars A §7.39
12 PNC BAC Finance, Insurance, Real Estate Mational commercial banks 1 Day 98 a9 a5 3.55 -0.62 0.6153 -0.11 -0.098 7.0 bars 51 §3.86
13 EGP REG Finance, Insurance, Real Estate Real estate investment trusts 1 Day 89 95 78 3.55 0.57 0.5671 -0.05 -0.049 14.1 bars 43 §9.88
14 EQR BRX Finance, Insurance, Real Estate Real estate investment trusts 1 Day 29 95 79 3.36 -1.17 1.1726 -0.06/ -0.060 11.6 bars 43 §£3.21
15 TFC TOWN Finance, Insurance, Real Estate Mational commercial banks 1 Day 91 99 a3 3.35 -1.88 1.9789 -0.10 -0.092 7.5 bars 54 5247
16 KRC AKR Finance, Insurance, Real Estate Real estate investment trusts 1 Day 94 a5 89 3.30 -0.10 0.096 -0.06 -0.059  11.7 bars 38 §2.81
17 IWZ JPS Finance, Insurance, Real Estate Investment advice 1 Day 95 ] a0 3.29 -0.55 0.5465 -0.08 -0.079 8.8 bars 37| §1.25
18 HLMNE BEM Finance, Insurance, Real Estate Investment advice 1 Day 29 95 a0 3.23 0.32 0.317 -0.05 -0.050 14.0 bars 42 §5.82
19 ESS LAMR Finance, Insurance, Real Estate Real estate investment trusts 1 Day 93 99 a7 3.06 -1.51 1.5105 -0.09 -0.088 7.9 bars 51 51148
20 |BLE G5 Finance, Insurance, Real Estate Security brokers, dealers, and flotation companies 1 Day 94 a5 88 3.05 -1.82 1.817% -0.06 -0.053 13.0 bars 26 54089 ¥
15~ Q-Q normality e [] Link axes PACF -
Mormal dist. . -
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x Pairlogix - discover, analyze, backtest, monitor and trade correlated equi airs — O X

q Yz quity p.
File Config Interval Actions Help L]
BH'&@|.@Q|*&_\@@E '3'@ Syrbol 2

Config Scanning Correlation  Backtesting Research Monitoring  Portfolios  Logs

Last updated: 13-Oct-2022 02:07:47

Symbol1 ~ Symbol 2 Sector Industry Barsize Cormr% Coint% R'% B~ Zscore |Zscorg o MRC Va life K'overs spread o
- - * - - - - - v - - - v - v -
1 |LAMR UNIT Finance, Insurance, Real Estate Real estate investment trusts 1 Day a7 95 3 4,90 0.48 0.479 -0.06 -0.059 11.8 bars 33 §478 ~
2 ARE STAG FErante retrance. Real Etaie D Foat et e s 1Day 98 9 9 457 075 07468 009 0090 7.7 bars 48 $4.66
3 FRT WRE Finance, Insurance, Real Estate Real estate investment trusts 1 Day a2 95 T 4,55 1.36 1.3606 -0.05 -0.043 15.9 bars 33 §5.22
4 PNC SASR Finance, Insurance, Real Estaste  National commercial banks 1Day 9 99 88 454  -034 03387 -008 -0077  9.0bars 0 $621
5 |LAMR LXP Finance, Insurance, Real Estate Real estate investment trusts 1 Day 38 95 77 4,54 -1.06 1.0601 -0.06 -0.062 11.2 bars 40 §£4.58
& |APAM BTT Finare i Real i Tt adnes 1Day 9 95 85 477 0500 04967 006 -0063 11.0bars 57 §294
7 |SAFE SRC Finance, Insurance, Real Estate Real estate investment trusts 1 Day a9 95 79 4,19 0.23 0.2327 -0.05 -0.050 14.0 bars 28 5$8.19
3 REXR KIM Finance, Insurance, Real Estate  Real estate investment trusts 1Day 91 99 83 398 008 00776 -008 -0084  B3bars 55 8331
9 EGP FR Finance, Insurance, Real Estate Real estate investment trusts 1 Day 498 95 a7 3.87 1.64 1.6371 -0.06 -0.066 10.4 bars A6 $368
10 AVB R Finance enrance Real il Feal it e tment T 1Day 97 95 94 386 128 12795 007 -0081  85bars 43 §550
11 SPG STAG Finance, Insurance, Real Estate Real estate investment trusts 1 Day 92 95 a5 3.69 0.56 0.557 -0.05 -0.050 13.7 bars A §7.39
12 PNC BAC [Finance, Insurance, Real Estate | Mational commercial banks 1Day 98 99 95 355  -062 06153 -0.11 -0098 7.0bars 51 3386
13 EGP REG Finance, Insurance, Real Estate Real estate investment trusts 1 Day 89 95 78 3.55 0.57 0.5671 -0.05 -0.049 14.1 bars 43 §9.88
14 EQR BRX Einance renrance Real toiale D Realtate et ment Tt 1Day 29 95 79 336 117 11726) -0.06| -0060 11.6bars 4 §2.21
15 TFC TOWN Finance, Insurance, Real Estate Mational commercial banks 1 Day 91 99 a3 3.35 -1.88 1.9789 -0.10 -0.092 7.5 bars 54 5247
16 KRC AKR [Finance, Insurance, Real Estate  Real estate investment trusts 1Day 94 95 89 330  -0.10 0.006 -006 -0059 117 bars 1 5281
17 IWZ JPS Finance, Insurance, Real Estate Investment advice 1 Day 95 ] a0 3.29 -0.55 0.5465 -0.08 -0.079 8.8 bars 37| §1.25
18 HLNE BEN Einarce renrance Real torate ) Hietment sdnee 1Day 29 95 a0 323 032 0317 005 0050 140bars 2 5582
19 ESS LAMR Finance, Insurance, Real Estate Real estate investment trusts 1 Day 93 99 a7 3.06 -1.51 1.5105 -0.09 -0.088 7.9 bars 51 51148
20 BLK G5 Finance, Insurance, Real Estate  Security brokers, dealers, and flotation companies 1 Day 94 95, 88 305  -182 18179 -006 -0.053  13.0bars 26 54089 ¥
100 -RSI of closing prices | [ Link axes 6 | MACD of closing prices v
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x Pairlogix - discover, analyze, backtest, monitor and trade correlated equity pairs — O *

