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Abreviatura Significado

NAV Valor del activo neto: valor total de la cartera,
incluidas todas las tenencias y el efectivo.

Pérdidas y ganancias Ganancias y pérdidas: ganancias o pérdidas
financieras derivadas de inversiones.

% de pérdidas y ganancias Ganancias y pérdidas expresadas como porcenta,

% de variacion Valor en riesgo como porcentaje del valor de la
cartera.

Costo total Costo total: costo de adquisicién combinado,

incluidas las tarifas.

Cambio de divisas: transacciones de divisas (efec
o0 inversion).

Cambio de efectivo: entrada para registrar ajustes
efectivo manuales.

+CC ICC {dzYF NJ 6 b0 2 NBAGFNI 6L
Inicio hasta la fecha: rendimiento desde la creacid
de la cartera.

el ultimo afio Afo hasta la fecha: desempefio desde el inicio de
afio actual.

QTD Trimestre hasta la fecha: desempefio desde el inic
del trimestre actual.

Mes hasta la fecha: rendimiento desde el comienz
del mes actual.
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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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B. indices de Referencia CADIhdices de Activos Directos Comunes disefiados
especificamente para estrategias de Indexacion Directa. Tienen una correlacion minima
del 95% con los principales proveedores de indices (si estan disponibles). Los indices de
Referencia CADI cubrémicamente accionegson indices especificos de cada pais,
limitados a 50 componentes cada uno.
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Las clasificaciones incluyen:

a. Clase de activo (fuente de datos: cualquiera): se utiliza en la configuracion del
optimizador

b. Capitalizacion de mercado (fuente de datos: Exchange): se utiliza en la configuracion del
optimizador

c. Volumen (Fuente de datos: Bolsa): Numero de valores negociados; se utiliza en la
configuracion del optimizador

d. Sector (Fuente de datos: Relaciones con inversores): clasificacion interna similar en
nombre a los sectores MSCI, pero que no representa las clasificaciones MSCI; se utiliza
en la configuracion del optimizador y en la visualizacion de la composicidraltcia.

e. Industria (Fuente de datos: Relaciones con inversores): clasificacion interna; se utiliza
solo para mostrar la composicion de la cartera

f. Subindustria (Fuente de datos: Relaciones con inversores): clasificacion interna; se utiliza
solo para mostrar la composicién de la cartera

g. Pais (Fuente de datos: Relaciones con inversores): clasificacion interna; se utiliza en la
configuracion del optimizador y en la visualizacion de la composicion de la cartera

h. Regién o zona de inversién (Fuente de datos: Relaciones con inversores): clasificacion
interna; se utiliza en la configuracion del optimizador y en la visualizacién de la
composicion de la cartera

i. Tipo de mercado (desarrollado o emergente) (fuente de datos: Relaciones con
inversores): clasificacion interna; se utiliza en la configuracion del optimizador y en la
visualizacién de la composicién de la cartera

odxuil f 2NB& RAALIRYAOf Sa

Dentro de PoMaTo, se puede buscar cualquier valor disponible independientemente de la
configuracién de la cuenta o cartera.

Para buscar un valor, seleccione el campo "Valores" en el menu de la izquierda. La pagina principal
muestra una lista completa de valores. La barra de busqueda permite buscar por nombre o cualquier
identificador.

La aplicacién devuelve valores coincidentes con informacion clave que incluye:
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Zona (Regioén)
Tipo de mercado

a. Nombre

b. ID principal seleccionado para la seguridad
c. Pais

d. Comercio de divisas

e. Sector

f.

g.

