
symbol name weights

0 XSHQ INVESCO S&P SMALLCAP QUALITY ETF 120.611155

1 BSEP Innovator ETFs Trust Innovator S&P 500 Buffer ... 10.863351

2 BAUG Innovator ETFs Trust Innovator S&P 500 Buffer ... 10.683806

3 CEMB ISHARES J.P. MORGAN EM CORPORATE BOND ETF 7.696067

4 BDEC Innovator ETFs Trust Innovator S&P 500 Buffer ... 7.116018

5 EFG ISHARES MSCI EAFE GROWTH ETF 6.670904

6 AFIF Two Roads Shared Trust Anfield Universal Fixed... 5.790589

7 EFV ISHARES MSCI EAFE VALUE ETF 5.619545

8 BBCA JPMORGAN BETABUILDERS CANADA ETF 5.446852

9 BBJP JPMORGAN BETABUILDERS JAPAN ETF 5.051256

10 DDLS WISDOMTREE DYNAMIC CURRENCY HEDGED INTERNATION... 4.828730

11 EMDV PROSHARES MSCI EMERGING MARKETS DIVIDEND GROWE... 4.536142

12 ECH ISHARES MSCI CHILE ETF 4.222632

13 BBAX JPMORGAN BETABUILDERS DEVELOPED ASIA EXJAPAN ETF 3.750850

14 BJUL Innovator ETFs Trust Innovator SP 500 Buffer E... 3.315156

15 EFAV ISHARES EDGE MSCI MIN VOL EAFE ETF 3.204129

16 BOSS GLOBAL X FOUNDERRUN COMPANIES ETF 2.958793

17 CBOE CBOE Holdings Inc 2.867938

18 ACWV ISHARES EDGE MSCI MIN VOL GLOBAL ETF 2.528488

19 BBUS JPMORGAN BETABUILDERS U.S. EQUITY ETF 2.462769

20 DFEB FT CBOE VEST U.S. EQUITY DEEP BUFFER ETF FEBRUARY 1.686799

21 ARCM ARROW RESERVE CAPITAL MANAGEMENT ETF 1.541307

22 AESR Two Roads Shared Trust Anfield U.S. Equity Sec... 1.449284

23 DNOV None 0.971073

24 DEFA ISHARES ADAPTIVE CURRENCY HEDGED MSCI EAFE ETF 0.745614

25 DFND REALITY SHARES DIVCON DIVIDEND DEFENDER ETF 0.695379

26 BOCT Innovator ETFs Trust Innovator SP 500 Buffer E... 0.484909

symbol name weights

0 DAUG FT CBOE VEST U.S. EQUITY DEEP BUFFER ETF AUGUST -0.127787

1 DRSK None -0.421611

2 DIVB ISHARES U.S. DIVIDEND AND BUYBACK ETF -0.477363

3 CNYA ISHARES MSCI CHINA A ETF -0.716776

4 COWZ PACER US CASH COWS 100 ETF -0.896182

5 BFEB Innovator ETFs Trust S&P 500 Buffer ETF Feb -1.156718

6 CSM PROSHARES LARGE CAP CORE PLUS -1.576696

7 BNOV Innovator ETFs Trust Innovator S&P 500 Buffer ... -1.793395

8 EEMV ISHARES EDGE MSCI MIN VOL EMERGING MARKETS ETF -2.011083

9 EFNL ISHARES MSCI FINLAND ETF -2.142942

10 DTEC DELANO TECHNOLOGY CORP -2.656347

11 BMAR Innovator S&P 500 Buffer ETF March -2.721481

12 EDEN ISHARES MSCI DENMARK ETF -2.783725

13 BBSA JPMORGAN BETABUILDERS 15 YEAR US AGGREGATE BON... -3.583793

14 ALTS PROSHARES MORNINGSTAR ALTERNATIVES SOLUTION ETF -3.734623

15 BJAN Innovator ETFs Trust SP 500 Buffer ETF January -4.054937

16 BTYS Brittany Savings Cp -4.370932

17 EFAD PROSHARES MSCI EAFE DIVIDEND GROWERS ETF -4.388266

18 BBRE JPMORGAN BETABUILDERS MSCI U.S. REIT ETF -4.733481

19 CALF PACER US SMALL CAP CASH COWS 100 ETF -4.864531

20 CEFS SABA CLOSEDEND FUNDS ETF -5.150490

21 AGT ISHARES MSCI ARGENTINA AND GLOBAL EXPOSURE ETF -5.909525

22 BBEU JPMORGAN BETABUILDERS EUROPE ETF -6.200921

23 ACSI AMERICAN CUSTOMER SATISFACTION ETF -6.368480

24 BAPR Innovator SP 500 Buffer ETF April -6.388253

25 ALFA ALPHACLONE ALTERNATIVE ALPHA ETF -6.819329

26 DALT ANFIELD CAPITAL DIVERSIFIED ALTERNATIVES ETF -6.888855

27 DDWM WISDOMTREE DYNAMIC CURRENCY HEDGED INTERNATION... -6.940726

28 ADME Aptus Behavioral Momentum -7.877744

29 ACIO ETF Series Solutions Aptus Collared Income Opp... -9.624139

30 BJUN Innovator ETFs Trust Innovator SP 500 Buffer E... -10.418406

We sort the first two eigen portfolio weights and plot the results.

