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Historical Portfolio  mixed double Heston Duffie-Kan  Portfolio mixed Heston Portfolio

return A=05 return A=105 return A=105
Apple Inc (1) 0.0004 0 0.07097 0 -0.0805 0
Accenture ple (2) 0.1503 0 0.1169 0 0.2153 0
Adobe Inc (3) 01194 0 0.1307 0 0.2071 0
Automatic Data Processing (4) 0.2523 0 0.2547 0 0.2404 0
Alliance Data Systems(5) -0.159 0 -0.193 0 0.1738 0
Autodesk Inc (6) 0.2272 0 0.2186 0 0.3581 1
Akamai Technologies Inc (7) 0.2747 1 0.3201 1 0.3506 1
Applied Materials Inc (8) 0.7472 1 0.6612 1 0.0118 1
Advanced Micro Devices (9) 3.0039 1 3.0068 1 3.0156 1
ANSYS (10) 0.0265 0 0.0204 0 0.1075 0
Amphenol Corp (11) 0.321 1 0.3433 1 0.5134 1
Broadeom Ine (12) 0.2424 0 0.1903 0 0.2805 1
Broadridge Financial Solutions (13) 0.2655 1 0.2723 1 0.2106 0
Cadence Design Systems (14) 0.2284 0 0.3021 1 0.2720 1
Salesforce.com, Inc (13) - 0.1073 0 - 0.0334 0 -0.0164 0
Cisco Systems (16) 0.1443 0 0.2199 0 0.1082 0
Cognizant Technology Solutions (17) - 00361 0 - 0.0603 0 0.0336 0
Citrix Systems (18) 0.2041 0 0.2212 0 0.1806 0
DXC Technology (19) 0.878 1 0.7003 1 0.8840 1
F5 Networks (20) 0.493 1 0.451 1 0.4703 1
Fidelity National Information Services (21) |  0.2626 1 0.2432 0 0.2178 0
Fiserv Ine (22) 0.1875 0 0.1843 0 0.3053 1
FLIR Systems (23) 02588 0 0.342 1 0219 0
FleetCor Technologies Inc (24) 0.0063 ] 0.0145 0 0.0203 0
Fortinet (25) -0.0036 0 -0.0573 0 0.1202 0
Corning Ine (26) 0.3551 1 0.3405 1 0.2242 0
Global Payments Ine (27) 0.10M 0 0.1536 0 0.1008 0
HP Inc (28) 0.2793 1 0.2685 1 0.1058 0
International Business Machines (29) 0.221 0 0.2317 0 0.1086 0
Intel Corp (30) 0.0671 0 0.0519 0 0.1303 0

Return 0.607 0.7834 0.845
Risk 0.0027 0.0036 0.0018
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