Al hacer clic en la fila de un valor, se abrira un panel en el lado derecho de la pantalla que mostrara
detalles adicionales sobre ese valor, incluidas todas las identificaciones utilizadas dentro de PoMaTo
para identificarlo de forma Unica.
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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 i 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
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Draft Portfolio

Create and commit

8 Configure your portfol
] o o (4]
Basic information Model Exchanges/Asset Class Cash/Securi ty
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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
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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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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
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23-09-2025 + 20,000.000 @ Deposit P
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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 a 1,500.0000
23-09-2025 ["usp } 2,000.0000
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Info Exchanges/fAsset Class Cash Activity Portfolio Optimization Trades
Enter a date range
16-09-2025 - 23-09-2025 4
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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*
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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
E> ommunieation D Europe France EQ¥ EQY 2,424 0.425

AAAAAAA Services

Industrials D Europe Spain EQY EQY 1,010 1.648
AENASQ

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

Financials D Europe Ireland EQY EQY 312 0.156
AEG 1D

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

Communication D Europe Finland EqQv EQVY 919 0.856
ALMA FH Services

Industrials D Europe Spain EQY EQY 663 0.587
AL ST

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 Performance Asset Composition Sector Composition Country VaR Characteristics Risk Statistics

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

Sectors Industries Sub Industries
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Industrial Machinery & Equipment
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@ Investment Banking
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View Performance Asset Composition Sector Composition Country VaR Characteristics Risk Statistics

Country Region Market type
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View Performance Asset Composition Sector Composition Country VaR Characteristics Risk Statistics

Country Region Market type

«

@ Europe
@ North America

R

< =



ELR2 &AOAs Y
a32 @& RA(

T ®ptdfoRIZ Y SNDI R2
9ail adzonLlSadl 3+ I RAOAZ2YyIFf OfFaAaUOF f1
9YSNHSY:GSY LI NY S@Ffdzr NJ St LISNUf RS N

v

View Performance Asset Composition Sector Composition Country VaR Characteristics Risk Statistics

Country Region Market type

@ Developed

TOelm 2N Sy NAS&T2
+w S& dzyl YSRARI SaiGlRNaaOl [jdz§ Odzt ya UOF £+ LISN
dzy LISNN2R2 SaLISONUO2: O2y dzy yA@St RS O2yUlyill F
I RAFTSNBYOAl R$2206MBRNAING OSSRENB&@ESY (1SY
T 9tA2l St yAoSt ROLODOYIH 2w a20AFR2 | f2a
T /1 tOdzZf FNJ S NAS&a3I2 RS tF OFNISNY o6F22 (NBa S:
O02Y2 LIN} fF 2LBYATFREFEET &F &SF Sy (GSNXAy2a LX
I &b 2 NWI fadzLl2yS 1jdzS tF OF NISN}Y O2ytfS@F St NR
g2t af ARFR RSt YSNODIFR2 OFS RSyidNR RSt NIy
KA&dGds NAOFYSYyi(iSo
OB ARMGL &dzYS 1jdzS tF OFNISNY O2yttS@gr NASad2
RSt YSNDIR2 Yta FtdaF RS f2 KFoAddz ¢
Od I dzOK®& adzyS jdzS tI OFNISNI O2yfttS@r NARS&aI2
YSNDOIFR2 & RS&aLXIFTFYASy(dz2a SEGNBYZaod
t 2all@RNX¥AGS O2YLINBYRSNI Of N} YSy(dS f2a NASazza | a
LR2GSYOAlIfSa Sy RATSNBY 2% BIDBENRR 2 ¢ @ A VIF R NFE DA S
OsY2 NBRdzOANJ 2 YAeadlF NI St NRSa3A2 YSRALFYyGS tF AYLM

