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YEAR-TO-DATE

0 Min Investment § 25,000k Annualized Vol 13.94% Assets $ 3,246.0M
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2017
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2013
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2012
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0.25 0.21 279 -5.43 355 1.36 -4.75 1957 1.83 0.88 -1.08 270 2185 -5 46
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e -6.16 957 10.15 216 6.49 363 =370 -0.58 1.75 -3.81 2.07 5.70 29.09 -5.29
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Summary

Transtrend is an asset manager purely focused on systematic trading strategies. Transtrend's trading approach is based on quantitative analysis of price
behaviour in a large variety of markets. The underlying trading strategies have no directional bias. Depending on the signals that are generated by the trading
strategies, they can go long or short in their attempt to benefit from medium term trends in outright markets as well as in combinations of markets. Risk
management is at the heart of Transtrend's methodology. Distinctive data management and an advanced technical infrastructure are supportive key elements.
The investment approach is consistent and applied with utmost discipline.

Invesiment Strategy

Please refer to Transtrend's CTA Disclosure Document, available upon request.
Risk Management

Please refer to Transtrend's CTA Disclosure Document, available upon request.

Account & Fees

Type Managed Account
Minimum Investment 5 25,000k
Trading Level Incremental Increase 5 0k

CTA Max Funding Factor

Management Fee 1.00%

Performance Fee 20.00%

Average Commission £0

Available to US Investors Yes
Subscriptions

High Water Mark Yes

Subscription Frequency

Redemptiion Frequency

Investor Requirements Any Investor

Lock-up Period 0

Trading

Trading Frequency

1800 RT/YR/EM

Avg. Margin-to-Equity 15%
Targeted Worst DD NiA
‘Worst Peal-to-Trough 0%

Sector Focus

Holding Periods

Diversified Traders

Ower 12 Months 0%

4-12 Months 0%

1-3 Months 0%

1-30 Days 0%

Intraday 0%
Decision-Making

Discretionary 0%

Systematic 100.00%
Strategy

[l Trend-following

100.00%
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Composition

Statistics & Ratios

Reward

Average RoR:

Max Gain:

Gain Frequency:

Average Gain:
Gain Deviation:
Risk

Standard Deviation:

Worst Loss:

Loss Frequency:

Average Loss:
Loss Deviation:
Reward/Risk
Sharpe Ratio: (RF=1%)

Drawdown Report

Depth

-15.15
-13.61
-11.76
-11.70
-9.26
-9.19

-5.85
Show More

Consecutive Gains

Run-up

36.07
3414
25.78
25.00
2299
2293

21.64

Show More

Consecutive Losses

Run-up

Monthly

Length (Mos.)

"
29

14

1.02%
19.57%
58.39%

3.61%

3.09%

4.02%
-3.58%
41.61%
-2.61%

1.71%

nmodity futures, options, and foreign exchange ("forex") i

Recovery (Mos.)

11

14

Length (Mos.)

Length (Mos.)

or any particular month. The Annual figur

Start

2/1/11995

7111996

8/1/2000

51172002

6/1/1997

81111993

8172006

Start

Peak

20112009

4112011

72016

3IM2015

20112004

11172005

2112016

Annual

37.93%

74.45%

18.68%

10.71%

13.94%

-11.27%

25.55%

-4.41%

5.91%

0.81

Valley

112010
9/1/2013
912017
6/1/2015
8/1/2004
712006

5M1/2016

End

6/1/1995
11/1/1996
3M2001
9/1/2002
9/1/1997
10/1/1993

112007

End
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-11.70 3 4172015 6/1/2015

977 4 372017 6172017
-9.36 [ 31172004 8172004
-B.89 3 3172016 5172016
-8.58 1 10/1/1997 10/1/1997
-8.50 2 1211/2009 1172010
-8.50 3 5172006 TNi2006
Show More

