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Info Exchanges/Asset Class Cash Portfolio Optimization Trades

Long Only

Optimize LONG ONLY

Single Security Constraint

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

0 0.075

Model Censtraint

Security Level
Risk Constraint

Secter Constraint Security MIN MAX

Baader Bank AG 0.01000 0.05000 Vs

Geographical Constraint

Country Constraint

£8 single Security Constraint

Fixed Income Specific Constraint

Custom Constraint

Restore default

¢ AILIYS R 2 d20 K SaC| &8I0 ASWTif NIy S SMdipy A @ F IOl K | yUTKESH (TP Y
pal PR @

(0p))

cut | 3



MOHZ2 alatl2a DE KIA & | NEB
laaSid aa
| INPAEL YR & 128y 0 S & (@vdd)y/&iljadzaoeaSiszol? yaewORY Y2 RA o Sa >
O dzNNB/ KA S @ | a¢a2LILIE dufli &1 LX 03 t a8 BHIA D CS@FEY R R SBSR =
Cf{ ARPENE LI 2 k O 2L3t W 2yR/ASSRSEH

. SYOKYI NJ
LA Gl yRNNROSEPIPD CE M dzd § & S| &ldzB2BNI A ISNF @2 o/ 10D
OFNH2/LIe YATH DR2EE2®SY OKY I NJ a4 o

.t 22 VDb SING

a2y KISYISINGRSS/FS 2 BINITRIRY LI og0AAf KA2(128 Y@ SNNHEDO 256 & >
L a2 YOAL 22 YOS U 8 NI NS I KB Z&NY K 8/yS S RoSHREIZSYR
SEOKB ¥ Y8 2/i@ dzyORNES 4 ©

.bbB. 2yR0U

IRSAGOUNGS@EIS Y RY § 832 IS NIZWRYWILK §EOKF g dzty ki BINB & i
LI & Y $ WwiRB LI elYBlydidzNR G & &

I 1§ dzNNBy Oe v

w S LINBG@ISH aalJS OB y O & o

/la®/ 2YY2RAG&V

I NI Y G SNBINIE Y FINISR Ol B imiDiio/d 2 dzA W2 BEZD @22 RA f @

I wo/ NBLIXi20

| RA J2A KUk KD diZNNB Y O@NEBNE LJIG 2 INI LK e @

IV {At2YYRFYS FRNFYIZNIRSY ® UIONB @ YR dzNB a 0

I pOK I NF © LR Ny G2 B &K @b R { Lft 2 H § MDA/ OB NS O dzNK & SyaA (G SR
{ GFHWGRE Yy IHHRIadRI2F 20ENSE2 YCGA Y { ILFd ¢ {SEAtATa&IMI2AS Y SN (S
I Ky 38 IIASR2 RRONI

5A NBYRSEA Y3

a0 NJGKSFRRIIRES LIt A W i B0SFEA NIKQ (i tRDRT/ 4 o & 98 ¢zNR 8 RS INY

Ay @S @B NI CNIzI FdA/ R

9vye9ljdza G e

w S LINB&E Sy S NEyIOR M LI ¢ @ BAQH KFR 8M (2 O @

9 ¢C9 E O Kel NI FRSEA R U

| Fdzff R B RB&H G SEOKE yRE(IRE 32 BaasciidiiedDeiRas
O2YY2RARNRVIENRAUOlI a2y @

ChwéLy@dSaeuagdyeyo

68 dI G/ WOk & DB IRYIOAS i NaAY B ¢ 2 b

CW6 C2NBEDUV
WSLINBESNBBRDOKENBEFAI6QRAKEY| SRIOKBNAKZ 8a y a2030 a4

(0p))

Tut I 3



C! @Cdzii dzZNB a0

A M A oA

{0 K¥Sdz(i dzNB o

C-o/ laatk/ I ASYSy o

I KB A RA O SOIENNB JUINBS &zl ILTNIIR O By @ & K y 3S & (Y §yF BE®R
FAYRA @k RddyiSa o