File Config Interval Actions Help L]
SHBE2E D | WA EEHE S @ Symbol P
Config Scanning Correlation Backtesting Research Monitoring Portfolios Logs Last updated: 13-Oct-2022 02:57:30
Strategy A Strategy #2 Best strategy blend
Symbols Sector Bar size APR % Sharpe Max DD % Max DD dur # trades % win HAovg win Avg loss Avg hold Profit Profit/trade Best strategy Monitor?
127|EWBL/UMBF = Finance, Insurance, Keal bstate = 1 Day - 11.0‘;6 U.11 -:l.j;f: 4.0 da}rvs 1‘IJ BU‘;B d..-”:'i's -A.‘J‘;B 20.4 -:Ia;s 3 1,DBIJ 3 1b{: strategy A - L . ~
128 FR/BRX Finance, Insurance, Real Estate 1 Day 10.9% on -9.3% 115.0 days 1 82% 24% -2.6% 174 days 51,662 5151 Strategy A [ ]
129 REG/LAMR Finance, Insurance, Real Estate 1 Day 10.6% 0.05 -4.6% 137.0 days 1 82% 2.3% -24% 270days 51,64 5149 Strategy A |
130 CADE/LBAI Finance, Insurance, Real Estate 1 Day 10.6% 0.07 -3.6% 91.0 days il 82% 2.2% -1.6% 26.6 days 51,642 5149 Strategy A W
131 EGBM/CFG Finance, Insurance, Real Estate 1 Day 10.8% 0.16 -3.5% 182.0 days 5 100% 3.3% ~ 31.8days 51,632 5326 Strategy #2 |
132 KREF/SRC Finance, Insurance, Real Estate 1 Day 10.6% 0.03 -3.6% 123.0 days 8 88% 2.6% -1.8% 285days 51,627 5203 Strategy A [ ]
133 FR/KIM Finance, Insurance, Real Estate 1 Day 10.4% on -BA% 124.0 days 12 83% 2.2% -2.9% 2. 7days 51,617 §135 Strategy A |
134 PNGAY/AAGHY Finance, Insurance, Real Estate 1 Day 10.5% 0.10 -4.1% 205.0 days 5 0% 4.5% -2.0% 1e6days 51,614 5323 Strategy #2 |
135 REG/NSA Finance, Insurance, Real Estate 1 Day 10.4% 0.01 -5.7% 112.0 days 14 1% 2.6% -2.5% 228days 51,612 §115 Strategy A |
136/ TRV/L Finance, Insurance, Real Estate 1 Day 10.5% 0.09 -2.0% 53.0 days 9 89% 2.2% -1.9% 384 days 51,598 5178 Strategy A [ ]
137 SRC/PEAK Finance, Insurance, Real Estate 1 Day 10.4% 0.08 -3.0% 47.0 days g9 89% 2.2% -2.0% 388 days 51,590 § 177 Strategy A |
138 LAMR/REG Finance, Insurance, Real Estate 1 Day 10.3% 0.04 -3.6% 57.0 days 8 8% 2.8% -3.5% 26,6 days 51,533 5193 Strategy A W
139 TOWN/HBAN Finance, Insurance, Real Estate 1 Day 10.3% 0.10 -5.9% 180.0 days 12 75% 2.3% -1.6% 26.1days §1,578 §132 Strategy A |
140 UBSI/IBOC Finance, Insurance, Real Estate 1 Day 10.3% 0.03 -3.0% 94.0 days 8 88% 24% -1.0% 454 days 51,569 5196 Strategy A [ ]
141 WRE/SITC Finance, Insurance, Real Estate 1 Day 10.2% 0.09 -4.7% 252.0 days ] 75% 3.0% -2.2% 25.5days  §1,569 5196 Strategy #2 |
142 LAMR/UNIT Finance, Insurance, Real Estate 1 Day 10.1% 0.09 -4.2% 98.0 days 7 1% 3.6% -1.3% 194 days 51,5346 5221 Strategy #2 W
143 STAG/ARE Finance, Insurance, Real Estate 1 Day 10.0% 0.14 -74% 227.0 days 10 70% 3.0% -1.9% 3.b6days 51,536 5154 Strategy A |
144 ARE/STAG Finance, Insurance, Real Estate 1 Day 10.0% 0.15 -5.4% 211.0 days 8 75% 3.2% -1.8% 31.8days §1,530 5191 Strategy A [ ]
145/1BOC/STBA ARE - ALEXANDRIA REAL ESTATE (Finance, Insurance, Real Estate - Real estate investment trusts) | 162.0 days b 83% 3.1% -0.0% 46.5days  §1,522 § 254 Strategy A O
146 CNS/AB STAG - STAG INDUSTRIAL (Finance, Insurance, Real Estate - Real estate investrnent trusts) 95,0 days 10 T0% 3.2% -2.3% 234 days  §1,518 § 152 Strategy A []
147 ABR/AAT Finance, Insurance, Real Estate 1 Day 9.9% 0.22 -3.9% 163.0 days ] 75% 2.8% -0.9% 21.1days §1,516 5189 Strategy A O
142 AKR/DHE] Finanre |nsurance Real Fetate 1 Maw q 755 n17 -R 085 183 0 daws q TS, 2 480 -1 1%, 1A Q raus 21484 S 1R5 Stratemw O M ¥
.AII pairs £ Comparative retumns (%) Ve SPY Annual |:| Cumulative 207 pairs avg: 83% wins, 5.9 trades/year, 27.6 days hold, $209 profittrade
20l Year FoP &L FePBIL Febxcess MaxDD  MaxDD Std 5td Beta Sharpe Sharpe Sortino Sortino
B Jj‘f“'l,rj‘ﬁdm'\‘ o R —T 12021 partial 19.82 8.93 -10.88 -5.42 -0.13 0.85 0.07 0.01 o1 0.66 0.17 1.92
18 ,('\.I I | i = r{lfil--""'__ 2 2022 -24.93 9.26 34.19 -25.34 -0.22 1.58 0.06 -000  -0.10 079 -0.12 2.62
1o r"‘u'Nf‘ I'F'n"‘J — .--——"‘LH" ':I'-'ﬂ, | 3 Total -1005 19.02 29.08 -25.36 -0.22 1.27 0.07 000 -0.02 073 -0.03 2.23
s- N A il LU\ A
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x Pairlogix - discover, analyze, backtest, monitor and trade correlated equity pairs

File Config Interval Actions Help

SHED D[RV EHS =

O

Symbol

*

]

