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/| 2RA0OA dzetATTla Ay t2al ¢2 LISNI Of 3aAUOFNB A oai2f
Abbreviazione Senso

NAV Valore patrimoniale netto: valore totale del
portafoglio, inclusi tutti i titoli e la liquidita.

Conto economico Profitti e perdite: guadagno o perdita finanziaria
derivante dagli investimenti.

% P&L Profitti e perdite espressi in percentuale.

VEUEVAERZ) Valore a rischio come percentuale del valore del
portafoglio.

Costo totale Costo totale: costo di acquisizione combinato,
incluse le commissioni.

Effetti speciali Cambio valuta: transazioni valutarie (contanti o
investimenti).

CC

ITD

Resto di cassa: voce per la registrazione delle
rettifiche manuali di cassa.

+CC ICC l 33Adzy ASNBE ob0o 2 az2idN
Dall'inizio alla data odierna: performance dalla
creazione del portafoglio.

anno corrente Da inizio anno: performance dall'inizio dell'anno in
COrso.

QTD Da inizio trimestre a oggi: performance dall'inizio ¢
trimestre in corso.

Da inizio mese: performance dall'inizio del mese
corrente.

Mot LJdzf al yiS fFGSNFXES NRaaz

bSttUAYGSNFI OOA RA Llazh & K B SLIRAARS 6 BNER NP NRINGER dB/
GOKSN)XY2d vdzSaidz2 Llz &4l yiS AYyRAOI OKS a2y2 RAALRYA
O2y(iSadG2 LISNItF aSiAz2yS GradadtAlirdilre {StSTA2YyIlYy
OKS 02yaSyidS RAY
9 +A&dzZ tATT I €S AadGNHA A2yA 2 €S AYyRAOFT A2y A LIS
T C2NYyANB Y2RSttA aOFNAOFOoAfA LISNI ftUAYLRNIFT A2\
L2 NI FF23tA2X ONRy2f23AF RStfS GNIyari A2yA0®
1T C2NYANB O2ttS3FyYSys IR INB2YSYys RSt 3IdZARIF
t2al ¢2®
Lt Lzt alydS €FGSNXES NRpaaz 8§ QAaAo0AfES azt2 |ljdz yFR
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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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Ayo@SaoaYSyiliz2zs RSt ol RA &GNYGSaalz RSttt asStsSiaz
AYLRAGFET A2YS F2yREYSY Gt $ (A WRYNISINYZ2IWRSIKTAZLZIRS ga d

HPEe2NBE O2y(iNR C-

t2al ¢2 adzLLR2 NI LR NI F23f A Ydz o O fCriSTND SB2Ay3 SyAlySS S
OGN RAYZThawh@R WR2 LI NGS RA dzyl &A0GNXGS3IAlF RA Ay@Sac
FgNF OSNBR2 A GlFaair RA OFYoA2T YSYGNB S LRaAial Az2yaA

HPDBS&do02yS RSEflF fAljdARAGLE RSt LI

t2al ¢2 O02yaSyidS dzyt NBLX AOF S dzyl NBIAAGNITAZ2YS
0l yOKST ONB{SNI 2 RSLIRAAGINRAD® vdzSadl Fdzyl A2yl fAltL
NELR2Nby3 Fdzyl A2yAy2 dzef ® T YYyROE2RNBE g OA&Hb2yS RIF
SaaSyl AFfS LISNI YIYyGSYySNE fI RAAOALIX Ayl RA Ay@Sas
LR NI FF23fA20