D22 A FILYy5OS

| WRSydzISBR 2 B0 § I YOS N+ & ¢ SE OOy oY ORpR £ 3 S
CAYILWGSE: 20D R2 AEF O I A PaoXBrSNEEPaRSa BAY hyAQSS
L &

| @O NB Rl ASIHSIA ZRSWV 9 av
t 2al CANDAINA &NIGRBYTRATYIRYYRE Yo2ygURiAE ( 3 Q1 (o @B G SYIl 2 O

Z A X L, Al

L56LYRSEOD

102ff SASDOHYNE NB 43S FAYBH NS NP SET B 4 GSFR NJ
OSYOKYRNYMNSHI A Ol a2y o

Ly R&ELI A Ol a2y

o A AL A AN

LINELIEZNbZ2ZYyaod

L{abyidSNYSE6aNIREYDd UDdzys @ §ND

I MK NF OGRNY O BAKE@B ROY F 6 2yydzYi 6 SINRS\ADAAS & |j dFBS o F &
Fa S O daNINE SRt A RISHRF 2ANSE2 Y GRh { [LHFA & O RNn§lil @§F 62 al ¢ 2
ISySMNAREPAKSEBD)SHFINIG SINESY £ & ¢

[ B[ 2hyy=X & 0

I WAy @S ad v IShaikSSNERy 6 808 aSHIIS OABRGI (B K 2N t Ay3 o

[ 2 ff K 20Ndio m{kioNd G4 ST & v

A o oL oA & A

a I NJb $ilz{d MIbto

&G NIHIASYHRNB Y 2/ NINB &A@ | £ | YOV FRK ADRIH A & AP & RSB Y R
YIEAZHRS O ENK (IS0 2y ®

htéhlLle2yao

LOY | yROSINIKE @A IA & §pSaze (SKNER DRIFGIZ(IiK250 f A Al 2ot &4 & $14 S
LINJO BF RANBS ORIUB R

hlla YAT I a2y

4dzOR SOHSANIANI MKBEE ISt a

t 2NI@sarRt I yOAy3

| R2dz&K a §/ RAYIFAY i kRBSya A NBIR i 2 QIS NP ¢

(0p))

yut | 3



t2al ¢2

t 2alakR FTREINI2K \EIS Y Sy @ (I0KESt 2 X0R ¢ NISE KUSa2F Q2 Y

al AISY $ WIRKSCRPOR E 2

w S dzif S\NLES

ldey i KISYISINIRSS/FE £ BINITRIRY LI ool BdaieS N g # S ¥ 2 & &
6SdI DI 212D OW S dziA RNERY » U 8 NI GENB 1 KB BN K 85 S RS R3S F
2VMeYOdYREOKRY HE o

wAaRylrasySyi

t 2alit22 fyRSk yiXa & Sk (iJ2 D&NKIRNE 1 b ¥ IRNIRERWIOS Yy h Wk gy AE S
I & aSHIEA00 2 NR @

{956 i2BOPKBY MEOFAE G0

FTTOKF NF OGNy OB AR @S RS2 vy R WEOKE F RS AaSOHZNE & S &

I Y YIRNS ft 2)aRB2F 2GENSE2 G 0 6 hiyREd0 5 § E Atadialvel28 Sy SINY G S
AY Q38 IGESR2 RRONJ

¢ A O SBWHATA O1 SN

L dzy A P&z & a A BRAEASSO dENNGIE R FFEIE OK b $ @ 9 OFI2 NILI ySO d 0 @

¢ NI PRAEYSDdze 2y

¢ KISNE QFa & OYRAY LI Sdrd/ @INTI SRR BA¢y2( S INIGKR T ZWAESE A O
SESQdze 2y ®

+2flof AlGR

¢ KESIRBE NAA B ¥ a4 8 NIQRINPRIS NS o

2 SA3dKey 3

¢ KI9S NDO S3/t KLNIII2ff A 202 HSRSYA S ©

L K@RY ILYSOS

| WRSYdzBI S NI K@RY WK NXF i @aegYo2f OSFOKFE K@BY oy OS
L 5-aNtB3 A RK2&EW! Ol A PaoXByySNE &8 $4 KEKOR y ityraQ &

(0p))

dut I 3



M®Plod 0 NS O €3LyLa
REBIF 2 al AT | HABOEANRA 2SaY

~

Abbreviation Meaning
NAV Net AssetValuet total portfolio valueincludingall
holdingsandcash.
P&L ProfitandLosst financialgainor lossfrom
investments.
%P&L Profitand Lossexpressedisa percentage.