Config Scanning Correlation Backtesting Research Monitoring Portfolios Logs

Strategy A Strategy #2 Best strategy blend

Last updated: 13-Oct-2022 02:57:30

Symbols Sector Bar size APR % Sharpe Max DD % Max DD dur #trades Yo win HAovg win Avg loss Avg hold Profit Profit/trade Best strategy Monitor?
127|EWBL/UMBF Finance, Insurance, Keal bstate = 1 Day - 11.0‘;6 U.11 -:l.j;f: 4.0 da}r's 1:.: BU‘;B z..-’;s -A.‘J‘;B 204 da;s 3 1,DEIJ 3 1b€: strategy A - L . ~
128 FR/BRX Finance, Insurance, Real Estate 1 Day 10.9% on -9.3% 115.0 days 1 82% 24% -2.6% 174 days 51,662 5151 Strategy A [ ]

129 REG/LAMR Finance, Insurance, Real Estate 1 Day 10.6% 0.05 -4.6% 137.0 days 1 82% 2.3% -24% 27.0days 51644 5149 Strategy A |
130 CADE/LBAI Finance, Insurance, Real Estate 1 Day 10.6% 0.07 -3.6% 91.0 days il 82% 2.2% -1.6% 26.6 days 51,642 5149 Strategy A W
131 EGBM/CFG Finance, Insurance, Real Estate 1 Day 10.8% 0.16 -3.5% 182.0 days 5 100% 3.3% ~ 31.8days 51,632 5326 Strategy #2 |
132 KREF/SRC Finance, Insurance, Real Estate 1 Day 10.6% 0.03 -3.6% 123.0 days 8 88% 2.6% -1.8% 285days 51,627 5203 Strategy A [ ]
133 FR/KIM Finance, Insurance, Real Estate 1 Day 10.4% on -BA% 124.0 days 12 83% 2.2% -2.9% 2.7 days 51,617 §135 Strategy A |
134 PNGAY/AAGHY Finance, Insurance, Real Estate 1 Day 10.5% 0.10 -4.1% 205.0 days 5 0% 4.5% -2.0% 1e6days 51,614 5323 Strategy #2 |
135 REG/NSA Finance, Insurance, Real Estate 1 Day 10.4% 0.01 -5.7% 112.0 days 14 1% 2.6% -2.5% 228days  §1612 §115 Strategy A |
136/ TRV/L Finance, Insurance, Real Estate 1 Day 10.5% 0.09 -2.0% 53.0 days 9 89% 2.2% -1.9% 384 days 51,598 5178 Strategy A [ ]
137 SRC/PEAK Finance, Insurance, Real Estate 1 Day 10.4% 0.08 -3.0% 47.0 days g9 89% 2.2% -2.0% 388 days 51,590 § 177 Strategy A |
138 LAMR/REG Finance, Insurance, Real Estate 1 Day 10.3% 0.04 -3.6% 57.0 days 8 8% 2.8% -3.5% 26,6 days 51,533 5193 Strategy A W
139 TOWN/HBAN Finance, Insurance, Real Estate 1 Day 10.3% 0.10 -5.9% 180.0 days 12 75% 2.3% -1.6% 26,1 days  §1,578 §132 Strategy A |
140 UBSI/IBOC Finance, Insurance, Real Estate 1 Day 10.3% 0.03 -3.0% 94.0 days 8 88% 24% -1.0% 454 days 51,569 5196 Strategy A [ ]
141 WRE/SITC Finance, Insurance, Real Estate 1 Day 10.2% 0.09 -4.7% 252.0 days ] 75% 3.0% -2.2% 25.5days  §1,560 5196 Strategy #2 |
142 LAMR/UNIT Finance, Insurance, Real Estate 1 Day 10.1% 0.09 -4.2% 98.0 days 7 1% 3.6% -1.3% 194 days 51,5346 5221 Strategy #2 W
143 STAG/ARE Finance, Insurance, Real Estate 1 Day 10.0% 0.14 -74% 227.0 days 10 70% 3.0% -1.9% 3.b6days 51,536 5154 Strategy A |
144 ARE/STAG Finance, Insurance, Real Estate 1 Day 10.0% 0.15 -5.4% 211.0 days 8 75% 3.2% -1.8% 31.8days §1,530 5191 Strategy A [ ]
145/1BOC/STBA Finance, Insurance, Real Estate 1 Day 10.0% 0.04 -3.5% 162.0 days ] 83% 3.1% -0.0% 46.5 days  §1,522 5254 Strategy A |
146 CN5/AB Finance, Insurance, Real Estate 1 Day 9.7% -0, -4.7% 95.0 days 10 T0% 3.2% -2.3% 234days 51518 §152 Strategy A N
147 ABR/AAT Finance, Insurance, Real Estate 1 Day 9.9% 0.22 -3.9% 163.0 days ] 75% 2.8% -0.9% 21.1days 51516 5189 Strategy A O
142 AKR/DHE] Finanre |nsurance Real Fetate 1 Maw q 755 n17 -R 085 183 0 daws q TS, 2 480 -1 1%, 1A Q raus 21484 S 1R5 Stratemw O M ¥
.ARE}'STAG only £ Comparative retumns (%) Ve SPY |:| Annual Cumulative ARE/STAG: 75% wins, 8.5 tradesdyear, 31.8 days hold, $191 profitirade
Al parrs Manth %PBIL  %P&L  Excess MaxDD  MaxDD  Std Std Beta  Sharpe Sharpe Sortino Sortino
201 | Monitored pairs == I{"L’ n
il ;" u?”'l ‘\ L ; 13|2022-03 13.93 4.99 -8.95 -12.87 -5.40 1.21 0.33 0.04 0.0 0.00 0.01 0.00
ILU‘M;‘ r{lk.d Il"‘-"’ 14 2022-04 3.93 4,99 1.05 -13.76 -5.40 138 0.51 003 -0.03 000 -003 0.00
e — "|"'5N' Lu i 15 2022-05 417 499 082 -1847 540 121 049 003 000 000 000 000
A" W W 4 16.2022-06 483 1232 1715 2341 540 126 050 001 002 005 -003 0.06
0 I\I‘Lr | I '\ﬂl 17/2022-07 3.93 15.27 11.34 -23.41 -5.40 1.26 0.83 0.02 0.02 0.m 0.03 0.0
-5 — e H} uJ\'J'r‘ ~1|| 18/2022-08 -0.31 15.27 15.58 -2341 -5.40 1.24 0.93 0.02 0.00 -0.00 0.00 -0.00
il AREISTAG :51.'a1eg'y Al U.PkL 19/2022-09 -9.90 15.27 2517 -25.23 -5.40 1.26 0.93 002  -0.02 -0.00  -0.02  -0.00
202022-10 -10.05 15.27 2532 -25.36 -5.40 127 0.98 002  -0.02 -000 -0.02 -0.00
15 02121 03:'21 Q4I'21 Q1I'22 02:22 QS:'ZE q.il'zz Q1I'23 21 Total 410.&5 15.27 2532 -25.36 -5.40 127 0.42 -0.00  -0.02 012 -003 0.20 »




