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Introduction Individual Manager Dashboard Aggregate Level Dashboard

Duke University Management Company. (DUMAC) was formed in 1989 as a The Individual Manager Dashboard focuses on investments under one specific

portfolio. Users can track one specific fund’s snapshot within a specified time

. : Parent Accoun Asset Class Sub-Asset Class
separate nonprofit corporation that manages investment assets on behalf of Duke Pool e i Al
. . . . 1 1 Asset Class: All
University (Long Term Pool) which includes endowment assets and most of the frame with different exposure types through our filters. Then we explore the i e s Start Date eng oate Exposure Type
o . . . . . . Notional Value
university’s working capital, the university’s defined benefit pension assets exposures and positionings of one portfolio across various dimensions. —

(Employee’s Retirement Plan), Duke University Health System’s investments,
and The Duke Endowment, the private charitable trust established by Duke

Parent Account Name Holding Name Exposure Type

Top 5 NAV Increase in Sector

UHiVCI‘Sity,S fOllI’ldCI', James B. Duke.. R Sector Market Value $ Change Market Value % Change

Top 10 Long Positions Top 10 Short Positions 252,753,907.78 7.9%
One of the ways DUMAC invests is through separate manager accounts, but their — 033588““1 1”
scale puts them in an advantageous position to hand-pick investments, providing —r ?22;?;3; ;80,
them with both expert insights and control. Its staff works with the assistance of — 18,307,070.33 4.7%
about 250 investment advisory firms and partnerships. —

I 0% 26%

Top 5 NAV Increase in Country

Notional Exposure % Notional Exposure %

Country Market Value $ Change Market Value % Change
Project Description Top 5 Contributors 258,837,664.79 6.4%
Security Name A Security Name . 38,8?6, ] 8797 5?56;5
I, 7. -2,267.401 51 Q20 14
I 50,696 g i 1,368,509 32,621,838.14 18.9%
I : 214,278 1,064,124 21 445 .316.10 29.3%
Management Issue I - 550,055 -1,046,010 - ' : ——
A A booam A 11,414,767.73 69.2%
Difﬂcult '(0 traCk investments Profitor Loss $ ProfitorLoss $
No live data visualization tq trac.:k performance Region & Country Exposures
Creates InefﬂCIenCIeS Long % along Table Short % along Table Gross % along Table Net % along Table
arket Region Region ountr ong $ ort $ ross$ et S (Down) own (Down) own o
R i Sy - ‘ = y e y S Top 5 NAV Decrease in Sector
Developed
Meararonal Sector Market Value $ Change Market Value % Change
-75,964,926.84 22.5%
15,826,286.05 -12.3%
-7,434,727.71 -2.5%
e -6,590,614.08 -2.1%
0.0 -3,641,251.56 -2.1%
Top 5 NAV Decrease in Country
& Country Market Value $ Change Market Value % Change
DUMAC Scale Solution 14 30,501,258.89 18.0%
illi i z . « Emerging 0.9 -30,335,592.40 -12.8%
$26Billion in Assets Live portfolio dashboard using Tableau Markets : 14 : :
5 S 0 14.9 -23,339,746.91 13.0%
4 Parent Accounts Well defined position indicators F e - = = QOO
¢ G : -11, ,681.6 -19.5%
128 Asset Managers Curated visualizations for account o § 2rmeel Eo 5.50¢
Investments in over 12 industries T » RS e i 9,226,601.6 250
Grand Total 173,467,829 -152,287,200 325,755,029 21,180,629 143.3% -125.8% 269.1% 17.8
Across the globe
Sector & Industry Exposures
Sector Industry Group Long $ Short§ Gross $ Net$S Long%along Tabl.. Short% along Tabl.. Gross % along Tab.. Net % along Table
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Market Capitalization Exposures

Market Cap (USD) Long$
Large Cap (>$10B) 74,1 438
Mid Cap ($2B-$108B)

Gross $

Net$ Long % along Table (Do.. Short % along Table (Do.. Gross % along Table (Do.. Net % along Table (Dow...

* Provide the finished Dashboards to the public investment team at DUMAC
to enable comprehensive daily analysis of assets and manager portfolios
« Give DUMAC a field dictionary to optimize dashboards in the future.
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Positioning from a macro
lens: parent account, asset
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Top 5 NAV Increase in Security Top 5 NAV Decrease in Security

Security Name = Market Value $ Change Market Value % Change Quantity % Change Price % Change Security Name Market Value $ Change Market Value % Chan. Quantity % Change Price % Change
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