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Annualized Excess Return / Standard Deviation Excess Return
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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
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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
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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: Worst Period Return
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o
c ]
S |
o 5
nd
U ]
O 10
3
D_ |
o 15
2 ' M Index Enhanc
g I SP500 Index
-20+
'227 T T T T T T T T T T T T T T T T T T T T T T T T T T

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

Manager vs Benchmark: Worst Period Return
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 [Dec 1990|Dec 1991 |Dec 1992 |Dec 1993 [Dec 1994 Dec 1995 |Dec 1996 [Dec 1997 |Dec 1998 |Dec 1999 |Dec 2000 [Dec 2001 [Dec 2002 |Dec 2003 [Dec 2004 |Dec 2005

e

[}

(8]

c

g

[ -5.21% | -2.44% | -1.15% | -3.54% | -6.30% | -4.04% | -4.84% |-21.42% | -3.47% | -6.53% | -8.75% | -4.99% | -4.93% | -1.05% | -2.83% | -4.25% | -4.55% | -3.61% |-11.06% | -3.69% | -8.22% | -13.45% | -7.12% | -2.23% | -4.52% | -5.93%
L

X

[}

©

k=

x

[}

e

-

o -10.18% | -6.21% | -6.05% | -3.30% | -5.94% | -3.47% | -8.58% |-21.76% | -3.86% | -2.89% | -9.43% | -4.79% | -2.40% | -2.54% | -4.58% | -0.50% | -4.57% | -5.74% |-14.58% | -3.23% | -8.01% | -9.23% |-11.00% | -2.74% | -3.43% | -2.53%
o

Lo

o

(2]

Created with Zephyr StyleADVISOR.



Proteom Capital Management Lid Zephyr StyleADVISOR: Daytrends, LLC
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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