Var % Valueat Riskasa percentageof portfolio value.
Tot Cost TotalCostt combinedacquisitioncostincluding
fees.

X ForeignExchange currencytransactiongcashor
investment).
CcC CashChange entry for recordingmanualcash
adjustments.
Add(+)or subtract6 tavashchange.

Inceptionto-Datet performancesinceportfolio
creation.

YTD Yearto-Datet performancesincethe start of the
currentyear.

QTD Quarterto-Datet performancesincethe start of
the currentquarter.

MTD Month-to-Datet performancesincethe start of the
currentmonth.
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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

Myt |3
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B. CADIBenchmarksCommonAssetDirectindexesdesignedspecificallyfor Direct
Indexingstrategies.Theyhaveat leasta 95%correlationwith majorindexproviders(if
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Classificationsclude;

a.
b.
C.

AssetClasgDataSourceAny)¢ Usedin optimizersettings

Market Cap(DataSourceExchangeg Usedin optimizersettings
Volume(DataSource Exchangeg Numberof securitiestraded; usedin optimizer
settings

Sector(DataSourceinvestorRelations); Internal classificatiorsimilarin namingto
MSCkectorsbut not representingMSCklassificationsysedin optimizersettingsand
portfolio compositiondisplay

Industry(DataSourceinvestorRelations); Internalclassificationusedonly for portfolio
compositiondisplay

SublIndustry(DataSourcelnvestorRelations); Internalclassificationusedonly for
portfolio compositiondisplay

Country(DataSourceinvestorRelationsY; Internalclassificationusedin optimizer
settingsand portfolio compositiondisplay

Regionor InvestmentZone(DataSourceinvestorRelations); Internal classification;
usedin optimizersettingsand portfolio compositiondisplay

Market Type(Developedr Emerging)DataSourceinvestorRelationsy; Internal
classificationusedin optimizersettingsand portfolio compositiondisplay

0o PSOdzNIId 3 & | 0 S

Within PoMaTganyavailablesecuritycanbe lookedup regardlesof accountor portfolio setup.

Tosearchfor asecurity,selectthe & { S O dzfigld in th&léftéhandmenu. Themain pagedisplaysa
full list of securities.Thesearchbar allowssearche$y nameor anyidentifier.

Theapplicationreturns matchingsecuritieswith keyinformationincluding

@00 o

Name

PrimarylD selectedfor the security
Country

TradingCurrency

Sector

Zone(Region)

Market Type

Clickingppnaa S O dzhiv ifilBofed a paneon the right sideof the screendisplayingadditional
detailsaboutthat security,includingall IDsusedwithin PoMaTao uniquelyidentify it.
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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

/] 2] o o

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 macr i to identify securities worth purchasing while
avoiding those that are overvalued relative to their peers.

° Model * 2. 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.

3. You will have the ability to optimize your portfolio using two types of Expected Returns
calculated by the forecasting algorithms through multilinear regression 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.

