DATA AS OF NOV 1, 2023

Amplitrade Portfolio

Portfolio Characteristics

Portfolio Strategy

The Amplitrade Portfolio is a model portfolio managed algorithmically using a quantitative
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Nov Dec YTD
- - 27.82%
0.46% 2.74% 3.33%
(0.98%) (0.04%) (5.06%)
16.58% 491% 82.35%

i 0
el RSt 24.49% directional (equity hedge) strategy. The portfolio trades NYSE- and NASDAQ-listed large
Best Monthly Return 25.83% cap and small cap equity. Trading strategies include mean-reversion and momentum.
Worst Monthly Return 331% TheAaIgonthm is cqnstruqed to provide ppsmve convexity and negative correlation to
equity markets during periods of market crisis.
Average Monthly Return 1.94%
Standard Deviation 39.55% Portfolio Benefits
Maximum Drawdown 7.07% Des]gned for growth
Sharpe Ratio (Rf = 0) 0.73 Integrated dqwnside protection mechanism
Low-correlation to equity market
Sortino Ratio (MAR = 0) 9.68 Actively managed (algorithmically)
Calmar Ratio 3.46
Correlation to S&P 500 0.41 GrOWth Of 1 O,OOO
Amplitrade S&P 500
ey Tt $25k -
Securities Characteristics
Number of securities <=10 $20k -
Prices >=$5
Market Caps >=$500M N
Exchanges NYSE,
NASDAQ
$10k -
&
Monthly Performance
Year Jan Feb Mar Apr May Jun Jul Aug Sep
2023 492%  (125%)  (1.25%)  (1.25%)  0.31% 467%  13.76%  (0.92%)  (1.05%)  8.04%
2022 (1.51%)  6.22% 028%  (331%)  (0.81%)  (031%)  032%  (0.11%)  (0.47%)  0.07%
2021 019%  (1.25%)  1.69%  (1.25%)  (125%)  024%  (1.25%)  1.85%  (2.74%)  (0.31%)
2020 (1.25%)  (1.25%)  (1.20%)  6.61% 3.11% 534%  2583%  7.92%  (125%)  (0.34%)

Email us: support@amplitrade.com

Visit us: www.amplitrade.com

While this information has been compiled from sources believed to be reliable, Amplitrade does not guarantee the accuracy, completeness, timeliness or reliability of this
information or any results from its use. Figures are provided on a delayed and unaudited basis as at the date of this fact sheet, may change at any time and should not be
construed as investment advice. This material is for informational purposes only. This material is not intended to be relied upon as research, investment, or tax advice and is
not an implied or express recommendation, offer or solicitation to buy or sell any security or to adopt any particular investment or portfolio strategy. Please consult your
financial and/or tax advisor for financial and/or tax information applicable to your specific situation.

All investments are subject to risk, including the possible loss of principal. Past performance is not indicative of future results.
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