R ARE/STAG( Day) backtest results (Strategy A) — O >
H e H %S O *
ARE [ STAG (1 Day) backtest results (Strategy A)

%10 +5.5%
+5551 — 15%
10%
§5
50 v] M“\
e | J
§-5 - 16-Jun-2021
Exit Short position: Buy ARE, sell STAG: <3.40 10
v
§-10 =gl
—— [eomected spraad (§)
Z-scona (a) — -20%
—— Raalized PAL (%)
$-15 — A Erter Shart pasifion: Sell ARE, buy STAG
A Enter Long pasition: Buy ARE, sall STAG —-25%
%/ Esxit Shor position: Buy ARE, sall STAG
77 Exit Long position: Sall ARE, buy STAG |
. -30%
- | | | | | | | | | | |
Sep Oct21 Mow Dec Jan'22 Feb Mar Apr May Jun Jul
Entry date Exit date Duration Side ARE gty STAGgty Zin  Zout AREin ARE cut ARE Apx S5TAG in S5TAG out STAG Apx STAG [ in S5TAG B out B spread in | spread out A spread Profit/loss P&L  Total
1 2021-04-2 ,, ' _,, | 48 days | Short -28 137, 0.84 -073)5179../5182.14 S2.45| §36.38 §3852 $2.14( $175.76 518554 §3.092 -§340) -87.32) §22430 22%| 2.2%
2 |2021-06-22 2021-07-30| 38 days | Long 27 -1300  -0.51 0.645183..520134 51790 §3858 §41.32 §274 518581 519834 -§2.37 §3.00f §538 S$127.10 13% 3.5%
3 1 2021-07-30 2021-09-17 | 49 days | Short -25 121 064 -1455201../5193.87 -57.47 §41.32 §41.82 5050 5193.34) 520062 5 3.00 -§6.75 -39.76 524725 25% 6.0%
4| 2021-10-19 2021-11-30| 42 days | Long 25 -116,  -0:69) -1.855203.. 520007 -53.08) §43.08 §43.58 5050 §206.38 520867 -§3.22 -§8.60| -5538 -513525-13% 46%
5 2022-01-12 | 2022-02-03 | 22 days | Long 24 -113|  -0.54) -2.64(5200.. 519179 -5 18,18 §44.41| $4258 -51.83| $21248 3520410 -5249 -$1231| -59.81| -522053/-23%| 24%
6 | 2022-02-10 2022-02-23 | 13 days | Long 27 -125, -1.66 042§185..818575 S0.54/ §40.14 §38314 -52.00 §192.04  5183.80 -§7.73 §105 S$0.68 S§264.58 26% 5.0%
7 | 2022-06-03 | 2022-06-13 | 10 days | Short -31 151 059 -2.89)5163.. 513671 -326.66 $33.07 53078 -52.29 S160.63 5150.16 5274 -513.45) -516.19) 548067 4.8% 9.8%
8 | 2022-06-24 | 2022-07-26| 32 days | Long 35 -1553 -2.81) 059§ 143../8§15649, $12.96) §32.19 §31.56 -50.63 §136.60, 515373 -§13.07 §276) $15.84) §551.25 55% 153%




x Pairlogix - scan, analyze, backtest, monitor and trade equities — O >

File Config Interval Actions Help N
LI R R Symbol P
Config Scanning Backtesting Research Monitoring Portfolios Logs Last updated: 03-Oct-2022 03:20:26

Strategy A  Strateqy #2 Best strategy blend

Symbuols Sector Barsize APR % Sharpe Max DD %5 Max DD dur #trades %win Avgwin Avg loss Avg hold  Profit  Prefit/trade Monitor?

1 MFA Finance, Insurance, Real Estate |1 Day 3674.... 0.0 -5.8% 39.0 days 3| 100% 56.2% ~| 59,7 days|§ 16,360 55,620 ] h
2 |MARA  Finance, Insurance, Real Estate |1 Day 1421.... 0.20 -46.1% B6.0 days 4 100% 23.0% ~| 50,0 days| 59,219 52305 []
3 [MOMC  Finance, Insurance, Real Estate |1 Day 2543.... 0.23 -6.6% 32.0 days TO100%)  13.1% ~| 25.6 days 59,147 51,307 []
4 PDD Finance, Insurance, Real Estate 1 Day 856.7% 0.15 -31.5% £5.0 days 4 T5%| 309% -23% 500 days 59023 § 2257 ]
5 BHG Finance, Insurance, Real Estate 1 Day 2062.... 0.28 -16.4% 27.0 days 12 92% T.T%  -1.2% 14.9days 548,390 5 699 ]
& BEEKE Finance, Insurance, Real Estate |1 Day | 649.4% 0.15 -18.5% 42.0 days 6 83% 15.8% -3.4% 33.3 days §7.577 51,203 []
7 OSCR Finance, Insurance, Real Estate 1 Day 1218.... 0.21 -37.2% 44.0 days 4 100% 17.8% ~ dd4.5days 57,124 51,781 []
g OFIN Finance, Insurance, Real Estate |1 Day | 58B.3% 0.13 -12.0% 35.0 days 9 89% 8.5%  -4.6% 22.2 days| 36,329 5703 ]
g |LC Finance, Insurance, Real Estate |1 Day | 832.1% 0.24 -12.0% 30.0 days 8 100% 7.5% ~| 22,1 days| 56,019 5752 ]
10 S0F Finance, Insurance, Real Estate |1 Day | 424.2% 0.7 -27.9% 36.0 days B 83% 13.0% -10.0% 33.3 days| 35,511 509138 []
11 FIMNW Finance, Insurance, Real Estate 1 Day | 485.3% 0.15 -11.0% £9.0 days B 83% 10.5% -0.4%| 29.2 days §35,200 5 867 []
12 |[EXPI Finance, Insurance, Real Estate |1 Day | 413.8% 017 -21.5% 93.0 days 4 100% 11.9% ~| 448 days 54,747 51,187 ]
13 CEW Finance, Insurance, Real Estate |1 Day | 493.4% 0.9 -7.5% 37.0 days 5 80% 12.7%% -3.4% 35.8 days| 34,721 5044 []
14 LU Finance, Insurance, Real Estate |1 Day | 423.8% 0.16 -11.1% 52.0 days 5 80% 14.1% -9.7% 358 days 84672 50934 []
15 WE Finance, Insurance, Real Estate 1 Day 3TA% 02 -20.1% 78.0 days 5  80% 134% -74% 358 days 54,626 5925 ]
16 |GEC Finance, Insurance, Real Estate |1 Day | 430.6% 0.19 -13.4% 30.0 days 6 83% 10.6%% -7.7% 29.8 days| 54,533 5750 ]

