alo

folio Management Tool

.0 LTS

i 1. oo!"

L LA
"heag ¥

e o
. o

Frrr aSial RIGSyS REET SFQI-I-W
+SNAAZ2YY 9b Omnowm v

5L ddzYY wuo {SLIGSYOSNI H’ pr

 SGNBdSNNSHYal ¢2 o =
‘ . § 5.

rrrrrrrrrrrrrrrrrrr

Frrrr



+ 2 NB 2 NJi

t2al®@t22 N2t A2 alyl3aSYSyid ¢22tf0 Aald SAYyS Ayaoilidm?2
OAYT St Ay@dSai2NBy fa FdzOK ClFOKf SdziSy SNBSAGSNIS
5dz2NOK RAS LyGSaNlIoe2y @2y 1 dzi2YlFoaaASNHzy 3> [ SAa&ildzy
t2zal ¢2 ¢22fax RAS FTNNKSNI I SRAIASTF2yRA dzy R +#SNY¥YI ISy
. Sydzil SN2POoSNObNOKS dzyR f SAaidzy RanaSi NI S Wil S e+5S\Hdlzy!
SAYSNI +AStET K @2y 1yl 3SEGNF1S3AASyd

t2alad®SGiSG SAYyS wWSAKS LINBPLINASGONNBNI hLle YASNBNE RA
RI NXzy G SNJ [ 3fyk® Nilysf &5l NJ25/ii3 b SdziN} £ dzyR LYRSE wSLJX A
3Sal YOGSy ! o2ly3a RISAD ft N 2 f # ESNMayiTINDa] Aed2 YK Adgy R dzNJ f | d.
«0SNBI OKdzy 3 dzy R¢dzSRAdKE SMWEGIN §lddy I0SNBR OKA SRSy S | yif
9¢Cazx ! yfSAKSYS w2Kaidz2iSs 5S@PGAaSy dzyR YNEBLII 26 NKN
5A85aSa . Sydzil SNXKI yR6dzOK 6ASGSG SAyS aOKNRgeSAas
Cdzy o2y P2 X INIAWNWRE2RA Sy 4 fa wST FNNJ SAy SiS]
t 2NI2ftA2YlFylF3SYSyido

Hu{ S A 0 S



s

Ly KIF € {

M . SP2NI { RS 0.8 3 A Y S et T
MOM OAY TE 0. S RES Y e T
MOH t 2ak €2 TBIE BEBINILL oo eesesesee s s ses e ensend ¢
M®o ! 61 NNJ dzy 3 Sy Ay RENILLLILI e M H
MPN 5SNI NRGS {.SANSY 1.y 2 LI e M H

Ho Y dZNT Ty S A 0Z) Tttt Mn
HOM QA Y F NKNIZY Tttt M
HOH t 2NL2f A2 SNERGS 6ffSdaydad ). dzy. . R...{.0.NL.GO.SIAS............. M N
H®DPO C2 NBE ... D Coiniieieieeoeeeeeeeeeeeeeeeeeeeeeee et M N
Hodn +SNBFf Gdzy 3 m@2NWESHE2RNIL2. 8. A 20 Mn
HOp t 2NI2€ A2 NOSNB.L.OKAZY. T M
H®c hLIBYASNHzy 3 RSA.L.2NI2ZEAZA e M
HOPT | dZAFTNKNBY RSA&..hLB.Y.ASNENE . . M
HPy | dZAFNKNBY RSA..NLIB.Y.ASNENE. ..o, Mn
ARl o I YA = S ST Mp
HOMM NI SAGSNI S...COZY 1.0 2. ) Sy e M p

0 OAY FNKNIZY T Ay b o8k 2o eee e seeesse s sese e M C
0 DM « 0 S NDE.A QL ittt e sttt en e see e e M C
odPH ! YYSERSY dzyRowBDEESENASNBY.L....0...2.002Y...MmT
o®0 58y dzStt Sy .dzy.R..D8Y.L.dZA LS A Lo, My
o®dn +SNFNIGF NB..2.SNILLIL.LIASNE. ..o M &

