|Eé'gis System®

N—FHXETIL
: T—ry b NN FETIL

e (K E#= USES EFILXG)

R 1

N—F =—lry b X T NET VL, BEEORG 2 A N EFRIIZHET HHICL - T, RN
FEEAZRICELET, G2 2 MIBEENRTREIITLL D LT84, ~—7 v F TOREMMEIC X
DARISD A SR . BHHIFEL WU X — 2 S8 FE T, FOoOax vl Eoz<{artnrm
—LENRNWE LD, BEROBEEBMIIKBICHERDNDFIZR D PRETAL, N—T - ~—F
KA 87 TV, BBIFNZPND THAHI T A MERHELET, BRELT, A RMIEAI b
L— RARER S DORBET AENRHES L IR0 1, 510, BEENEHL TWAR— K7
F VAEED AT, LI AFOPNLRWREOE T2 RT3 HELHRET, EEa X MO EMRE
AT FICL - T, BEHEOEHEEDMGRIRAR— 7+ UV HBEDE BN AT L 72 53R T,
¥ BE

O [HEBIORBMIZHNLREa A & Tl

BrlzfBEn/i—a A N Thir~—7 v hA XTI haA XA L) =D EMEICHETE
EBIRRR L R — 7 U A OFREME R 0¥ E

BEEOEE X H A WAZH 03D a A b OFE

aRA b, VR, UVH—=0HBRTURAIET, ERA— b7 1 4215
BEEOEEEE ALY T, O3 ETX 5

BB S BRI DE 3R M ED L HITHETH 12

TREIE~—7 v h e AT F « BT VOEFEMHOBEIZ/RY 3, (BCH D7 7 7InsD
X 912) BEIHEDR LD N OBz W, HEE OEHMOES 2 X MRz ED X HI10E
IO FT, HROZENCE S M#Ea 2 MI, BEIHEBENRE 25 L BRIk
HZE, Fo BAGAMLREA A NEEDSTL DI ENELIZHATILET,

{{

Input ID: [osacsan | # BaiFam € longTem € Both |
Plame: [oizco svs e 165.10__
Market Impact Model Exposures
Volatility [%) 78.00
Elasticity [Slope] 9.08 —_
Intenzity [Tradez/Day) 36,192 27 8 11007
Forecast Yolume [$) 1.542.164 608 8 T
Dther Liquidity Statistics =y
Spread [$]) 0.06 :
Quote Depth [Shares) 2147 0
Buyer-Initiated Yolume [%) 5482 g_ 55.03
Mean 5 Day Trade Size [Shares) 722 £ T
Mean 20 Day Trade Size [Shares] 687 -
Prev Day Yolume [$]) 1.593.575.680
Mean 5 Day Yolume [$) 2.213.521 664
Mean 20 Day ¥Yolume [$] 2.716.548.352
Quoted Spread [$]) 0.12 i i
Median 5 Day Volume ($] 2,288,835 584.00 Trade Size ($000s)
Median 20 Day Yolume [$] 2.481 626,880
el Unpeet i Foeeads Edit Limit= | Previous Ascet|  Next Asset
Liguidation Cost [%] 078
Operating Cost [*] 087

Typical Trade Cost [%] 0.68
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