
The Sock Code in practiceThe Sock Code in practice
on very short time scales on very short time scales 
Index arbitrage tradingIndex arbitrage trading

(few minutes)(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/futurescontinuous2.php

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

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



Price: 1,15Nb=1000
WPCAC40 5800 

1207
BUY 

Price: 1,20Nb=1000
WPCAC40 5800 

1207
SELL 

Orders on Turbo PUT

Trade: 4.34% net





Price: 0,89Nb=800
WPCAC40 5775 

1207
BUY 

Price: 0,96Nb=800
WPCAC40 5775 

1207
SELL 

Orders on Turbo PUT

Trade: 7,86% net





Price: 1,19Nb=500
WPCAC40 5900 

1207
BUY 

Price: 1,27Nb=500
WPCAC40 5900 

1207
SELL 

Orders on Turbo PUT

Trade: 6.72% net





Price: 2,14Nb=600
WCCAC40 5600 

1207
BUY 

Price: 2,19Nb=600
WCCAC40 5600 

1207
SELL 

Orders on Turbo CALL

Trade: 2.28% net




