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Info Exchanges/Asset Class Cash Portfolio Optimization Trades

Long Only

Optimize LONG ONLY

Settings Results

Market and Cash Constraint SIng le Secu rlty COHStrulnt

Portfolio Level

Asset Class Constraint Single Stock Min Weight * Single Stock Max Weight*

0 0.075

Model Constraint

Security Level
Risk Constraint

Security

Sector Constraint

Baader Bank AG 0.01000 0.05000 N |
Geographical Constraint aaderBant 7 u

£2 Single Security Constraint
Fixed Income Specific Constraint

Custom Constraint

Restore default
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Abréviation Signification

NAV Valeur liquidativa valeur totale du portefeuille, y
compris tous les avoirs et les liquidités.

Compte de résultat Bénéfice et perta gain ou perte financiére
LINE OSY Il yi RQAy@SaiAraasS

% P&L Bénéfice et perte exprimés en pourcentage.

Var % Valeur a risque en pourcentage de la valeur du
portefeuille.

Codit total Colttotalt O2 UG RQI OljdzA & A G A 2
frais.

Effets spéciaux Changa transactions en devises (espéeces ou
investissement).

CC

ITD

Monnaie renduet Sy G NBS LJ2 dzNJ f Q
ajustements manuels de trésorerie.

+CC -CC 1 22dz2i ST ob0O 2dz a2dzad NI
De la création a ce jour performance depuis la
création du portefeuille.

cumul a ce jour Cumul annuet performance depuis le début de
fQlyysSS Sy O2dz2NA®
QTD Trimestre a ce jour performance depuis le début

du trimestre en cours.

Cumul mensuet performances depuis le début du
MOis en cours.
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Info Exchanges/Asset Class Cash Portfolio Optimization Trades
Security Holdings OPT Recs
&
Enter a date range
[,-: 25-07-2025 - 01-08-2025
Date Price Cost Fee: Tot Cos
25.07-2025 [ 2invest AG ]
n7 12.2500 1,433.2500 3.2500 1,436.5000 VN |
Type: EQY m Country: Germany  Trade CCY: EUR
-07-
25:07:2025 100 100.0000 10,000.0000 2.0000 10,002.0000 2B
Type: EQY @ Country: Gecmany  Trade CCY: EUR
25.07-2025 [ Air France KLM SAJ .
100 100.0000 10,000.0000 2.0000 9,998.0000 V4 '
Type: EQY [Yi) Country:France  Trade CCY:EUR
v @ PoMaTo- Al Powered Investing X FdtSite - PoMaTo - Al Powere: X @) PaMaTo - Portolio Mansgeme. X+ - o x l
|« a (= = " @
| 88 | o vouTube Dashboard (thepom... [B) Synthesia @ ChatGFT @) FoMaTo Al Powere.. & Webmail - Inbox [ All Bookmarks
{3} Load Weights File Excel X

Your excel fle must nave te follawing header: Ticker,Min,Max

Otherwise, downlood the ready-mae template ta upload your
weights! |

&, Weights Template

1\

—J

Drag and drop Excel
file or click here

Cancel Save
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I dIndices de référence CAMindices du marché des actifs communs congus pour
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B. Indices CADIIndices directs Common Asset congus spécifiquement pour les stratégies
d'indexation directe. lls présentent une corrélation d'au moin®®8&vec les principaux
fournisseurs d'indices (si disponibles). Les indices CADI coumigoement les actions
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Les classifications comprennent :

a. Classe d'actifs (source de donnédsute) ¢ Utilisé dans les parameétres de I'optimiseur
Capitalisation boursiére (source de donné@&ourse); Utilisé dans les parametres de
l'optimiseur
c. Volume (Source des donnéeBourse); Nombre de titres négociésutilisé dans les
LI N} YSGNBa RS fQ2LIAYAA&SdZN
d. Secteur (Source des donnéeRelations avec les investisseur$}lassification interne
similaire a celle des secteurs MSCI, mais ne représentant pas les classifications MSCI
utilisée dans les parametres de I'optimiseur et |'affichage de la composition
portefeuille.
e. Secteur (Source des donnéeRelations avec les investisseur$}lassification interne
dziAf A&ASS dzyAljdzSYSy(d LI2dzNJ f QF FFAOKI IS RS
f. Soussecteur (Source des donnéeRelations avec les investisseurg}lassification
interneT dzGAf AA&S dzyAljdzZSYSy(d LJ32dzNJ f QF FFAOKI 3S
g. Pays (Source des donnédRelations avec les investisseur$}lassification interne
dziAf A&2SS RIFEya t£Sa LINIYSGNBAE RS fQ2LIGAYA
portefeuille
h. Région ou zone d'investissement (source des donn&edations avec les investisseurs)
¢ Classification interneutilisée dans les paramétres de I'optimiseur et l'affichage de la
composition du portefeuille
i. Type de marché (développé ou émergent) (Source des donrigglations avec les
investisseursy), Classification intern&@ dzi Af A4S Rl ya fS& LI} NI YS
fQF FFAOKI IS RS tF O2YLR2aAiAldAzy Rdz LRNILSTS

i

oPBIAGNBaA RAALIRYAOE SaA

Dans PoMaTo, tout titre disponible peut étre recherché quelle que soit la configuration du compte
ou du portefeuille.

Pour rechercher un titre, sélectionnez le champikes» dans le menu de gauche. La page
principale affiche la liste compléete des titres. La barre de recherche permet d'effectuer des
recherches par nom ou par identifiant.

L'application renvoie les titres correspondants avec des informations clés, notamment

(0p))

mMpt | 3

tr
RS

a S d:

0 NB
dzA f



Zone (Région)
Type de marché

a. Nom

b. ID principal sélectionné pour la sécurité
c. Pays

d. Devise de négociation

e. Secteur

f.

g.

Cliguer sur la ligne d'un titre ouvrira un volet sur le coté droit de I'écran affichant des détails
supplémentaires sur ce titre, y compris tous les identifiants utilisés dans PoMaTo pour l'identifier de
maniere unique.
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PoMaTo: the tool for all your investment needs

Strategy $ Add new portfolio

You don't have any registered portfolios yet!
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New Portfolio Draft Portfolio

& Configure your portfolio Not Yet Created

Create and commit

Basic information Model Exchanges/Asset Class Cash/Security

If you choose not to use the model, your optimization settings will not have access to parameters
such as Alpha, Self Alpha, Dividend Yield, or the Relative Value Model.

However, if you decide to use the model within the PoMaTo application, you will be able to optimize
your portfolio based on the algorithms.

1. The optimizer will utilize the Relative Value Model, which analyzes each security's balance
sheet in comparison to its competitors at the sub-industry level. It also considers the
sur ing i i to identify i worth p ing while
avoiding those that are overvalued relative to their peers.

N

. You will be able to optimize your portfolio based on an expected Dividend Yield calculated by
the forecasting algorithms. These algorithms analyze long-term quarterly trends of balance
sheet items and any seasonality that may be involved.

@@ Model

w

. You will have the ability to optimize your portfolio using two types of Expected Returns
by the il i through il gl ion on historical balance
sheet data:

Sector Alpha: This is calculated by running a multilinear regression using the historical
accounting and price data for all securities within each sub-industry.

Self Alpha: This is calculated by running a multilinear regression using the historical
accounting and price data for each individual security.

pack
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New Portfolio

# Configure your portfolio

Basic informatis

® > ® ® 0

Asset Equity

Asset Fixed Income

Asset Commodity

Asset Forex

Asset Crypto

Model

Draft Portfolio

Not Yet Created

Exchanges/Asset Class

Asset Equity

~

Equity (31458)
ETF (1561)
~ [] single Equity (29897)
> [] AsiaPacific (17932)
v [[] Europe (5386)
> [[] austria (57)
> [ Belgium (111)
> [] czech Republic (23)
> [[] penmark (147)
> [] Eestonia (20)
> [J Finland (157)
> [] France (561)
v [[] cermany (460)
> [ xetr(391)
~ [ xrra(68)

Frankfurt -

verkehr (FR™B) (0)
Boerse Frankfurt - Requlierter Markt (FRAA) (0)
Boerse Frankfurt - Scale (FRAS) (0)
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> [] Lithuania (23)
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* Import Portfolio Csv
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Info Exchanges/Asset Class Cash Activity Portfolio Optimization Trades
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Enter a date range

16-09-2025 - 23-09-2025

Deposit/Withdraw FX Cash

Date Cash Quantity

No records to display
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Info Exchanges/Asset Class Cash Activity Portfolio Optimization Trades
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Info Exchanges/Asset Class Cash Activity Portfolio Optimization Trades

Enter a date range

16-09-2025 - 23-09-2025 +
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Info Exchanges/Asset Class Cash Activity Portfolio Optimization Trades

Enter a date range

16-09-2025 - 23-09-2025

Deposit/Withdraw FX Cash +

o-To B O

Date Cash Quantity Type

23-09-2025 (" EUR ] 1,500.0000 ® Vd

23-09-2025 ["usp 2,000.0000 ® Va
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Info Exchanges/fAsset Class Cash Activity Portfolio Optimization Trades

Enter a date range

16-09-2025 - 23-09-2025 4

Deposit/Withdraw FX Cash
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Date Cash Quantity Type
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23-09-2025 ["usp ] 2,000.0000 ® Vd
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Info Exchanges/Asset Class Cash Activity Portfolio Optimization Trades

Enter a date range i i
01-04-2025 - 010525

Deposit/Withdraw FX Cast

Date Buy Sel Quantity Price

25-07-2025 2,000.0000 1.1700 V2 |
Trade CCY: USD Country: United States
Uso D

25-07-2025 1,000.0000 0.8457 PV |
Country: United States Trade CCY: EUR

&
25-07-2025 854.7000 0.8547 P |

Trade CCY: EUR Country: Europe.
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Update Sell FX Trade

Date*

Quantity EUR to SELL*
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Unit price EUR to BUY USD*
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Info Exchanges/Asset Class Cash Portfolio Optimization Trades

View Performance Asset Composition Sector Composition Country VaR Characteristics Risk Statistics

€1,390,287.95 (0.0002%) Aggregate and display by <:
$ 25-07-2025

U

Security Sector Market Zone Country Asset Type Quantity Weight

Health Care D Europe Germany EQY EQY 393 0.342

2NV GY
[ adoxsa ] o icati
ormmunication D Europe France Eq¥ EQY 2424 0.425

AAAAAAA Services

Industrials D Europe Spain EQY EQY 1,010 1.648
AENASQ

Industrials D Europe Italy EQY EQY 5,242 3.167
ADB M
Al Group PLC

Financials D Europe Ireland EQY EQY 312 0.156
AEG 1D

Information D Europe German y EQv EQV 550 0.632
AIXAGY Technology
Alma Media Oy i

Communication D Europe Finland EqQv EQVY 919 0.856
ALMA FH Services

Industrials D Europe Spain EQY EQY 663 0.587
ALQ 50

Financials D Europe France EQY EQY 774 1.592
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& UniCredit SpA

Sector: Financials
Zone: Europe

Asset Class:  EQY

Market: D
Couniry: ltaly

Asset Type: EQY

2025-05-12

Quantity: 750 Weight: 5.064 %

Portfolio Currency Local Currency
Currency usD EUR
Traded Price 56.78 52.44
Current Price 60.58 5b3.77
Var % 6.69 2.53
Book Cost 42,599.50 39,343.71
Book Value 45,436.99 40,327.50
Profit & Loss 2,837.50 983.79
P&EL % 6.66 2.58
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View Psrleruncc Asset Composition Sector Composition Country VaR Characteristics Risk Statistics
$ Absolute Performance Relative performance Performance matrix
Select benchmark
CAMI EMU <=
@ Fortfolic @ CAMI EMU oM fas
104
102
E 100 - 100

20 May Jun 25 10 Jun 20 Jun Jul'2s 10 Jul 20 Jul

T OHIGHNF 2 N yOSa NBf | a@dSa

/' SG 2y3tSG FYOKS fF LISNF2NXI YOS Rdz LRNISTFSdzAf €S
4St SOa2yyS t2NAR RS I O2yU3dzNl a2y AyAsltS 2dz bt f
Foaz2tdzS® [ S 3IN) LKAWAEZ REYySald RO i SaN RELINE &Sy (S

LISNF2NXYI yOS Rdz LRNISFSdzAttS SG ftUAYyRAOS RS NBFTSN

(p))

nat | 3



View Performance Asset Composition Sector Composition Country VaR Characteristics Risk Statistics

Absolute Performance Relative performance Performance matrix
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View Performance Asset Composition Sector Composition Country VaR Characteristics Risk Statistics
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@ Currency
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View Performance Asset Composition Sector Composition Country VaR Characteristics Risk Statistics

Sectors Sub Industries

Industries

@ Communication Services
@ Consumer Discretionary
@ iaterials

@Other
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View Performance Asset Composition Sector Composition Country VaR Characteristics Risk Statistics

Sectors Industries Sub Industries

@ Machinery
@ Transport Infrastructure
@ Food & Tobacco

@ Integrated Telecommunications Services
@ Insurance
@ Other

[

@ Investment Banking & Investment Services
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View Performance Asset Composition Sector Composition Country VaR Characteristics Risk Statistics

Sectors Industries Sub Industries

=

@ Airport Operators & Services
Industrial Machinery & Equipment
Integrated Telecommunications Services
@ Cookie
@ Highway Operators
@ Multiline Insurance

@ Multiline Utilities

6:1%) @ Investment Banking
@Cash

@ Enterprise Software
@ Heating

@ Commodity Chemicals
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View Performance Asset Composition Sector Composition Country VaR Characteristics Risk Statistics

Country Region Market type

@ France
® Germany
@naly

@ Spain

@ Fintand
@ Other
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View Performance Asset Composition Sector Composition Country VaR Characteristics Risk Statistics

Country Region Market type

@ Europe
@ North America
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View Performance Asset Composition Sector Composition Country VaR Characteristics Risk Statistics

Country Region Market type
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VaR Characteristics Risk Statistics

Country

View Performance Asset Composition Sector Composition

Level confidence®
Optimal

055
CRSACNLE, T

Current
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0.9500 VaR Weekly
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0%
@ Normal
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Country VaR Characteristics

View Performance Asset Composition Sector Composition
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Performance Asset composition Sector composition Country VaR - Value at Risk
-4.32 -37.41
Price/Sales Price/Earnings
-2.77 -497 %

. . (s]
Quintile Market Cop Dividend Yield
6.60 %
. 0 Optimal Beta Short Term
Sector Alpha
7.26 % -1.06
. 0 .
Self Alpha Current Beta Short Term

Characteristics

-27.11

Price/Book Volue

-88.48 %

Pay Out

Optimal Beta Long Term

-1.16

Current Beta Long Term

Risk Statistic
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Performanc Asset compaosition ctor compo: untry

55.49 % 31.98 %
Fund Expacted Volatility Fund Realized Volatility
30.31 % 48.66 %
Benchmark Valatility Tracking Errar
-15.58 % 3.00
Mox Drawdown Mo Drawdown in Days
-1.36 -1.97

Infermation Ratio Sharpe Ratio

Value at Risk Characteristic Risk Statistic

p gt I 3

(0p))



yhLIYAASNI £ S LR2NISTFSdzaAf S

[ U2 YAAdl a2y RS LRNISFSdzAttS Sad dzy St SYSyid Saas
LINA y OA LIt 2 al- ®@2dal- XIBE ¢ S aSdzZ LINPRAZA G 20N} yiG OS yAg
RUdzyS LI I GST2NXYS AyGiSANBS Si SyasNBYSyid O2yU3dzNI

[U2LIloYAAdl a2y RS LERNISTFSdzAfttS O2yaAraitsS t O2yaiNUz
YFEAYA&SNI £ S48 NBYRSYSyiGa (2dzi Sy YAYyAYA&alyd fSa
aLISOAUldzSa RSUyAa RIya f U23bYaaSy@N®NI & $IND DB G & yida
RUIFI OoFa OSyasa 3ISYSNBNI £S YSAftfSdNI NBYRSYSyil Lk a
[ RADGSNEAUOlIa2y SyGNB Ofl aaslSa
LIN2 OS&aadza RU2LIsYA&aloaz2y dzmfAas S
NBELI Nbpoa2y RUI OaFa I LIS JAdRSEYDNBOPRSYSyliasSy
O2NNBfloea2ya SyGNB fSa | OoaFaod [U2

FLILJE Aljdz- ydi RS& O2yGNYAydSa aLISOAUljdzSas 2di RS YAy
Sy F2y0Oe2y RS& SEA3ISYyOSa Rdz LRNISTFSdaAftfSo

t 2allORR LI2 &S dzy 2 LJe ViGIANKINY BS 12 RIEFWIEINS RSy L2 Ay (S

LISNBR2YYlFfAalFofS LI2dzNJ adl RFLIGSNI £ yUAYLRNGS |jdzSt

| SO fSa LI NFYSticNRX 2RE2 B WA aRAAKOE S RS aSt SOaz2yy
FfA2NRAGKYSE RU2LIBYAEAlI a2y LINPLINARSGOIFANBAZT LISNYSG!ly
a0N)GS3aIASa RUAYPSEaaaaSYSyid v

Md 2y3 &aSdzZ SYSyi

HA 2y3 / 2dz2NIi 6monkono
odal NODKS y Sdzii NB
ndLyRSElFIa2y RANBOGS

y dml NI YS(GNB& RU2LIYAAl a2y

9y Of Al dzF yHiILIGEIANA If 2 y2 vy { (SHR SLATANS (& § NI Sisaii LISIBran 23ySyd aNJ
f2NE RS fF O2yU3dzaN) a2y AyAslfS Rdz LRNISTFSdAtES i

LI NB NJ RS gS LI IS

fS4 LI NIYSGNBA RS fU2LIYA
LI2 NI STSdzA f €

S
S § a2dKFAGSS G2dzi Sy YA

- M 7 < ax

[ S& 02y GNIXAYy(dSa LI N} YSGNRI|dzZSE I ARSYd £ YIFAYyGSyA
SEOSaaA@dS RIya dzyS &aSdzZ S Ot aaS RQAy@gSaoeaaSySyl
dLISOAUldzSa t dzyS Ot aasS &adzNdfl LISNF2NYIFyOS 3t206
[ S& LI NXYSGNBA RAALRYAOEfSA RSLISYRSYyid RS fF &GN {
LISNbYySyiGa aSNRByYy(d | YOKS&®

5l ya £S48 4S0Oe2ya adAaglyiSas tSa 12ySa RS GSEGS F
fI aStS0Oe2y RS fF aGNIGSIASD [/ KIIjdzS§ Ayeailidzdt S RSA

ppt | 3 S



+F f SdzZNJ 9ESYLX S04av

t 2NISTFS bAGBSI dz
{ SOdzNA (G : b A @S| dz

cljdzAGS [ flaaSCRObPDgEE wS@Sydz UES
wS@Sydz 'hll YAG[SNA hyf &

al NOKLI y |

C2NBE

/ NEB LJi 2

5SOAYIE [ KI LI &2RISOAYLFE f2y3 dzyAljdsSyY
(%) J]Zb!i

Nile]
[ 2y3 aS hlloYAG[S2NA hytes [2y3T { K2NI
[ 2y3 [ 2

OKI YLJ al NOKS

NN Y LY RSEL o

AK RANB OGS

R$2all@@NY¥Si RS RSUYANJI RSa O2y iGN} AyidSay RIya

M® 2y GiNIAYyGSEa RS YIFNDODKS Si RS (NBa2NBNRS
HY 2y G0N AYGS Rdz Y2R8¢t S

o 2y iNIAYyidS RS NRaldzS

ne 2y iNIAyGS RS OflFaasS RUI Oa¥Fa

pd 2yGNIAY(iS aSO02NAStE S

cdH 2yUNIAYGS 3S23ANF LIKAI dzS

T 2y iNYAYydiS Rdz LJ &a

y® 2yGiNFAydiS RS aSOdzNAGS dzyAldzS

O 2y GNI AYydS aLISOAUIdzS | dzE aiNB& t NB@Sydz
Mn/@@ Yy iGN AyiS LISNE2YYIlIfAasSS

¢ g —

S O
SOdzNRA (G Sk RdzYOf dza G SNJ dzy A |j dzS

(p))

ppt I 3

(0p])

O

dz 8SAYy RS OKFljdzS O2yiNIAYy(iS RAZLERZ YA RSIERIKEAISHS 5
2V ENI MG EB dzBSy i s WRNBS | HILIR 82zt pvEid Skt R 8z ¢ |



s

M® 2YGNI AY(iSa | dz yADSIdz Rdz LI2NILISTFSdzAf S

/ S§gS O2y (NI AYy(dS aLISOAUS RSa tfAYA(lSaAa &dzNJ tf QSy:
G /2y0iNXYAYyiS RS LRNISTFSdzAiffS:
2dzKFAGS £ YFAYGSYANI dzyS FT2A4

o5 Fya fUzy3t
GNBA2NBNRS
oU5Fya fU2y3ftSi /2yGNFAYy:dS 3IS23INI LKAIASE 9
L2 NI ST SdzA £ f FaSOGS G2dziSa tSa T2ySa RS Y
LRYRSNIo2y& YAYAYItS& S YFEAYItS& L]dzNJ ¢

w» Uy < Uy

HY 2y 0NIAYyGS&a RS yA@SlIdz RS aSOdzNRGS
/ $§S O2y (N} AYy(dS UES RSa tAYAGSaAa t OKIIjdzS ol NI
ot F NI SES RIWIEY S /f U2y NEH ASIG & RS fLI2 NGBSFENM A f BS RS
YAYAYIFES RS (N}yal Os2y RSUYA(G dzy &aSdzAf LR
9UNBd® {A fU2LIoYAASdZNI adzA3ISNB dzyS (MmN yal Oa

OA &SN} SEOfdzS RS tUSESOdm2yd
0051 ya tU2y3tSi /2yGNIAYy(dS IS23INI LIKAIAZSTI ah
aSOdzNARGSsE StfS yS &Ul LI AljdzSNF ljdzute 1 T2

l dziNBYSYy(d RAGY

[ Sa O2yGNIAyGSa | dz yADBSlIdz Rdz LR NISFSdzAttS F3IAEES

LR2NLSFSdAt S GFyRAA [[dzS £Sa O2yGNYAyidSa Fdz yAdS

aLISOAUIjdzS 2dz I dz INRdzZLJS RS 2V¥XNBadzy dEGdSt ai 8Bt Saz &

RUdzy 3INRdAzLIS LI Nb OdzZt A SND &

/ S&a 02y (N} Ayl 3& 52 NIVNRidZEESYEdz Rl YEESNEDE o 2 y

bhe¢oy

[ Sa OKIFYLA | YOKS& &a2yi ARSyasljdzSa LidNa NIS& O2yU3d

[ Sa OKIFYLA | YOKS&a a2yl ARSymitBaShilzanNESs ODgFRBHA
ppt I 3 S



Info Exchanges/Asset Class Cash Activity Portfolio Optimization Trades

Long Only t
i Optimize LONG ONLY

Settings Results

Market and Cash Constraint

® Market and Cash Constraint

Portfolio Level

Model Constraint Cash*

0.01
Risk Constraint

Security Level

Asset Class Constraint Min Trade Size in USD*

500
Sector Constraint

. ) Market Type
Geographical Constraint
Emerging min* Emerging max*
Country Constraint 0 0 o
. 5 . Developed min* Developed max*

Single Security Constraint

0 1 o

Fixed Income Specific Constraint

Custom Constraint

WSYlFNjda2 dzi S Y2RAUOFa2y | LIRNISS t fUdzyS RSa 02y
Of AljdzZ yi a¢zNEaSvoRlA2RKRS tF LI 3IS RS OKFljdzS OF 1S322
Y2RAUOlFa2ya yS a2yl LI & SyNBIAAGNBSasz tSa AyT2N

LINBYRN} LI a Sy O02YLIiSo

S& LI N YSUNBaA

w
puls

tI ftARI a2y RS fI &FA&A

5lya tSa T2ySa RS al AaAaa
R2yySSasz ljdzA LISN¥YSi RS

Y L3R dzNJ OKIF ljdzS§ LJ NI Y§(NB>
FA&AN) dzyAljdzSYSy il tSa @It

D¢ ()

+2dzA LR dz@ST &l A&ANI YUAYLRNIS [[dzSt €S @t SdzNJ O2 Y LI

33>
EE]

o)
/| $§S Ot SdZNE SELINAYSS &2dzda F2NXS F“zsmvlfsz NB LINB
YAYAYLFES 2dz YIEAYI S /Sa @It SdzNB az2yid &l A&AS& F

(p))

ppt I 3



yowdmy 0N AYyiSa RS YINDKS Si RS GNBa2NFB
[ S& LI NYYSGONBa adzAaglyida LISdwSyi GNB RSUyA& LJ2dzN
RSGFATESa RIya m$dagd dziNe LINE 4S5 0s A

Info Exchanges/Asset Class Cash Activity Portfolio Optimization Trades
Long Only
Settings Results

@ Market and Cash Constraint * Murket and COSh ConStrqlnt
Portfolio Level

Model Constraint Cash*

0.01

Risk Constraint

Security Level
Asset Class Constraint Min Trade Size in USD*

500
Sector Constraint

Market Type

Geographical Constraint

Emerging min* Emerging max*
Country Constraint (o] 1 o
. . . Developed min* Developed max*
Single Security Constraint
o ; o

Fixed Income Specific Constraint

Custom Constraint

Restore default

9alLX3 OSa
¢FAEES YAYAYLFES RS
aly SiG alE SYSNHSy
5S@St2LIJIS aAy 9 al

= =4 =4 4

(p))

ppt I 3



Info Exchanges/Asset Class Cash Activity Portfolio Optimization Trades

Long Only

Optimize LONG ONLY

Settings Results

@ Market and Cash Constraint Mﬂrket und CuSh conStrqlnt

Portfolio Level

Model Constraint

Risk Constraint

Security Level

Asset Class Constraint Min Trade Size in USD*

500
Sector Constraint

Market Type

Geographical Constraint

Emerging min* Emerging max*

Country Constraint 0 0

. ) ) Developed min* Developed max*
Single Security Constraint

0 1

Fixed Income Specific Constraint

Custom Constraint

yomom®dpms OS a
bA@SI dz Rdz LIZNISESdzAt S RUILILIX AOl a2y &
/| £ 33aSCRULOaFas oliNBE t NBPYSydz UESST YI a8 NB&
| KI CRSOAYlIf wnZIme
hll YAG[SHNA hyfeésy [ 2y {K2ZNII al NOKS ySdziNB=z

[ O2YGNIAYUGS RS UNBa2NBNAS RSUyAlG €S Y2ydalyd YA

¢2dziS @Ff SdzNJ O2YLINRAS SyYyiGNB n
NELINB&ASYGS tUlfft20Fe2y YAYAYL

LISdzi sGNB al A
iNB&2NBNASO®

[j

w U
puls
m =Z

t N SESYLX ST &4A @2dza SYyGNBT nZamz fU2LIYA&ASdzNI IS
GNBA2NBNAS FLINBA ySI20Alez2y Sai RUIFdz Y2AYyAa ™M 20

y ombmidkt £ S YAYAYFES RS& GNIyal Os2ya
bA@SIdz RS aSOdaiRGS RS f Ul LIX AOFaz2y
| £ 33SCRUF QoFda> oi(iNBa + NBGFSydz UEST Yl asNBa
| K €OV oYV Gl Vi Y2YVSGFIANB & nX b!zx 8

hlJ YAGS2ZNA hytesy [2y3 {K2NI>S al NOKS ySdziNBx

put I 3 S



s

[ O2yGN}XYAYydS RS GIFAtfS YAYAYIES RS GNXyal Oaz2y F
L2 dzNJ £ GFAfTES YAYAYIFIES RS GNIyalkOsa2y |dzi2a2NRASS

t I NJ SESYLX S5 &aAr f1 GF ATt Snavm yAaYws S RS JaliyNI aySadzND oS2EY
G0N} yal Oa2yada AYFSNASdINBa t OS Yz2yilyido

yomobay Si alE SYSNBSyY(a
bA @St dz Rdz LI2NISESdAtES RUIFLILIX AOFa2ya
/| £ 83SCRUFOQoFda>s oiiNBad + NBFSydz UESY YI asNBa
| KI CLI2dzNJ [ 2y 3 hyt 8L5ISYORSEK o 2yi TRBNB OGS
[ KI CILI2 dzNJ [ 2y 3 { K2 NIESS Oah iviNEIMBS0 b S dzii NB
hilJ YAG[SHNA hyfeéy [ 2y {K2NII al NOKS ySdziNB=x

[ S& LI NISYas (\NBNDK SRS By aNaASyi at Sa t AYAGSaE RS t USELX
Y NOKSa SYSNBSyGas dSttS 1jdz§ az2AadG €t T2yS 3s23an
SYSNAS iR ANBUSNI dzS f oy S wLI NI SESXID 885 ONB AL SE ST
LYRSBO0®

/'S LI NFYYSGONB &UI LIX AljdzS Fdz yABSEdz I3t 206+t 35 | dz YA
St YIFIEAYFES L2dzNJ t USELIR&aAe2Yy | dzE YI NDKSa SYSNHSY

t I N SESYLIYSINBRy B EBS SEHiA Yy I ndlnEp AYRAILdzZS £ £ U2 L)
02y &G NHANB dzy LI2NISFSdzAttS REya €S1jdzSt tUSELRAAS
> RS fl LIRYRSNIe2y (20FfS8S Rdz LRNISFSdzAtf So

y oM om®@St 21LIIS aAy SiG al E

bA@PSI dz Rdz LR NI SESdzAt S RULFLILXE AOF a2y a

| £ 33aSCRUFOaFFas oliNBE t NBPYSydz UESST YI a8 NB&
[ K CILI2 dzNJ [ 2y 3 hyf eL5ISORSEI o 2yi SRBNB OGS

[ KI CILI2 dzNJ [ 2y 3 { K2 NIBS Oah iNEIMKBS0 b S dzii NB

hll YAG[SHNA hyfeésy [ 2y {K2NII al NOKS ySdziNB=z

[ $& LI NRdrsYANBBK SRE{BPEaEa28N% tSa tAYA(GSa RS fUSELR:
Y NODKS&a RS@St2LIJSax 1jdzSttS 1jdzS§ az2Aad t1 1T2yS 3s2:
RS@St 2 LAGSA MR UISBIGYSNA |j dz8 Rdz b2NR LI NI SESYLX S ¢S
SESYWLHE $§ Sty 3y S8o0 o

~

S LI N}YSGNB &4l LI AljdzS | dz yADSlIdz 3t 20Ff X Fdz YAE
G YFEAYFES LIRdzNJ f USELIRR&Ae2Y | dzE YI NDKSa RS@St 2L

S
t ' NJ SESYLX S3 SSyyARSAUtAE FuSMidd BUIES Y dzvt RSIZSH p23.JLIS
fU2LloYAAaSdzNJ R2AG O2y a0 NHZANB dzy LR NISTFSdzAffS RIyY3
O2YLINR &S SyiNB m 2 S wIp 2 RS tI LRYRSNIa2y (24
y dmagny G N> AyiSa Rdz Y2RS§€ S

[ $2 R§SE O2 WwBNILISWISy (i siNB O2y U3 dzNRS&YHBRESHGEA € U
I Oa @SS f2NR RS I O2yU3dzN} a2y AyAslfS Rdz LRNISTFS

pmp I 3 S



R 874 | AdE SOV S8/ (L € |

94L30Sa

{ SOGSdzNI YAYAYIf | £ LKI
{ SOGSdzNJ ! f LK al E
ahy {StF ! fLKI

~

alE {StF ! LKL

>‘,ﬁﬁﬁﬁﬁﬁﬁ

wSYRSYSyYyld YAYAYIf RSa RAGARSYRSaA
wSYRSYSyid YFEAYLFE RSa RAGARSYRSa
+2 A CBAESIHLI S RUSENI Y [2y3 hyte
Info Exchanges/Asset Class Cash Activity Portfolio Optimization Trades
Long Only
Settings Results
Model Constraint

Market and Cash Constraint

Portfolio Level - Long Leg

® Model Constraint * Min Sector Alpha Required*®
0.03 *

Min Self Alpha Required *

Asset Class Constraint 0.03 ‘

Sector Constraint Min Dividend Yield Required*
0.045
Geographical Constraint

Country Constraint

Risk Constraint

Restore default

Single Security Constraint

Fixed Income Specific Constraint

Custom Constraint

LJ- NJBDS

cpt | 3

l Os 2y a

(p))

& RIya f SSyNI NENPRIALINSS aLS-ONal2Y3 (RNGSRIA
Yy FT2yOo2y RS fI &AGNYGS3IAS

A4St 8

S
C



+2A0A dzy SESYLX S RUSON}Y al NJ SO bSdziN} f k[ 2y3 {K2

Info Exchanges/Asset Class Cash Activity Portfolio Optimization Trades
Long Short
Settings Results

Model Constraint

Market and Cash Constraint

Portfolio Level - Long Leg

(® Model Constraint * Min Sector Alpha Required*

0.03

A

Risk Constraint
Min Self Alpha Required *

Asset Class Constraint

0.03 ‘
Sector Constraint Min Dividend Yield Required*
0.055

A

Geographical Constraint

Portfolio Level - Short Leg
Country Constraint
Max Sector Alpha Required*

-0.03

A

Single Security Constraint

) - . Max Self Alpha Required*
Fixed Income Specific Constraint

-0.03

A

Custom Constraint
Max Dividend Yield Required*

A

0.015

Restore default

y OMPH®QGSdzNI | f LIKI YAYAYLEFE NBIjdzi &
L LI AOb ®@FIl dz Rdz L2 NI STFSdzaf t S
| L ERElI OaFTa ! Oa2ya
| KI CRSOAYLlIf wnZIme
hlle YAG[SHNA hyfeésy [ 2y {K2ZNIX al NOKS ySdziNB=

SUYAd tS NBYRSY

[ O2YyGNIAYGS ' fLKEFE aSOG2NASEfS R

A RRGyBHB&E TF2yRIYSYGl £ ¢
d
S

Y2R8tS RS @I t SdzRI NGt AaBS RBE
+2dzA LR dz@ST &l A&ANI YUAYLRNIS [[dzSt €S @t SdzNJ O2 Y LI
RSOAYIFf ST NBLINBaSyiS S NBYRSYSyid YAyAYdzy Fg§SyRd

(p))

c Mt | 3



L

L2 YRSNBS RS& |fLKFa RS OKFIljdzS oliNB® [U 2Ll YAaSdzN
aSO0G2NARSE Rdz LIR2NISFSdzAfttS FgSAylG 2dz RSLIaasS tS a
t P NJ SESYLX S5 I &FA&AS RUdzyS @I f SdzNJ RS nZno AYyRA
FfLKFE aSOG2NASt RUIFdz Y2AYy&a o0 30

y OMPHE®OGSdzNI | £ LIKI YFEAYLFEt NBIjdz &
bA@S|I dz Rdz LI2ZNISESdzAf S RUIFLILI AOF a2y a
| £ 34SCROb Dy aa
[ KI YIRS OAME f1 8 &
hlJo YAG[S2ANA { K2NI X al NOKS b Sdzi NS

[ 2NEIjdzS fU2LIYAASdNI F2y OoR KY Bl R2 gzd a HAWMPS D2 iy § @zdzNT b
RS RSUYANI dzy !t LIKI &SOG2NASt YIEAYdzY L32dzNJ £ o NI
0N} YOKS f2y3dzS Rdz LR2NISFSdzAft So

¢2dziS OFf SAdNmOSWLINA 8ISdz86y § NRBE al AaAS LI2dzNJ £ 06 NFy
d2dza F2N¥S RSOAYIFESS NBLINBaASyidS tS NBYRSYSyid VYIE
O02YYS I a2YYS RSa LRYRSNIopE RSHENBANBHRBUIRS Of
t N SESYLX ST RSBYUNANAYRAIPHzE SHzNI @ 225 YA 4 SdzNJ RS ISy S
fUFfLIKF aSOG2NASE RS I @NXyaOKS O2dzNIIS Sad Ay TSN

y Om da DY A YdzYn R UK Hzi KB |j dzA &
LI AOb ®@F dz Rdz LR NI STFSdzAf S
[ I ARGl OoFa ! Oo2ya
| K CRSOAYIf wnzIm8
hilJl YAG[SHNA hyfeéy [ 2y {K2NII al NOKS ySdziNBx

[ I 02y i NmAYLIKS RyUAlydkiY2r £ RSUYAG €S NBYRSYSy(d | §SyR
F2yOa2y RS tUSOINI SydiNB tSa NBYRSYSyGa KA&G2NRI
NEINBaaiAzyod /SiG SOFNIX St S¥MGG RSLIDSE ST NRNIDHARNI AN
NEBYRSYSyil y2y SELX AldzSS LI NI fF NBINBAAAZY D

¢2dziS @Ff SdzNJ O2YLINRAS SyaGNB n SG wm LISdzi sdiNB al A
NEBLINBaASYy(iS tS NBYRSYSyl YAYyAYdzy gSyRdz Rdz L2 NI S¥
L2YRSNIo2yd RS&a o(NBafSKIRSBHEESHEND 08lafdSdz2NE RU I dzi 2
tFN) SESYLX S tF RSUyYyAe2y RUdzyS @It SdzNJ RS nzZnp Ay
f SljdzStk tfLKH dzB2 G RUI dz Y2AYya p 20

yombalke { St F ! fLKIF NBI dzi &
bA@SI dz Rdz LI2ZNISESdzAf €S RUIFLILI AOF a2y a
[ £ 834SCROb DY aa
[ KI CIRSOAME 11 8 &
hll YAG[S2ZNI { K2NIL > al NOKS b Sdzi NS

(0p))

c gt I 3



s

[ 2NBldzS fU2LlYA&SdNI aUSESOdzi S Rl ya dzyé Ozy U3 dzNI o
al E #{fSEIRI 1LISdzi siGNB RSUYAS LRdNJ fI 06N} yOKS O2dzNI
{ S FLIKF &4l LILIX AljdzS £ fF O0N}YyOKS f2y3dsSo

+2dza LR dz0ST &l A&AN yUAYLMNBSE jhdeSt 68§S OBt 6 8z2MND 2 SED
RSOAYLIt ST NBLNBaSyidisS ¢S NBYRSYSydG YIFIEAYLFE FgSyRd
LI NBNJ RS fF a2YYS LRYRSNBISo RE&AS dzRILIKd BA RS OKY § daB8!
IFNFYyoaNI ljdz§ f Ul fLIKI LINBLNB RS fF oN}IyOKS &aK2NI

t N SESYLX Sz I mIAm ASY RUIddES o1 tf BN RSa SdzNJ RS 3S
f SljdzStk ffLIKHdzRS €t 0N)YOKS @24zNliS Sad Ay FSNASAZNI 2

y PMOW®OYRSYSY (i YAYAYIf Rdz RAGARSYRS NBIJjdz a
bA@SIdz Rdz LI2NISESdAtES RUIFLILIX AOFa2ya
|t 3ASCROb DYFa
| KI CRSOAYlIf wnIms
hlJ YAG[S2ZNA hyfesy [2y3 {K2NI> al NOKS ySdziNBx

[ O2yUNYAyidS RS NBYRSYSyid RSa RAGARSYRSa RSUyAd

L2 dzNJ £ S LERNISTFSdATt SE2 Byt F2RDodlytf REW NEEIdz @8 0

Cn Ce
<

(p))

=9

%]
+2dza LJI2dz@ST alAaiAN) dzyS @I f SdzNJ O2YLINRAS Sy i NS

L2 NI SFSdzat £ S a2dza TENNS RSOAYIFES® /S NBYRSYS

L2 NISFSdAt S Si tS4a NBYRSBEWIA AYRADARISt & RS

<
¢ S 3
QO N N

tFN) SESYLX S tF alA&aAS RQdzyS @It SdzNJ RS nZnnp AYF

dzy NBYRSYSyid RS RAGARSYRS | §SyRdz RQl dz Y2AY&A nXp

y bMmow®YRSYSyYy (i YIFIEAYlIf RSa RAOARSYRSAa NBIdzA &
bA@SI dz Rdz LI2ZNISESdzAf €S RUIFLILI AOF a2y a

| £ 34SCROb DY &
| KI CRSOAYIf onzZwm6
hilJ YAG[SHNA { K2NI ¥ al NOKS b SdziNB

9y O2yUJdzafK@ANy PRz Al Ny S bSdziNI = dzy$S O2yd NI Ay
LISdzii sdGNB FLILIX AljdzSS £ tF oN}YOKS &K2NI Rdz L2 NI ST
RS RAOGARSYRS I gSyRdz RSa LRaAo2yada aK2NIo

¢2dziS Okt SdzNJ O2YLINRAS SydaNB n S

LJSdzi s ONB al A
RADGARSYRSA &2dza FT2NXS R$OAY|fS¢ NBYRSYSyil Sai

M
/S

4S3YSyia £t RSO2dzSNI Si RSS RSYRSHESPGGE OPAYRA DA RS
tFNJ SESYL) S5 f | d
3

al Aa
§ S dzSt t8 NBYRSYSY

S ninmp AYF

R
& tF oN}yOKS

R

(0p))

cpt | 3



A

y dmd2oy N AYyiGS RS

[ Sa

LI N» Y& GNBa

AdA O v ia

LIN2 LINE &S @av2 gza OA

T
T
1
1
1

Info

sl ORAOGSNESa S
t 2NISFSdzaff S
t 2NLGSFSdaatt S

¢ AffS RS

tF NbOAL} a2y Y

Exchanges/Asset Class

Long Only

Settings Results

®
®
@]
®

=)

=]

Qo

03

0

o

Market and Cash Constraint

Model Constraint

Risk Constraint

Asset Class Constraint

Sector Constraint

Geographical Constraint

Country Constraint

Single Security Constraint

Fixed Income Specific Constraint

Custom Constraint

Cash Activity

f

O« ¢ X

I LJA
FEAYL

Portfolio Optimization

Risk Constraint

Min Long Term Beta Required*

095

Min Short Term Beta Required*

095

Max Quintile Market Cap Portfolio (Long) *

2.75

Min Mega Cap*

0

Min Large Cap*

0

Min Mid Cap*

0

Min Small Cap*

0

Min Micro Cap*

0

NA & lj dz$

LISdzoSy i s

0
0

v o
oo v N

|
|

y
N

-<NJQJ<9.)<
R WS

S

Trades

2 dzN&A A
2 dzNA A

dzZNE A 8§ NB

Optimize LONG ONLY

Max Long Term Beta Required*
1.05

Max Short Term Beta Required*
105

Max Market Partecipation*

0.25

Capitalization Buckets
Max Mega Cap*

1

Max Large Cap*

1

Max Mid Cap*

1

Max Small Cap*

1

Max Micro Cap*

1

Restore default

c pt

oy U

LU
(p))

~ -

f M



y domdo Pl ORADGSNEASE SYyiNBSao
bA@SlI dz Rdz LI2ZNISESdzAt S RUIFLILI AOF a2y a
[ £ 388SCRUL QaFha>s oiiNBa + NBEFSydz UESS Yl asNBa
| KI CRSOAMIZ & 6
hllo YAG[S2ZNI hyfés [2y3I {K2NIS al NOKS ySdziNB=Z

dzy LR NISTFSdAtfS YSadiNB ab aSyaroAfAdnsS
'y o6sil RS ™M AYRAIdZS ljdS t8a NBYRSYSy
S NBFTSNBYOS: (I yzRSa R tizH dzff A 6 S (0 B dzBIGzNIE SHzK
dzy o6stl AYFSNRSANI £ ™M AYRAIdzS dzys O2f

R
S

5w
€N O
)
b’)C

[ ik

NB T yo
f UAYRAOS
YI NDKSZ S

¢ -e» o

Lt S&aid LRaarofS RS RSUYANI dzy o6siGl YAyAYdzy SiG YIE
Y2dz@SYSyGa Rdz YIFINDKS RIya dzyS LI I3S RSUyASO®

o0sll LISdz@Syid siGNB | LILX AljdzSSa Lkd

558 O2y (N} Ay(Sa
f£S LI NJ NFLILRNIG Fdz YINOKS®

Rdz LJ2 NI STSdz
f .sdF t t£2y3 GSNX¥S YAYAYdzyY NBIljdzA &S
T .sidl t f2y3 GSN¥S YIEAYdzy NBIdzh &
T sl YAYAYdzy £ O02dz2NI G§SNXS NBIj dzA
9 .sidlF YFEAYIt £ O2dNI GSN¥YS NBIj dzA

Q¢ Q)

y PMOD BN STFSdzAt £ S RS OFLIAGIEA&Loa2Yy 02dNBASNB al E
bA@PSIdz Rdz LI2NISESdAtES RUIFLILIX AOFa2ya
[ £ 83SCRUF OoFda>s oiiNBa + NBGPSydz UEST YI asNBa
| K CRSOAYIf wmZIp8
hll YAG[SHNA hyfeésy [ 2y {K2NII al NOKS ySdziNB=z

Lt S&ad LR&aaArAotS RQFISOGSWSOON LS I & i B o RN A 102 AN A §
Lt & F+ OAYl O2YLINbBYSyGa Fdz G20Ff3> OKIF Odzy NBLINBA
f vdzAy at ®Smazyid tSa o0iNBa aS3ak /I LI
f vdzAy at ®Sn az2yid tSa oiNBa t 3INIYRS OFLAGFHEAZAL o
f vdzZAyat ®Soaz2yid tSa oiGNBa aiAR /LI
f vdZAyat ®Snazyid tSa oaGNBa t LISai(iS OFLAGEEAAI a2
f vdzAiyat ®Sp azyid tSa oaGNBa aAONR /I L)

'yS tAYAGS YFIEAYLFES RS ljdAyeatS RS OFLAGIEA&Lo2Y
L2 NI SFSdzAt t So

t ' NJ SESYLX ST 1 RSUyYyAo2viz RA &S | Wz yENNEENY ISH S dazY B S
fU2LIoYAASdNI RUAY Ot dzNB RS& ol NBa RE LN NI Rz &/ deldS
RS &SOdINAGBYRAe2Yy 1jdzS 1 Y2&SyyS LRYRSNBS RSa | @
9y RQI dziNBa (GSN¥YSaz fI @FfSdz2NJ RS O2yiGNIAYyidS ast s
fS LRNISTFSdAtES 2dz £ &GN GiS3IAS al Llarez2yysS LI

S

(0p))

cpt I 3



y MO DN STFSdzAt £ S RS OFLMAGIEA&Loa2y 02dzNBASNS Rdz |
bA@SlI dz Rdz LI2ZNISESdzAf €S RUIFLILI AOF a2y a
[ £ 388SCRUL QaFha>s oiiNBa + NBEGSydz UESS Yl asNBa
| KI CRSOAYlIf wmZp8
hlJo YAG[S2ANA { K2NI X al NOKS b Sdzi NS

[ 2NEIjdzS fU2LIYAASdNI F2y OoR KY Bl RE gzd a HAWMPS D2 iy § @xdzNT b

RS RSUYAN) dzyS tAYAGS RS ljdZAyoatS YAYAYIFES LI2dzNI f I
L2 dzNJ f 1 0N} YyOKS f2y3dzS Rdz LRNISTFSdzAftf So

t ' NJ SESYLX ST RSUYANI dzy ljdZAyetS YAYyAYdzy RS w aAaidy
ONJ} YOKS O2dzNIiST Sy F2yOe2y RS fSdzZNE LRYRSN}Ioe2VYa
R2A0 sONB S3IFES 2dz adzLISNRIBANBf . ODYy[INI Xy&¥S RézaARl Y
ddzNJ £ 0N} YyOKS t2y3dzS aul LI AljdzS AOA Y tSa oiNB3
G2dz22d2NE siGNB AyOfdzas t O2yRAa2Yy 1jdzS fI O2yGNI AY

y oM P IdONB OA LI a2y YIFEAYFES |dz YINOKS
bA@PSIdz RS aSOdaiRGS RS f Ul LILX AOFaz2y
| £ 3ASCRUF OQoFFa>S oi(iNBa t+ NBFSydz UEST Yl as§NBa
| KI CRSOAYlIf wnIms
hlJ YAG[S2ZNA hyfesy [2y3 {K2NI> al NOKS ySdziNBx

[ O2yGNIXAY(dES RS LINBOALI a2y Fdz YI NOKS O2yOSNYS
OKI ljdzS aGNB AYRAGARISE @

¢2dziS G f SdzNJ AdzLISNA SdzNBE + n LISdzi sGNB alFAairsSo / S
fF LINI YFEAYIES Rdz @2t dzvS ljd2eoRASY Y2éSy RUdzy =
Rdz L2 NI STFSdzAtfSo

t ' NJ SESYLX ST dzyS @I f SdzNJ RS nZup araayiaus jdzS tuz2L
jdz2oa RASY Y2&Sy RUdzy aiGNB R2yyS® [/ Stl L)Sdzi siNB A
f AljdARAGS®

yomdolbpt €S RS €t OFLAGIEAALFra2Y 02dz2NEASNBE ORAGSN
bA@PSIdz RS &4SOdaliAGS RS Ul LILX AOl a2y
/| £ 33SCRUFOoFdas oiiNBa + NBPSydz UESY YI asNBa
| KI CLI2 &2ZRISOAY I £ t£2y3 dzyAljdzSYSyi wnzIms
[ Kl CLI2 dzNJ [ 2y 3 { K2 NIES Oah N8I b S dzii NB
hlJ YAGS2ZNA hytes [2y3 {K2NI X al NOKS ySdziNB

o

hdzi NB S ljdAyaftS YFIEAYIf RS OFLMAGIEA&LFoa2Yy 02 dzNAA
SAFESYSYyl L12aaAroftS RS RSUYANI £fS&8 LRYRSNIsa2ya YAy
O2y i SYANI RIya OKI ljdzS (NISyOKE yRS daBl KX i S & & 10K 2 YW LI 2

f aAy aS3alk /I LI
¢ alE aS3lr /1L
T aAy DN}YRS /FLAGIEA&lLIa2Y

(0p))

cpt I 3



T alE [FNBS /L

T aAy aAR /I L

T alE aAR /I LJ

T tSelGS OFLMAGIEAALFB2Y YAYAYLFES
f alE {YIFEf [} LI

T aAOMNRLIAGE A&l a2y YAYAYLFES

T aAOMNRLIAGI t Adal a2y YFEAYLFES

2.75 0.25

Capitalization Buckets
Max Mega Cap*

1

Max Large Cap*

1

Max Mid Cap*

1

Max Small Cap*

1

Max Micro Cap*
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Info Exchanges/Asset Class Cash Activity Portfolio Optimization Trades

Long Only

Settings Results

Asset Class Constraint

Market and Cash Constraint
Portfolio Level

Model Constraint Min Asset Weight* Max Asset Weight*

0 1

Risk Constraint

@ Asset Class Constraint *

Sector Constraint ASSET MIN MAX

Single Asset Class Level

Commodity 0.00000 1.00000 D
Geographical Constraint 7 9

Cryptocurrency 0.00000 1.00000 PARD)
Country Constraint

Equity 0.00000 1.00000 PARD)
Single Security Constraint

Fixed Income 0.00000 1.00000 FARD)
Fixed Income Specific Constraint

Forex 0.00000 1.00000 FARD)

Custom Constraint

Restore default
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Info Exchanges/Asset Class Cash Activity Portfolio Optimization Trades

Long Only

Settings Results

Asset Class Constraint

Market and Cash Constraint

Portfolio Level

Model Constraint Min Asset Weight* Max Asset Weight*
0 * 1 *
Risk Constraint
Single Asset Class Level
(® Asset Class Constraint *
Sector Constraint ASSET MIN MAX

Commodity 0.00000 1.00000 O
Geographical Constraint ’ O

Cryptocurrency 0.00000 1.00000 P!
Country Constraint

Equity 0.00000 1.00000 PR D)
Single Security Constraint

Fixed Income 0.00000 1.00000 PR D)
Fixed Income Specific Constraint

Forex 0.00000 1.00000 VRO

Custom Constraint

Restore default
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Long Only

Settings Results

Asset Class Constraint

Market and Cash Constraint
Portfolio Level
Model Constraint Min Asset Weight* Max Asset Weight*

0 1

Risk Constraint

Single Asset Class Level

@ Asset Class Constraint

Sector Constraint ASSET MIN MAX

) ‘ Commodity 0.00000 1.00000
Geographical Constraint

Cryptocurrency 0.00000 1.00000
Country Constraint

Equity 0.00000 1.00000
Single Security Constraint
Fixed Income 0.00000 1.00000

Fixed Income Specific Constraint
Forex 0.00000 1.00000

Custom Constraint

Restore default
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Info Exchanges/Asset Class Cash Activity Portfolio Optimization Trades