Time Windows Analysis

1 Month 3 Month 6 Month 12 Month 18 Month 2 Year 3 Year 4 Year 5 Year
bl et 274.00 272.00 269.00 263.00 257.00 25100 23900  227.00 21500
MESCER R 5839 61.40 69.89 7757 8288 8725 92.47 9339 95 81
Average Period Return 102 3.08 6.03 12.55 19.69 2722 4246 57.54 7531
MNE0E G 361 5.04 10.33 17.59 2451 3172 46.41 61.80 72.24
Average Loss -2.61 -3.06 -3.95 -4.84 -4.14 -3.62 -6.06 -3.88 -5.51
HEs e 19.57 2727 37.16 60.71 79.25 9860 15047 192,91 20257
R bl -858 -1170 -11.94 -14.50 1137 -9.93 -11.47 773 955
il 402 678 9.27 1463 1967 2548 34 66 40.02 4785
e 3.09 569 759 1264 1824 2415 33.02 37.79 4572
Loss Standard Deviation 171 244 202 338 333 264 3.26 213 298
Sharpe Ratio (1%} 0.23 0.42 0.60 0.79 0.02 0.99 114 134 147
Average Gain [ Average Loss 130 29§ 2 61 3.63 505 275 7.65 15.95 14.31
bt e ik 194 3.60 6.07 12.56 28.80 59.91 93.97 225.49 32753
TRamT=e Bt (Hikd 223 307 389 5.05 538 563 7.20 813 9.87
Ecpmasict Diesaion ) 2.05 255 292 3.19 271 223 266 2.13 229
el Exash oS cwl 2.01 243 269 2.79 2.19 159 188 113 127
SOCAnG RN} 0.28 0.60 0.91 150 225 3.01 371 443 483
OUREEE RN 4] 0.46 111 1.90 362 6.72 1131 14.81 2512 3068
Soehing Ratiedc) 0.51 127 224 4,50 9.00 17.09 22,61 50.97 50.51

PAST PERFORMANCE IS MOT NECESSARILY INDICATIVE OF FUTURE RESULTS. THE RISK OF LOSS IN TRADING COMMODITY FUTURES, OPTIONS, AND FOREIGN
EXCHANGE ("FOREX") 1S SUBSTANTIAL

You should carefully consider whether such frading is suitable for you in ight of your financial condition. The high degree of leverage that is often obtainable in commodity fulures, opfions,
and forex trading can work against you as well as for you. The use of leverage can lead to large losses as well as gains. In some cases, managed commeodity accounts are subject fo
substantial charges for management and advisory fees. f may be necessary for those accounts that are subject to these charges to make substantial frading profits o aveid depletion or
exhaustion of their assets. The disclosure document contains a complete description of the principal risk factors and each fee to be charged to your account by the commeodity frading advisor
("CTA"). The regulations of the commodity futures trading commission ("cfic") require that prospective clienis of a cta receive a disclosure document before they enter into an agreement
whereby the cta will direct or guide the client's commodity inferest frading and that fees and ceriain risk factors be highlighted. lasg will provide you a copy of the disclosure document at no
cost. You should review the cla's disclosure document and study it carefully to determine whether such trading is appropriate for you in light of your financial condition. The cfic has not
passed upon the meritz of participating in the trading programs described on this website nor on the adequacy or accuracy of the cta's disclosure document. The information contained on this
website has been prepared by iasg from sources deemed reliable, but iasg does not guarantee the adequacy, accuracy or completeness of any information. Neither iasg nor any of iis
respective affiliates, officers, direclors, agents and employees make any wamanty, express or implied, of any kind whatsoever, and none of these parfies shall be liable for any losses,
damages, or costs, relating o the adequacy, accuracy or completeness of any information on this report.

© 2017 1ASG. Al rights reserved. Terms of Use | Privacy Policy


https://www.iasg.com/en-us/groups/group/transtrend/program/dtp-enhanced-risk-usd-/printmode/true#
https://www.iasg.com/en-us/institutional-advisory-services-group/terms-of-service
https://www.iasg.com/en-us/institutional-advisory-services-group/privacy-policy

