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Report Date: November 2024 Index Description

Long/Short U.S. Treasury (LSGB) represents a
Growth of 1,000 quantitatively based, absolute return, multi-
strategy index. Designed to enhance active
premium and dynamic risk protection, this
index utilizes multiple uncorrelated tactical
strategies to capture price trends and
2,500 positions assets to benefit from a rising or
declining yield curve. Investment solutions
tracking the index will benefit from
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Contact

Important information:

John McClure, President & CIO

phone ::208-489-5286
email ::john.mcclure@profitscore.com
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Reward Statistics (Annual) Long/Short U.S. Treasury (LSGB) Barclays US Agg Bond Barclay Hedge Fund Index
Compound ROR 4.81% 1.76% 5.58%
Average ROR 5.76% 1.90% 5.79%
Max Gain 46.75% 8.46% 11.14%
Consecutive Wins 6 7 6
% Winning Years 50.00% 78.57% 78.57%
Average Gain 15.89% 3.79% 8.27%
Gain Deviation 8.30% 3.15% 3.63%

Risk Statistics (Monthly)

Long/Short U.S. Treasury (LSGB)

Barclays US Agg Bond

Barclay Hedge Fund Index

Standard Deviation 2.81% 1.34% 1.78%
Worst Loss -4.93% -4.15% -9.16%
Consecutive Losses 13 6 4
% Losing Months 45.86% 45.86% 35.03%
Average Loss -1.78% -0.90% -1.31%
Loss Deviation 1.18% 0.95% 1.48%

Risk/Reward Statistics (Annual) Long/Short U.S. Treasury (LSGB) Barclays US Agg Bond Barclay Hedge Fund Index
Sharpe Ratio (1%) 0.43 0.23 1.07
Sortino Ratio (1%) 0.72 0.18 0.75
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Investment Allocation

US Treasury Bonds 100%
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