(p)
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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 Ht
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New Portfolio Draft Portfolio
8 Configure your portfolio Not Yet Created

v

o o o (<]

Basic information Model Exchanges/Asset Class Cash/Security

* Import Portfolio Csv

,

Cash Quantity Security Quantity

usp 10,000.000 ,* i No records to display

Back Create and commit

(p)

Haot | 3



n @ nadtry IYiRENR dzZNNBRWI 2 £ A 2 ©
L O A QRS 90 oz G FE2 5 AAPORIE/RS O dzBKABRE & S A 6 Il D2ByR
0 K&SSt SO 2§ ¢ 9t

New POrthliO Draft Portfolio Create and commit
8 Configure your portfolio Not Yet Create

v

] o o @

Basic information Model Exchanges/Asset Class Cash/Security

Import Portfolio Csv

Cash Quantity Security Quantity

usb 10,000.000 P | No records to display

Back Create and commit

b2 iBRARY ¢ DAFKSSt SOlRIydA 6 2 NUGKS NR IOy A {i 6 RA S A i
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Add new security

This field is required

@ Quantity*

=
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<=
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Create and commit

M

Exchanges/Asset Class Cash/Security

8 Configure your portfolio

New Portfolio Draft Portfolio

] o o

Basic information Model

* Import Portfolio Csv

Cash Quantity Security Quantity

UsD 10,000.000 ,. i No records to display

Back Create and commit
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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

Date Cash Quantity

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

Enter a datjjange

025 - 23-09-2025

Deposit/Withdraw FX Cash

Date Cash Quantity

No records to display
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New Deposit
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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

Date Cash Quantity

)
23-09-2025 + 20,000.000 @ Deposit P

c da | y iFKES &KD S NEOIdKIKEESLI2 & A Gk 2 A 1 KRN,
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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

. Of A CGRARESIFH MI/0 dzgDY B RaQhy/NBIA HRISKKB R 8 6 S YJayY
M d¢ @ YASS { TONRIKISO | A 2 1LJ® A\ KFONIRID 6YYS v dz
Ha5 | RS KB & Ro@ RS RIEEERINIRF & 0
oW I A INNBEES & Oa 2y
n dv dzl yva € & Hid SINE O S\EEKSR NI 128 A 2 & KRB0 o @&/1S f SHOAiZSARS
| f R@B2y UoNdYg @ P2 YYIKEB BB IAEAGNI a2y

New cash registration

= FEES

Eﬁﬁﬁﬁ

() o09-05-2025

EUR

Cancel
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Info Exchanges/Asset Class Cash Activity Portfolio Optimization Trades

Enter a date range

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

Deposit/Withdraw FX Cash

Date Cash Quantity Type

23-09-2025 [ 'EUR ] 1,500.0000 ® P |
23-09-2025 ["usp } 2,000.0000 ® PV |
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Info Exchanges/Asset Class Cash Activity Portfolio Optimization Trades

Enter a date range i i
01-04-2025 - 010@5

Deposit/Withdraw FX Cast

Date Buy el Quantity Price

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

25-07-2025 1,000.0000 0.8457 V2 |
Country: United States Trade CCY: EUR

L EUR

25-07-2025 854.7000 0.8547 P |

Trade CCY: EUR Country: Europe
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Update Buy FX Trade

Quantity USD to BUY*

1,000|

Unit price EUR to BUY USD*

0.8457

Fees in EUR™

2
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Update Sell FX Trade

Date*

Quantity EUR to SELL*

8347

Unit price EUR to BUY USD*

0.8547

Fees in EUR*

b2(iX58 CSE¥RIASNNByOe

L i ©Of aNBiZTI NRRE2%G8KES (G NI y 8 &k 6 RSANSBRBESE 6 S & EINBAEKSR
OdZNNE F T R Kk & KoSF DENNEY KNI RS ¢

2 A0K2 & & RESI i BTSSYSdzd 8 y (| SINIKBSAZNNG § OED K | /SR dS b =
a2 ARFNRISNT G IF X & IGISNWNB y O o

C28H I YOR ¢ 3R DNIASRI SEAIRDINI @ If DENNBY'ORKE Sbaannn
g2 NOKLILX S B NA & 8FRZ h i Bl a Kt 20T diAIe O dAINDB g @ (i @
CD2Y BXKNE2 dyf DY G 2WERS OS A AISHNES h [i &

