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Disclaimer

Capitalogix Investment Management, LP (“CIM”) is a registered Commodity Pool Operator and Commodity Trading Advisor
with the Commodity Futures Trading Commission (“CFTC”) and a Member of the National Futures Association (“NFA”). This
material is for informational purposes only and is being furnished on a confidential basis to a limited number of prospective
investors.

This presentation is not an offer to sell, nor a solicitation of an offer to buy any security of any of the funds referenced in this
material (each, a “Fund”) or any other investment product. Offers to sell or solicitations to invest in any Fund are made only by
means of a confidential offering memorandum and in accordance with applicable securities laws. Investors should review the
confidential offering memorandum (including, without limitation, the information therein as to investment strategy, conflicts
and risks) prior to making an investment decision. Certain terms with respect to the Funds referenced herein are subject to
change. This material has been prepared from original sources and data believed to be reliable. However no representations are
made as to the accuracy or completeness thereof. No assurance can be given that the Funds will invest in the manner described
herein. Certain information herein reflects the opinion of CIM and is subject to change without further notice. An investment in
a Fund involves a high degree of risk and is suitable only for sophisticated investors. Inherent in any investment is the potential
for loss. Past performance is not indicative of future results.

Information about indices is provided for illustrational purposes. In general, investors cannot invest directly in an index, which
generally do not take into account trading commissions and costs. The volatility of indices may be materially different from the
performance of the CIM system. In addition, CIM’s recommendations may differ significantly from the products or strategies
that comprise the indices. Slides include the use of simulated back-tested returns. Investors should note that the simulated
returns are shown for illustrative purposes only. No assurance can be given that the Fund or strategy would have invested in the
same manner or achieved those returns in the time period referenced.
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Capitalogix
The Capitalogix Competitive Advantage

The CXAT alpha development and portfolio construction model is a unique process-driven framework to develop, test, and

deploy a portfolio of automated quantitative trading strategies that has produced consistent returns over a 4.5-year period.

In essence, we've automated and systematized the traditional approach of research and development by implementing a

flexible and rapid strategy development cycle of continuous testing and deploying to adapt to changing market environments.

Scalable, Repeatable, Quality, Autonomous & Non-Correlated Performance

CXAT Porifolio Simulated Cumulative Return Since Inception
February 1, 2019 - December 31, 2024
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CXAT Strategy Overview

An innovative approach to trading futures

Fully Autonomous Models 20+ Liquid Futures Markets

6 market sectors

Expanding to New Markets & Sectors
Positions last on average 2-3 days
Tax-advantaged - 60% of gains are
taxed at the long-term capital gains
tax rate

. Al, quant trading & advanced
technologies

. Unprecedented approach to
trading — not a Wall Street spin-off

Diversification at Every Layer Scalable Strategies

. Modular Infrastructure
. Manages large-scale AUM with

. Long/short market neutral
. Risk management begins at

every layer negligible footprint (current
. Targeted volatility = 15% capacity $3-5B)
. 3 classes of volatility for different . Constant Research &

styles of investor Innovation Focus
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Dow Jones
Russell 2000 Commodities
Feeder Cattle

What To Trade
Indexes Energies
« S&P 400  Crude Ol
«  S&P 500 *  Heating Ol
« Nikkei 225 * Natural Gas
 Nasdaqg « RBOB Gasoline

Metals « Lean Hogs

« Gold * Soybeans

« Silver « Wheat

* Plafinum + Coffee

Financials Coming Soon

* Euro-FX  Crypto

« 10YearUST- < Orange Juice
Notes *  Soybean Qill

« 30 YearBonds e« Etc.

How To Trade

Trending

Low Volatility

Consolidating

Capitalogix

Investment Management

When To Trade

ONNC

Tick Intraday

®» @

Daily Weekly

TrrTTT
L d

Not Time-Based

(20+ Markets) X (Dozens of Techniques) X (10+ Timeframes) = 1000s of Tradable Systems
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Capitalogix

CXAT Portfolio Process

INDEXES ~ COMMODITES ~ CURRENCIES ~ ENERGIES = METALS

CANDIDATE BASKETS

From 1000s of trading CONDITON TECHNIGUE

systems, only the best
receive allocation at the

end of our porifolio process. Trade Frequency

1 }
Even ‘benched’ systems make PRIME CANDIDATES
us smarter and more
responsive. MARKET CONDITIONS

© Capitalogix Investment Management 2025 — All Rights Reserved Confidential Information — Do Not Disclose 6



Capitalogix

Investment Management

4 Layers of Dynamic Portfolio Adjustment

Ensuring our portfolio is responsive to everchanging market conditions & trends

Daily | Intraday
The holdings of the portfolio change multiple

1
times per day to respond to real-time market \/ M
changes.

