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STRATEGY DESCRIPTIONSTRATEGY DESCRIPTION

Performance is presented after fees from our live account.

Strategy uses price and underlying order books in the FX market (Retail and Bank order books mapped using

proprietary software) to place trades with the majority of the market flow in an attempt to capture market trends,

breakouts and statistical anomalies across key liquid currency pairs. The system then uses hedging positions to scale

into and out of trades and reduce the impacts of short term volatility.

General InformationGeneral Information

Minimum Investment 50,000 GBP

Management Fee 2%

Performance Fee 20%

Highwater Mark Yes

Investment Restriction None

StatisticsStatistics

Last Month 0.98

3 Month ROR -1.02

Year To Date 28.06

12 Month ROR -

36 Month ROR -

Compound ROR -

Total Return 28.06

Maximum Drawdown -5.63

Winning Months (%) 77.78

Average Winning Month 4.93

StatisticsStatistics

Sharpe Ratio 1.59

Sortino Ratio 5.18

Sterling Ratio 2.50

Calmar Ratio 6.93

Skewness 1.09

Kurtosis 1.07

Maximum Drawdown -5.63

Standard Deviation (monthly) 6.45

Downside Deviation 1.86

Average Losing Month -3.95

Correlation vs S&P 500 0.13

Correlation vs DJ/CS MF 0.07

Correlation vs Newedge 0.05

Risk/Return ChartRisk/Return Chart
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Altair S&P 500 (TR)

Monthly PerformanceMonthly Performance

  JANJAN FEBFEB MARMAR APRAPR MAYMAY JUNJUN JULJUL AUGAUG SEPSEP OCTOCT NOVNOV DECDEC YearYear

20162016 0.13 16.19 6.65 8.31 -4.15 0.44 1.84 -3.75 0.98 28.0628.06

There is a substantial risk of loss in trading commodity futures, equities, options and off-exchange foreign currency products. Past performance is not indicative of future results.
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  There is a substantial risk of loss in trading commodity futures, options and off-exchange foreign currency products. Past performance is not indicative of future results.
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General InformationGeneral Information

Minimum Investment 50,000 GBP

Performance Fee 20%

Highwater Mark Yes

Investment Restriction None

Time Window AnalysisTime Window Analysis

1 Month1 Month 3 Months3 Months 6 Months6 Months 1 Year1 Year 2 Years2 Years 3 Years3 Years

Average 2.96 9.32 17.47 - - -

Winning Periods (%) 77.78 57.14 100.00 - - -

Avg. Winning Period 4.93 17.38 17.47 - - -

Avg. Losing Period -3.95 -1.42 - - - -

Sharpe 1.59 2.46 4.70 - - -

Sortino 5.18 31.14 0.00 - - -

Std. Deviation 6.45 13.13 12.88 - - -

Down. Deviation 1.86 0.97 0.00 - - -

Return ReportReturn Report

PeriodPeriod BestBest WorstWorst AverageAverage MedianMedian LastLast

1 Month 16.19 -4.15 2.96 0.98 0.98

3 Months 31.15 -1.87 9.32 4.60 -0.93

6 Months 29.28 3.67 17.47 18.46 3.67

1 Year - - - - -

2 Years - - - - -

3 Years - - - - -

5 Years - - - - -

Drawdown (%)Drawdown (%)
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-6%

-4%

-2%

0%

Altair S&P 500 (TR)

Volatility (12 Months Rolling)Volatility (12 Months Rolling)

Chart not applicable - performance history is less than 12 months

Drawdown ReportDrawdown Report

No.No. Depth (%)Depth (%) Length (Months)Length (Months) Recovery (Months)Recovery (Months) Start dateStart date End dateEnd date

11 -5.62 4 - 05/2016 09/2016

22 - - - - -

33 - - - - -

44 - - - - -

55 - - - - -
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  There is a substantial risk of loss in trading commodity futures, options and off-exchange foreign currency products. Past performance is not indicative of future results.
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General InformationGeneral Information

Minimum Investment 50,000 GBP

Performance Fee 20%

Highwater Mark Yes

Investment Restriction None

Daily DrawdownDaily Drawdown

2016 Feb Mar Apr May Jun Jul Aug Sep
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Down Capture vs. S&P 500 (TR)Down Capture vs. S&P 500 (TR)
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General InformationGeneral Information

Minimum Investment 50,000 GBP

Performance Fee 20%

Highwater Mark Yes

Investment Restriction None

Monthly ReturnsMonthly Returns
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Performance (VAMI)Performance (VAMI)
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Distribution of Monthly ReturnsDistribution of Monthly Returns
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12 Month Rolling ROR12 Month Rolling ROR

Chart not applicable - performance history is less than 12 months

THIS INFORMATION IS NOT MEANT TO BE A SOLICITATION OF INVESTMENT FOR ANY PARTICULAR STRATEGY, ONLY INFORMATION FOR QUALIFIED PEOPLE TO MAKE AN INFORMED DECISION.

CURRENCY INVESTING MAY NOT BE SUITABLE FOR ALL INVESTORS OR INVESTORS WITHOUT SUBSTANTIAL FINANCIAL MEANS. HYPOTHETICAL PERFORMANCE RESULTS HAVE MANY INHERENT

LIMITATIONS. NO REPRESENTATION IS BEING MADE THAT ANY ACCOUNT WILL, OR IS LIKELY TO, ACHIEVE PROFITS OR LOSSES SIMILAR TO THOSE SHOWN. THE POSSIBILITY EXISTS THAT YOU

COULD SUSTAIN A LOSS OF SOME OR ALL OF YOUR INVESTMENT AND THEREFORE SHOULD NOT INVEST MONEY THAT YOU CANNOT AFFORD TO LOSE. DUE TO THE SYSTEMATIC TRADING

NATURE IT MAY TAKE UP TO TWO MONTHS FOR YOUR ACCOUNT TO FULLY SYNCHRONISE WITH ALL OF OUR OPEN POSITIONS, THEREFORE INITIAL RETURNS MAY VARY FROM THE MODEL

PORTFOLIO. YOU SHOULD BE AWARE OF THE RISKS ASSOCIATED WITH FOREIGN EXCHANGE TRADING AND SEEK ADVICE FROM AN INDEPENDENT FINANCIAL ADVISOR IF YOU HAVE ANY

DOUBTS ABOUT INVESTING IN CURRENCIES. THE MANAGER(S) DO NOT REPRESENT, WARRANT OR GUARANTEE ANY SPECIFIC RETURN OR THAT YOU WILL NOT LOSE ALL MONIES THAT YOU

DEPOSIT INTO AN ACCOUNT ASSOCIATED WITH ANY OF THE MANAGER(S). THE NEWEDGE CTA INDEX IS AN EQUAL WEIGHTED NON-INVESTABLE INDEX THAT CALCULATES THE DAILY RATE

OF RETURN FOR A POOL OF CTAS SELECTED FROM THE LARGER MANAGERS THAT ARE OPEN TO NEW INVESTMENT. THE INDEX IS REBALANCED ANNUALLY.
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  There is a substantial risk of loss in trading commodity futures, options and off-exchange foreign currency products. Past performance is not indicative of future results.