[ adzoLISadl 3 xFf2N Sy wASaaz2 YdzSadN} St 1t 2N S
I 00SaArofSa YSRAIYyGS ftla adoLlSaidl3ra O2NNBaLRYyRAS
T ! Olda ¢
T j LlaY?2

ppt t I A VYV I



T ®c!diui dzl £
ail adzmLlSadal 3t
NEbSa2FyR2 I S

©

View Performance Asset Composition

Level confidence®

095

Current

Sector Composition Country

VaR-

0%

0.9500 VaR Daily 0.9500 VaR Weekly

2dzo LISadl 3t

View Performance Asset Composition

Level confidence*

095

Current

100.0000
80.0000
60.0000
40.0000
20.0000

0.0000

0.9500 VaR Daily 0.9500 VaR Weekly

0.9500 VaR Monthly

@Normal @ TDist @ Cauchy

I RAOAZ2VI €

- s

Sector Composition Country

Characteristics

Characteristics

Optimal

0.9500 VaR Quarterty

adal Y dzS & G NI
LISNYAGS dzyl O2Y Wl NIOGRE S DI2 tydzZSNJI |
UOA

Optimal

Risk Statistics

Risk Statistics

- =
Q. >

[CRCRCRLE T

0.9500 VaR Yearty

LJ2 a

0.9500 VaR Monthly

@ Normal TDist Cauchy

0.9500 VaR Quarterly

[CICACRLE

0.9500 VaR Yearly

pMm t 3IA VYL



TPl N OGSNNaos O &

t 2allONR LJ2 NDA2Y |

[ B dzo LISAKNBOGSNNEo OF &

dzy I
2FNB O

O2YLINBY aAsyl QDNRF IR I

8§ dzt

RS

RS&aONALIOAs Y

dzeaf AT I RFa LI N} St &S3dzAYASyid2 RS dzyl Ol NI SN
MO t NBON2K + HO t NBOA2k DI o0 t NBOA2Z2Kk I f
wSt I OAa?SYLANE wSt I OAsoySYLINBG wSt I+ OAsy LINBOA
no /FLAGEEATE | p0 wWSYRAYASYG?2 cov t I 3FNY
RS vdzAyoef S
A t 2NDOSyi{ilra2aS RYLINRBLEZNDAsY RS ¢
9ELIR&AOASY | f OF NJISN} RS @d SYLINB&l RA&GN]
YSNOI R2 AYOBSNE2NBa S| OOAz2zyAradla Sy
RAOARSYR2Y
T0 {SOG2NJ| yo .Sl sLWY!I oo . SiGlF sLWY!I
SEOSa2 RS NBYR {SyaAaoAtARFIR| {SyaroArAfARIFIR RS
OF NISN} KI 3ISy RdzN} yGS dzy LISN dzy LISNN2R2 KAA
RSOAaA2ySa R O2NIi2 LI} II
ASOG2NAL €
Mano !'dzi2z !'| mmO Sl FOldz2 mHoO . Sdl | O dzt
SEOSa2 RS NB .SialF NBFf RS .84l NBILt RS f
FGNROdZAR2 | f| RdzN} yGS dzy LS| RdzN} yGS dzy LISNN
aSt SOOA2Y I RS O2NIi2 LJ f I NB2
9ailiza QIFf2NBa Sa@idz LSBEIINGDS FHUNRE2 DI Sy YT |
-4.32 -37.41 -2711
-2.77 -497 % -88.48 %

6.60 %

Sector Alpha

7.26 %

Self Alpha

Optimal Beta Short Term

-1.06

Current Beta Short Term

Optimal Beta Long Term

-1.16

Current Beta Long Term

pHL !

