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About Us:

UB Technology Innovations, Inc. (UBTI) is a leading global
technology solution provider with more than 3 decades of
experience across all industries, specializing in Capital Markets
(Asset Management), Logistics and Healthcare. We are the
preferred Microsoft Gold Certified partner backed by a world-
class team of Microsoft Certified experts with rich experience
in Azure Cloud Platform and Data Analytics.

Technology :

Power Bl

Challenges:

Attribution analysis is a critical management practice for several key stakeholders in the asset management process.
Portfolio performance relative to a benchmark, identifying the sources of portfolio returns, and relating them to active
decisions are key to every portfolio manager.

This information is critical business intelligence for anyone involved in selecting, managing, or marketing investments.
Without having a comprehensive portfolio attribution & performance measurement, our client was not able to analyze
the portfolio’s underlying risks, which is key for Investment decisions.
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Security Returns Dashboard Sy

Solution

We helped our client to implement the Security Returns dashboard which provides a return-based Attribution
analysis.

It provides a consistent approach to analyzing returns and the ability to analyze portfolios and indexes consistently.
The dashboard enables portfolio managers to use the historical returns of the total portfolio and individual securities
to decompose the total return into multiple factors.

Security Returns Dashboard displays the periodical returns for a portfolio at the security level.

The returns are calculated based on the Week-To-Date (WTD), Month-To-Date (MTD) & and Year-To-Date (YTD)
periods. The benchmark performance returns are also calculated for the above periods. The dashboard displays a
comparison between the Portfolio returns and benchmark performance returns, which helps to select and allocate a
portfolio that would be optimal for the best returns. The dashboard provides the ability to make Portfolio vs. portfolio
performance comparisons respective to the associated benchmarks.

The dashboard enabled the firm to make quick decision-making. The Security Returns dashboard empowered portfolio
managers, risk analysts, and senior executives with real-time insights into investment performance, portfolio
allocation, security selection, and risk exposures. This enabled them to make data-driven decisions promptly.

Benefits:

Evaluating Portfolio Performance:

The Security Returns dashboard provides insights on the portfolio’s historical performance and enables to view the
portfolio returns over a period with respect to its associated benchmark which helps to analyze the portfolio’s
performance effectively and accurately. The dashboard helps to analyze the portfolio with respect to each of its
securities and their performance which is key to find the underlying risks of a portfolio. The dashboard provides the
ability to Portfolio Vs Portfolio performance comparison with respective to the associated benchmarks.

Enhanced Reliability and Data Security:

The dashboard enhanced reliability and reduced technology vulnerability. This helped minimize the risk of data
breaches and ensured the data was secure and protected.

Enhanced Decision-Making:

The Security Returns dashboard enabled the firm to make quick decision-making with accurate insights into
investment performance, portfolio allocation, security selection, and risk exposures.



Security Returns Dashboard

Portfolio

Sector Ticker AsOfDate
UB TECHNOLOGY s
0 INNOVATI®ONS Al v v L v 1 seka
——————— N
£3 No filters applied
Security Returns Dashboard
PortfolioName Count of Cusip ReptToRet P Contr_RptTotRet(%) by PortfolioName
Bell Atlantic Master Trust 50
Celerity CLO Limited 5000 246966991 -
First 2004-1 CLO, LTD. : >
Velocity CLO, Ltd. 4000 1.99242101
25
32 20
3
s
2
3
@ 15
i
g
s
o
a
10
05
151677238 246966991 2.99451206 99242101
00
Bell Atlantic Master Trust Celenty CLO Limited First 2004-1 CLO, LTD. Velocity CLO, Ltd
PortfolioName
Portfolio Sector Ticker AsOfDate
UB TECHNOLOGY s
INNOVATIENS Al Al Al Last 1 Select
—————— NG
No biters sopled
Security Returns Dashboard
Portfolio Name P Total Return(%) B Total Return(%) Diff Total Return(%) P LocalTotRin(%) B LocalTotRtn(%) Diff LocalTotRtn(%) P Convex Return(%) B Convex Return(%)
Celerity CLO Limited 24696 69907414 25177 88665141 48118757727 2528520303077 2517571182068 109.49121009 25457.35153626 2510690324778 3504
Bed Atlantic Master Trust 1516772379756 1521028458379 42 56070623 1530433239203 15060 49468065 24383771138 1484755730424 14706 99773602 140!
Total 89733.75361900 9124634103697 ~1512.58741796 9011553164691 90257.89750793 ~142.36586102 90237.39947398 5855
PortfolioName P Duration B Duration Diff Duration P 6-Month B 6-Month Diff 6-Month P2yrs B2.yrs Diff 2-yrs PSyrs BS-yrs
Celerty CLO Umited 24T AL13417 2482278259048 5134045631 2495407599936 2497181464884 1773564948 2497803120262 2486808025474 10995094789 2516785002965 2485662196570
Bell Atlantic Master Trust  14791.78654084 1492923177338 13744523254 1527550349132 15104.42984761 17107364370 1487372255918 1501115120467 13742873550  14861.78839459  14990.13010936
Total 89201.46911471 89458.08669837 25661758366 89879.32615223 90062.90010720 -183.57395497 8998854459720 8$9651.80134955 336.74324765 89762.06705829 89237.28407561 §
| Portfolio P TsyCarry B TsyCarry  DiffSprdCarry P Sprd B SprdCarry DiffSprd P Cvxy Cvxy DiffCvxy
) Bell Atlantic Master Trust 1487291110315 14759.02875493  149.53422144 15032.52877212 14882.99455068  B.36253766 14926.16979438 1491780725672 140.5595673
£ cMmBS 725590168430 722158250753  69ATSASTT1 7349.17147208 7279.69598437 2046277031 733376298886 731330021855 -29.4290974
- 8 MATERIALS 1750.96384793  1624.15864685 9181637147  1775.18490838  1683.36853691 .70.67262065 1657.03417665  1727.70679730 124.8346346
S e Cto r_W I S e ] CHEMICALS 1750.96384793  1624.15864685  91.81637147 177518490838 168336853691 -70.67262065 1657.03417665 172770679730 124.8346346
] CONSTRUCTION MATERIALS 1750.96384793 162415864685  91.81637147  1775.18490838 168336853691 .70.67262065 1657.03417665 1727.70679730 124.8346346
. PAPER & FOREST PRODUCTS 175096384793 162415864685 F1B16ITI4T 177518450838 168326853691 7067262065 165703417665 172770679730 1248346346
d r I I I d OW n ) ENERGY 177311751070 191081140929  -33.11616121 183458834661 106770450782 220888171  1838.72401440 183651513269  -4.7422813
£ EMEDAV EAHDALEMT 8, cEDANSES ATTLTOIATA 1910 AV 1TANGOS BRI EL) 1AL CARILARY ARET TOLSATRY 2 20RARITY TRIN TIAN1440 TRIK CIRTORS -4 Taran
Total 9003205564607 “94.83408044 90353.13202543 90447.96610587 -103.73404687 90076.97202154 90180. 585.5732873
Portfolio Sector Ticker AsOfDate
UB TECHNOLOGY s
INNOVATIONS Al Al Al Last 1 Select
— NN
3 No five
Security Returns Dashboard