n t2NI2tA2SNAEGSHiSdaydaAl.dzy R....{ . ANL.OSIAAS. ..o, HM
ndém {/ 1 wL¢¢ MY DNHzyR{.SISY.RS.LY.FT2NN|.a.2).SyHH
now {/ I wL¢¢ HY ! dAagl Kf...RSA..a2RSL.{.L12.NIL2 . AH20A
ndo {/ Il wL¢¢ oY !dzaglt Kt RSNIL..L.NBSYK!.yLfLIASHE I aaSy
nén {/IwL¢¢ nY ! 1GdzStf Sa . t.2NI20.A2...dzy R......... LEN(HSE RS A

nondw L2 NI SAYySE F.1.0.d86 6.8y 2 NI2 L A28 D kT
nondd YdzSt £ S 9AYIF 068 SAY.SA.L1.0dz2SE .8y t.20NJi2f A2aA
Non o 88 SY A.dZOKAZY T nen, H

O (BT V e R v, - ¢ JO SRR Y

c =SNBIf Gdzy 3 mA2NE.SL2RIL 2682 e 0. H
cdPm +SNBIE ISy {AS..RLA.... LNBSE R, OH
c®H . I NBESt R c®INY I {KE SW.K.L.0.KS.0.8¥ oo OH

cdo . I NHSt R (@3 NI¥BIat 0 330 SNI 9 A y.I.L.Kf.dzy.3.x.1..0.K.S.®ddry 3



s

cdn +SNBIflddzyd RSN . I NHdziKIF oSy Ay SAYSNI I YRSNBY

= NN T3 W~ - OO OO RO UORRRSOTRRR oc
T t2NU2F A2 NASNELOKAZY. T e 0 H
T DM { A O Kottt ettt sttt e et et e et no
T DH [ SA BLlZY Tttt s np
TOHDBM &2F dzl S... .S AR L2 T nec
TOH®HESE F 9 @S t SINEZ2ZNNEY. QS e nc
TOHBOSA AN dzy B AL NI E e nT
TPo +SNNI ISy Al dza L. Y. Y. Sy a8 0.0.d2 T ny
Ton { ST02NT dz& 1 Y.X. 8. 8801020 3.Y oo ny
T DN GM T G 2NB Y ettt aens n o
T DN DHNT Y O K. S Y ettt ae e, n o
TON B U SND NI Y O KS Y et p N
BN T R YA = TR p N
REOR K B VAN = TR p M
T DP BHS T A 2. ittt ettt eae ettt an et neaens] p. M
T PP A0 NI G 8. Ld e pH
TOC £F M F € dzS bl VAR Lot pH
T DC DM U G2 E ettt ettt e s n e po
T DC AMHLID Yok fo e po
T AT 9A TS Y A QKL DS Y et e pp
TOY WAAAT 2 80188805y e pC
y hLIW®YASNHzy 3 RS&A..L2ZNI2E.AZ2A. e pT
y ®M h Ll YA SNHzy 38 SAV.A.0.86.6.02/ 3.8y i pT
y dmdaM Nitizf R . | NBSf RO.SAQKNNY.1.AZY T cC™m
y OM a2 RSt £ 688 OKNNY. L A28y oo eeeeeeeeee co
y OMAoA A1 20SA0KNNY.L.AZY T e cy
y OMOM Y & OKNNY | dzy 38y RENL. Ly £ LIS ELAAS T H
Yy OMAPS T 02 ND SE& OKNNY. L. G2 3.8 et TP
ydmdxS2 AN UaOKS 9AY.AQKNNY.1.d2 23S Y e Ty
Yy OMBTNY RSND S & QKNNY. 1.2y 3. Sy y M
y dmMmayA Yyl St yS { AOKSNKSAL.A06.84a0KNNY.1.dzy.3.Sy...yn
yOoMeds A OKNNY { dzy3Sy o6SA FSAOMSSNIAYALAQKSyYDp 2 SNI LI
yomdmnSy dziT SNRSUY A SNILS...9.A Y. A.QKNNY.].dzy.3.5.y...cpo
M ! dZAFNKNBY RSA..NLBY.ASNENE . P
hdm ! dZAFNKNBY RSE.HLB.Y.ASNBENE. ..o BT