~ A
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I ®Benchmark CAMIindici di mercato di attivita comuni progettati per avere una
correlazione di almeno il 95% con i benchmark dei principali fornitori di indici.
Benchmark CAMIL. 60 SY OKY I NJ] /! alL AyOfdzZR2y2Y
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B. Benchmark CADIindici Common Asset Direct progettati specificamente per strategie di
indicizzazione diretta. Presentano una correlazione di almeno il 95% con i principali
fornitori di indici (se disponibili). | benchmark CADI copresgusivamente i mercati
azionarie sono indici specifici per Paese, limitati a 50 componenti ciascuno.
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Le classificazioni includono:

a. Classe di attivita (fonte dati: qualsiasiltilizzata nelle impostazioni dell'ottimizzatore

b. Capitalizzazione di mercato (fonte dati: Excharddjilizzata nelle impostazioni
dell'ottimizzatore

c. Volume (fonte dati: Borsa) Numero di titoli negoziati; utilizzato nelle impostazioni
dell'ottimizzatore

d. Settore (fonte dati: Investor RelationsClassificazione interna simile nella
denominazione ai settori MSCI ma non rappresentativa delle classificazioni MSCI;
utilizzata nelle impostazioni dell'ottimizzatore e nella visualizzazione della composizione
del portafoglio

e. Settore (fonte dati: Investor RelationsXClassificazione interna; utilizzata solo per la
visualizzazione della composizione del portafoglio

f. Sottosettore (fonte dati: Relazioni con gli investitaritlassificazione interna; utilizzata
solo per la visualizzazione della composizione del portafoglio

g. Paese (fonte dati: Investor Relatiomsflassificazione interna; utilizzata nelle
impostazioni dell'ottimizzatore e nella visualizzazione della composizione del portafoglio

h. Regione o zona di investimento (fonte dati: Investor RelatiqQidpssificazione interna;
utilizzata nelle impostazioni dell'ottimizzatore e nella visualizzazione della composizione
del portafoglio

i. Tipo di mercato (sviluppato o emergente) (fonte dati: Investor Relatipns)
Classificazione interna; utilizzata nelle impostazioni dell'ottimizzatore e nella
visualizzazione della composizione del portafoglio

OPBIAG2Ff A RAALIYAOATLA

All'interno di PoMaTo é possibile ricercare qualsiasi titolo disponibile, indipendentemente dalla
configurazione del conto o del portafoglio.

Per cercare un titolo, seleziona il campo "Titoli" nel menu a sinistra. La pagina principale mostra
I'elenco completo dei titoli. La barra di ricerca consente di effettuare ricerche per nome o per
gualsiasi identificativo.

L'applicazione restituisce i titoli corrispondenti con informazioni chiave tra cui:
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Zona (Regione)
Tipo di mercato

a. Nome

b. ID primario selezionato per la sicurezza
c. Paese

d. Valuta di scambio

e. Settore

f.

g.

Facendo clic sulla riga di un titolo si aprira un riguadro sul lato destro dello schermo che mostrera
ulteriori dettagli su quel titolo, compresi tutti gli ID utilizzati in PoMaTo per identificarlo in modo
univoco.
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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

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

H Ht

Create and commit
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New Portfolio

# Configure your portfolio

Basic informatis

® ©® 0

®

Asset Equity

Asset Fixed Income

Asset Commodity

Asset Forex

Asset Crypto

Draft Portfolio

Not Yet Created

o o

Model Exchanges/Asset Class

Asset Equity

v [ 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 pt
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New Portfolio Draft Portfolio Crodts snd comminit
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

usb 10,000.000 7 . No records to display

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

] 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
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Add new security

This field is required

@ Quantity*

Cancel
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New Portfolio Draft Portfolio
8 Configure your portfolio Jot Yet Crea!

M

Basic information Model Exchanges/Asset Class Cash/Security
* Import Portfolio Csv
Cash Quantity Security
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
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025 - 23-09-2025
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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

Deposit/Withdraw FX Cash +

o-To B O
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Info Exchanges/fAsset Class Cash Activity Portfolio Optimization Trades
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16-09-2025 - 23-09-2025 4
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Date Cash Quantity Type
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Info Exchanges/Asset Class Cash Activity Portfolio Optimization Trades
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Date Buy el Quantity Price
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Trade CCY: USD Country: United States
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Country: United States Trade CCY: EUR

L EUR
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Update Sell FX Trade

Date*

Quantity EUR to SELL*
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Unit price EUR to BUY USD*

