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Liberty Model Aggregate TWR Product Overview

Introduction

Liberty Displays the aggregated Time Weighted Return (TWR) for a model in Chart or
Table format. Liberty uses the aggregate method of calculating model level TWR. The
aggregate method combines all the model’s assets and external cash flows across all
the accounts in the model to calculate returns.

Navigation

Model Aggregate TWR is accessed from a tab sub-navigation on the Model Details

page:

Trading-->Models-->Select Model-->Aggregate TWR

Home | Bulletins 0 0 |

& ‘ Search + Closed | Select a list Back to account list Create Account
Analytics Client Management Prospecting Tools Documents My Profile
oLLer er Jueue onsoli (S S5€° anageme| els oc rading ross Viode om posite Models enerate lransiers
Blott: Order Q) C lidated Asset M nt Mode Block Trad C Medel Ci ite Model: G ate T fe
Viewing 80 of 80 models
D Abbrev Model Name | select Allocation Method ¥ | #Accounts  Status
5 1042 1042 | Select Allocaton Method ¥ | Unprocessed
28 oz 2testtac [ select Allocaton Method ¥ | Unprocessed
L AsC ABCMO L | select Allocaton Method ¥ | Unprocessed
A Select a Model —
23 ABC ABCMode| [ select Allocation Method ¥ | Unprocessed
ABBREV e
83 ARG ABCL MODEL | select Allocation Method ¥ | Unprocessed
6 mols ADVISOR CREATION 121507 | select Allocaton Method ¥ | Unprocessed
36 Alse Alternate Securities Testin [ select Allocation Method ¥ | Unprocessed
7 8B 88685 Gruoth [ select Allocation Method ¥ | Unprocessed
78 WEDCODI BLABLABLA [ selectallocation Viethod 7 | Unprocessed
. | Select Allocation Method ¥ |
60 8T™ Bad Test Mode| | select allocaton Method 7 | Unprocessed
s oMT BigCo | select allocaton Method 7 | Unprocessed
32 OMKT CMK Test | select allocaton Method 7 | Unprocessed
35 T COMP MO TEST ‘ select Allocation Method T ‘ Unprocessed
e o DI-TESTNG | sekectAllocation Method 7 | | NoAccountList 7| Unprecessed
w0 o DUTEST | sekectAllocation Method 7 | | NoAccountList 7| Unpracessed
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191°63-ABC3-ABC1 MODEL (subordinate) - AEC:/
Manage Model Trade View Aggregate TwR A

WModel summary Trade & Reporting Rules Processin 2 Option
Total Cash Cost Basis S0.00  NTFModel . !
Pencing Cash 000 Maret Valuet 000 Exclude from TWR

Total Potential Cash $0.00  Toral Value $0.00

Lock® symbol Security Name Goal%  Deviation % Current s
cas casH 10.00% 0.00% 0.00%

casnx AB GLOBAL RISK ALLOCATION FUND CLASS A 0.00% 0.00% 0.00%

ALLEGHANY CP 0.00% 0.00% 0.00%

AsPL APPLE COMPUTER INCCOM 0.00% 0.00% 0.00%

csco CISCOSYSTEMS, INC. 0.00% 0.00% 0.00%

DFFGX DFA SHORT-TERM GOVERNMENT PORTFOLIO 0.00% 0.00% 0.00%

REM SHARES MORTGAGE REAL ESTATE CAPPED ETF 20.00% 0.00% 0.00%

Ewy SHARES MSCI JAPAN ETF 0.00% 0.00% 0.00%

Ewp SHARES MSCI SPAIN CAPPED ETF 0.00% 0.00% 0.00%

OHYFX 1P MORGAN HIGH YIELD FUND SELECT CLASS 0.00% 0.00% 0.00%

Select Date Range
A date range must be selected before Aggregate TWR will display. The following date
ranges are available to view the performance for a model:

e Custom: Select when entering the From and Through dates*

e Month to Date: View model performance from the beginning of the current
month to the current date

e Prior Month: View model performance from the last calendar month

e Quarter to Date: Populates the From date with the first day of the quarter and
the Through date with the current date

e Prior Quarter: View model performance from the first and last days of the
previous quarter based on the current date

e Year to Date: Populates the From date with the first day of the current year and
the Through date with the current date

e Prior Year: View model performance from a period range for the previous 12
months to the current date

e 1 Year Trailing: View model performance from a period range of 12 complete
months prior to the current month

e 3 Year Trailing: View model performance from a period range of 36 complete
months prior to the current month

e 5 Year Trailing: View model performance from a period range of 60 complete
months prior to the current month

e 10 Year Trailing: View model performance from a period range of 120 complete
months prior to the current month

« Inception to Date: View model performance from the account's inception date
and the current date
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*Note: The From date must be the first of the month and the Through date must be on the end of a month
\, or the current date. Returns are calculated from the beginning of the From date through the end of the
{ Through date.