17 RILY Finance, Insurance, Real Estate |1 Day | 328.6% 0.9 -18.7% B7.0 days 4 100% 9.7% ~| 44,3 days| § 3,900 5975 [] ¥

BEKE only v Comparative retums (%) vs.buy & hoid ~ [ |Annual [ ] Cummulative BEKE: 83% wing, 12.3 trades/year, 33.3 days hold, $1263 profittrade

1501 Benchmark {buy & hold) vs. SPY Month %P&L %6PEL %eExcess MaxDD MaxDD 5td Std Beta SharpeSharpe Sortino Sortino

BEKE {Stateqy A) /WA 1 2022-03.. 3744 000 -3744 -1854 000 2092 0.00 000 0.3~ 029  ~

.I . 2 |2022-04 1463/ 100.33 8570 -27.75 000 15491915 1.20 0.9 028 050 oo

e ¥ | f”'l\ﬁn ."N" f Pﬂ'm' 3/2022-05 | -550 000 550 -23.05 000 752 000 0.00 -0.05 ~ -0.08 -

IJII1 ﬂl I,.,|| L J‘ ; IIH"pJ 4 |2022-06 3396 1090 -23.08 -1245 000 998 466 015 024 021 048 oa

50l L5 |I ﬁ\'\,] I|"“|| fJ = ""h'-J v 5 2022-07 | -21.39) 0.00 2139 -2140 0.00 347 0.00 0.00 -0.25 ~  -0.30 -

VLA LJ" I".n-'l'fk' | B 2022-08 | 2785 1622 -1163 -673 000 602 511 0200 032 029 065 oo

|I : 7 2022-09 -2.88  0.00 288 -11.87 000 7.0 0.00 0.00{ -0.04 ~  -0.05 -

ol l | . l l

2 Total 94.67 15819 63.53 -32.34| 000 103 3.09 033 007 016 012 oo




x Pairlogix - discover, analyze, backtest, monitor and trade correlated equity pairs

File Config Interval Actions Help

SHERE | De R8O EE S @

Config Scanning Correlation Backtesting Research  Monitoring Portfolios  Logs

Data interval: |1 Day v Symbol 1: 'ARE Symbol 2: :STAG Analyze Swap Last analysis time: 30-0ct-2022 12:48.42
Correlation  Backtesting ARE STAG Results for ARE / STAG (1 Day) Open in browser
Symbol 1 Symbol 2 Sector 1 Sector 2 Bar size Corr % Coint % R® % B £ score o MRC ¥ life Kovers spread o Correlated?
1 ARE STAG Finance, Insurance, Real Estate Finance, Insurance, Real Estate 1 Day 98 99 96 4,64 -1.66 -0.09 -0.085 8.2 bars a7 84,74 Yes
| Fundamental data w |
~

Real-time market snapshot @E STAG
52 Week High News headlines 224.95)
52 Week High Date 12/31/2021 News ftem text 12/31/2021
52 Week Low ' ORI () Ry 126.74) 26.56

Volumes (5Bn)
52 Week Low Date 1072172022 i oy pia 11071172022
Average Volume Nominal spreads B67.000 1,675,000
Balance Sheet Date 09/30/2022 E-corrected spreads 06/30/2022
Base Currency .USD Z-score of closing prices -USD
Beta Z-zcore of nominal spreads 1.09 1.14
Calendar Year High Lot of fromeied seeads 22433 48.155

Bollinger of nominal spreads
Calendar Year High Date 01/03/2022 Bolinger of B-corrected spreads 101/03/2022
Calendar Year Low MACD of closing prices 126,74 26.56
Calendar Year Low Date 10/21,/2022 WACD of nominal spreads 10/11/2022
Common Shares Outstanding | MACD of f-corrected spreads 1 087000, 179,216,000, ¥

RSl of closing prices

RSl of nominal spreads

RSl of B-corrected spreads b4

ARE STAG

Last 145.72 3167~
Change 0 0
Percent Change ol 0
Total Volume 0 0
Bid 128.51 3167
Ack 148.48 32
Bid Size 100 100
Ask Size 100 200
Close 14572 3167
Spread 19.97 0.33
Delay [minutes] 15 15
Extended Trading Change -0.02 0
Fxtended Tradinn Difference | -0, ﬂJ. oY




x Pairlogix - discover, analyze, backtest, monitor and trade correlated equity pairs — O *

File Config Interval Actions Help L]

SHBEE|9e (AR OEH S =

Config Scanning Correlation Backtesting Research  Monitoring Portfolios  Logs

Datainterval 1Day  v| Symboll:|ARE | Symbol2|STAG | | Analyze Swap | Lastanalysis time: 30-0ct-2022 12:45:42
Correlation Backiesting ARE STAG Results for ARE / STAG (1 Day) | Open in browser
Symbols Sector Bar size APR % Sharpe Max DD % Max DD dur # trades %o win Avg win Avg loss Avg hold Profit Profit/trade OK? Strategy Monitor?
v v v v b4 v A v L4 v v v v v v v A4
1 ARE/STAG Finance, Insurance, Real Estate 1 Day ~- - - - 2 - ~ - - - ~ No Strategy A |
2 ARE/STAG Finance, Insurance, Real Estate 1 Day 2.0% -0.00 -3.9% 126.0 days B 23% 0.7% -0.2% 24,2 days §333 §55 Maybe Strategy #2 |

ARE | STAG {1 Day) backtest results {Strategy #2)

$10 — 4% +0.0%
+2.2% 4343 | 43230y
§5—
Y|
A :
0 v W v ¥ == =
$-5—
—— Feorected spread (5)
10— — Zscom(g)
—— Realized PAL (%)
A Ener Shart position: Sall ARE, buy STAG
A Enter Long pasition: Buy ARE, sall ETAG —|{ .5
$-15 — 7 Exit Shor posiion: Buy ARE, sall STAG
%/ Exit Long position: Sell ARE, buy STAG
— -6%
- | | | | | | | -
az221 Q321 o421 o122 Q222 32z Q422