Portfolio Name P Total Return(%) B Total Return(%) Diff Total Return(%) P LocalTotRtn(%)

B LocalTotRtn(%) Diff LocalTotRtn(%)

P Convex Return(%) B Convex Return(%) Diff Convex
Celerity CLO Uimited 2469660007414 2517788665141 48118757727 2528520303077 2517571182068 10949121009 25457.35153626 2510690324778 3%0
Bell Atlantic Master Trust 15167.72379756 1521028458379 4256078623 1530433239203 15060 49468065 24383771138 14847 55730424 14706 99773692 140
Total 2973375361900  91246.34103697 151258741796 90115.53164691  90257.89750793 +142.36586102 90237.39947398 89651.82618664 585.
PortfolioName P Duration B Duration Diff Duration P 6-Month B 6-Month Diff 6-Month Diff 2-yrs
Celerity CLO Uimited 2477144213417 2482278250048 5134045631 2495407599936 2407181464884 1773864948 2497803120262 2486808025474 10095094789 25167.85002065 2485662196570
Bell Atlantic Master Trust 1479178654084 1492923177338 13744523254 1527550349132 1510442084761 17107364370 1467372255918 1501115120467 13742873550  14861.78839459  14990.13010936
Total £9201.46911471 8945808669837 -256.61758366 89879.32615223 9006290010720 18357395497 89988.54459720 £9651.80134955 336.74324765 89762.06705829 89237.28407561
ry BTsyCarry  DiffSprdCarry P Sprd 8 SprdCarry DiffSprd P Cvxy B Cvxy DiffCvxy
1487291110315 14759.02875493  149.53422144 1503252877212 14882.99455068  B.36253766 14926.16979438 14917.80725672 140.5595673
725590168430 722158250753  69.47548771 734917147208 7279.69508437 2046277031 733276298886 731330021855  -29.4290974
1750.96384793  1624.15864685 9181637147  1775.18490838 168336853691 -70.67262065 1657.03417665 1727.70679730 124.8346346
175096384793  1624.15864685 9181637147 1775.18490838 168336853691 -70.67262065 1657.03417665 1727.70679730 124.8346346
1750.96384793  1624.15864685  91.81637147 1775.18490838 1683.36853691 -70.67262065 1657.03417665 1727.70679730 124.8346346
175096384793 162415864685 9181637147 177518450838 1683 36853691 7067262065 1657.03417665 172770679730 1248346346
177391751070 1910.81140929  -33.11616121 1834.58834661 186770450782 220888171 1838.72401440 183651513269  -4.7422813
17T 1NN Al . >e BARALIIA L) 1AL CARILAAY ARAT TOLRATRY 2 J0RARYTY M TI4N1440 TRIL SIS OR0 4 Ta2m12
90032.05564607 9020341413079  -94.83408044 9035313202543 90447.96610587 -103.73404687 90076.97202154 90180.70606840 585.5732873