Long Only

Settings Results

Sector Constraint

Market and Cash Constraint

Portfolio Level
Model Constraint Min Sector Weight* Max Sector Weight*

0 1

Risk Constraint

Single Sector Level
Asset Class Constraint

B3 Sector Constraint ‘ Sector MIN MAX

. s
Geographical Constraint Communication Services 0.00000 1.00000 V4 o

Consumer Discretionary 0.00000 1.00000 /‘ {D
Country Constraint

Consumer Staples 0.00000 1.00000 Vo)
Single Security Constraint

Energy 0.00000 1.00000 s D
Fixed Income Specific Constraint

Financials 0.00000 1.00000 PR D)

Custom Constraint

Restore default
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Exchanges/Asset Class Cash Activity Portfolio Optimization Trades

Long Only

Settings Results

Sector Constraint

Market and Cash Constraint

Portfolio Level

Model Constraint Min Sector Weight* Max Sector Weight*
0 * 1 *

Single Sector Level

Risk Constraint

Asset Class Constraint

B3 sector Constraint ‘ Sector MIN MAX
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1
1
T
T
T
1
1

- )
Geographical Constraint Communication Services 0.00000 1.00000 F4 {Z)

Consumer Discretionary 0.00000 1.00000 /‘ {7_)
Country Constraint

Consumer Staples 0.00000 1.00000 Famo!
Single Security Constraint

Energy 0.00000 1.00000 FamDo!
Fixed Income Specific Constraint

Financials 0.00000 1.00000 7 D

Custom Constraint

Restore default
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Info Exchanges/Asset Class Cash Activity Portfolio Optimization
Long Only
Settings Results
@ Market and Cash Constraint SeCtor conStralnt
(2) Model Constraint Min Sector Weight*

©

©

o
o)
L]

0

o
o)
L]

0

o
o]
&

0

e =

Risk Constraint

Asset Class Constraint

Sector Constraint * Sector

Trades

Portfolio Level
Max Sector Weight*

S

Single Sector Level

Optimize LONG ONLY

)r name

MIN MAX
' , Communication Services 0.00000 1.00000 VAR o!

Geographical Constraint

Consumer Discretionary 0.00000 1.00000 FamDo!
Country Constraint

Consumer Staples 0.00000 1.00000 7 D
Single Security Constraint

Energy 0.00000 1.00000 7 D
Fixed Income Specific Constraint

Financials 0.00000 1.00000 7z o
Custom Constraint

Restore default Save
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Long Only

Settings Results

Geographical Constraint

Market and Cash Constraint
Portfolio Level
Model Constraint Min Zone Weight* Max Zone Weight*

0 1

Risk Constraint

Single Geographical Level

Asset Class Constraint

Sector Constraint Zone MIN MAX
. .
@ Geographical Constraint * Africa 000000 100000 7 D

Asia Pacific 0.00000 1.00000 FARD)
Country Constraint

Europe 0.00000 1.00000 FARD)
Single Security Constraint

Latin America 0.00000 1.00000 FARD)
Fixed Income Specific Constraint

North America 0.00000 1.00000 ra {:_)

Custom Constraint

Restore default
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Long Only

Settings Results

Market and Cash Constraint GEOQI'UphICUl Constraint

Portfolio Level
Model Constraint Min Zone Weight* Max Zone Weight*

0 1

Risk Constraint

Single Geographical Level

Asset Class Constraint

Sector Constraint Zone MIN MAX
@ Geographical Constraint * Africa 0.00000 -00000 79
Asia Pacific 0.00000 1.00000 FARD)
Country Constraint
Europe 0.00000 1.00000 FARD)
Single Security Constraint
Latin America 0.00000 1.00000 FRD)
Fixed Income Specific Constraint
North America 0.00000 1.00000 VAR D)]

Custom Constraint

Restore default
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Long Only

Optimize LONG ONLY

Settings Results

@ Market and Cash Constraint Geogruphlcul conStrqlnt

Portfolio Level

® Model Constraint Min Zone Weight* Max Zone Weight*

: o o

Risk Constraint

Single Geographical Level

@ Asset Class Constraint

=7 Sector Constraint MIN

@ Geographical Constraint * 0.00000 1.00000

Asia Pacific 0.00000 1.00000
@ Country Constraint

Europe 0.00000 1.00000

-2 Single Security Constraint
Latin America 0.00000 1.00000

2-¢ Fixed Income Specific Constraint
North America 0.00000 1.00000

275 Custom Constraint

Restore default Save
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Info Exchanges/Asset Class Cash Activity Portfolio Optimization Trades
Long Only
Settings Results
Market and Cash Constraint Counlry conStrqlnt
Portfolio Level
Model Constraint Min Country Weight* Max Country Weight*
0 1
Risk Constraint
Single Country Level
Asset Class Constraint
Sector Constraint Country MIN MAX
Geographical Constraint Australia 0.00000 1.00000 /' {D
Austria 0.00000 1.00000 VRO
@ country Constraint ‘
Belgium 0.00000 1.00000 VD)
Single Security Constraint
Brasil 0.00000 1.00000 VD)
Fixed Income Specific Constraint
Canada 0.00000 1.00000 VD)

Custom Constraint

Restore default
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Info Exchanges/Asset Class Cash Activity Portfolio Optimization Trades

Long Only

Settings Results

Country Constraint

Market and Cash Constraint
Portfolio Level
Min Country Weight* Max Country Weight*

T e o

Single Country Level

Model Constraint

Risk Constraint

Asset Class Constraint

Sector Constraint

Country MIN MAX
;

Geographical Constraint Australia 0.00000 1.00000 PR D)

Austria 0.00000 1.00000 PR D)

@ country Constraint

Belgium 0.00000 1.00000 RO
Single Security Constraint

Brasil 0.00000 1.00000 VD)
Fixed Income Specific Constraint

Canada 0.00000 1.00000 PR D)

Custom Constraint

Restore default
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Info Exchanges/Asset Class Cash Activity

Long Only

Settings Results

Market and Cash Constraint
Model Constraint

Risk Constraint

Asset Class Constraint
Sector Constraint
Geographical Constraint
Country Constraint ‘
Single Security Constraint

Fixed Income Specific Constraint

Custom Constraint
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Portfolio Optimization Trades
Country Constraint
Portfolio Level
Min Country Weight* Max Country Weight*

0 <« 1

Single Country Level

Country MIN

Australia 0.00000
Austria 0.00000
Belgium 0.00000
Brasil 0.00000
Canada 0.00000

<

MAX

1.00000 PR D)
1.00000 PR D)
1.00000 PR D)
1.00000 PR D)
1.00000 RO

Restore default
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Info Exchanges/Asset Class Cash Activity
Long Only
Settings Results

Market and Cash Constraint
Model Constraint
Risk Constraint
Asset Class Constraint
Sector Constraint
Geographical Constraint
Country Constraint
g_%g Single Security Constraint *
Fixed Income Specific Constraint

Custom Constraint
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Single Security Constraint

Portfolio Level
Single Stock Min Weight* Single Stock Max Weight*

0 0.075

Security Level

Security MIN MAX

No records to display

Restore default
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Info Exchanges/Asset Class Cash Activity Portfolio Optimization Trades

Long Only
s

Settings Results

Single Security Constraint

Market and Cash Constraint
Portfolio Level
Model Constraint Single Stock Min Weight* Single Stock Max Weight*

0 * 0.075 ‘
Risk Constraint

Security Level
Asset Class Constraint

Sector Constraint Security MIN MAX

No records to display
Geographical Constraint
Country Constraint

Single Security Constraint +

Fixed Income Specific Constraint

02

Custom Constraint

Restore default
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Info Exchanges/Asset Class Cash Activity Portfolio Optimization Trades

Long Only
-
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