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Annualized Excess Return / Standard Deviation Excess Return
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Excess Return vs. Market Benchmark/Time
12-Month Moving Windows, Computed Monthly
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Upside Downside
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Excess Return vs. Market Benchmark/Batting Average vs. Market Benchmark Excess Return vs. Style Benchmark/Batting Average vs. Style Benchmark
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Calendar Year Return
As of December 2005
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Manager vs Benchmark: Standard Deviation
12-Month Moving Windows, Computed Monthly
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Manager vs Benchmark: Sharpe Ratio
12-Month Moving Windows, Computed Monthly
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Manager vs Benchmark: Sharpe Ratio through December 2005

(not annualized if less than 1 year)

14|
1.2
1 Il Long Only
] [ SP500 Index
0.8
0.6

Sharpe Ratio

o B

-0.3!

T T T T T T T T T
1year 2 years 3years 4 years 5years 10 years 15years 20 years 25 years

Manager vs Benchmark: Sharpe Ratio through December 2005

(not annualized if less than 1 year)

lyear | 2years | 3years 4 years 5years 10years |15 years 20 years 25 years
S 017 058 127 078 055 062 066 048 043
§ 0.00 052 | 1.16 | 0.03 | -0.22  0.23 0.38  0.30 0.23

Created with Zephyr StyleADVISOR.




Proteom Capital Management Ltd Zephyr StyleADVISOR: Daytrends, LLC

Manager vs Benchmark: Alpha
12-Month Moving Windows, Computed Monthly
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Manager vs Benchmark: Alpha through December 2005

(not annualized if less than 1 year)
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Manager vs Benchmark: Beta
12-Month Moving Windows, Computed Monthly
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Manager vs Benchmark: Correlation
12-Month Moving Windows, Computed Monthly
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Manager vs Benchmark: Std Dev of Excess Return
12-Month Moving Windows, Computed Monthly
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Manager vs Benchmark: R-Squared
12-Month Moving Windows, Computed Monthly
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Manager vs Benchmark: Information Ratio
12-Month Moving Windows, Computed Monthly
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Manager vs Benchmark: Maximum Drawdown
12-Month Moving Windows, Computed Monthly
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Manager vs Benchmark: Excess Return
12-Month Moving Windows, Computed Monthly
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Manager vs Benchmark: Batting Average
12-Month Moving Windows, Computed Monthly
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Manager vs Benchmark: Average Up Return
12-Month Moving Windows, Computed Monthly
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Manager vs Benchmark: Average Down Return
12-Month Moving Windows, Computed Monthly
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Manager vs Benchmark: Average Down Return

12-Month Moving Windows, Computed Monthly
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Manager vs Benchmark: Best Period Return
12-Month Moving Windows, Computed Monthly
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Manager vs Benchmark: Best Period Return

12-Month Moving Windows, Computed Monthly
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Manager vs Benchmark: Worst Period Return
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12-Month Moving Windows, Computed Monthly
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Manager vs Benchmark: # of Up Periods
12-Month Moving Windows, Computed Monthly
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Manager vs Benchmark: # of Down Periods
12-Month Moving Windows, Computed Monthly
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Up Capture
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Manager vs Benchmark: Up Capture

12-Month Moving Windows, Computed Monthly
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12-Month Moving Windows, Computed Monthly
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Manager vs Benchmark: Down Capture

12-Month Moving Windows, Computed Monthly
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Manager vs Benchmark: Down Capture
12-Month Moving Windows, Computed Monthly
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