@ PROFILE
15 -20 Days

The composition of the portfolio changes every COMPOSITION
15-20 days as new models come onboard and
systems that are out of phase are no longer funded.

Monthly
_K i _;\ REBALANCE The entire portfolio is rebalanced monthly. Allocation

is right-sized as AUM fluctuates and weights are
adjusted based on recent volatility (Volatility Parity).

10-15 Days

The profile of the portfolio changes every 10-15
days based on an objective and systematic
process of tuning and recalibrating the systems.
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6 Years of Live Simulated Returns
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2019 2020 2021 2022 2023 2024
Jan - -0.80% -0.40% 3.90% 2.50% 1.22%
Feb -0.40% -2.00% 9.30% 2.80% -0.50% 3.00%
Mar 1.60% 9.60% 9.20% -3.10% 2.50% 1.95%
Apr 10.60% 19.10% 2.30% 1.00% 0.70% -0.38%
May -2.00% 0.40% -0.10% 4.90% 0.20% 2.69%
Jun 14.30% 5.20% 1.90% 0.10% 0.60% 1.80%
July -0.30% -0.10% 2.90% 6.60% 4.60% 0.73%
Aug 0.40% -8.90% 0.40% -2.80% -2.70% 3.22%
Sept 8.30% 12.20% -2.00% -0.70% 1.30% 1.41%
Oct -2.20% -4.10% 4.50% 3.90% -0.50% 6.02%
Nov -0.40% -2.30% 5.60% -4.10% -0.40% -0.44%
Dec 0.10% 0.70% -1.00% 0.10% 0.20% -0.11%
Annual 32.70% 29.00% 36.90% 12.70% 8.70% 23.05%

** The portfolio began trading February 1, 2019
** Returns are gross of management and incentive fees
** Returns are from live simulation
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Thank you

For more information, please contact us at the following;:
Howard Getson

hgetson@capitalogix.com

© Capitalogix Investment Management 2025 — All Rights Reserved
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Copitalogix
2025 CXAT YTD

CXAT S&P500 _
CXAT Portfolio Return YTD

2025 YTD Return 1.37% 4.59%

9% January 2, 2025 - March 31. 2025
Volatility 0.56% 1.02% ' '
Avg. Monthly Return 0.49% -1.49%

5%
Largest Losing Day -1.59% -2.7%
% Days Profitable 55.74% 52.46% 1.37%

Y 1% | #~
ri

=20

37 -4.59%

7%

Jan 2025 Feb 2025 Mar 2025
—— CXAT PORTFOLIO RETURN (%) S&P 500 INDEX (%)

Disclaimer: Past performance is not necessarily indicative of future results. Performance numbers are gross of expenses, management fees, and incentive
fees. No assurance can be given, however, that the fund will achieve its objective, and investment results may vary substantially over time and from
period to period. There is a substantial risk of loss in futures trading.
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Attractive returns and risk control relative to benchmarks

CXAT Simulated Annualized Returns & Voldtility Comparison
February 1, 2019 - December 31, 2024

F 40%
c
-
o A cxat
B @ $SPX @ Soybeans
o @ Gold
E o% @ 10-Year @ Platinum @ LeanHogs
<
Crude Qil >
A0%, Heating Oil
0% 20% 40%

Annualized Risk (%)

**The portfolio began trading February 1, 2019
** Returns are gross of management and incentive fees
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Attractive returns and risk control relative to benchmarks

CXAT Simulated Annualized Returns & Voldtility Comparison
February 1, 2019 - December 31, 2024
w

B 40%
A S
3

@ 3$SPX 9
o - Soybeans
g @ Gold /
E o% @ 10-Year @ Piatinum @ Lean Hogs
=

B Crude OIl —
aom b Heating Qil
0% 20% A0%,
Annualized Risk (%)

**The portfolio began trading February 1, 2019
** Returns are gross of management and incentive fees
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CXAT and Volatility (Through March)

CXAT Simulated Annualized Returns & Volatility Comparison
February 1, 2019 - March 31, 2025

0 Bitcoin
I .'
E ................................................
E ...... e
E 10% a(jﬂld 0 . a Sgyheans
_g ............... @ 10-Year @ Feeders @ Platinum @ Lean Hogs
E @ Wheat
=z
-30% Energies —
0% 20% -

Annualized Risk (%)

** The portfolio began trading February 1, 2019
** Returns are gross of management and incentive fees

Low and stable volatility by design is maintained through our adaptive tfrading methodology, which remains

non-correlated to the underlying 30+ markets. CXAT achieves ~2X returns at comparable risk levels across

multiple asset classes.
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Quarterly Simulated Performance

