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Annualized
Return (%)

18.38

Cumulative
Return (%)

7937.73

Std Dev
(%)

15.94

Annualized
Excess

Return (%)

8.51

Cumulative
Excess

Return (%)

6881.27

Info
Ratio

0.64

Significance
Level (%)

99.84

Explained
Variance

(%)

39.87

Tracking
Error (%)

13.35

Portfolio Performance vs. SP500 Index
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Excess Return vs. Market Benchmark/Time
12-Month Moving Windows, Computed Monthly
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Risk
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vs.
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Alpha
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Sharpe
Ratio
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Tracking
Error
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13.3528
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Error
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8.6978

1.3466
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312
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Upside Downside

12-Month Moving Windows, Computed Monthly
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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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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)
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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

R
-S

qu
ar

ed

0

30

60

90

Dec 1980Dec 1981Dec 1982Dec 1983Dec 1984Dec 1985Dec 1986 Dec 1987Dec 1988Dec 1989Dec 1990Dec 1991 Dec 1992Dec 1993Dec 1994Dec 1995Dec 1996Dec 1997Dec 1998Dec 1999Dec 2000Dec 2001Dec 2002 Dec 2003Dec 2004Dec 2005

Manager vs Benchmark: R-Squared
12-Month Moving Windows, Computed Monthly

Dec 1980 Dec 1981 Dec 1982 Dec 1983 Dec 1984 Dec 1985 Dec 1986 Dec 1987 Dec 1988 Dec 1989

In
de

x 
E

nh
an

ce
d

0.01% 11.84% 4.90% 19.26% 76.32% 79.23% 83.39% 85.45% 64.99% 47.23%

Dec 1990

73.91%

Dec 1991

77.81%

Dec 1992

27.44%

Dec 1993

38.38%

Dec 1994

60.20%

Dec 1995

43.76%

Dec 1996

68.58%

Dec 1997

31.80%

Dec 1998

71.10%

Dec 1999

9.14%

Dec 2000

22.32%

Dec 2001

59.46%

Dec 2002

27.34%

Dec 2003

42.47%

Dec 2004

43.70%

Dec 2005

66.62%

Created with Zephyr StyleADVISOR. 



Proteom Capital Management Ltd
www.daytrends.com

Zephyr StyleADVISOR: Daytrends, LLC

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