0.8547
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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
ABG 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

Quantity: 750

Market: D
Couniry: ltaly

Asset Type: EQY

Weight: 5.064 %

Portfolio Currency

2025-05-12

Local Currency

Currency usD EUR
Current Price 60.58 5b3.77
Var % 6.69 2.53
Book Cost 42,599.50 39,343.71
Profit & Loss 2,837.50 983.79
P&EL % 6.66 2.58
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View Ps&nuncc Asset Composition Sector Composition Country VaR Characteristics Risk Statistics
$ Absolute Performance Relative performance Performance matrix
Select benchmark
CAMI EMU <=
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9%
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View Performance Asset Composition Sector Composition Country VaR Characteristics Risk Statistics

Absolute Performance Relative performance Performance matrix

CISAERLE T

104

102

Relative Perf

101

20 May Jun "25 10 Jun 20 Jun Jul'2s 10 Jul 20Jul
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Perform
E R Performance m
USERGUIDELO BENCHMARK ACTIVE

DAILY a a )

MTD 0 0.41 1

QTD 0 0.41 1

YTD 42 6 288

ITD 142 1 288
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View Performance Asset Composition Sector Composition Country VaR Characteristics Risk Statistics

@ Eaquity
@ 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

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

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

=

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

Level confidence®
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Current Optimal
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View Performance Asset Composition Sector Composition Country VaR Characteristics Risk Statistics

Level confidence*
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Performance Asset composition Sector composition

VaR - Value at Risk

55.49 %

Fund Expected Volatility

30.31%

Benchmaork Volatility

-15.58 %

Max Drawdown

-1.36

Information Ratio
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Characteristics

31.98 %

Fund Realized Volatility

48.66 %

Tracking Error
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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 Portfolio Optimization Trades
Long Only
Settings Results

® Market and Cash Constraint * Market und 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 0 1 o
N N . Developed min* Developed max*
Single Security Constraint
R ; o

Fixed Income Specific Constraint

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

@ Market and Cash Constraint
Portfolio Level

Model Constraint

Risk Constraint

Security Level
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Fixed Income Specific Constraint
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Optimize LONG ONLY

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*
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Geographical Constraint

Risk Constraint

Country 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*
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Risk Constraint

Min Self Alpha Required *

Asset Class Constraint
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Sector Constraint Min Dividend Yield Required*
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Portfolio Level - Short Leg
Country Constraint
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Single Security Constraint
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Fixed Income Specific Constraint
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Max Dividend Yield Required*

A

0.015

Restore default

y bmdapyiA Y2 aSg2NB | fFIF NAOKASaG?2
L LI A GA[TAARSVES 2 RA LR NIFF23f A2
[ £ Aa8ISk @At ' T A2y NR 2
[ YIOBSOAYLFES wn3Im8
hk YATTECG2WHE hytes [2y3 {K2NI>X al N} Sd bSdziNI

Lt @AyO2t2 ! fLKI

RS
FTA2YENRZ |0 10& K 2NBa

f aSg2NB RSUyA&a0S YZRNSBYRAYSY

NSt RIo®@2F2y RI YSY Gl fAD
LI2a3dA0AES AYaSNANB | faArAlar GFt2NB O2YLINBaz

NI} LILINBASY Gl Af NBYRAYSy(2 YAYAY2 | gSaz2 RSt LR2NII

cHt I 3 A VI



s

OAl 80dzy oii2f2d [U 2kYATTFHG2NB dot AT T ljdSaidz2 Ayl
N} 33Adzy 3l 2 AdzLISNRA 1 a23tAl ALISOAUDIGH o

'R SaSYLMA2TX AYASNBYR2 dzy GFft2NB LINRKR | nXnoX f Uz
LR NI FF23tA2 02y dzy ! fLKI RA aSg2NB RA [fYSy2 Af

y OMOPE®F2NE ! f LIKF YIFaaAayz2 NAOKASa(?2
[APStt2 RSt LIRANIFF23tA2 | LILX A0l a2