symbol name weights

0 EMGF ISHARES EDGE MSCI MULTIFACTOR EMERGING MARKETS... 140.509782

1 XSHD INVESCO S&P SMALLCAP HIGH DIVIDEND LOW VOLATIL... 23.323967

2 EFAV ISHARES EDGE MSCI MIN VOL EAFE ETF 16.838126

3 BSEP Innovator ETFs Trust Innovator S&P 500 Buffer ... 13.627359

4 EPRF ELKHORN SP HIGH QUALITY PREFERRED ETF 13.115280

... ... ... ...

90 IBMM ISHARES IBONDS DEC 2024 TERM MUNI BOND ETF 1.132471

91 HYIH None 1.095142

92 VFQY None 1.094364

93 QUAL ISHARES EDGE MSCI USA QUALITY FACTOR ETF 1.060062

94 PSMM None 1.041083

95 rows × 3 columns

symbol name weights

0 IBML ISHARES IBONDS DEC 2023 TERM MUNI BOND ETF -3.343882

1 IDHD INVESCO S&P INTERNATIONAL DEVELOPED HIGH DIVID... -3.372613

2 IBHC ISHARES IBONDS 2023 TERM HIGH YIELD AND INCOME... -3.517969

3 EFNL ISHARES MSCI FINLAND ETF -3.656193

4 SMIN ISHARES MSCI INDIA SMALLCAP ETF -3.661639

5 DDLS WISDOMTREE DYNAMIC CURRENCY HEDGED INTERNATION... -4.688907

6 BBRE JPMORGAN BETABUILDERS MSCI U.S. REIT ETF -4.690544

7 BOCT Innovator ETFs Trust Innovator SP 500 Buffer E... -4.975423

8 ICOW PACER DEVELOPED MARKETS INTERNATIONAL CASH COW... -5.209869

9 CEFS SABA CLOSEDEND FUNDS ETF -5.395841

10 ALFA ALPHACLONE ALTERNATIVE ALPHA ETF -5.738588

11 DFEB FT CBOE VEST U.S. EQUITY DEEP BUFFER ETF FEBRUARY -5.867185

12 ACWV ISHARES EDGE MSCI MIN VOL GLOBAL ETF -7.472776

13 ESGV VANGUARD ESG U.S. STOCK ETF ETF SHARES -8.990668

14 EMTL SPDR DOUBLELINE EMERGING MARKETS FIXED INCOME ETF -10.816151

15 BAPR Innovator SP 500 Buffer ETF April -10.916351

16 DALT ANFIELD CAPITAL DIVERSIFIED ALTERNATIVES ETF -11.794458

17 ACIO ETF Series Solutions Aptus Collared Income Opp... -12.273882

18 BFEB Innovator ETFs Trust S&P 500 Buffer ETF Feb -13.686571

19 EEMV ISHARES EDGE MSCI MIN VOL EMERGING MARKETS ETF -14.169042

20 ADME Aptus Behavioral Momentum -16.019916

21 DIVB ISHARES U.S. DIVIDEND AND BUYBACK ETF -24.287036

22 EMDV PROSHARES MSCI EMERGING MARKETS DIVIDEND GROWE... -101.409367

In [16]: list_ep1_long=eigen_prtf1.head(eigen_prtf1.index.get_loc('PFFD'))
list_ep1_long.index
ep1_long=pcl.addDescription1(list_ep1_long,eigen_prtf1,tdf)
ep1_long

Out[16]:

In [18]: list_ep1_short=eigen_prtf1.tail(len(eigen_prtf1)-(eigen_prtf1.index.get_loc('IEFA')+2))
list_ep1_short.index
ep1_short=pcl.addDescription2(list_ep1_short,eigen_prtf1,tdf)
ep1_short

Out[18]:

In [23]: list_ep2_long=eigen_prtf2.head(eigen_prtf2.index.get_loc('USMF'))
list_ep2_long.index
ep2_long=pcl.addDescription1(list_ep2_long,eigen_prtf2,tdf)
ep2_long

Out[23]:

In [24]: list_ep2_short=eigen_prtf2.tail(len(eigen_prtf2)-(eigen_prtf2.index.get_loc('IBML')))
list_ep2_short.index
ep2_short=pcl.addDescription2(list_ep2_short,eigen_prtf2,tdf)
ep2_short

Out[24]:


