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L
Info Exchanges/Asset Class Cash Portfolio Optimization Trades
Security Holdings OPT Recs
= &
Enter a date range
[  25-07-2025-01-08-2025
Date Security Quantity Price Cost Fees Tot Cost
25-07-2025 2lnvest AG
n7 12.2500 1,433.2500 3.2500 1,436.5000 P |
Type: EQY Country: Germany  Trade CCY: EUR
;i Volkswagen AG
200720 100 100.0000 10,000.0000 2.0000 10,002.0000 PV |
Type: EQY Country: Gecmany  Trade CCY: EUR
25-07-2025 Alr France KLM SA .
100 100.0000 10,000.0000 2.0000 9,998.0000 V4 .
Type: EQY QL) Couotry:France  Trade CCY:EUR

M &
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| 28 | o voulube Dashboard (thepom... [B) Synthesia @ ChatGPT @) FoMalo Al Powere.. & Webmail - Inbox [ All Bookmarks

£} Load Weights File Excel

Your excel fle must have the follawing header: Ticker,Min Max

Otherwise, download the ready-mae template to upload your
weights! |

o, Weights Template

—J

Drag and drop Excel
file or click here

Cancel Save
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PoMaTo: the tool for all your investment needs

Strategy $ Add new portfolio

You don't have any registered portfolios yet!

— D




ndm U

bYOTUYT33Wi0s

M P i3 Ws
H® rbt2QQPsbTtt PRPsbytar
o9 . OTA4dOGT
I CDcch@'[doG'[
o ® [
OWTTRKPLTTS .
OTTRK®ELTTS
[ (
no .
p P L .
CCDL . OTAdOGTs .
©TA0OGTs dfbc
TO 1 .
. ©TAOGCTs
$
—»“
g ( .
r [

H A



n ®H

New Portfolio

& Configure your portfolio

o e

Basic information Model

[¢ 0 Model

Back

Draft Portfolio

Not Yet Created

Create and commit

o o

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 i at the sub-il y level. It also i the

sur g i to identify i worth p ing while
avoiding those that are overvalued relative to their peers.

)

. 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.

[

. You will have the ability to optimize your portfolio using two types of Expected Returns
by the il i through ili g 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.
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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)

[C] Deutsche Boerse Ag (XFRA) (68)
> [] XHAM (1)

> [] Hungary (34)

> [] Ireland (19)

> [] Israel (422)

> [ italy (301)

> [] Lawia(?)

> [] Lithuania (23)

> uxembourg (0)

PO e PSPPI AN

Create and commit

Cash/Security

H @&
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New Portfolio

8 Configure your portfolio

o

Basic information

Back

U

10,000.000 P |

Draft Portfolio

Not Yet Created

o ]

Model Exchanges/Asset Class

Import Portfolio Csv

Quantity Security

No records to display

Bflus .

Quantity

Create and comm

Cash/Security

Create and com!
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New Portfolio

8 Configure your portfolio

o

Basic information

Cash

usD

Back

Vs

M®  gE S

H ® IES
o®d

Ys

Draft Portfolio

Not Yet Created

] o

Model Exchanges/Asset Class

Import Portfolio Csv

Quantity Security

10,000.000 P | No records to display

)
O

CtoKf
toKf |

Us

Add new security

ol

Security*
—
[m [Ticker, Name

This field is required

I;E Quantity®

Cancel

Ei}ﬁﬁ

L
Cash/Security
Quantity

Create and commit

¢t gbfUs
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New Portfolio

8 Configure your portfolio

o

Basic information

-+ Cash

Cash

usb

Back

_|
C

M P
H O
oo

Model

Quantity

10,000.000

s

Draft Portfolio

Not Yet Created

o

Exchanges/Asset Class

Import Portfolio Csv

Security

No records to display

|

gfIsP

Add START FLOW

o)

Quantity*

Create and commit

M

Cash/Security

Quantity

Create and commit
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S
Info Exchanges/Asset Class Cash Activity
Enter a date range
c. 16-09-2025 - 23-09-2025 X
Deposit/Withdraw FX Cash

Date Cash

No records to display

cC ®H 4 U

&

<

Trades

Quantity

<

9TdOGT

(Y



Info Exchanges/Asset Class Cash Activity Portfolio Optimization Trades

Enter a datjjange

= 025 - 23-09-2025 X
Deposit/Withdraw FX Cash
@ Withdraw Q, Search by cash name
Date Cash Quantity

No records to display

mo U U $
H O G U g
od U
ot o .
New Deposit
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Info Exchanges/Asset Class Cash Activity Portfolio

Enter a date range

[ 16-09-2025-23-09-2025 X *

Deposit/Withdraw FX Cash

Date Cash

23-09-2025 D +

c ®o ®®
O9TAdOGTs

t

9TdOGT .

Optimization Trades
X ar 1sh n
Quantity
20,000.000 (©) peposit V|

9TdOGT ) )

o &



Info Exchanges/Asset Class Cash Activity Portfolio Optimization Trades

Enter a date range

c. 16-09-2025 - 23-09-2025

Deposit/Withdraw FX Cash

Q. Search by cash name
Date Cash Quantity Type

23-09-2025 a 1,500.0000 [ InTEREST ] ® P
23-09-2025 ["usp } 2,000.0000 DIVIDEND ® Va

Ubb WbB>b

M O

H®

oo

n o S

New cash registration
FEES <2
() 09-05-2025 <
= EUR <2
Quaontity*
id <=
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Info Exchanges/Asset Class Cash Activity

Enter a date range

c. 16-09-2025 - 23-09-2025 X

Deposit/Withdraw FX Cash

Date Cash

23-09-2025 [ 'EUR ]
23-09-2025 ["usp }

c dn a0
9TdOGT

L

Portfolio

Optimization

Quantity

1,500.0000

2,000.0000

Trades

Q. Search by cash il

Type

=

aED

®
®

b IFbiss

8Td OGT
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Info Exchanges/Asset Class Cash Activity Portfolio Optimization

Enter a date range i i
01-04-2025 - 01-0@&5

Deposit/Withdraw FX Cash

Buy
L EURJ

Date Sell
25-07-2025
Trade CCY: USD Country: United States
usD 'E!E’
25-07-2025
Country: United States Trade CCY: EUR
usop ‘E! ;’
25-07-2025
Trade CCY: EUR Country: Europe
- -] -]
Wauu

©TAOGCTs
M® SEYfDBDBYF
HO  gES

C

OTdOGTs

PTAOGCTs
M 0 ¥fbbYF

Trades

Quantity

2,000.0000

1,000.0000

854.7000

Price

1.1700

0.8457

0.8547

o@
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Co

Co

Update Buy FX Trade

FX*

Quantity USD to BUY*

1,000|

Unit price EUR to BUY USD*

0.8457

Fees in EUR*

2

Tot Cost*
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Update Sell FX Trade

Date*

FX*

Quantity EUR to SELL*

8347

Unit price EUR to BUY USD*

0.8547
Cost
Fees in EUR*
2
Tot Cost*
L
Gadaas .
giadags

bYFYTfD YfDBYF

Lo

=
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New Sell FX Trade

09-05-2025

EURUSD

Cancel
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PoMaTo
Poricb Mansgerrt o
Portfolio
View Performance Asset composition Sector composition

Absolute Performance Sectors

Industries

Relative performance

Performance matrix Sub Industries

Country

Country

Region

Market type

VaR - Value at Risk Characteristics Risk Statistic

Current

Optimal
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Info Exchanges/Asset Class

=>

=>

View Performance

€1,390,287.95 (0.0002%)

25-07-2025

Security

2INV BY

Adux SA

ALDUX FP

Asna SME SA

AENA SO

Asroporto Guglielmo Marconi di Bolgn SPA

ADE M

Aib Group PLC

ABGID

Aixiron SE

AIXAGY

Alma Media Oyj

ALMAFH

Alquiber Quality SA

ALQ 50

Altamir SCA

Asset Composition

Cash Portfolio

Optimization

Sector Composition

Trades

Country

Aggregate and display by @

Sector

Health Care

Communication
Services

Industrials

Industrials

Financials

Information
Technology

Communication
Services

Industrials

Financials

Market

Zone

Europe

Europe

Europe

Europe

Europe

Europe

Europe

Europe

Europe

VaR

Country

Germany

France

Spain

Italy

Ireland

Germany

Finland

Spain

France

Characteristics

Asset

EQY

EQY

EQY

EQY

EQY

EQv

EqQv

EQY

EQY

Risk Statistics

Type

EQY

EQY

EQY

EQY

EQY

EQY

EQY

EQY

EQY

Quantity

393

2,424

1,010

5,242

312

550

919

663

774

Weight %

0.342

0.425

3.167

0.156

0.856

0.587

1.592



& UniCredit SpA

Sector: Financials
Zone: Europe
Asset Class: EQY

Quantity: 750

Currency
Traded Price
Current Price
Var %

Book Cost
Book Value
Profit & Loss

PEL %

Market: D
Country: ltaly

Asset Type: EQY

Weight: 5.064 %

Portfolio Currency

uso

56.78

60.58

42,599.50

45,436.99

2,837.50

2025-05-12

Local Currency
EUR
52.44

53.77

39,343.71
40,327.50

983.79
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View Pe&nu nce Asset Composition Sector Composition Country VaR Characteristics Risk Statistics
$ Absolute Performance Relative performance Performance matrix
Select benchmark
CAMI EMU <= }
@ Portiolio @ CAMI EMU eoad AL

104

20 May Jun ‘25 10 Jun 20 Jun Jul'25 10Jul 20 Jul
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View

Relative Perf

Performance Asset Composition ‘Sector Composition Country VaR

Absolute Performance Relative performance

Risk

Performance matrix

20 May Jun 25 10Jun 20 Jun Jul'zs 10Jul
T ®H @O
T bbcadKkK
 dGb
1 €Gb
 KGb
T ¢Ghb
View Asset Ce Sector z Country VoR Characteristics. Risk Stotistics
Absalute Performance Relative performance Performance matrix
USERGUIDELO BENCHMARK ACTIVE
DAILY 0 [ 0
MTD [ -0.41 0.41
Qaro 0 -0.41 0.4
¥TD 142 146 288
D 142 146 288

on

@ocadaL

20Jul
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View Performance

Asset Composition

Sector Composition

Country

VaR

Characteristics

Risk Statistics

@ Equity
@ Currency

T dn
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View Performance Asset Composition

Sectors

20.8%

&

Sector Composition

Industries

Country VaR Characteristics Risk Statistics

Sub Industries

[

@Industrials

@ Consumer Staples
@Financials

@ Communication Services
‘@ Consumer Discretionary
@iaterials

@Other

Td®n ®H

View Performance Asset Composition

Sectors

Sector Composition

Country VaR Characteristics Risk Statistics

Industries Sub Industries

[«

@ Machinery

@ Transport Infrastructure

@ Food & Tobacco

@ Investment Banking & Investment Services
@ Integrated Telecommunications Services
@ Insurance

@ Other




Tdn ®o

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

@ Investment Banking

@Cash

@ Enterprise Software

@ Heating

@ Commodity Chemicals

@ Other

TPp

=



T Op dm

View

Performance

Asset Composition

Country

Sector Composition

Country

Region

Var

Characteristics Risk Statistics

Market type

&
@France
® Germany

‘@ Finland
@ Other

T ®p OH

View

performance

Asset Composition

Country

Sector Composition

Country

Region

Var

Characteristics Risk Statistics

Market type

&
@ Europe
® North America

ng
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View Performance Asset Composition Sector Composition

Country

Country

Region

VaR

Characteristics

Risk Statistics

Market type

&
@ Developed
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View Performance Asset C

Sector C it Country VaR ClI st Risk

Level confidence*

095 ‘ X ‘

Current Optimal

@oadl i

VaR. %

0%
10.9500 VaR Daily 0.9500 VaR Weekly 10,9500 VaR Monthly 0.9500 VaR Quarterly 0.9500 VaR Yearly

@ Normal @ TDist @ Cauchy

®H

hOF

L
View Performance Asset C iti Sector Compositi Country VaR Cl isti Risk
Level confidence*
095 ‘ X ‘
Current Optimal
oal AL
100.0000
50.0000

60.0000

40.0000

20,0000

0.0000
0.9500 VaR Daily 0.9500 VaR Weekly 10.9500 VaR Monthly 0.9500 VaR Quarterly 0.9500 VaR Yearly

@Nomal @ TDist @ Cauchy
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Performance Asset composition r

-4.32

Frice/Sales

-2.77

Quintile Market Cop

6.60 %

Sector Alpha

726 %

Self Alpha

Sector composition

Country

-37.41

Price/Eamings

-4.97 %

Dividend Yield

Optimal Beta Short Term

-1.06

Current Beta Short Term

VaR - Value at Risk

Characteristics

-2711

Price/Book Value

-88.48 %

Pay Out

Optimal Beta Long Term

-1.16

Gurrent Beta Long Term

Risk Statistic

T Py

p &
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Performance

Asset compaosition Sector composition Country VaR - Value at Risk Characteristics Risk Statistic

55.49 % 3198 %
Fund Expacted Volatility Fund Realized Volatility

30.31% 48.66 %

Tracking Error

-15.58 % 3.00

Max Drawdown in Days

-1.36 -1.97
Infermation Ratio Sharpe Ratio
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Info Exchanges/Asset Class Cash Activity Portfolio Optimization Trades

Long Only

Optimize LONG ON

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
. ) ) Developed min* Developed max*

Single Security Constraint

0 1 o

Fixed Income Specific Constraint

Custom Constraint

p &



y ®m O™

Info Exchanges/Asset Class Cash Activity
Long Only
Settings Results
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®

©® O
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99

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

Portfolio Optimization

Trades

Market and Cash Constraint

Cash*

0.01

Min Trade Size in USD*

500

Emerging min*

0

Developed min*

0

Portfolio Level

Security Level

Market Type
Emerging max*

1

Developed max*

1

Optimize LONG ONLY

Restore default
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Save
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Long Only
Settings Results
® Market and Cash Constraint Murket und CUSh conStralnt

Portfolio Level

(2) Model Constraint

Y 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 . ) ) Developed min* Developed max*
2% Single Security Constraint
0 1
22 Fixed Income Specific Constraint

%2 Custom Constraint
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Info Exchanges/Asset Class Cash Activity
Long Only
Settings Results
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0

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

Portfolio Optimization Trades

Model Constraint

Portfolio Level - Long Leg
Min Sector Alpha Required*

003 *

Min Self Alpha Required*

0.03 *

Min Dividend Yield Required*

0.045 *

Restore default

Save
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Long Short
Optimize 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 ‘ 6
[E7 sector Constraint Min Dividend Yield Required*

0.055
@ Geographical Constraint

Portfolio Level - Short Leg

@

Country Constraint
Max Sector Alpha Required*

-0.03

A

2% Single Security Constraint

Max Self Alpha Required*

a
[+
o

Fixed Income Specific Constraint

W

-0.03

A

2% Custom Constraint
Max Dividend Yield Required*

A

0.015
Restore default Save
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Exchanges/Asset Class Cash Activity

Long Only

Settings Results
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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

Portfolio Optimization

Risk Constraint

Min Long Term Beta Required*

095

Min Short Term Beta Required*

095

Trades

Optimize LONG ONLY

Max Long Term Beta Required*

105

Max Short Term Beta Required*

105

Max Quintile Market Cap Portfolio (Long) * Max Market Partecipation*®

2.75

Min Mega Cap*

0

Min Large Cap*

Min Mid Cap*

Min Small Cap*

Min Micro Cap*

0.25

Capitalization Buckets
Max Mega Cap*

1

Max Large Cap*

Max Mid Cap*

Max Small Cap*

Max Micro Cap*

Restore default

Save
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Capitalization Buckets
Max Mega Cap*

1

Max Large Cap*

1

Max Mid Cap*

1

Max Small Cap*

1

Max Micro Cap*

1
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Info Exchanges/Asset Class Cash Activity Portfolio Optimization Trades
Long Only
Settings Results

(2) Market and Cash Constraint
(2) Model Constraint
E‘] Risk Constraint

(@ Asset Class Constraint *

Sector Constraint

il

@ Geographical Constraint

@ Country Constraint

5{%‘; Single Security Constraint

2% Fixed Income Specific Constraint

222 Custom Constraint

Asset Class Constraint

Portfolio Level

Optimize LONG ONLY

Min Asset Weight* Max Asset Weight*
0 (i ] 1 i ]
Single Asset Class Level
Q. Search by asset name

ASSET MIN MAX

Commodity 0.00000 1.00000 FARD)
Cryptocurrency 0.00000 1.00000 PARD)
Equity 0.00000 1.00000 FARD)
Fixed Income 0.00000 1.00000 PR D)
Forex 0.00000 1.00000 PR D)

Restore default Save

c¥



y dbmedn dm

Info

Long Only

Settings
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Exchanges/Asset Class

Results

Market and Cash Constraint

Model Constraint

Risk Constraint

Asset Class Constraint

Sector Constraint

Geographical Constraint

Country Constraint

Single Security Constraint

Cash Activity

<

Fixed Income Specific Constraint

Custom Constraint
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Portfolio

Asset Class Constraint

Min Asset Weight*

Optimization

<+

")
B,

>
—

Trades

Portfolio Level

Max Asset Weight*

.

Optimize LONG ONLY

0 o
Single Asset Class Level
Q search by name

ASSET MIN MAX

Commodity 0.00000 1.00000 PR D)
Cryptocurrency 0.00000 1.00000 PR D)
Equity 0.00000 1.00000 PR D)
Fixed Income 0.00000 1.00000 PR}
Forex 0.00000 1.00000 PR D)

Restore default Save



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

Lo Single Security Constraint

2% Fixed Income Specific Constraint

2% Custom Constraint

y m®dp

O

O

Portfolio Optimization

Trades

Asset Class Constraint

Min Asset Weight*

o]

Commodity

Cryptocurrency

Equity

Fixed Income

Restore default

Single Asset Class Level

Portfolio Level

o

Max Asset Weight*

1

O
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O

O

O

0.00000

0.00000

0.00000

0.00000

0.00000

Optimize LONG ONLY
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1.00000
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Long Only

Settings Results

(©) Market and Cash Constraint
® Model Constraint

Risk Constraint

>

Asset Class Constraint

©

Sector Constraint

(D

<

Geographical Constraint

®© ©

Country Constraint

o
o)
&

Single Security Constraint

0

o
o]
&

Fixed Income Specific Constraint

0

o
o]
L]

Custom Constraint

0

o

Portfolio Optimization

Sector Constraint

Min Sector Weight*

Trades

Optimize LONG ONLY

Portfolio Level

Max Sector Weight*

0 ] L o
Single Sector Level
Q r name

Sector MIN MAX

Communication Services 0.00000 1.00000 7 D
Consumer Discretionary 0.00000 1.00000 /‘ ID
Consumer Staples 0.00000 1.00000 Vo)
Energy 0.00000 1.00000 Vo)
Financials 0.00000 1.00000 PR O]

Restore default Save
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Info Exchanges/Asset Class Cash Activity Portfolio Optimization Trades
Long Only
Optimize LONG ONLY
Settings Results
(2) Market and Cash Constraint Sector Constraint
Portfolio Level
® Model Constraint Min Sector Weight* Max Sector Weight*

o o+ o

Single Sector Level

Risk Constraint

()

@ Asset Class Constraint
Q_ Search by sector name

B3 Ssector Constraint * Sector MIN MAX

- ‘ o
@ Geographical Constraint Communication Services 0.00000 1.00000 F4 {D

Consumer Discretionary 0.00000 1.00000 VAR o)
& Country Constraint

Consumer Staples 0.00000 1.00000 VFamo!
2% Single Security Constraint

Energy 0.00000 1.00000 VAR o!
2% Fixed Income Specific Constraint

Financials 0.00000 1.00000 7 D
2%  Custom Constraint

Restore default Save
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Info Exchanges/Asset Class Cash Activity Portfolio Optimization Trades
Long Only
Optimize LONG ONLY
Settings Results
(2) Market and Cash Constraint Sector Constraint
Portfolio Level

@ Model Constraint Min Sector Weight* Max Sector Weight*

0 * o 1 * o
E] Risk Constraint

Single Sector Level
® Asset Class Constraint
B sector Constraint * sactor MIN MAX
- ‘ o

@ Geographical Constraint Communication Services 0.00000 1.00000 V4 O

Consumer Discretionary 0.00000 1.00000 FamDo!
@) country Constraint

Consumer Staples 0.00000 1.00000 7 D
2% Single Security Constraint

Energy 0.00000 1.00000 7 D
2% Fixed Income Specific Constraint

Financials 0.00000 1.00000 7z o
2% Custom Constraint

Restore default Save
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@ 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

Geographical Constraint

Portfolio Level

Min Zone Weight* Max Zone Weight*

0 (i ) 1

Single Geographical Level

Zone MIN

Africa 0.00000
Asia Pacific 0.00000
Europe 0.00000
Latin America 0.00000

North America 0.00000
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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

Geographical Constraint

Min Zone Weight*

Portfolio Level
Max Zone Weight*

Optimize LONG ONLY

0 ] 1 o
Single Geographical Level
Q. Search by zone name

Zone MIN MAX

Africa 0.00000 1.00000 FARD)
Asia Pacific 0.00000 1.00000 FRD)
Europe 0.00000 1.00000 PARD)
Latin America 0.00000 1.00000 PR D)
North America 0.00000 1.00000 /' (_:)

Restore default Save
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Long Only

Optimize LONG ONLY

Settings Results

(©) Market and Cash Constraint Geographlcul Constraint

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

. < o ¢ o

Risk Constraint

[}

® Single Geographical Level
Asset Class Constraint

(D

Sector Constraint

Geographical Constraint * Africa 0.00000 1.00000

Asia Pacific 0.00000 1.00000
Country Constraint

@ &

Europe 0.00000 1.00000

o
o]
L]

Single Security Constraint

G

Latin America 0.00000 1.00000

¢

Fixed Income Specific Constraint
North America 0.00000 1.00000

o
o)
£}

2-2  Custom Constraint

Restore default Save
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Long Only
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® Market and Cash Constraint country Constraint
Portfolio Level
® Model Constraint Min Country Weight* Max Country Weight*
0 i ] 1 o
: Risk Constraint
Single Country Level
® Asset Class Constraint
Q by co
= Sector Constraint Country MIN MAX
o
@ Geographical Constraint Australia 0.00000 1.00000 4 ‘D

Austria 0.00000 1.00000 PR D)
@ country Constraint

Belgium 0.00000 1.00000 PR D)

%2 single Security Constraint
Brasil 0.00000 1.00000 PR D)

2“2 Fixed Income Specific Constraint
Canada 0.00000 1.00000 PR D)

2% Custom Constraint

Restore default Sav
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Long Only

Settings Results

(2) Market and Cash Constraint
® Model Constraint

El Risk Constraint

®

Asset Class Constraint

(D

Sector Constraint

Geographical Constraint

® O

Country Constraint

0
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L]

Single Security Constraint

¢

oo

o

o
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L]

Custom Constraint

¢

U

Cash Activity

<<

Fixed Income Specific Constraint

w W
Portfolio Optimization Trades
Country Constraint

Portfolio Level
Max Country Weight*

Min Country Weight*

o <

0

Single Country Level

Optimize LONG ONLY

Q untry name

Country MIN MAX

Australia 0.00000 1.00000 ,‘ (D
Austria 0.00000 1.00000 VRO
Belgium 0.00000 1.00000 PO
Brasil 0.00000 1.00000 PO
Canada 0.00000 1.00000 VRO

Restore default Save
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Long Only
Optimize LONG ONLY
Settings Results
® Market and Cash Constraint Country Constraint
Portfolio Level

® Model Constraint Min Country Weight* Max Country Weight*

0 <4 o <« o
E] Risk Constraint

Single Country Level
(©) Asset Class Constraint
)y country name
= Sector Constraint Country MIN MAX
N -

© Geographical Constraint Australia 0.00000 1.00000 PR D)

Austria 0.00000 1.00000 PR D)
@ country Constraint

Belgium 0.00000 1.00000 RO
2% single Security Constraint

Brasil 0.00000 1.00000 VD)
2% Fixed Income Specific Constraint

Canada 0.00000 1.00000 PR D)
2°2 Custom Constraint

Restore default Save

T



y dmody

O | D

O

Ox
QL
o

O

O
QL
S
<
8 o

O

L L Wi
Info Exchanges/Asset Class Cash Activity Portfolio Optimization Trades
Long Only
Optimize LONG ONLY
Settings Results