I RS a0k NS RBIHEHER 2 & SATIIK SHHE ! w!2{N3 dz&! { 5Ny al Oa2y d
| 26 SHGKAED SO I dpasSh KEdZNND § @A RISSESAd RSy 2 YANVF iB R

y 290! wo

(0p))

omut I 3



MOdBNI yal Oa2y

I £ A @KSYaRdzg RE || daA NBSHDKGAANNBIYYORS 9 | w ®
¢ KRBT RKEEI NIIRPSNB O2 NRERKRIH¢BRLIIZNDEF E B yIRAA Ydzt (I yS2dza
al 28! Wl aSRKSLILI ASEIOKING H& KSY 8 i NI RS @

¢ D2 NNEYlixer: yal Os2yY

I 09 y (IKENT RA i 5

009 Y WKSBLI YA KI5 9! w

Ouv9 y HiKy&z ydX£6 2 dzZaAK

RUO9 y (iKBE WY 2 dyySiS Ri®Rizé, { 6 A & BANT (1 S 0

SOy G SgmSsd! Wl & & KSSNR2 1 S NJ

FO/ £ KOPy WINMEINKBESNY &1 Qo 2y

J0¢ KESfaR &2 B ¢ 2 @ agiAe & dzi 2 Y I @106  dztel G SR
HEPSENT yal Oaz2y
I £ A GKESFAEdzg RE || daA NBSDOKGAANNBIYIORY ! { 5 ¢
¢ KRBT 2HEEI NIIRPSINB O2 NRERI¢E | 28! WYy A YdzZ (1 yS2dza
LIZNDEF § B | aByRKISLILK ASEIOKING H & KSY 8 © NI RS @

¢ D2 NNEYilixen: yal Os2yY

I @9y (KENT RA i B

0P @Y WKBLIWNW! {5

OPODy {iKNEHzZI ydB w2t R

RROY XN b Y2 deySiO SINEIMAIR v A & RBNIT (S0
SSoy i SMSESH{ BI A R KSNR { S NJ

FOF/of KO Yy UINNEI NIKBSNYy al Oa 2y

I KBS taR &2 B yRe 2 & a00A& & dzi 2 Y I GIOfF dzAel G SR

0 <=
<=
<=
<=
<=
<=

G <~

(0p))

omt I 3



hy @2 y U NIVKESEINT aradt LILIBZY RISKIS-a dubd 56 K SNARAIZ 4 aiAzovt S
M @5 A & LICECENT R S 41HEAS/A SFOGIERRY 3 S
HP YSYRLIS CAAWND RS
o @5 St IS4iL3S GAcND R S

o qt

w»



Tt 2NI2ZVR02NAY 3

t 2 NIBZ ARIGINFSOR Y LI YSEY ©2 v & divIAREE dzA WA MO Gid3t V¥ B2 y a
0KISSaINBARS F Wbzt oaZ BND S a ®

t 2 NIBZ R GR WEHIKBASINIE BlX & Sy RA @S RDdARNIE ASIBER (1K A y

L2 NI B ¥ A 2 BB 6 seN)/AsSHEIAYASY @2Y LI LNANFR NI HYyNFESE & g+ v i
0SYOKYIl NJ] ao

90 SOvWEA (12 WRGIHESR Sy o (ROR 1HIZYNI BHANIGBIE 08 vzBi/HM WIHANY SR
0 dz& kRESXAfE ¥V Ry a AN &iLS2 NI RB KIZAIVAGB K KRB UWMS®Sa G YSy i
20280005409

t 2ald@NBI ¥KANBSGRINE JR BKGBIOS & & 1F A b &&Ffy2 DY 2 dza S @

¢ KtS2 NIi 2 fLaN2 R RSB AT 2T VR IR NIV ENS &

¢ KISA | NS tYREat dzdi KYSS yiyelk 50 A I (loN2Hy® SyNNGL (i IIARIYIZS MR 2 NY | vy O S
PANIKES2 NI 21If o @

PoMaTo
PortabeMansgert o
Portfolio
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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 <:

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 .