s

hPMAMID Y AESINGBID.. S A Moot by
PPH hLl YASNHzy GASNASO.YVALAS oo, by
DDOH VB G A @ KB e
PPH A Y A OKNNY 1.0z 34 LINNE.AZY. T MM
bPH Bol h Ll YA BEDL. Sy et MO
PPHISYSKYAIASY SAySa..hLllh.YASNHzy.34f.L.dzZEA..mnn
MA t 2 NIRE F RS L ettt MAp
MA®ON FYRSEY {A3$ 2¥ABENF R3¢ NBK....2.8.NIi. LIk .LIA.S NGB\
MAOMAH YRSE Y {AS. .YAG. .ChW. i) M M I
Mn®H FyRSE YAG 2 SNILI LASNEY...L.dz4.. . . RSY..t.2Nwmb A 2
mnod FyRStYy {AS YAG RSy..hllh.YASNHz/3aSNBSmyipaasSy
M ®odmMTENI Yal {22y Sy NBIALILNASNBY..dzy . R...OHNIT ND SA G
MM 9INBSAGSNIS.. . Clzy 1.2 2.y Sy e, MH O
MMOM I NESARRT dzZFNISYy SAySa  TSKESYRSY..L.0ENWHDAESE
MMOMEBW RSNY {AS RSY dzNELINNY.ILAOKSY...... L.NHSE RT SAf
MM®OMAHS dzSNJ . I NBSE.RI.SALSY.SAV.AONEL. T, MHD
MMOH 2NI2F A2 0.8 L ND.SALSY e MHC
MM®d AYyT dzZFNISY SAYSNLISKI.SYRSY..{AQKSNKSMarT
MMPIB 2 G Y .25 R8sttt s e ereaeas MH G
MM®On daM G NRAE NI ELAAGEENI ..o MH ¢
MM®PI AHS G SR ALIL. S MO N
MM®PN ROS U S[A ALIAS L M O
MH WS ITelD@dESdm ZIR ST £ Ay..t.2.8.k.6.2 e MO M
MHOM F 8 A&G. RLEZAK e MO M
MH D HD NHZY R LINJ Y LA LIRS Y e, MO M
MHPE A S8 .0.SGAN L MO H
MHOH 2 Fdzy | a2y ASNI.. S8 e MO H
MHO®F I NHZY $3a f SAad.dzy, 32z 0k Ny A&l . MO O
MHPA VT SATE 2 BT .B 2. AN e MO N
Y o T B VA G TV A PRSI MO P
MO DM NE D ittt ettt e et e et ee et en et aeenetens MO P
MO PH A Y &0 Sl 0z 3 S e, MO C
MO D dzLILIZ NI Az 8. 2. Sy et MO T
Y O - TSP MO
Mp =SNHBf SAOKSY. .. L. AS  L.2.a k.62 e Mnn



cu{ S A0S



M. SH2IN3 06SIAYYSY

MOMA Y I 0SRIEOSY
28yy Ay t2al¢2 SAYy yYdzYSNAAOKSNI 2SNI FTNNI t NBT Syia
WAAAT2fFAYAGE 2RSNI 9OAYAOKNNYPEyAYYdR|IYNEA S AROK SK
SAYIASoSPAALIASEY

9 nl n %3

5A8aS8a Q2dxBy RIS NGATSIA  FYNING YT 63 K2dXWS NA 48 QB SWKNE BAIAd ST
t NNT dzfR2yY2yaAiAadisSyl o6SA . SNBOKydzy3dSyod . SAaLIAStEY 2
YFEEAYLFESa 9AyTl St ¥y SASFK & N@AEE By pp S yRIdS okSdy
TSpkMman ' asntpoid®

T . SAaaMSBitSf yS {AOKSNKSA(Ga0SaO0OKNNY | dzy 3
LY F2f3SYyRSYy { ONBSY RREOHOVBRBEH (G 38FA OK G dzy IASKWBIIS iy SN
> gla n 22 SYGaLNAOKG®
5A55AS YIFIEAYIES DSHAOKGIdpEIFrRAYISHYTBNT Zp Sy SKaa LINK:Z
96Syaz2 KIG RASdzai{ FNIRSNIKBIA VI &0 02F S

T YAYRSAHBWEMz dzy R SAY

1 Yl EANZ A ponpn £z 0 ©

Info Exchanges/Asset Class Cash Portfolio Optimization Trades

Long Only

Optimize LONG ONLY

Settings Results

Single Security Constraint

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

0 0.075
Model Constraint

Security Level
Risk Constraint

Sector Constraint Security MIN MAX

Baader Bank AG 0.01000 0.05000 Vs

Geographical Constraint

Country Constraint

Single Security Constraint

o

Fixed Income Specific Constraint

Custom Constraint

Restore default
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Abklrzung Bedeutung

Nettoinventarwert Nettoinventarwert¢ Gesamtwert des Portfolios
einschliellich aller Bestande und Barmittel.

