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The original 12 Months Momentum Model 











Ticker Contracts Price 
Point 
Value Currency Local 

Rate to 
USD 

Notional 
USD Weight 

SXE 6 3578 10 EUR 214,680 1.097165 235,539 23.55% 

EBL 3 154.37 1,000 EUR 463,110 1.097165 508,108 50.81% 

JGB 1 147.49 1,000,000 JPY 147,490,000 0.00805607 1,188,190 118.82% 

TY 7 126.8438 1,000 USD 887,907 1 887,907 88.79% 

ES 4 2103.75 50 USD 420,750 1 420,750 42.08% 

NK 3 20575 5 USD 308,625 1 308,625 30.86% 

CT2 8 0.6355 50,000 USD 254,200 1 254,200 25.42% 

 
    

  
  

 
      3,803,319 380.33% 






