The Sock Code In practice
on very short time scales

Index arbitrage trading

(few minutes)

done on French Index —Euronext-



Data == futures on CAC40 index, 1 hour scale

These data are clean:
Roll 'backward'
http://www.premiumdata.net/support/futurescontinuous?2.php

We provide only a few examples:
It can be applied in a systematic way!

More details on the Stock Code processes will be given
within our Notification List



CACA40 fut 20/09/2007

Orders on Turbo PUT
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SELL

WPCAC40 5800

1207
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Trade: 4.34% net

Price: 1,20




Boursorama banque

Date
d'extcution Namre de l'opératicn Qranring Nem de 1z valenr Cours d'exécution
20/09/2007 ACEAT COMPTANT 1000 WECAC40 5800 211207 CITI L1SEUR
FRANCE cede DEODOCGIICES
Montant brae Cournape HT. T.V.A. Impat de bourse
1 150,00 EUR 895EUR
Montant net A DEBITER
1158 95 EUR
Doate
d'execution Nature de 'opératicn Qreantice Neom de 1z valenr Cours d'exécunion
201/00/2007 VENTE COMPTANT 1000 WECACA40 5800 211207 CITI 1,20 EUR
FRANCE cods DEQOOCGIICRS
Montant bruc Courtage HT. TVA. Impat de bourse
1 200,00 EUR 895 EUR

Montant net A CREDITER
119105 EUR




CAC40 fut 26/09/2007

Orders on Turbo PUT
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Price: 0,89
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Trade: 7,86% net

Price: 0,96
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Boursorama banque



Orders on Turbo PUT

BUY W Nb=500 Price: 1,19

Trade: 6.72% net

SELL W Nb=500 Price: 1,27







Orders on Turbo CALL

SELL W Nb=600 Price: 2,19

Trade: 2.28% net

BUY %&‘356% Nb=600 Price: 2,14