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 2025-05-12

Sector: Financials Market: D

Zone: Europe Couniry: ltaly

Asset Class: EQY Asset Type: EQY

Quantity: 750 Weight: 5.064 %

Portfolio Currency Local Currency

Currency uso EUR
Traded Price 56.78 52.44
Current Price 60.58 53.77
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
PEL % 6.66 2.58
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View Fcr!;rmancc Asset Composition Sector Composition Country VaR Characteristics Risk Statistics

$ Absolute Performance Relative performance Performance matrix
Select benchmark
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View Performance Asset Composition Sector Composition Country VaR Characteristics Risk Statistics

Absolute Performance Relative performance Performance matrix
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Perform
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USERGUIDELO BENCHMARK ACTIVE

DAILY 0

MTD 0 0.41 1

QT 0 0.41 1

YTD 6 2.8

ITD 142 288
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View Performance Asset CDmDDSilTOH Sector Compnsmon coumry VaR Characteristics Risk Statistics

@ Eaquity
@ Currency
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View Performance Asset Composition Sector Composition Country VaR Characteristics Risk Statistics

Sectors Industries Sub 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

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

@ Other
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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
®ltay

@ Spain
@Finland
@ 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

@ Developed
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Level confidence®
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Current Optimal
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@Normal @ TDist @ Cauchy
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Risk Statistics

Level confidence®
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Performance Asset compasition

-4.32

Price/Sales

-2.77

Quintile Market Cop

6.60 %

Sactor Alpha

7.26 %

Self Alpha

Sector composition Country

-37.41
Price/Earnings

-4.97 %

Dividend Yield

Optimal Beta Short Term

-1.06

Current Beta Short Term

Value at Risk

Characteristics

Risk Statistic

-2711

Price/Bock Value

-88.48 %

Pay Out

Optimal Beta Long Term

-1.16

Current Beta Long Term
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Performance Asset compaosition Sector compaosition

55.49 %

Fund Expacted Volatility

30.31 %

Benchmark Volatility

-15.58 %

Max Drawdown

-1.36

nfermation Ratio
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Country VaR - Value at Risk Characteristics Risk Statistic

31.98 %

Fund Realized Volatility

48.66 %

Trocking Error

3.00

Max Drawdown in Days

-1.97

Sharpe Ratio
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Info Exchanges/Asset Class Cash Activity Portfolio Optimization Trades
Long Only t
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
. ) ) Developed min* Developed max*

Single Security Constraint

0 1 o

Fixed Income Specific Constraint

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

=A =4 =4 =4

(® 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

Market and Cash Constraint

Portfolio Level
Cash*

0.01

Security Level
Min Trade Size in USD*

500

Market Type
Emerging min* Emerging max*

0 1

Developed min* Developed max*

o} 1

N&SS &

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

Long Only

Optimize LONG ONLY

Settings Results

Market and Cash Constraint

@ Market and Cash Constraint
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
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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*
003 *

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
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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
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Info Exchanges/Asset Class Cash Activity Portfolio Optimization Trades
Long Only
Optimize LONG ONLY
Settings Results
(©) Market and Cash Constraint Risk Constraint
@ Model Constraint Min Long Term Beta Required* Max Long Term Beta Required*
095 105

5 Risk Constraint

Min Short Term Beta Required* Max Short Term Beta Required*
(©) Asset Class Constraint 0:95 105

Max Quintile Market Cap Portfolio (Long) * Max Market Partecipation®
=] Sector Constraint

2.75 0.25

@ Geographical Constraint CCIpitClliZCITiOFI Buckets

Min Mega Cap* Max Mega Cap*
& Country Constraint 0 1
229 Single Security Constraint

Min Large Cap* Max Large Cap*
2% Fixed Income Specific Constraint O 1
5% Custom Constraint

Min Mid Cap* Max Mid Cap*

0 1

Min Small Cap* Max Small Cap*

0 1

Min Micro Cap* Max Micro Cap*

0 1

v
@

Restore default
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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