Run Model Aggregate Performance
Users must select a date range before a | Model performance

chart will display. Upon initially navigating to

the Model Aggregate TWR, select a date /

range and clock Go to render the chart: Date Range Prior Quarter Y

01/01/2016 to 03/31/2016
There is an option to only include active

accounts in the model for the specified date
range.*

Only include active accounts for
the specified date range

Accounts Select a list v
*Note: When limiting the selection criteria to active

accounts, the TWR calculation will only include —_— | Go |
accounts that had a value both at the beginning AND
at the ending of the selected period. When the

selection is not limited to active accounts, ALL accounts that were active for any part of the period will be
included.
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View Model Aggregate Performance - Options

> The chart will display Total Return in dollar terms as a default. To display Total Return
in percent terms, select Percent on the upper right toggle control

® TOTALRETURN ) TOTAL VALUE / NET DEPOSITS Viewas: ® DOLLARS () PERCENT
$300K
5250K
5200K
$150K January 2016
$98.502 34
$100K
$50K
50
Jan 1§ Feb 16 Mar 16
M Total Return
MONTH BY MONTH PERFORMANCE Export data
Month Total Value: Nt Deposits Total Return Dollars Total Return Percent
01/01/2016 59,884306.11 59,779,518.35 5105,387.76 0.00%
01/31/2016 $10887,054 88 510,785 55265 $98,502.34 -0.06%
02/29/2016 $10,922,809.83 $10,787,976.65 $134,533.18 0.27%
03/31/2016 $11,065870.73 510793,476.65 $272,394.08 153%
TOTALRETURN @ TOTAL VALUE / NET DEPOSITS
s11.25M
s1M
510.75M
s10.5M
s10.25M
siom
59.75M
59.5M
Jan"16 Feb 16 Mar 16
— Total Value — Net Deposits
MONTH BY MONTH PERFORMANCE Export data
Month Total Value Nt Deposits Total Return Dollars Total Return Percent
01/01/2016 59,884,906 11 59,779,518.35 5105,387.76 0.00%
01/31/2016 510,387,054 99 510758855265 598,502.34 -0.06%
02/28/2016 510,922,508 83 $10757,576.65 513483318 0.27%
03/31/2016 $11,065870.73 510,793,476.65 5272,384.08 153%
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Portfolio Value Information Panel

> An information panel returns key statistics for the selected model & date range:

Portfolio valuel

Total Accounts 109
01/01/2016 Value $9,884,906.11
Contributions 51,018,234 34
Distribut ions (54, 276.04)
ncome & Gains 50.00
Met Change in Value $167,006.32
03/31/2016 Value $11,065,870.73
Cumulative TWR 1.53%
Annualized TWR MN/A

I Returns are estimaotes bosed on prices and
transactions posted to date. Values
calculoted wsing the most recent closing price

for the selected dote.

Portfolio value for the number of accounts
included in the Aggregated Time Weighted
Return (TWR) based on the prior day's closing
value for the selected period.

« As of: Begin date and value for
selected period.

o Contributions: Sum total amount
contributed to the model during the
selected period.

o Distributions: Sum total amount of
distributed in the model during the
selected period .

e Income & Gains: Total amount of
dividend income and unrealized gains
attributed to the model during the
selected period.

« Net Changes in Value: Net changes
in market value for all securities held
in the model during the selected
period.

o Through: End date and value for
selected period

e Cumulative Time Weighted Return:
Time weighted return calculation that
measures the cumulative compound
return achieved over the selected
period and excludes the effect of cash
flows.

e Annualized Time Weighted Return:
Time weighted return calculation
based on the cumulative return that
measures the average annual
compound return achieved over the
selected period
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?

Data & Export

The underlying chart data is displayed in table format beneath the chart and can be
exported in CSV, Excel, XML or PDF format:

MONTH BY MONTH PERFORMANCE Export data
Month Total Value Net Depasits Total Retum Dollars Total Return Percent
01/01/2016 $9,884,906.11 $9,779,518.35 $105,387.76 0.00%
01/31/2016 510,887,054.99 51078855265 595,502.34 -0.06%
02/29/2016 510,522,509.83 51078757665 513483318 0.27%
03/31/2016 511,065870.73 5$10793,476.65 $272,394.08 153%
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