Gewinn und Verlustrechnung Gewinn und Verlugt finanzieller Gewinn oder
Verlust aus Investitionen.

% Gewinn und Verlust Gewinn und Verlust als Prozentsatz ausgedriickt.

VEURT Value at Risk als Prozentsatz des Portfoliowerts.

Gesamtkosten Gesamtkosterg kombinierte Anschaffungskosten
einschlie3lich Gebihren.

Effekte Deviseng Wahrungstransaktionen (Bargeld oder
Investitionen).

CC

ITD

Bargeldwechsef Eintrag zum Aufzeichnen
manueller Bargeldanpassungen.

+CC ICC l RRASNBY o6b0 2RSNJ adzi
Bargeldwechselgeld.

Seit der Griindung Performance seit der
Portfolioerstellung.

Jahresverlauf Yearto-Date¢ Performance seit Beginn des
laufenden Jahres.
QTD Seit Quartalsbeging Leistung seit Beginn des

aktuellen Quartals.

Monat bis heutec Leistung seit Beginn des aktuelle
Monats.

MPBHISNI NRPUS {SAUGSY]yYy2LIF
Jn

LY RSNWOBNDNDKS (Iyy Y NBARGSYy{ OKINROEGSDKIBNIDY B AS
{ OKFfUf NOKS 1TSA30 Iy RIF&aa FNNJ RSy Fy3asSiSaaidsSy !
2RSNJ wS&da2d2NDOSy OSNFNIOGIFNI AAYR® 5dz2NOK ! dzagl Kf RS
3SIaySits RFra Cc2ft3ISyRSa SNX¥I 3t A0OKGY

1 %SA3ASYy {AS NBtSOlIydS !yt SAlGdzyaSy 2RSNI ! ysSAac

9 {0SttSy {AS KSNHz/GSNIIRoFNB +#2NII 3ISy 1dzy L YLJ:

t 2NI 2t A20S5SaGNYRST ¢NIyal(1e2ya@dSNII dzFod
9 .ASGSy {AS [Ayla 1dz OSNWSYRIGESFNKAY FS @B YISY D A

5AS NRGS {SAGSyaOKIfif NOKS Aaid ydz2NJ aAOKGolFINE Sy
AAYRO®
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Info Exchanges/Asset Class Cash Portfolio Optimization Trades
Security Holdings OPT Recs
&
Enter a date range
[,-: 25-07-2025 - 01-08-2025
Date Price Cost Fee: Tot Cos
25.07-2025 [ 2invest AG ]
n7 12.2500 1,433.2500 3.2500 1,436.5000 VN |
Type: EQY m Country: Germany  Trade CCY: EUR
-07-
25:07:2025 100 100.0000 10,000.0000 2.0000 10,002.0000 2B
Type: EQY @ Country: Gecmany  Trade CCY: EUR
25.07-2025 [ Air France KLM SAJ .
100 100.0000 10,000.0000 2.0000 9,998.0000 V4 '
Type: EQY [Yi) Country:France  Trade CCY:EUR
v @ PoMaTo- Al Powered Investing X FdtSite - PoMaTo - Al Powere: X @) PaMaTo - Portolio Mansgeme. X+ - o x l
|« a (= = " @
| 88 | o vouTube Dashboard (thepom... [B) Synthesia @ ChatGFT @) FoMaTo Al Powere.. & Webmail - Inbox [ All Bookmarks
{3} Load Weights File Excel X

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

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

&, Weights Template

1\

—J

Drag and drop Excel
file or click here

Cancel Save
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I ®CAMIBenchmarksGemeinsame Assdflarktindizes, die eine Korrelation von
mindestens 95 % mit den Benchmarks der wichtigsten Indexanbieter aufweisen.
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B. CADiBenchmarks Common Asset Direct Indexes, die speziell fir Direttxing
Strategien entwickelt wurden. Sie weisen eine Korrelation von mindestens 95 % mit den
wichtigsten Indexanbietern auf (sofern verfligbar). GBBhichmarks decken
ausschlieRRlich Aktien aind sind landerspezifische Indizes mit jeweils 50 Bestandteilen.
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Zu den Klassifizierungen gehoren:

a.
b.