[ 15348 BRI kA XRPKKNK I
[ YIOBSOAYuXSe
hk YAT T ECi@NB2 / 2NI25 aSNOFG2 bSdziN¥ €S
vdzZl yR2 U2k YAT T G2NB 7Fdzy HAKRYNI A2y adzyNJ SGi2 yb(BHAzNNG 1f A2

AYLRAGEFENB dzy ! fLKIF RA aSg2NB Yl aaAyz2 LISNI £ 3F Yo

I Yol fdzy3aF RSt LRNIFF23tA20

t SNJ £ Il Yol O2NIl 8§ LRaaArAoAf®m BYYDISNBSaliad DaxRa
S&ALINBaaz2z Ay RSOAYFfSST NILWLINBaSyidl Af NBYRAYSyi(z?2
a2YYlF RSA LIS&aA RSA oi(2fA S RSA O2NNRALRYRSYys OIf
SYLIA 2 AYLmZiloyRaA AfyRAIOI2NB t A&k YAT T 62NB R
I RSt aSg2NB RStfl oTkdvol O2NIF & AYyFSNA2ND

yOmba®gAY2 | fFl NAOKASEG?2
L LILJE A GO[TAARSVES 2 RA LR NI F23f A2
[ £ 3@ISk @RAGE ' T A2y NR 2
[+ YIOBESOAYLES wniIms
hk YATTECG2WH hytes [2y3I {K2NIS al Ny Si{ bSdziNI

Lt OAYOREZI RXAVHN2 RSUYAZ0S Af NBYRAYSY(2 YAYyAY2
RAZONBLI YIF GNI} A NBYRAYSYys HiG2NAOA 2833aSNBlo S |
RAZONBLI VI FE y2idl | yOKSLIEONIYAS?2 ySNNNERNSG INERIAGRMEZA G EINA B
ALASIIGE REEEF NBINBaarzySo

LI2a3A0AES AYASNANB ljdz- f 3AFaA Q2N Js O2YLINBaz2
NI} LILINB&aASyGlF Af NBYRAYSy(d2 YAYyAY2 | §gSa RSt L2 NI
RSA NRARALISKkGAt BIr®2NR RA I dzi 2
'R S&aSYLMA2T AYLRallFIyR2 dzy @Ff2NB LINRKR | nZnpI ¢
LR NIFF23tA2 Ay OdzA fU! f LIKI LISNE2YIIfS & |fYSy2 RS

yombake { St F ! fLKFE NAROKASaG?

[AGStf2 RSt LIANIFF23€tA2 | LILIX AOl a2
[ £ 3388 BRI k &£ YK NK |

[ L YIOB SOA Yk IS8

hkYATTECi@&NB2 / 2NIi25 aSNOFG2 bSdziNI S

cpt I I A VI



s

vdzl yYR2 fU2KYATTFG2NB FdzyT A2yl Ay dzyl O2y U3dzNI T A2
{ Sif fFFLIKI LJdz5 SaaSNB AYLRadlrdgz2 LISNI £ 3 MEINLIKO2 NI |
&A FLIWIX AOF Fffl 3FLYol fdzy3dl o

L2aaAiroAtsS A
N} LILINBaSyal A
L2 Y RSN} GF RSt
l da#2 f dzil 62 RS

YASNANBmI & hdAvdsadRrt PNB 2 QB Y LINB ARS §
f NBYRAYSyi({2 YlIaaiavyz FgSaz RSttt 3l
f Ul fLKFE RA OpdzaDWs »\iRdz® oLIG N2 K IYNIT f &
ff1F 3FYol O2NIlF y2y adzZJSNR fF az23f A
'R SaSYLMA2: AyasdsNByR2f &k OhkiERINGE2RBE 3Sy SN} dzy LE2N
' dzi 2 RSGSNXYAY Il G2 RSttt 3Itmpe O2NIIF & AYFSNA2NBE 2

y OMOWOPRAYSY(i2 YAYAY2 RSA RAGARSYRA NRAROKASa(2

[APStEt2 RSt LIANIFF23ItA2 | LILX A0l a @2

[ £ 1 3488 BRIl kx 2 PKANKX I

[ I YIOBSOAYLFES wn3Im8

hk YATTEC2WH hyfes [ 2yI {K2NIZ al N} SO bSdziNI
Lt @AyO2f2 RSt NBYRAYSyi(di2 RSA RADGARSYRA RSUyAaols
LR NI FF23t A2 AwStol aBS |4 I (UdRIzIA JddzA (R&Sfa 2 RS