Entry date Exit date Duration  Side AREqgty STAGgty Zin Zout AREin AREout AREApx STAGIn 5TAGout STAGApx STAGEIn STAGPBout [Bspreadin Bspread out  Aspread Profit/loss P&L  Total

1 2021-09-17 | 2021-10-12 25days Long 26 -1200 -145  -1.28 5§193.87 §194.48 §061 S$41.82 541,78 -50.04 §200.72 $200.53 -$ 6.85 -5 6.05 50.80 5§2066 02% 0.2%
2| 2021-11-30 2021-12-31  31days Long 25 -115  -1.86  -1.32 $20007 $§232.96 §22.80 §43.58 5 47.96 5438 §208.39 §229,22 -§ 8.82 -$6.26 52.56 $68.55 07% 09%
3| 2022-04-06  2022-05-04  28days  Short -24 1200 124 1.08 §20625 3518431 -52184 S41.75 §37.18 -54.57 §200.39 5179.18 § 5.86 $5.13 -30.73 -521.84 -02% 0.7%
4| 2022-06-13  2022-07-14 3l1days Long 37 -162 -269  -1.37 §13671 §13741 §0.70 53078 §29.58 -§1.20 §149.47 §143.90 -§12.76 -5 6.49 $6.27 §22030 22% 29%
5| 2022-09-21  2022-10-13 22days Long 35 -166 -1.14 -091 514124 §134.65 -§659  §30.7 §28.52 -$1.65 5 146,64 513898 -$ 5.40 -54.33 $1.07 §4325 04% 33%
6| 2022-10-20 2022-10-28  8days Long 39 -178  -1.61  -1.66 $129.24 $§145.72 §16.48  §28.07 331.67 53.60 §136.89 §133.60 -§ 7.65 -§7.88 -$10.23 $1.92 00% 33%




x Pairlogix - discover, analyze, backtest, monitor and trade correlated equity pairs

File Config Interval Actions Help

SHBEE|9e (AR OEH S =

Config Scanning Correlation Backtesting Research  Monitoring Portfolios  Logs

Data interval: :1 Day v: Symbol 1: | ARE Symbol 2: |STAG Analyze Swap Last analysis time: 30-0ct-2022 12:48.42

Correlation  Backtesting ARE STAG Results for ARE / STAG (1 Day)

Open in browser

yahoo/

S OF companies

finance
Finance Home Watchlists My Portfolio Cryptocurrencies News Screeners Markets Personal Finance Videos wes
S&P 500 Dow 30 Nasdaqg Russell 2000 Crude Oil
3,901.06 32,861.80 e 11,102.45 1,846.92 88.38
+93.76(+2.46%) +828.52 (#2.59%) +309.78 (+2.87%) " +40.60 (+2.25%) -0.70 (-0.79%)

A v
Gold
1,648.30 >

-17.30(-1.04%)

Alexandria Real Estate Equities, Inc. (ARE)
MYSE - NYSE Delayed Price. Currency in USD

145.72 +3.63 (+2.55%) 145.70 -0.02 (-0.01%)

At close: October 28 04:00PM EDT After hours: Oct 28, 07:49PM EDT R0 00 R Service: Mo il f ot fisk

v Add to watchlist

Ssummary Chart Conversations Statistics Historical Data Profile Financials Analysis  Options  Holders  Sustainability
Previous Close 142.09 Market Cap 23.777B ip 50 1M 6M YTD 1Y 5Y Max il & Full screen
147.00
Beta (&Y

Open 141.43 Monthly) 0.94

Bid 144.29x 800 PE Ratio (TTM) 43.89

Ask 145.89x 1100 EPS (TTM) 3.32

Day's Range 140.78 - 145.89 Earnings Date Oct 25,2022

52 Week R 126.74-22495 orvard 4.72(3.24%)

R ; i Dividend & Yield =haERe

Volume 654,337 Ex-Dividend Date  Sep 29,2022 R e g AN
Trade prices are not sourced from all markets

Avg. Volume 868,996 1y Target Est 177.18

People Also Watch

-




X Pairlogix - discover, analyze, monitor and trade cointegrated equity pairs

File Interval Teools Help

SHEBDS |AGEEH S

Config Scanning Correlation Backtesting Research Monitaring  Portfolios Logs

— d X

N

Last updated: 11-Jun-2020 21:28:29

Monitor? Symbol 1 Symbol 2 Barsize  Strategy  Created MNote Shares 1 Shares 2 Last1 Last2 Spread B-spread Z-score Updated Error message Trade signal Liquidate
1 AGI CAHPF 1Day Bollinger... 05/051%:09 testing 5/5/2020 §793 5380 5412 §178 123 21:28 Scanner criteria no longer met No trade signal - remain out of position
2 BAND  TID 1Day Yair 11/20 19:29 test £8 §11847 §350.12 -§231.65 §1893 222 21:28 Scanner criteria no longer met No trade signal - remain out of position
3 BX AON 1Day Yair 05/19 12:52 -178 110 8$55.76 $18295 -3127.16  §$1047  2.85 21:28 Sell 89.7505 BX @ $55.71, Buy 110.689 AON  Now!
4 ] SMAR RPD 1Day Yair 11/21 03:42 2x Information... $4478 S4760 -5282 §465 090 21:28 Scanner criteria no longer met Mo trade signal - remain out of position
5 5 EVBG 1Day Yair 08/27 22:27 hiu; -48 61 $104.00 §128.77 -$2473 §2228 203 21:28 Scanner criteria no longer met Sell 48 ZS @ $104.26, Buy 0 EVBG @ $128.91 Mow!
|
| Save | Load . Clear Stop monitoring : | Liguidate all |




X Pairlogix - discover, analyze, monitor and trade cointegrated equity pairs — O >

File Interval Tools Help k]

SHEDL (RO EE|E &

Config Scanning Correlation Backtesting Research Monitoring Portfolios 1 ogs Last updated: 11-Jun-2020 21:28:29

Auto trading? Symbol Local symbuol Contract D Exchange Currency Security type Position Cost Latest price Latest value Unrealized P&L Liquidate
1 Yes AON ACN 414366114 MNYSE usph STK 110 182.907 182.951 20,124.57 4.85 Mow!
2 Yes BX BX 372834689 MNYSE usD STK -178 55.688 55.764 -9,925.99 -13.57 Mow!
3 Yes EVBG EVBG 247915629 MNASDAC usD STK b1 128.221 128,773 7.855.15 33.66 Mow!
4 Yes 5 5 310621426 MNASDAC usD STK -43 103.921 104.000 -4,992.00 -3.80 Mow!
5 Mo AAPL AAPL 265598 MNASDAC usph STK 50 348,292 341.934 17,096.70 -317.88 Mow!
6 Mo EUR EUR.USD 12087792  IDEALPRO usp CASH 20,000 1.093 1132 22,645.20 782.00 Mow!
7 Mo FB FB 107113386 MNASDAC usD STK 100 213.347 225.930 22,593.00 1,258.33 Mow!
8 Mo GEP GBP.USD 12087797  IDEALPRO usD CASH 17,000 1.224 1.261 -21,431.05 -620.34 Mow!