Profitable 83% of the quarters from Feb. 2019 - Dec. 2024

CXAT Quarterly Returns Since Inception
40% February 1, 2019 - December 31, 2024
25.79%
23.84%
20% 17.64%
8.45% 6.51% el 6.28%
51% 6.08% 28% %
] . _3.94% I 3{}4% - CL\_COL?,% 455% Sgu% 1 4]4% 5%4% 5‘!397
I S RGN A A B A
0% H I | [ I I - i I -
I -0.43% 0.62%
2.40%
-5.73%
-20%
Mar 2019 Mar 2020 Mar 2021 Mar 2022 Mar 2023 Mar 2024
------- AVG. QUARTERLY RETURN = 5.57%

**The portfolio began trading February 1, 2019
** Returns are gross of management and incentive fees
** Returns are from live simulation
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Quarterly Simulated Performance
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Profitable 83% of the quarters from Feb. 2019 - Dec. 2024

CXAT Quarterly Returns Since Inception
40% February 1, 2019 - December 31, 2024
25.79%
23.84%
0% 17 64% Performonpe o.r?d vplo’nh’ry hgve im proyed significantly with more
.......................................... diversification and improved risk mgmt. sysfems .
8.45% 451 9.29% :
S1% 6.08% 6.28% :
] _3.94% I 3{}4% - CL\_COL?,% 455% Sgu% 1 4]4% 5%4% 5‘!3%5
106% I 1.27% I l : l 1.54% I | I I
o |n : | [ 1 P
I -0.43% 0.62%
2.40% .
S TR
-20%
Mar 2019 Mar 2020 Mar 2021 Mar 2022 Mar 2023 Mar 2024
------- AVG. QUARTERLY RETURN = 5.57%

**The portfolio began trading February 1, 2019
** Returns are gross of management and incentive fees

** Returns are from live simulation
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Consistent Performance Through Volatility Control
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CXAT
Dynamic
Volatility
Management
System

For over 6 years, CXAT has produced better risk-adjusted returns with
lower volatfility than the S&P 500

CXAT vs. S&P 500 ANNUALIZED VOLATILITY COMPARISON

February 1, 2019 — December 30, 2024
80%

62.40%

60%

40%

27.13%

29.85%

20%
12.80%

8.48% 9.31%

0%

2019 2020 2021 2022 2023 2024

—— CXAT ANNUALIZED VOLATILITY (%) —— S&P 500 ANNUALIZED VOLATILITY (%)

** Returns are gross of management and incentive fees
** Past performance is not necessarily indicative of future results

1
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Consistent Performance Through Volatility Control

Zooming in to 2024....

o CXAT vs. S&P 500 ANNUALIZED VOLATILITY COMPARISON
January 2, 2024 — December 30, 2024
CXAT .
Dynamic
Volatility 1280%
Management
System 10% )
- 9.31%
5%
Jan 2024 Mar 2024 May 2024 Jul 2024 Sep 2024 Nov 2024 Jan 2025
—— CXAT ANNUALIZED VOLATILITY (%) —— S&P 500 ANNUALIZED VOLATILITY (%)

** Returns are gross of management and incentive fees
** Past performance is not necessarily indicative of future results
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Don’t Get Stuck In The Past ...
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Traditional backtesting only
models the past and only for
one technique

As a result, they often fail
during live implementation

© Capitalogix Investment Management 2025 — All Rights Reserved
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Making The Most of Opportunities

Our Next-Gen Financial Engineering Framework

S&P 500 TRADING ALGORITHM

Capitalogix’s proprietary
process not only validates a

systems live trading -
performance ... |
But, also our entire process, SEP 500 TRADING ALGORITHM

and how the systems work
when turned on and off.

“"Strategies must dynamically
evolve to stay effective”
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System Development Process
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Forecasting the Future, Not Simulating The Past

Our rNgorous system
development process has
multiple benefits:

Reduces overfitting

Confirms independency
and forecastability  of
systems

Checks validity and
repeatability of results

Catches systems with too
much bias or lag &
shelves them so only the
best get deployed.

OPTIMIZATION

STRESS TEST

DEFINE
FITNESS FUNCTION

DEFINE ENVIRONMENT

© Capitalogix Investment Management 2025 — All Rights Reserved

ROBUSTNESS TESTING

CLUSTER ANALYSIS

Each trading system goes

PERFORMANCE

through this process to ensure ACCEPTANCE

performance in real-life
confinues after testing

@ DEPLOY & MANAGE
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Capitalogix
E.g. Walk Forward Optimization To Prevent Overfitting "

A Critical Step In The Tradeworthy Certification Process™

Models go through a rigorous testing Walk-Forward Testing: Visual Concept
process that uses a walk-forward

optimization methodology to drastically
decrease the likelihood of overfitting
models. This prevents models from using
data that they would not receive

in live trading.

IN-SAMPLE data
used for optimization

— Takes into account slippage,
spreads and commissions.

— Used to evaluate validity &
robustness — not to predict future
performance.