IAYV L

f

3

S
R

O

y
S

€



TOPgalil RREo K §a32
[ Adzo LISG@ @G RRNaaOFla RS wAaSad2 LISN¥YAGS Y2y A(G2NBF NI f
NBf I OA2y Il RIFad O2y dzyl OIF NISNI RS Ay@SNaRA2ySao {S
MO +2flafARFR $&LIS HO +2flafARIFIR NBI
ﬁéégxléx sy Saidt yRIN RSagAl OAsy Saidt yRIN
NEYRAYASyiG2a RS d; NEYRAYASYyG2a
o0 +2flaf ARFR RS no 9NNRN) RS &as83ad
RSagAl OAsy Sadt yRINI R@2tlefARIR RS fI RATFS
NYRAOS RS NBFSNJRS dzylk OFNISN} & f2a
NEFSNBY OA LI
p0 wSRdzOOAsy Yt H c0O wSRdzOOAsY Yt EA
[ YI&@2NJ OF NRI RS LAO LISNN2R2 Yta tFNB2 04
O NI SN NBEOdzLISN} NES RS f I YI &
dzy y dzS@2 Yt EA Y4
T0 wStlOAsy RS Avy] yo wSftl OAsy RS {
NBYRAYASyi(2 F2dadlR2 NEYRAYASYyG2 F2dadGlR
NEBf I OAsy O2y &dz NYIRAGARASYR2 St SEOSaz
LI2NJ f 1 RS&DAIl OAs
9aiza OFft2NBa SammmLNmHMBRS§aDRaéRéyNJBéaz Y
Performance Asset compaosition Sector composition Country R - Value Characteristics Risk Statistic
55.49 % 3198 %
30.31% 48.66 %
-15.58 % 3.00
-1.36 -1.97
Infermation Ratio Sharpe Ratio
ppt + I A VI



yhlLl YAl OAsy RS I OF NI SNJ
[ 2L YATIFOAsy RS OFNISNIa Sa dzy O2YLRYSYyGS ¥FdzyF
LINR Y OA LI £ RIAZFSINGE/ O3PR BN Y A O2 LINR RdzOG 2 1j dzS 2 FNB(
RSYGNRB RS dzyl LXLFGFF2NYIE AYyGiS3aINYREFE & G2aFfYSyas

ax

St LINRPOSaz2z RS 02y3

NEYyGFEoAf ARFR & YAYAYATEFNI St NASadI23 ol at yR2a S
Sy St 2LJoYATIFR2NI 9402 0 HABZNG s53.%YF O RS2 Vi 1OBRE2 adzy
YI@2NI NByililloAfARIR LI2aAo6fS RSYGNR RS f2a fNYAGSaE

[ 2L YAT I OAsy RS OFNIGSN)I & S
f

[ RADGSNEAUOIOAsy SyiNB OfFasSa RS | Oaw2ax &aS0G2N
LINE OS&2 RS 2LIYAT I OAsy dzefAll Y2RSt23&8 YIGSYlI a02a
I Qa@2a Yt a SUOIFT I O2yaSMRRNIzy R (A2 t NByf (AHRA ARE AR H R &8
I Qe p2ad 9f 2028002 S& YIFIEAYATIFINIfF NBydloAftARFR
NEEGNROOA2y Sa SalLISONUOIF&AST 2 YAYAYATFNI St NARSa3a2
NB|lj dzZRSA 23 OF NI SNI o

t 2al2XBNBOS dzy 2Ll @A INRRYNIRRSYSRMNG 2 ¢ Kiid § IRSY Sy S |
LISNE2YFEATFOES LIFNF FRFELIGIFNBS  Odzk f1ljdzA SN 206288 ¢

/2y fF 02y U3dzN) ORayx REE 1ZA AT S R2NISOOA2Y I NJ Sy idN
2L YAT F OAsy LINPLASGFENR2E&XT €2 [[dzS LISNXYAGS 1 AYLX
AYDBSNERASYY

MO 2f2 fI NB2
HO F NB2 / 2 NI 2

0® Sdzli N» £t ARI R

(0]
RS YSNDI R2
ndLyRSEIFOAsy RAN ik

y ®M2yUIdzNF OAsy RS 2L YAIl I OAsy
£ KFOSNI Ofthlde o/l HOA LIS ami 1538 F o NBRS HE L} IAYl RS /2
I.