L12AdaA0AES AYaSNANB ljdzZ faAxlair Srft2NB O2YLINBaz2 |

RADGARSYRA NARAOKAS&G2 LISNJAf LRNIFF23tA2 Ay TF2NXNI G
LISaA RSt LERNIFTF23fA2 LISNAA 2diRf A2 (AN NSB MRYY Sy R
'R SaSYLMA2TX AYASNBYR2 dzy GFft2NB LI NAKR | nXnnpX 4

LR NIFF23tA2 02y dzy NBYRAYSy&G2 RI RAGARSYRA LINBOJA
y OMOWOYRAYSYy(i2 YIFIadaayY2 RSA RAGARSYRA NAOKASalG?2
[A@Stf2 RSt LEANIIFF23fA2 | LILX AOlF 002
[ 1 338 BRI k& YA KNK |
[ L YIOBE SOAYLI S wnIms
hkYAT TC[i@NB2 / 2NIi25 aSNOFG2 bSdziNI £ S

Ly dzyl O2yUR &RINIA 2y &F[N3ZY¥H bSdziNI X & LI2&aaAroArtsS |
RAGARSYRA Ylaaiayz Fftl LINIS O2NIlF RSt LER2NIFF23f
NEYRAYSYy(i2 RI RAGARSYRA | gSaz RStftS LRAATAZ2YA O2
. LRAaAo0AtS AYASNANB ljdzZ t aAlaix @Ft2NBE O2YLINBaz i
YFraaAy2 O2yaSyesitz2z Ay F2NX¥I RSOAYIES® vdzSaidz2 OASy
O2NIiS S RSA NBYRAYSYas RIftRABRARREYRO2NIRO®DA Rz £ A F
'R SaSYLMA2TI AYASNBYR2 dzy GFft2NB LINAKR | nXampI £
LR2NIFF23tA2 Ay OdzA Af NBYRAYSydi2 RSA RAGARSYRA R

cpt I 3 A VY I



y Doy O2f 2 RA NA a8 OKA 2

NI A GAyO2fA RA NREAOKAZ2Z & LI2aaroAfsS AvyLRallNB A
RAOFGF ljdzA RA &a83daad2y

™
w W

1 SilF 6+ NARS @20A0

¢ t2NIFF23fA2 alE vdaAyaf$S
T t2NJIF F23tA2 02y OF LAG!H f
1
1

5AYSyaArz2zyS RStfl OFLAGLH yS RA YSNDI G2

- —h >

yS RA YSNDIG2
2
|

alaaAyYl LI NUSOALNIITAZ2YS uz
Info Exchanges/Asset Class Cash Activity Portfolio Optimization Trades
Long Only
Optimize LONG ONLY
Settings Results
(©) Market and Cash Constraint Risk Constraint
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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“2 Fixed Income Specific Constraint 0 1

5% Custom Constraint Min Mid Cap* Max Mid Cap*
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Min Small Cap* Max Small Cap*
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Min Micro Cap* Max Micro Cap*
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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
Long Only
Settings Results
Market and Cash Constraint Asset Class 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