Anlageklasse (Datenquelle: Beliekjg)ird in den Optimierereinstellungen verwendet
Marktkapitalisierung (Datenquelle: BérsgyVird in den Optimierereinstellungen
verwendet

Volumen (Datenquelle: Borse)Anzahl der gehandelten Wertpapiere; wird in den
Optimierereinstellungen verwendet

Sektor (Datenquelle: Investor Relatiomdpterne Klassifizierung, die in der Benennung
den MSGBektoren ahnelt, aber keine MSKhssifizierungen darstellt; wird in den
Optimierungseinstellungen und der Anzeige der Portfoliozusammensetzung verwendet
Branche (Datenquelle: Investor Relatiogsihterne Klassifizierung; wird nur zur Anzeige
der Portfoliozusammensetzung verwendet

Unterbranche (Datenquelle: Investor Relatiogdhterne Klassifizierung; wird nur zur
Anzeige der Portfoliozusammensetzung verwendet

Land (Datenquelle: Investor Relatioqdpterne Klassifizierung; wird in den
Optimierereinstellungen und der Anzeige der Portfoliozusammensetzung verwendet
Region oder Investitionszone (Datenquelle: Investor Relatiphdgrne Klassifizierung;
wird in den Optimierereinstellungen und der Anzeige der Portfoliozusammensetzung
verwendet

Markttyp (entwickelt oder aufstrebend) (Datenquelle: Investor Relatigrigjerne
Klassifizierung; wird in den Optimierereinstellungen und der Anzeige der
Portfoliozusammensetzung verwendet

o ®aESNFNIoO6F NBE 2 SNJI LJ LA SNB

Innerhalb von PoMaTo kdnnen alle verfigbaren Wertpapiere unabhéngig von der Kdato
Portfoliokonfiguration nachgeschlagen werden.

'Y yIFOK SAYySY 2S8SNILILIASNI Tdz adzOKSysz gNKESy {AS A
Hauptseite wird eine vollstandige Liste der Wertpapiere angezeigt. Die Suchleiste ermdglicht die
Suche nach Namen oder einer beliebigen Kennung.

Die Anwendung gibt passende Wertpapiere mit Schlisselinformationen zuriick, darunter:

ooop

Name

Primare ID fur die Sicherheit ausgewahlt
Land

Handelswahrung



e. Sektor
f. Zone (Region)
g. Markttyp

Wenn Sie auf die Zeile eines Wertpapiers klicken, wird auf der rechten Seite des Bildschirms ein

Bereich geoffnet, in dem zusatzliche Details zu diesem Wertpapier angezeigt werden, einschlief3lich
aller IDs, die in PoMaTo zur eindeutigen ldentifizierungveadet werden.
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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

& Configure your portfolio

Basic information

@@ Model

Back

Draft Portfolio

Not Yet Created

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.

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.

H p{
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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
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Add new security

Security*
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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

Date Quantity

Cash
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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 ® VA |
23-09-2025 ["usp 2,000.0000 ® VAl |
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Info Exchanges/Asset Class Cash Activity Portfolio Optimization Trades
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16-09-2025 - 23-09-2025 4
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Deposit/Withdraw FX Cast

Date Buy Sel Quantity Price

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

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

&
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Trade CCY: EUR Country: Europe.
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Update Buy FX Trade

Quantity USD to BUY*
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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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New Sell FX Trade
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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 <:

ST g :