!
Q&GN GSIAAI&XPILBITAA2WRIZRN2Z RdzNI y i S 02y U3dzNI OAsy A
584RS Sadl L* 3AYLFST &S LIRSy 02y U3dzNI NJ £ 2& LI NI Y
RS OINISNY RSaSIRIFI YAYAYATlFIYyR2 St NaSadzo

[Fda NBAaGNAOOA2YyS&a RS LI NI YSGNRA FedzRRFY F YIEydSyS
SEOS&aADlI Sy dzyl az2ftt OtlFasS RS Ay@SNEAsyI NBRdAzOA S
Ot asS Sy St NBYRAYASy(d2 3SySNIt RS ftI OFNISNI @

[ 24 LI N} YSGNRA RAALRYAOf SA RSLISYRSY RS tF SaidNI(
OFYLR2&a RS SyiNrRIF NBtSglIyiSao

9y fla aS00OA2ySa aAadlddAaSyidSasz asS RSGrttly tf2a Odz
4SSt SOOA2YyFNItF SadN}yGiS3IAlLd /I RI SyOFLoSTIR2 RS f2

ppt t I A VI



+F £ 2 NJ 92SYLX 206auv Sy Sf

Al lj dzS . :
I LJX A Ol % a
Ol YL K

S I dzNER |

NI 9lj dZARIFR /£ aS RWSWOIGBIE NAF 6f ST NBy
PN wSy i Uihlle YAICaREIN f | NH?2
t N2 RdzO i :
C2NBE
/ NR LJG 2
NN 5 SOAYEE L YIOR NIRSOAYLEFE fFNH2 az2flyYsS
SAARNEAN © N> b!:
OF YL2 aNNe)
NB Ij dzA SN
NN ( 22 f 1 1 hlleYAICHREIN fFNH2> [FNA2 O2N
2 LJe YA I | HEEN=EERNVEE
S NN b S dzi NI f
O NARENEN YSNDF R2
LYRSELI O;
RANBOI I
R$2all@ENXY¥AGS Sadlof SOSNI NBaAaGNAROOA2ySa Sy tla aiil
MOWSAaGNRAOOAsY RS YSNDIR2 & S¥S0002
HOWSEGNROOAsY RSf Y2RSft 2
odwS&aGINROOAsSY RS NRS&a32
nowSaiNAOOAsy RS OflaS RS | Os @2
pdwSaiNAROOAsyY RSt aSOd2N
cowSAGINROOAsyY 3IS23NI UOI
TOWSE&GNRAOOAsY RS LJ Na
yowSaidNAOOAsy RS &aS3dzNARFER gyaAoll
hwSEGINROOAs Y SEALISONUOIF RS NByidl U2l
MawS aGNRAOOAsY LISNB2Y It AT RI

58y iN2 RS OFRIFI NBAGNRAOOAsY RAALRYR0E S LRyAE RS 02y L
NB & 0 NAZO QjAd2Sy $aS  LJdzS RYBSA D $ (LI RG22 NOP Nt §MNU2R S & ST dzZNRA R Rk C
gy AYO 2

ppt t I A VI



MOWwSaGNROOA2ySa | yA@St RS OF NI SNI
940G NBAUGNAROOAsY SalISOAUOF tNYAGSA LI NY G2RI
Fo9y fF LISadrk3F wSEAGNROOAsy RS OF NISNY X fF
S¥SO0a@2 RSAaASIFIR2 1jdzS &S YIyiSyRNI RSaLlzsSa
2LISNI OA2ySaod
ov9y fI LSadlr3Fr wSAGNROOAsyYy 3IS23aANY UOILZ I |
F¥SOGF | d2RIFa €& 1T2ylLa LRN A3ddzZ £t Sadl o
fI OF NISN} o

HOWSaGNROOA2ySa RSt yA@gSt RS aS3dz2NARIR
9ail NBAGNAROOAsyYy SailloftSOS tNYAGSEA LI N OIF RI
ot 2NJ S2S8SyYLX 2y 9y fI LSadl 3 wSaGdNAOOAsyYy RS
RS 2LISN}OAsy SaidloftSOS dzy dzYo N} f LI N} St
AYRAGARIZ £t & {A St 2L YATIFR2N) 4dz3ASNB dzy!
RAOKIF ABMSRISOSEOf dzZANY RS I S$2S8S0dz0Asy o
o009y f I LISadl3F wSadNROOAsy 3IS23INI U0 air f
dS3IdzNARIRE az2ft2 &S ILXAOFNY | fF 12yl S&LJ