'y TRADES File Edit Trades = Settings Help DU495 xf-'

FIMLATED FOAO UG FIMULAFED FLAOIYS FIWLAFED FEAO YD
Show trades for: Last 7 Days b
+/- Actn Qty Fin Instrument Price Currency Exch. Time Order Ref. Comm Acco
SLD 453 IS5 103.93 UsDh IBKRATS 21:28:02 0.44 DU495
BOT 1. BEVBG MasDAaQ. .. 125.90 ush ISLAND 21:25:41 ZS/EVBG 1 Day (enter Short) Yair 21:25:22 0.35 DU495
BOT 110 AON 182.904 UsD NYSE + 1 21:22:15 BX/AON 1 Day (enter Short) Yair 21:21:22 0.32 DL495
SLD 89 BX MNYSE 559,72 UsD NYSEMAT 21:21:35 BX/ACN 1 Day (enter Short) Yair 21:21:22 0.53 DLM4a5
SLD 89 BX 59.67 UsD ISLAND 21:21:19 BX/AON 1 Day (enter Short) Yair 21:20:22 0.76 DU4A5
BOT B0 BEVBG MasDAQ. .. 128.20 Ush ISLAND 21:19:39 ZS/EVBG 1 Day (enter Short) Yair 21:19:03 0.24 DU495
SLD 10 AAPL 347.70 Ush ISLAND 19:05:16 0.46 DU495
SLO 10 AAPL NASDAD. ... 347.91 UsD DRCTEDGE 19:04:30 0.46 D495
SLD 10 AAPL 348.15 UsDh ISLAND 19:03:53 0.41 DU495
SLD 10 AAPL MAaSDALD,... 348.08 UsD ISLAND 13:52:51 0.41 DU495
SLD 10 AAPL 347.98 Ush ISLAND 18:51:52 0.41 DU495
BOT 100 AAPL MasSDAC 2438.29 UsD ISLAND 15:45:11 0.16 D495
] 3

Time (Descending) + Exch. (Ascending)




x Pairlogix - discover, analyze, backtest, monitor and trade correlated equity pairs

File  Config

RIS

Config Scanning Correlation Backtesting Research Monitoring Portfolios Logs

Interval  Actions  Help

Oct 12, 2022 w Display Explore...

Program output: 2022-10-12  Trade executions: 2022-10-12

Backtesting strategy Strategy L. ..

Beal Estate sector...
€47 symbols found

Processing Finance, Insurance,
Loading historic 1 Day data...

<= found 544 symbols to process:
VRTV Wins:100%, Sharpe: 0.14, Max DD:-18.0%, ARPR:239_&% =» Tradable! (based on config criteria)
MuUC Wins:100%, Sharpe: 0.17, Max DD:-12.0%, RPR: €&€.€% => Tradable! (based on config criteria)
LFCHY Wins: 80%, Sharpe: 0.14, Max DD: -8.1%, APR:100.8% == Tradable! (based on config criteria)
FREY Wins: €7%, Sharpe: 0.10, Max DD:-2%5.1%, APR: E21.5% == Not tradabkle based on config criteria,
ELW Wins:100%, Sharpe: 0.07, Max DD: -8_4%, APR: 41_5% => Tradable! (based on config criteria)
CHMTE Wins:100%, Sharpe: 0.12, Max DD:-10.5%, RPR: 85.5% => Tradable! (based on config criteria)
55B Wins:100%, Sharpe: 0.07, Max DD:-1€.0%, RPR: 40.7% => Tradable! (based on config criteria)
SET Wins:100%, Sharpe: 0.05, Max DD:-1€.0%, RPR: 50.1% == Tradable! (based on config criteria)
SIGI Wins:100%, Sharpe: 0.05, Max DD:-12.2%, APR: 23.5% => Tradable! (based on config criteria)
UTi= Wins:100%, Sharpe: 0.05, Max DD:-12.€%, RPR: ZE&.7% == Tradable! (based on config criteria)
UTF Wins:100%, Sharpe: 0.07, Max DD:-15.5%, APR: 228_.5% == Tradable! (based on config criteria)
sk Wins: 75%, Sharpe: 0.08, Max DD:-14_4%, RPR: 41_0% => Tradable! (based on config criteria)
UMBF Wins:100%, Sharpe: 0.05, Max DD:-12.8%, APFR: 15%_.%5%% =» Tradable! (based on config criteria)
UCBI Wins:100%, Sharpe: 0.0%, Max DD:-12_5%, APR: 38.3% == Tradable! (based on config criteria)
UBS5I Wins:100%, Sharpe: 0.07, Max DD:-11.5%, RPR: 28_7% =» Tradable! (based on config criteria)
TRV Wins:100%, Sharpe: 0.05, Max DD:-11.2%, RPR: 12.5% => Tradable! (based on config criteria)
TENO Wins:100%, Sharpe: 0.0c, Max DD:-13.3%, ARFR: 45 _85% =» Tradable! (based on config criteria)
TEME Wins:100%, Sharpe: 0.10, Max DD:-12.5%, ARPR: l&.€% => Tradable! (based on config criteria)
TEZ Wins: €7%, Sharpe: 0.06, Max DD:-13_.0%, RPR: 46_.2% => Not tradable based on config criteria,
THE Wins:100%, Sharpe: 0.07, Max DD:-11.1%, APR: 25.1% => Tradable! (based on config criteria)
WELL Wins: €7%, Sharpe: 0.0%, Max DD: -%_.1%, APR: 37.5% == Not tradable based on config criteria,
WBX Wins: €7%, Sharpe: 0.04, Max DD:--1%5.3%, APR: 54 _2% => Not tradable based on config criteria,
WES Wins:100%, Sharpe: 0.07, Max DD:-12.7%, RPR: 30.€% => Tradable! (based on config criteria)
VIR Wins: 75%, Sharpe: 0.07, Max DD: -B8.5%, RPR: 55_3% == Tradable! (based on config criteria)
VOY¥A Wins:100%, Sharpe: 0.03, Max DD: -2.8%, APR: 52.5% => Tradable! (based on config criteria)
VIRT Wins: €7%, Sharpe: 0.06, Max DD:-10.4%, RPR: €3.0% == Mot tradable based on config criteria,
IDCBY Wins: €7%, Sharpe: 0.00, Max DD: -7.2%, APR: 25.2% == Not tradable based on config criteria,
BACHY Wins: €7%, Sharpe: 0.02, Max DD: -8_.2%, APR: 17.3% == Not tradable based on config criteria,
EBC Wins:100%, Sharpe: 0.08, Max DD:-11.1%, APR: 20.3% == Tradable! (based on config criteria)
ZION Wins:100%, Sharpe: 0.07, Max DD:-17.4%, APR: 41.8% => Tradable! (based on config criteria)
HHE Wins:100%, Sharpe: 0.08, Max DD:-20.5%, RPR: 3%_1% == Tradable! (based on config criteria)
WY Wins:100%, Sharpe: 0.05, Max DD:-10.5%, APR: 24_3% => Tradable! (based on config criteria)
WIFC Wins:100%, Sharpe: 0.05, Max DD:-12_.1%, APR: €0.2% => Tradable! (based on config criteria)
WSFS5 Wins:100%, Sharpe: 0.1%, Max DD:-11.5%, ARPFR: 73_.8% =» Tradable! (based on config criteria)l
WSBC Wins:100%, Sharpe: 0.0&, Max DD:-14_.0%, RPR: 15.4% => Tradable! (based on config criteria)
ZURVY Wins:100%, Sharpe: 0.05, Max DD:-14_.€%, APR: 30.5% == Tradable! (based on config criteria)
SUINY Wins: 75%, Sharpe: 0.03, Max DD:-11.1%, APR: 33.3% == Tradable! (based on config criteria)
MITEY Wins: 83%, Sharpe: 0.02, Max DD: —-9.1%, ARPR: 45_7% =» Tradable! (based on config criteria)
HLDCY Wins: €7%, Sharpe:-0.00, Max DD:-10.€%, APR: 12.5% => Not tradable based on config criteria,
CPUH Wins: 75%, Sharpe: 0.04, Max DD: -1.0%, APR: 2_4% => Not tradable based on config criteria,
SFBS Wins:100%, Sharpe: 0.0%, Max DD:-12.4%, APR: 52.0% == Tradable! (based on config criteria)