Geographical Constraint Commodity 0.00000 1.00000 Vo)
Cryptocurrency 0.00000 1.00000 /' {-')
Country Constraint
Equity 0.00000 1.00000 FRDO)
Single Security Constraint
Fixed Income 0.00000 1.00000 7 {D
Fixed Income Specific Constraint
Forex 0.00000 1.00000 Vo)
Custom Constraint
Restore default
y OMOoDYaSNDF 2 YAYAY2 S YIFaarayz2 aLSOAUOKG2 LISNI 2
I ljdzSas tAQ@StEtA RA OflFraasS Llaazy2 SaaSNB AyLrRadl

aSNDS

/ N LJG 2 @1 ¢ dzid |
9lj dzA G &
wSRRAG2 Uaaz
/' YoAZ2 @It dzi |

= =4 =4 4 4

Tpt b3 A YL



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
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

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 {D

Consumer Discretionary 0.00000 1.00000 /' {Z)
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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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*

e T«

Single Sector Level

Risk Constraint

Asset Class Constraint

B3 sector Constraint ‘ Sector MIN MAX

- )
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 nan

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

Geographical Constraint

Market and Cash Constraint
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
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Info Exchanges/Asset Class Cash Activity Portfolio Optimization Trades
Long Only
Settings Results
Market and Cash Constraint country conStruint
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 /‘ o
@ country Constraint ' Austria 0.00000 1.00000 VAR D)
Belgium 0.00000 1.00000 VD)
Single Security Constraint
Brasil 0.00000 1.00000 PR D)
Fixed Income Specific Constraint
Canada 0.00000 1.00000 VRO
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 country Constraint

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

T e o T

Single Country Level

Risk Constraint

Asset Class Constraint

Sector Constraint

Country MIN MAX
Geographical Constraint Australia 0.00000 1.00000 VAR 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 PR D)

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 country Constraint
Portfolio Level
(S) Model Constraint Min Country Weight* Max Country Weight*

0 ‘- o 4— o

{7 Risk Constraint

Single Country Level
-@- 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 PR D)
’;;E;" Single Security Constraint

Brasil 0.00000 1.00000 PR D)
i,‘g:? Fixed Income Specific Constraint

Canada 0.00000 1.00000 RO

2% 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

Risk Constraint

Security Level
Asset Class Constraint

Sector Constraint Security MIN MAX

No records to display
Geographical Constraint
Country Constraint
9% Single Security Constraint *

Fixed Income Specific Constraint

Custom Constraint

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
Optimize LONG ONLY
Settings Results
@ Market and Cash Constraint SIngle secunty ConStralnt
Portfolio Level
@ Model Constraint Single Stock Min Weight* Single Stock Max Weight*
0 + o 0.075 4 (]
: Risk Constraint
Security Level
(2) Asset Class Constraint
Add * Q, Search by security name
=7 Sector Constraint Security MIN MAX
No records to display
@ Geographical Constraint
@) country Constraint
g% Single Security Constraint *
2% Fixed Income Specific Constraint
2% Custom Constraint
Restore default Save
Security level weight
Telecom Italic SpA % @
0.05 @
Cancel Confirm
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Info Exchanges/Asset Class Cash Activity Portfolio Optimization Trades
Long Only +
Settings Results
Market and Cash Constraint Slngle Security Constraint
Portfolio Level
Model Constraint Single Stock Min Weight* Single Stock Max Weight*
o] 0.075
Risk Constraint
Security Level
Asset Class Constraint
=
Geographical Constraint Fair Oaks AAA CLO Fund UCITS ETF EUR Dist 0.00000 0.01000 V|
Country Constraint *
% single Security Constraint

Fixed Income Specific Constraint

Custom Constraint

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

Optimize LONG ONLY

Settings Results

Fixed Income Specific Constraint

(2) Market and Cash Constrai

Min Duration Required* Max Duration Required*

(2) Model Constraint
0

Risk Constraint

3

Min Yield Required™ Max Yield Required*

(2) Asset Class Constraint
0

=7 Sector Constraint
Min Rating Required™ Max Rating Required*

& Geographical Constraint NR
S Country Constraint
Max AAA™

Single Security Constraint

2% Fixed Income Specific Constraint

P

272 Custom Constraint

Max AA®

Max AA-*

Min BBB+* Max BBB+*

Max BBB*

Max BBB-*
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