[Fa NBaGNROOA2YSa | yA@St RS OFNISNY O0dGglty 02Y2
fra NBAGNAROOA2ySa  yA@St RS @GLrt2NJ asS | LXAOLYy a2
&S NBUSNBY 002Y2 dzy a2R8y ONP 2 REB 2 dzif 2 RREzLI? 2 BI Kb O azi\
9ailra NBAUNANOOAGY SEa2HMBlI SYORSY INSYISHSYSY§ol NNI ¢
hille YAT® OAsy

Qx¢
(V)
_<
o
N
(0p)
QX
[
Z
-
<,
ax

2y ARSYo OfaK 2LBIN® | &

Q

& OlYLRa ljdzS asS YdzSaaNyy
- NHI RdzNJ} OAsy d

2y ARSYyoaO2a LI N} £ a

ax

h
2a OFYLRa& | dzS
2
|

ppt t I A VI



Info Exchanges/Asset Class Cash Activity Portfolio Optimization Trades
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Settings Results
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Optimize LONG ONLY

Settings Results

Model Constraint

Market and Cash Constraint

Portfolio Level - Long Leg

® Model Constraint * Min Sector Alpha Required *
0.03 *

Min Self Alpha Required*

Asset Class Constraint 0.03 ‘

Sector Constraint Min Dividend Yield Required*
0.045
Geographical Constraint

Country Constraint

Risk Constraint

Restore default

Single Security Constraint
Fixed Income Specific Constraint

Custom Constraint
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ettings Results
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(©) Market and Cash Constraint

(©) Model Constraint
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(©) Asset Class Constraint
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gj Single Security Constraint
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¢ Fixed Income Specific Constraint
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S Custom Constraint

Min Long Term Beta Required*
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Max Quintile Market Cap Portfolio (Long) *
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Min Mega Cap*
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Min Large Cap*
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Min Mid Cap*
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Min Small Cap*
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Min Micro Cap*
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Max Market Partecipation*
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Long Only

Settings Results

Asset Class Constraint

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

0 1

Risk Constraint

(@ Asset Class Constraint *

Single Asset Class Level

Sector Constraint ASSET MIN MAX
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Geographical Constraint 7 o
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Country Constraint
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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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Settings Results

Asset Class Constraint

Market and Cash Constraint

Portfolio Level

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

Commodity 0.00000 1.00000 O
Geographical Constraint ’ O

Cryptocurrency 0.00000 1.00000 P!
Country Constraint

Equity 0.00000 1.00000 PR D)
Single Security Constraint

Fixed Income 0.00000 1.00000 PR D)
Fixed Income Specific Constraint

Forex 0.00000 1.00000 VRO

Custom Constraint

Restore default
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Info Exchanges/Asset Class Cash Activity

Long Only

Settings Results

Market and Cash Constraint

Model Constraint

Risk Constraint

@ Asset Class Constraint

Sector Constraint

Geographical Constraint

Country Constraint

Single Security Constraint

Fixed Income Specific Constraint

Custom Constraint
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Asset Class Constraint

Portfolio Level

Min Asset Weight* Max Asset Weight*
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Single Asset Class Level

ASSET MIN
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Equity 0.00000
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Forex 0.00000

Restore default
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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 V4 o
Consumer Discretionary 0.00000 1.00000 /‘ {D
Country Constraint
Consumer Staples 0.00000 1.00000 Vo)
Single Security Constraint
Energy 0.00000 1.00000 Va ID
Fixed Income Specific Constraint
Financials 0.00000 1.00000 PR D)

