The Downside to Upside Portfolio (S&P500)

Tomorrow is Now. ™

For a complete description of the portfolio’s methodology, please see DtU methodology.
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PORTFOLIO PERFORMANCE -ALPHAS AND RISK CHARACTERISTICS (%) (JUL 31, 2018)
GROSS ALPHAS ANNUALIZED ANNUALIZED STD DEV (%) BETAS MAXIMUM DRAWDOWN
3¥r  5¥r  10Vr S:;gcel S)D?e,of 3¥r 5y 10V 3¥r  5¥r  10Yr (%) Period DD-MM-YYYY
-0.10%  0.19%  3.96% 6.92% 12.24%  11.16%  15.56% 1052 0982  0.950 47.74  31/5/2007  28/2/2009

! Based on 3M-Treasury bill rate
2 Based on 36 and 60-month estimation window (WL)