Security Sector Market Zone Country Asset Type Quantity Weight
Health Care D Europe German y EQY EQY 393 0.342
2NV GY
D Communication
D Europe France EQY EQY 2424 0.425
ALDUX FP Services
Industrials D Europe Spain EQY EQY 1,010 1.648
AENA SO
Industrials D Europe Italy EQY EQY 5,242 3.167
ADB M
Financials D Europe Ireland EQY EQY 312 0.156
B 1D
Aixiron SE
=D Information
D Europe German y EQY EQY 550 0.632
AIXAGY Technology
Alma Media Oy Communication
D Europe Finland EQY EQY 919 0.856
ALMAFH Services
Industrials D Europe Spain EQY EQY 663 0.587
ALQsQ
Financials D Europe France EQY EQY 774 1.592
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& UniCredit SpA 2025-05-12
Sector: Financials Market: D
Zone: Europe Country: Italy
Asset Class: EQY Asset Type: EQY
Quantity: 750 Weight: 5.064 %
Portfolio Currency Local Currency
Currency usD EUR
Traded Price 56.78 52.44
Current Price 60.58 5b3.77
Var % 6.69 2.53
Book Cost 42,599.50 39,343.71
Book Value 45,436.99 40,327.50
Profit & Loss 2,837.50 983.79
P&EL % 6.66 2.58
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View Psrleruncc Asset Composition Sector Composition

$ Absolute Performance
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Country VaR Characteristics Risk Statistics

Relative performance Performance matrix
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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
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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

@ Otmer
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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
@ Muliiline 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 Market type
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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

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

Level confidence*
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View Performance Asset C iti Sector C

Country VaR Characteristics Risk Statistics

Level confidence®
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Performance Country

1R - Vaolue at Risl Characteristics Risk Statistic

-4.32 -37.41 -27.11
-2.77 -4.97 % -88.48 %

Pay Out

6- 60 % Optimal Beta Short Term Optimal Beta Long Term
Sector Alpha

7.26 % -1.06 -1.16
Self Alpha

Current Beta Short Term Current Beta Long Term
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55.49 % 31.98 %

Fund Expacted Volatility

30.31 %

Benchmark Volatility

-15.58 %

Max Drawdown

-1.36

Infermation Ratio

Fund Realized Volatility

48.66 %

Trocking Error

3.00

Max Drawdown in Days

-1.97

Sharpe Ratio
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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*
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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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Exchanges/Asset Class Cash Activity

Long Only

Settings Results
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(® Market and Cash Constraint *

Model Constraint

Risk Constraint

Asset Class Constraint

Sector Constraint

Geographical Constraint
Country Constraint

Single Security Constraint

Fixed Income Specific Constraint
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Portfolio Optimization
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Trades

Market and Cash Constraint

Cash*

0.01

Min Trade Size in USD*
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Emerging min*
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Developed min*
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Security Level
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Emerging max*
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Developed max*

1
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Security Level
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Sector Constraint

Market Type
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Country Constraint 0 0
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Single Security Constraint
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Fixed Income Specific Constraint
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Info Exchanges/Asset Class Cash Activity Portfolio Optimization Trades
Long Only
Settings Results
Model Constraint

Market and Cash Constraint

® Model Constraint *

Risk Constraint

Asset Class Constraint

Sector Constraint

Geographical Constraint

Country Constraint

Single Security Constraint

Fixed Income Specific Constraint

Custom Constraint

Portfolio Level - Long Leg

Min Sector Alpha Required*

0.03

<

Min Self Alpha Required*

0.03

<

Min Dividend Yield Required*

0.045

<

Restore default

(s}

c p{

[jl



I ASNI A&l SAY . SAa Al SHYRIRINKD FREAGISAYNM | N § y S dzi NI €

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
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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 1.05

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
ng Single Security Constraint

Min Large Cap* Max Large Cap*
”/E{ Fixed Income Specific Constraint 0 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
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Single Sector Level
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Settings Results

Geographical Constraint

Market and Cash Constraint
Portfolio Level
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Asset Class Constraint
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Country Constraint
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Single Security Constraint
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Custom Constraint
Restore default
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Settings Results
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Portfolio Level
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0 1
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Asset Class Constraint
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Custom Constraint

Restore default
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Single Country Level
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Sector Constraint Country MIN MAX
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Single Security Constraint
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Long Only
Settings Results
Market and Cash Constraint country Constraint

Portfolio Level
Model Constraint Min Country Weight* Max Country Weight*
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Single Country Level
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Asset Class Constraint

Sector Constraint

Country MIN MAX
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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* Meax Country Weight *

R SO

Single Country Level

Risk Constraint
Asset Class Constraint

Sector Constraint Country MIN MAX
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@ Country Constraint ‘

Single Security Constraint

Austria 0.00000 1.00000 /‘
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Brasil 0.00000 1.00000 /‘
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Custom Constraint

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

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
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
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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
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Custom Constraint

Restore default
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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
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@
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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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