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

(® Asset Class Constraint *

Single Asset Class Level

Sector Constraint ASSET MIN MAX

Commodity 0.00000 1.00000 PARD)
Geographical Constraint

Cryptocurrency 0.00000 1.00000 PARD)
Country Constraint

Equity 0.00000 1.00000 FARD)
Single Security Constraint

Fixed Income 0.00000 1.00000 FARD)
Fixed Income Specific Constraint

Forex 0.00000 1.00000 PARD)

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*

: <« <«
Risk Constraint

Single Asset Class Level
@ Asset Class Constraint *

Sector Constraint ASSET MIN MAX

Commodity 0.00000 1.00000 RO
Geographical Constraint 7 9

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 PR D)

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

Commodity 0.00000
Geographical Constraint

Cryptocurrency 0.00000
Country Constraint

Equity 0.00000

Single Security Constraint

Fixed Income 0.00000

Fixed Income Specific Constraint
Forex 0.00000

Custom Constraint

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

Long Only

Settings Results

Market and Cash Constraint Sector 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

. .
Geographical Constraint Communication Services 0.00000 1.00000 7 o

Consumer Discretionary 0.00000 1.00000 VD!
Country Constraint

Consumer Staples 0.00000 1.00000 Vo)
Single Security Constraint

Energy 0.00000 1.00000 Vo)
Fixed Income Specific Constraint

Financials 0.00000 1.00000 PARD)

Custom Constraint

Restore default
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Exchanges/Asset Class Cash Activity Portfolio Optimization

Long Only

Settings Results
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1
T
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T
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Sector Constraint

Market and Cash Constraint

Model Constraint Min Sector Weight*

- 4=

Risk Constraint

Asset Class Constraint

B3 sector Constraint ‘ Sector

Geographical Constraint Communication Services

Consumer Discretionary
Country Constraint

Consumer Staples
Single Security Constraint

Energy
Fixed Income Specific Constraint

Financials

Custom Constraint

Portfolio Level
Max Sector Weight*

<

Single Sector Level

MIN

0.00000

0.00000

0.00000

0.00000

0.00000

MAX

1.00000

1.00000

1.00000

1.00000

1.00000

N\
®© © v O ©

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 Geogruphlcul conStrUInt

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

o] 1

Risk Constraint

Single Geographical Level

Asset Class Constraint

Sector Constraint Zone MIN MAX
. .
@ Geographical Constraint * Africa 0.00000 1.00000 V4 {E)

Asia Pacific 0.00000 1.00000 PARD)
Country Constraint

Europe 0.00000 1.00000 VARD)]
Single Security Gonstraint

Latin America 0.00000 1.00000 VRO
Fixed Income Specific Constraint

North America 0.00000 1.00000 PARD)

Custom Constraint

Restore default
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Long Only

Optimize LONG ONLY

Settings Results

(©) Market and Cash Constraint GeogrqphICUI Constraint

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

. < o < o

Risk Constraint

® Single Geographical Level
Asset Class Constraint

(=7 Sector Constraint

@ Geographical Constraint * 0.00000 1.00000

Asia Pacific 0.00000 1.00000
@) Country Constraint

Europe 0.00000 1.00000

292 Single Security Constraint
Latin America 0.00000 1.00000

222 Fixed Income Specific Constraint
North America 0.00000 1.00000

%2 Custom Constraint

Restore default Save

(p)

Tmut | 3



y ®wdardzyl i2NBE (0 NI Ay U &
¢ K/S2 dzyQiNEa RNIUANEERAY .32 NI SIEALR GHAZNS O R UHT2NE 0 2y & @

I LILX A Ok & AJi[28 @ St

| 38 S0Ca%l dzE K B RO 2 253y 2 R 2 QUSRS LJG 2
CASITRINIVY 58 NIBYORISE & § 8 Al >m 8
CASITR MY K 2aNTiNTb S ilzioNg S O AW 5 v 6

hll YXI[2NAY [ @3 K 2a\NIiNTp & ialz(i5NI NESYORIS E A v 3

¢ KB2f R NY TS KOEINEFRSNIO R dzyf (yNINSS (i I MEKSSRB RIS Od BY 2 6 Y

MO f | W SHBLSLI BAHE OG0 2 N&
HO LISOA UIBRRI NI yFRSNIDP KB O G 2 NJ

Info Exchanges/Asset Class Cash Activity Portfolio Optimization Trades

Long Only

Settings Results

Country Constraint

Market and Cash Constraint
Portfolio Level
Model Constraint Min Country Weight* Meax Country Weight *

