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. —_— % 92 # / A Dataset 12 Ngaa | ! /N gata
+- =y = H<_21$#4% 1%+ $ @ Z')IInNMCALC 4,991 14 0.357
NnNMCBEC 3.784 14 0.27
NNMCCAC 10.119 23 0.44
NNMCCALI 2.119 9 0.235
NnNMCCLI 10.025 9 1.114
NnNMCFEC 9.511 14 0.679
nNMCPBC 13.251 14 0.946
NNMCSNC 70.293 119 0.591
nBCDMSFED 49.685 16 3.105
nBCDMSND 24.01 9 2.668
nSLACAGD 1.366 2 0.683
nSLACALD 2.436 3 0.812
nSLACAUD 3.852 3 1.284
nSLACBED 5.29 3 1.763
nSLACCAD 2.011 2 1.006
nSLACCD 0.573 2 0.287
nSLACFED 19.97 8 2.496
nSLACHED 1.741 3 0.58
NnNMCCAD 21.064 12 1.755
nNMCCD 56.053 26 2.156
nNMCLID 13.622 12 1.135
NNMCHED 14.537 13 1.118
nEMCCAD 4,212 3 1.404
nEMCCD 14.495 12 1.208
nEMCCUD 16.476 27 0.61
nEMCFED 53.479 58 0.922
nEMCSND 17.944 8 2.243
nFNALCD 2.584 3 0.861
NnFNALCAD 3.649 3 1.216
nFNALPBD 6.895 3 2.298
NnFNALXED 1.483 4 0.371
CHORUSNBPb 376.367 | 423 0.89
CHORUSNUPDb | 419.117 423 0.991
NTVNUDMNFe 8.627 39 0.221
NTVNBDMNFe 26.467 37 0.715
Total: 1292.098| 1373 0.941
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. —_— % 2 / Dataset 12 Ngaa | ! /N gata
+. H <—2 ,$#4% 1%+ $9 @# AZ ')IInNMCALC 4991 | 14 0.357
NNMCBEC 3784 | 14 0.27
_ NNMCCAC 10119 | 23 0.44
| 6CH%$S%-/(&M'%%2%-/(NO/O(88(.& &' Wa(O9 | nNMCCAL | 2119 | o | 0235
, , NNMCCLI 10.025 | 9 1114
,929%&'(/4(3'4/4-(59/,Z nNMCFEC 9511 | 14 | 0679
nNMCPBC 13.251 | 14 | 00946
NNMCSNC 70.293 | 119 | 0591
nBCDMSFED | 49.685 | 16 | 3.105
nBCDMSND 24.01 9 2.668
nSLACAGD 1.366 2 0.683
NSLACALD 2.436 3 0.812
nSLACAUD 3.852 3 1.284
nSLACBED 5.29 3 1.763
nSLACCAD 2.011 2 1.006
nSLACCD 0.573 2 0.287
nSLACFED 19.97 8 2.496
NSLACHED 1.741 3 0.58
NNMCCAD 21.064 | 12 1.755
NNMCCD 56.053 | 26 2.156
NNMCLID 13.622 | 12 1.135
NNMCHED 14537 | 13 1.118
NEMCCAD 4.212 3 1.404
NEMCCD 14.495 | 12 1.208
NEMCCUD 16.476 | 27 0.61
NEMCFED 53.479 | 58 | 0.922
NEMCSND 17.944 | 8 2.243
NFNALCD 2.584 3 0.861
NFNALCAD 3.649 3 1.216
NFNALPBD 6.895 3 2.298
NFNALXED 1.483 4 0.371
CHORUSNBPb | 376.367 | 423 0.89 ORUGNEFE T Sese 550
NTVNUDMNFe 8.627 39 0.221 NTVNUDMNFe 8.627 39 0.221
NTVNBDMNFe | 26.467 | 37 | 0.715
NTVNBDMNFe 26.467 37 0.715 Total: 1292.098] 1373 | 0.941




- —_— % Dataset 1?2 Ngaa | ! /N data
+:1,-.H<=2,$#4%1%+*$92 @#/Ad)rwcnc o ot os
nNMCBEC 3.784 14 0.27

] nNMCCAC 10.119 23 0.44

| 6c#%$$%-/(&M'%%2%-/(NO/O(88(.Z/&'W4#(09 | nNMCCAL | 2119 | © | 0235
, , NNMCCLI 10.025 | 9 1.114
,929%&'(/4(3'4/4-(59/,Z nNMCFEC 9511 | 14 | 0679
nNMCPBC 13.251 14 0.946

NnNMCSNC 70.293 119 0.591

NnBCDMSFED 49.685 16 3.105 nBCDMSFED 49.685 16 3.105
NMBCDMSND Z4.U1l IV £.000

N*+>K=([(V=Kaz nSLACAGD 1366 | 2 0.683

nSLACALD 2.436 3 0.812

nSLACAUD 3.852 3 1.284

! )4; 191$%(88(&'(|8(/%'194'q nSLACBED 5.29 3 1.763
nSLACCAD 2.011 2 1.006

NnSLACCD 0573 2 0.287

NSLACFED 19.97 8 2.496 nSLACFED 19.97 8 2.496
NMSCACHED T.741 3 0.58

V>KG]Z NnNMCCAD 21.064 12 1.755

nNMCCD 56.053 26 2.156

nNMCLID 13.622 12 1.135

NNMCHED 14.537 13 1.118

nEMCCAD 4,212 3 1.404

NFNALPBD 6.895 3 2.298 nEMCCD | 14495 | 12 | 1208
nEMCCUD 16.476 27 0.61

V>KaaZ NnEMCFED 53.479 58 0.922

nEMCSND 17.944 8 2.243

nFNALCD 2.584 3 0.861

NENALCAD 3.649 3 1.216

nFNALPBD 6.895 3 2.298

 NFNACXED T.283 7T 0371

CHORUSNBPDb | 376.367 | 423 0.89 ORUSNERE T 55153 =5
NTVNUDMNFe 8.627 39 0.221 NTVNUDMNFe 8.627 39 0.221
NTVNBDMNFe 26.467 37 0.715

NTVNBDMNFe 26.467 37 0.715 Total: 1292.098| 1373 0.941
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+:1,-.H<=2,$#4%1%+*$92 @#/Ad)rwcnc o ot os
NnNMCBEC 3.784 14 0.27
] NNMCCAC 10.119 23 0.44
| 6CH%$$Y0-/(&M'%6%2%-/(NO/O(88(. &G YO [ nNMCCALL | 2119 | 9 | 0.3
, , NNMCCLI 10.025 | 9 1114
,929%&'(/4(3'4/4-(59/,Z nNMCFEC 9511 | 14 | 0679
nNMCPBC 13.251 14 0.946
NNMCSNC 70.293 119 0.591
NnBCDMSFED 49.685 16 3.105 nBCDMSFED 49.685 16 3.105
NMBCDMSND Z4.U1l IV £.000
N +>K=([(V=Kaz nSLACAGD 1366 | 2 0.683
nSLACALD 2.436 3 0.812
nSLACAUD 3.852 3 1.284
! )4; ;91$%(88(&'(|8(/%';94'q nSLACBED 5.29 3 1.763
nSLACCAD 2.011 2 1.006
NnSLACCD 0573 2 0.287
NSLACFED 19.97 8 2.496 nSLACFED 19.97 8 2.496
NMSCACHED T.741 3 0.58
V>KG]Z NnNMCCAD 21.064 12 1.755
nNMCCD 56.053 26 2.156
nNMCLID 13.622 12 1.135
NNMCHED 14.537 13 1.118
nEMCCAD 4,212 3 1.404
NFNALPBD 6.895 3 2.298 NEMCCD | 14495 | 12 | 1208
nEMCCUD 16.476 27 0.61
V>KaaZ NnEMCFED 53.479 58 0.922
nEMCSND 17.944 8 2.243
I e44_(4J%'&$$(ﬁQ‘$L'%. nFNALCD 2.584 3 0.861
NENALCAD 3.649 3 1.216
nFNALPBD 6.895 3 2.298
 NFNACXED T.283 7T 0371
CHORUSNBPDb | 376.367 | 423 0.89 ORUSNERE T 55153 =5
NTVNUDMNFe 8.627 39 0.221 NTVNUDMNFe 8.627 39 0.221
NTVN 0.715
NTVNBDMNFe 26.467 37 0.715 Total: 1292.098| 1373 0.941
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JAL @A4#

| 09-M$BH(NO/O(242%-1"2(&-.(I&S%-#%(,"2("$%, (

[0.0001, 1]: V SR_C12 = 2.9945339662073343 Momentum SR_C12 0.9999974805293064
2.838330794514598e-1Y
[0.001, 1]: V SR_C12 = 2.9551405609330423 Momentum SR_C12 0.9993843277929704

1.8566378850048086e-18
[0.01, 1]: V SR_C12 = 2.737367442451421 Momentum SR_C12 0.9868255647804303

V3 SR_(C12 =

V3 SR_(C12 =

V3 SR_C12 =

-3.030281551583433e-19

| O9-M$BH(NO/0A"/(242%-1"2(&-.(J&$Y6-#%6(,"2("'$%, (

[0.0001, 1]: V SR_C12 = 2.937137160084468 Momentum SR_C12 1.0160676683661045
1.634969168485992e-15
[0.001, 1]: V SR_C12 = 2.8889274897673056 Momentum SR_C12 1.0147116303766643

5.84957487568062e-19
[0.01, 1]: V SR_C12 = 2.6173323416484955 Momentum SR_C12 1.0002115750268383

V3 SR_C12

V3 SR_C12

V3 SR_C12

9.72761683126722e-19
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