99 00 01 02 03 04 05 06 07 08 09
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Risk Management 101
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The 800/0 - 200/0 Rule

Little Win

© Capitalogix Investment Management 2025 — All Rights Reserved

Little Wins and Little Losses
Cancel Each Other Out

If You Eliminate the Big Losses ...
All That’s Left are the Big Wins
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Simplifying Our Trading Strategy

A Helpful Analogy

Because no system works all the time,
we've created a library of systems for
each market, fimeframe, and condition
we trade. We think of it as two decks of
cards. The larger deck is all of our
potential opportunities. The smaller deck
is our current holdings.

As systems perform better or worse — or
are expected to perform better or worse
— they move up or down their respective
decks. Then, we look to switch cards at
the top of our potential opportunities
deck, and at the bottom of our current
holdings deck to optimize portfolio
performance.

The goal is to allocate to what is working,
while it is working.
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Capitalogix
How Long Until AI Takes Over Trading?

A

— Maqjority of trades placed via trading pits

— Humans decide what to buy or sell - and
when

— Abundance of fear, greed and
discretionary mistakes

— Focus on predicting markets, chart

watching and fundamental frading — 99% of trades are placed

electronically
— 70% are algorithmic!

— Increased volume and speed have
reduced trading costs

— Makes trading more accessible
but more imbalanced

— Focus on computational capacity, new
data sources and emerging technologies

1 Glantz, M., &Kissell, R. (n.d.). Algorithmic Trading:
Percentage of Market Volume
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CIM'’s Service Providers

Capitalogix Investment Management has created a robust and secure legal, reporting, and

compliance structure that can operate worldwide.

The firm is licensed, regulated, and SEC compliant.

weaver g~ nay  1Q aWws  caBco

FUND ADMINISTRATION KHOWhOW

Fund Auditor Fund Administration Global Investor Services Cloud Computing Commercial Banking

@ bakertitty ||| Walkers *FOLEY cor/ferrellr @

MONEX GROUP

Advisory Tax and International FOLEY & LARDNER LLP Intellectual Property  Institutional Brokerage
Assurance Counsel General Counsel Services Service
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Our experienced executive team
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Howard Getson
President / CEO

35 Years of Experience

* Capitalogix (2000-present): Founder and CEO.
Focused on enhanced decision-making using
exponential technologies and multi-disciplinary best
practices

* IntellAgent Control (1991-2000): Founder & CEO
Inc. 500 company that won an IBM-Lotus Beacon
Award for best business application.

* His portfolio management style has always placed a
heavy focus on multi- scenario trade and portfolio
construction. His concept of “portfolio
complementarity” is a pillar of DYNAMO's design.

© Capitalogix Investment Management 2025 — All Rights Reserved

Sean Vallie

o ,
5 ~ = )" Director of Investment Ops

20 Years of Experience

* Driven futures trader and investment operations

director with almost 20 years of experience in
quantitative fund management and a proven track
record of success in building and managing investment
portfolios, regulatory compliance, and leading high-
performance teams. Areas of expertise include
developing effective algorithmic trading strategies,
portfolio construction models, risk management
techniques, and streamlining operational processes.

Instrumental in establishing best business practices and
creating a culture of compliance.

Registered as a principal and associated person with the
National Futures Association
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CopRIGGHL:
The Fund Investment Opportunity p vtk

Standard Class Terms

Initial Minimum $1,000,000 Liquidity Monthly
Additional Minimum $250,000 Subscriptions Monthly
lified Eligibl
Eligible Investors Quah o 1g11 © Fiscal Year End December 31
Participants
IRA/ERISA Eligible Yes Regulatory Status Private Placement
Administrator, Transfer NAV Fund Services (Cayman)
Management Fee 2% >
8 ’ Agent, & Custodian Ltd.
Incentlffe Fee (Subject to Fund 0% Prime Brokers TradeStation Securities
level High Watermark)
Lock Up None Legal Counsel Foley & Lardner LLP

Capitalogix Investment
Management, L.P.
60% of gains taxed at L-T

Capital Gains Rate
Interests in the Fund have been designed solely for “Qualified Eligible Participants” as defined in Commodity Future Trading Commission Rule 4.7

Investment Manager Auditor Weaver

Tax Advantaged

which may include “accredited investors” under the Securities Act of 1933.

>  STM Minimum Investment > Diverse Market Exposure
Limited capacity fund structure Electronic futures across indices, fixed income, currencies, metals,

energy, and agriculture
> Tax-Optimized Structure

All trades qualify for 60/40 long-term/short-term capital gains treatment > Preferential Fee Structure

Founding Partners receive 1/10 fee structures versus standard 2/20
© Capitalogix Investment Management 2025 — All Rights Reserved Confidential Information — Do Not Disclose 28
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