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METRIC Impact Detail as of Jan 27, 2021
Names Shares USDGross USDNet Weight Exec Cost (bps) Exec Risk (bps) Risk Adj Exec Cost (bps) Risk Adj Exec Cost (USD) Part Rate Weighted Duration Maximum End Ta
Long 27 567222 30,629,691 30,629,691  100.00% 116 523 317 97,195 2.66% 6h 30m 2021-01-27 16:
Short 0 0 0 0 0.00% 0.0 0.0 0.0 0 0.00% Oh Om 2021-01-27 16:
Total 27 567,222 30,629,691 30,629,691  100.00% 1.8 523 31.7 97,195 2.66% 6h 30m 2021-01-27 16:
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Performance
Sprd Part Exec Risk Contrib

Description LIS Shares USD Value (bps) Horizon Rate (bps) Risk Adj Exec Cost(bps) USD Contrib Pct Return Contribution
AAPN UN ADVANCE AUTO PARTS INC L 6,043 3.11% 952,558 95 1d 067% 27.18% 46 99.0 427 4,071 419% -9.28% -0.30%
AVYAN UN AVAYA HOLDINGS CORP L 277 0.02% 6,440 158 1d 0.02%  49.18% 46 191.7 78.5 51 0.05% 3.78% 0.00%
AXS.N UN  AXIS CAPITAL HOLDINGS LTD L 18743  2.92% 895,728 145 1d 530% 30.46% 19.6 1231 67.0 6,005 6.18% -2.81% -0.08%
BJ.N un BJ'S WHOLESALE CLUB HOLDINGS L 27,472 410% 1,254,646 87 1d 1.22% 27.98% 59 1277 55.1 6,917 712% 17.96% 0.68%
BMY.N UN BRISTOL-MYERS SQUIBB CO I 19,374 4.08% 1248461 17 1d 0.18%  23.69% 1.0 89.8 356 4442 457% -237% -0.10%
BRKb.N UN BERKSHIRE HATHAWAY INC-CL B L 10,549 798% 24423832 25 1d 022% 12.74% 1.0 56.8 229 5,599 5.76% -2.73% -0.22%
CB.N Un CHUBB LTD L 8,376 411% 1,258,075 58 1d 0.65% 23.20% 32 854 36.1 4,546 468% -3.40% -0.14%
CMCSA.0Q UW  COMCAST CORP-CLASS A L 36865 6.03% 1,846,568 22 1d 020% 20.75% 1.1 85.4 340 6,280 6.46% 1.18% 0.07%
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BUY 100,000 YUM! BRANDS INC UN (USD)

ity E3 Intraday Volume
*= Consofidated - All Trades **=Consolidated - All Trades|
Shares Value  %ADV 00 20
Position 100,000 10,634,000 7.12% 2501 80
| 70
Today's Volume* 399514 42484319 28.44% > 20.01 80 *#
' <
Yesterday's Volume as of Jan 26 2021 (EST)* 1,834,490 195,079,667 130.58% % 15, o,’ 50 2
¥ 40 3
Today's Forecasted Volume* 1,502,154 159,738,073 106.92% 10. 03 30 °
Today's Forecasted Remaining Volume* 1,102,640 117,254,754 73.49% 55 £ 20
.04 10
5 Days Avg Volume™ 1,404,905 149,397,598 100.00% {
09:00 1000 11:00 1200 13:00 14:00 15:00
Min On Open 15131 1,609,031  1.08% Time of Dsy
Max On Open 22412 2383292 160% ——— % ADV, based on intrsdsy psttern (Left)
5 Days Avg Open 17,755 1,888,067  1.26% ———  Typical day's cumulstive trading volume (Right)
> Todsy's cumulstive volume vs. 5-day aversge (Right)
Min On Close 152,384 16,204,515 10.85%
Max On Close 214916 22,854,167 15.30% day Spread Profile
5 Days Avg Close 185,301 19,704,808 13.19%
250
Performance 225
200
Yum SPX 2 s
Last vs. Open n/a nia £ 15.0
©
Last vs. Previous Close nja nia nia g 125
[—— S = = @ 100