(2) Market and Cash Constraint

@ Model Constraint

Risk Constraint

(]

(©) Asset Class Constraint
=7 Sector Constraint

@ Geographical Constraint
@ Country Constraint

Single Security Constraint *

Fixed Income Specific Constraint
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Custom Constraint
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Single Security Constraint

Portfolio Level

Single Stock Min Weight* Single Stock Max Weight*

0 o

Security Level

Add Q_ Search by security name

Security MIN MAX

No records to display

0.075 (i ]

Restore default Save
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Long Only

Settings Results

(©) Market and Cash Constraint

(©) Model Constraint

E] Risk Constraint

(2) Asset Class Constraint

(0

Sector Constraint
Geographical Constraint

Country Constraint

2% single Security Constraint *

2% Fixed Income Specific Constraint

2% Custom Constraint
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Portfolio Optimization Trades

Single Security Constraint

Single Stock Min Weight*

e

Security

No records to display

Portfolio Level

Single Stock Max Weight*

(i ] 0.075 ‘

Security Level

MIN

Optimize LONG ONLY

Restore default

Save
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Long Only

Settings Results

(0

Market and Cash Constraint

Model Constraint Single Stock Min Weight*
0 *

Risk Constraint

Asset Class Constraint

Sector Constraint Security

No records to display
Geographical Constraint

Country Constraint
Single Security Constraint *
Fixed Income Specific Constraint

Custom Constraint

<

Trades

Single Security Constraint

Optimize LONG ONLY

Portfolio Level
Single Stock Max Weight*

(i ] 0.075 ‘ (i ]

Security Level

Q. Search by security name

MIN MAX

Restore default

Save
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Long Only +
- &

Optimize LONG ONLY

Settings Results

@ Market and Cash Constraint Slngle Securlty Constraint

Portfolio Level
@ Model Constraint Single Stock Min Weight* Single Stock Max Weight*

0 (i ] 0.075 (i ]

Risk Constraint

(5]

Security Level
(2) Asset Class Constraint

curity name

=7 Sector Constraint Security MIN MAX

3
@ Geographical Constraint Fair Oaks AAA CLO Fund UCITS ETF EUR Dist 0.00000 0.01000 V4

@) Country Constraint
2% single Security Constraint
2% Fixed Income Specific Constraint

2% Custom Constraint

Restore default Save
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Info Exchanges/Asset Class

Long Only

Settings Results

./g\ Market and Cash Constraint

/é‘) Model Constraint

Risk Constraint

s}

/g) Asset Class Constraint

=] sector Constraint

S Geographical Constraint

e Country Constraint

%%

Single Security Constraint

o3

o9

272 Custom Constraint

Cash Activity

Fixed Income Specific Constraint

Portfolio Optimization Trades

Fixed Income Specific Constraint

Min Duration Required *

0

Min Yield Required*

0

Min Rating Required*

NR

Min BBB+*

Optimize LONG ONLY

Max Duration Required *

Max Yield Required*

Max Rating Required *
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Max AA*

Max AA-*
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Max BBB+*
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Max BR+*
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Long Only

Settings Results

(2) Market and Cash Constraint
(2) Model Constraint

() Risk Constraint

Asset Class Constraint

£ sector Constraint

99 Geographical Constraint
(2] Country Constraint

505

2% Single Security Constraint
22

2% Fixed Income Specific Constrai

£8 Custom Constraint
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Portfolio Optimization Trades

Custom Constraint

Portfolio Level

‘Custom Min* Custom Max*
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Security Level

Security

No records to display
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Custom

Restore default
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Asset Class Constraint
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Custom Constraint

Portfolio Optimization
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Custom Max*
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Optimize LONG ONLY

Custom

Restore default

Save
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Risk Constraint

Asset Class Constraint

Sector Constraint

Geographical Constraint

Country Constraint

Single Security Constraint

Fixed Income Specific Constraint

Custom Constraint

Portfolio Optimization Trades
Custom Constraint
Portfolio Level
Custom Min* Custom Max*
-100 i ] 100
Security Level
Security

No records to display
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Custom

Restore default

Save
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