Open... C\YairPairlogi\Data\Loge\2022-10-12 . (last saved on: 13-0ct-2022 00:00:17)
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Config Scanning Correlation Backtesting Research Monitoring Portfolios Logs
[Feb 23, 2022 | | Display | | Explore..|
Program output: 2022-02-23  Trade executions: 2022-02-23

The following table only includes executions recorded while Pairlogix was running and may be incomplete. See the TWS Trades Log for an authoritative list of executions.

contractld symbol  exchange orderld clientld execld time account side  shares  price permid cumCty  avgPrice orderflef
v v v A4 v v b b4 v v v v v v
1 531212348 NU IBKRATS 1252167922 1446 0000dc8f.6214b488.01.01 20220222 22:3%:44  DU1A2028  BOT 400 893 15468041 400 8.93 NU 1 Day (enter Long) 2022-02-20 18:25:38 22:35:23
2 531212348 NU EDGEA 1252167922 1446 0000e22a.62d0af29.01.01 20220222 22:3%:46 DU1AH12028  BOT 08 893 13462041 508 8.93 NU 1 Day (enter Long) 2022-02-20 18:25:38 22:35:23

::__Ql?jl‘-_ﬂ_-_-_-_i C:\¥airPairlogt<\Data\Logs\IB_tradeslog 20220223 .csv (last saved on: 23-Feb-2022 17:07:00)




X Pairlogix - discover, analyze, monitor and trade cointegrated equity pairs

File Interval Teools Help

DEBEDS|!

+1

%

LoEE|a s

Config Scanning Correlation Backtesting Research Monitoring Portfolios Logs

Jun 11, 2020 ~

Program output: 2020-06-11  Trade executions: 2020-0&-11

The following log was recorded as of 11-Jun-2020 21:25:41 - additional outputs may have accumulated since then (click <Display:> again to refresh).

Display

Explore...

The following log only includes executions recorded while Pairlogix was running and may be incomplete. See the TWS Trades Log for an authoritative list of executions.

contract/d symbaol

L g

247915629 EVBG
372834689 BX
372834689 BX
414366114 AON
414366114 AON
247915629 EVBG

(= R R

L4

exchange

ISLAND
ISLAND
MNYSEMNAT
NYSE
ISLAND
ISLAND

L4

orderld

L4

1066166470
1066166471
1066166475
1066166476
1066166476
1066166486

clientld execld

L4

104 0000e0d5.52285f62.01.01
104 0000e0d3.5e286180.01.01
104 0000e0d5.5e=86116.01.01
104 0000e0d5.5e286287.01.01
104 0000e0d3.52286288.01.01
104 0000e0d3.5e286514.01.01

time

20200611 21:19:39
20200611 21:21:19
20200611 21:21:35
20200611 21:22:15
20200611 21:22:15
20200611 21:25:41

Open... CAvairtPairlogix\Datailogs\B_tradeslog_20200611.cev  (last saved on: 11-Jun-2020 21:25:41)

account

L4

DLU495...
DLU495...
DU495...
DL495...
DLU495...
DLU495...

side

BOT
SLD
SLD
BOT
BOT
BOT

L4

shares

price
128.2
55.67
55.72

182.91

182.84
128.9

permld

L

454185382
454185383
454185386
454185387
454185387
454185393

cumity

avgPrice orderRef

128.2 Z5/EVBG 1 Day (enter Short) Yair 21:19:03
55.67 BX/AON 1 Day (enter Short) Yair 21:20:22
33.72 BX/ACQN 1 Day (enter Short) Yair 21:21:22
182,91 BX/AOMN 1 Day (enter Short) Yair 21:21:22
182.9 BX/ACQN 1 Day (enter Short) Yair 21:21:22
%ZS{E‘U’BG 1 Day (enter Short) Yair 21:25:22




