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Portfolio Statistics

Initial Portfolio Managed Portfolio Change
Total Risk M .28 1556 -5
Active Risk 21.28 1556 -5
Active-return-at-rigk (%) -3527 -25.34 942
Active-return-at-rigk (Value) -37 136,381 887 03510 -26,686 5583147 88650( 10,449 793,739,145 60
Probability Level (%) 5.00 5.00 MaL,
Predicted Beta 0.00 0.00 0.o0
Implied Information Ratio 0m 0.1 0.7a
Turnover 186.05

Objective Summanry

Initial Portfolio Managed Portfolio Change
Expected Return 0.2a 1257 1228
Risk Cost 493 264 -2.24
Rizk Adjusted Expected Return -4 64 993 1458
Lhtility 9493

Audit Details

Initial Portfolio Managed Portfolio Change
Total Value 105,304 530,151, 729.00( 105,304 579,975 615.00 17311400
Humber of As=sets 30.00 18.00 -12.00
Total Shares 30,074 30619000 105,409,703, 76550000 105,379,6256,959,310.00
Average Share Price 3,501 42 3.00 -3.490.42
Long Value 105,304 580,151,729.00( 105,304 530,161,010.00 9,281.00
Short Value 0.00(-105,304 550,334 124 .00 -105,304 550,334,124.00
Leverage 1.00 2.00 1.00
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