0 1

Risk Constraint

Single Country Level

Asset Class Constraint

Sector Constraint

Country MIN MAX
-

Geographical Constraint Australia 0.00000 1.00000 4 {D

Austria 0.00000 1.00000 PR D)

@ Country Constraint

Belgium 0.00000 1.00000 VAR D)
Single Security Constraint

Brasil 0.00000 1.00000 PR D)
Fixed Income Specific Constraint

Canada 0.00000 1.00000 VAR D)

Custom Constraint

Restore default

L ¢ 2 DK alSyed tLAZNI o ®IKESS & ZE o/S y (| SNBE2SRK2SLJs YA T S NI

P Y 2 -

A on s oA

ALISORUY G NB @

(0p))

Tt 3



C28\HI Y& BFaAf || WA & & dzy2(SMBH B (b h yilRa | E 2 dzy2 (SN\BH B (b H p
Ay & GiNgRBDIb & & BS yIa G INH2QIR K SRB O R dzyl (INKER {oRS4T 6% $ W iRp: »
2HKIZ RN ARKEG P

y OMOT M WI SHBLSLI B8 & dzy § dgk (SBER S RIS
¢ KBt I Yy RIHYNG NER 8B KISNB Yy RAOF §SRY

USSR

Info Exchanges/Asset Class Cash Activity Portfolio Optimization Trades

Long Only

Settings Results

Market and Cash Constraint Country Constraint

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

R

Single Country Level

Risk Constraint

Asset Class Constraint

Sector Constraint

Country MIN MAX
.

Geographical Constraint Australia 0.00000 1.00000 PR D)

Austria 0.00000 1.00000 VAR D)

@ country Constraint

Belgium 0.00000 1.00000 PR D)
Single Security Constraint

Brasil 0.00000 1.00000 VAR D)
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 Portfolio Optimization Trades

Long Only

Settings Results

Country Constraint

Market and Cash Constraint

Portfolio Level

Model Constraint Min Country Weight* Max Country Weight*

<

o <« 1

Single Country Level

Risk Constraint

Asset Class Constraint

Sector Constraint

Country MIN
Geographical Constraint Australia 0.00000

Austria 0.00000

@ country Constraint

Belgium 0.00000
Single Security Constraint

Brasil 0.00000
Fixed Income Specific Constraint

Canada 0.00000

Custom Constraint

MAX

1.00000

1.00000

1.00000

1.00000

1.00000

P

N,
O O O O ®

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

Long Only
- &

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

g

Custom Constraint

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

Long Only
-

Settings Results

Single Security Constraint

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

0 + 0.075 4
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

g

Custom Constraint

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

Long Only
-

Optimize LONG ONLY

Settings Results

@ Market and Cash Constraint SIngle security ConStraint

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

0 + (i ] 0.075 ‘ (i ]

Security Level

(2) Asset Class Constraint
Add * Q. Search by

Sector Constraint

(-) Risk Constraint

(0

Security MIN MAX

No records to display

@

Geographical Constraint

@

Country Constraint

Single Security Constraint *

> Fixed Income Specific Constraint

S

0

o
o)
&

> Custom Constraint

v

Restore default Save

Security level weight

Telecom Italia SpA x

0.01

0.05

¢4

Cancel Confirm @
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Single Security Constraint
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Fixed Income Specific Constraint
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Portfolio Optimization Trades
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Optimize LONG ONLY
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Long Only

Settings Results

) Custom Constraint
Market and Cash Constraint
Portfolio Level
Model Constraint Custom Min* Custom Max*
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Risk Constraint

Security Level
Asset Class Constraint
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No records to display
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Single Security Constraint

Fixed Income Specific Constraint
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