Cumulative performance
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Running Drawdowns
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Rolling time under water
== VP span-5, mean=145, quantile_10%=410, max=770, last= 770 VP span-5
= \/P span-10, mea 25, quantile_10%=365, max=770, las!
= \/P span-20, mea 06, quantile_10%=320, max=672, las!
== \/P span-40, meal 03, quantile_10%=313, max=672, las! VP span-10
== VP span-60, mean=101, quantile_10%=313, max=672, las
== \/P span-120, mean=102, quantile_10%=312, max=672, last=672
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Portfolio net exposures

== VP span-5: avg=100%, last=100%

== VP span-10: avg=100%, last=100%
== VP span-20: avg=100%, last=100%
== VP span-40: avg=100%, last=100%
== VP span-60: avg=100%, last=100%
== VP 5pan-120: avg=100%, last=100%

VP span-5

VP span-10

Ex. Sharpe: 02Jan2006 - 12Sep2023 Max DD: 02Jan2006 - 12Sep2023

[CEC | VP span-5 | =
0.46 1 VP span-10 | 1 22%
0.55 1 VP span-20 — 1 -22%
0.60 1 VP span-40 — 1 22%
0.61 1 VP span-60 — 1 -22%
0.61 1 VP span-120 1 -22%
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RA performance table: 02Jan2006 - 12Sep2023

402.6% 9.6% 17.1% 0.48

-55% -1 -0.0% 1.00 100%
VP span-5 80.4% 3.4% 7.0% 0.30 -23% 0.7 0.6% 0.22 25%
VP span-10 117.0% 4.5% 7.0% 0.46 -22% 0.7 1.7% 0.22 25%
VP span-20 143.1% 5.1% 7.0% 0.55 -22% 0.7 2.3% 0.22 25%
VP span-40 159.0% 5.5% 7.1% 0.60 -22% 0.7 2.6% 0.22 26%
VP span-60 163.8% 5.6% 7.1% 0.61 -22% 038 2.7% 0.22 27%
VP span-120 164.7% 5.7% 7.1% 0.61 -22% 038 2.7% 0.23 28%
YE returns
e ~ ® @ ©o© o & m ¥ ;w © ~ © o ©°o o o m
s 5 & & = 4 5 2 3T A - = 2 |8 & & 2
o o o o o O o O o o o o o o o O o & ®
3 3 3 3 3 3 3 3 3 3 3 3 3 3 @ 1 @ % 3
o o (=] o (=] o =} o =} o =} [=] =} o [=} o a w =
6% 8% 6% 1% 6% 6% 5% | 9% -4% 2% BV 7%
% 9% 4% 0% 6% 5% 6% 3% 0% (YA 7%
7% 9% 2% 0% | 1% -4% 6% 2% 1% [SHA 7%
% 9% 2% 1% | 1% 4% 1% 2% 2% B 7%
7% 9% 1% 1% | 1% 3% 1% 2% 2% [BEA 7%
7% 9% 1% 1% | 8% 3% 1% 2% 2% [BEA 7%
Correlation of W-WED returns
o
o o ° o 8
" = 8 g 3 S
< < < c < <
5 5 5 5 5 5
3 g 2 3 3 3
& & & & & &
o I o IS I o
> > > > > >

100% 99%

100% 100%

100% VP span-20 99% 100% 100%
VP span-40 99% 100% 100%
VP span-60 98% 100% 100%
VP span-120 98% 99% 100%
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Annualized daily Turnover Sharpe ratio decomposition by Strategies to SPY Bear/Normal/Bull regimes
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== VP span-5: avg=3398%, last=3236%
== VP span-10: avg=1770%,1ast=1649% WW I Bull Sharpe
== VP span-20; avg=928%, last=842%
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1y Rolling Costs % Sharpe ratio decomposition by Strategies to TLT Bear/Normal/Bull regimes
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== VP span-5: avg=1.70%, last=1.62%
= VP span-10: v WW M Bull Sharpe
== VP span-20: av:
= \B/Span-40: av ' 050
== VP span-60: avg=0.18%, last=0.15%
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Factor exposure to SPY Factor exposure to TLT
- - 99029, lst=0.32
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