Custom Constraint

Restore default
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Info Exchanges/Asset Class Cash Activity

Long Only

Settings Results

Market and Cash Constraint
Model Constraint

Risk Constraint

Asset Class Constraint

Sector Constraint

<

Geographical Constraint
Country Constraint

Single Security Constraint

Fixed Income Specific Constraint

Custom Constraint
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Sector Constraint
Portfolio Level
Min Sector Weight* Max Sector Weight*
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Sector MIN MAX

Communication Services 0.00000 1.00000 /‘ {D

Consumer Discretionary 0.00000 1.00000 /‘ !_:)
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Financials 0.00000 1.00000 /' {‘-_)
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Settings Results
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Sector Constraint

Market and Cash Constraint
Model Constraint Min Sector Weight*
0 *

Risk Constraint

Asset Class Constraint

Sector Constraint * Sector

Trades

Portfolio Level

Max Sector Weight*

S

Single Sector Level

Optimize LONG ONLY

MIN MAX

Communication Services 0.00000 1.00000 7 D
Geographical Constraint : :

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 Save
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Asia Pacific 0.00000 1.00000 FARD)
Country Constraint
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Single Security Constraint
Latin America 0.00000 1.00000 /‘ {D
Fixed Income Specific Constraint
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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 Geogruphlcul conStrqlnt
Portfolio Level

® Model Constraint Min Zone Weight* Max Zone Weight*

0 0 1 o
: Risk Constraint

Single Geographical Level

@ Asset Class Constraint
=5 Sector Constraint MIN
@ Geographical Constraint * i 0.00000 1.00000

Asia Pacific 0.00000 1.00000
@ Country Constraint

S Single Security Constraint

2 Fixed Income Specific Constraint

2 Custom Constraint

Europe 0.00000 1.00000

Latin America 0.00000 1.00000

North America 0.00000 1.00000

Restore default
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Market and Cash Constraint country conStruint
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Model Constraint Min Country Weight* Max Country Weight*
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Single Country Level
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Sector Constraint Ccountry 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
Model Constraint Min Country Weight* Max Country Weight*

R SO

Single Country Level

Risk Constraint
Asset Class Constraint

Sector Constraint Country MIN MAX

-
Geographical Constraint Australia 0.00000 1.00000 P

@ country Constraint ‘

Single Security Constraint

Austria 0.00000 1.00000 /’

Belgium 0.00000 1.00000 ,’

Brasil 0.00000 1.00000 ,’

Fixed Income Specific Constraint

O O © O O

Canada 0.00000 1.00000 "

Custom Constraint

Restore default
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Market and Cash Constraint Single Security Constraint
Portfolio Level
Model Constraint Single Stock Min Weight* Single Stock Max Weight*
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Security Level
Asset Class Constraint
Sector Constraint Security MIN MAX
No records to display
Geographical Constraint
Country Constraint
g_%g Single Security Constraint *

Fixed Income Specific Constraint

Custom Constraint
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Long Only
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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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Long Only
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Optimize LONG ONLY

Settings Results
@ Market and Cash Constraint SIngle secunty ConStrulnt
Portfolio Level
@ Model Constraint Single Stock Min Weight* Single Stock Max Weight*

0 + (i ] 0.075 ‘ (i ]

Security Level

Asset Class Constraint
Add * Q_ Search by security name

Sector Constraint

Risk Constraint

[}

@

(0

Security MIN MAX

No records to display
Geographical Constraint

© O

Country Constraint

Single Security Constraint *

2% Fixed Income Specific Constraint
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2% Custom Constraint

Restore default Save
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Single Security Constraint

Market and Cash Constraint
Portfolio Level

Model Constraint Single Stock Min Weight* Single Stock Max Weight*

Q 0.075

Risk Constraint

Security Level
Asset Class Constraint

Sector Constraint Security MIN MAX

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

u
Country Constraint *

Single Security Constraint

92

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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