LISA CHEN TRADING

Quant Pick AlphaBots

Portfolio Directors Fact Sheet
& o o
o Lisa Chen Launch Date: June 26, 2023
Director of Quantitative Strategies Risk Profile Moderate
o Daniil Riabitskyi Minimum Investment $1,000,000
Risk Manager & Quant Evaluation Models Developer Minimum Top-Up $1,000,000
Performance Fee 30% (high-water mark)
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Monthly Historical Performance and Performance Metrics
Jan Feb Mar Apr May Jun Jul Aug Sep Oct Nov Dec Year Risk Level' Master
2023 3.55 -0.16 19.18 7.38 8.79 2.79 6.37 - - - - - 47.89 Annualized Return 47.88
2022 -4.38 18.74 11.42 12.59 6.06 6.23 1.68 6.20 11.32 13.82 15.63 20.20 119.52 Average Monthly 7.12
2021 1.39 12.25 7.78 6.26 17.33 5.48 3.61 0.45 -0.43 16.70 -2.01 24.15 92.95 Return 306.34
2020 -1.08 9.56 4.34 11.42 6.37 4.95 -0.79 412 4.48 0.09 3.33 -0.81 45.98 Maximum Drawdown -10.65
306.34 Sharp Ratio 3.63
Sortino Ratio 17.07
Standard Deviation 23.56
Max Days to Recovery 112.00
Results shown are net of all fees/commissions & costs. For further details on the data used in this fact sheet, please feel free to request additional information.
Key Highlights
(0]

o Quant-based multi-stage system evaluation provided by o QPI constructs portfolios with a focus on capturing alpha
Lisa Chen Trading. throughout different market cycles.

o Our analysis covers thousands of global algorithmic o Portfolios are actively monitored and directed, leveraging
trading strategies, incorporating performance, quantitative probability-based data to optimize returns, minimize risks,
techniques, and rigorous risk analysis to ensure informed and safeguard investments. This strategic approach
decision-making. Tailored to match clients' investment provides a distinct advantage by enabling the activation or
objectives, risk tolerance, and account size, our proprietary deactivation of strategies as needed.

Quantitative Portfolio Intelligence (QPI) offers personalized . / .
portfolios o Highly liquid. Fully transparent.

o We conduct in-depth analysis of trading performance and
correlation matrices that identify uncorrelated strategies,
facilitating allocations that enhance portfolio performance.

RISK DISCLOSURE & DISCLAIMER

Trading futures involves significant risk of loss and is not suitable for everyone. Past performance is not necessarily indicative of future results. Lisa Chen Trading Inc. or its
affiliates control or guarantee the accuracy, relevance, timeliness or completeness of information contained on this fact sheet. Futures, foreign currency and options trading
contains substantial risk and is not for every investor. An investor could potentially lose all or more than the initial investment. Risk capital is money that can be lost without
jeopardizing one’s financial security or lifestyle. Only risk capital should be used for trading and only those with sufficient risk capital should consider trading. Past performance
is not necessarily indicative of future results. View Full Risk Disclosure CFTC Rules 4.41 — Hypothetical or Simulated performance results have certain limitations, unlike an
actual performance record, simulated results do not represent actual trading. Also, since the trades have not been executed, the results may have under-or-over compensated
for the impact, if any, of certain market factors, such as lack of liquidity. Simulated trading programs in general are also subject to the fact that they are designed with the
benefit of hindsight. No representation is being made that any account will or is likely to achieve profit or losses similar to those shown. Hypothetical Performance Disclosure:
Hypothetical performance results have many inherent limitations, some of which are described below. No representation is being made that any account will or is likely to
achieve profits or losses similar to those shown; in fact, there are frequently sharp differences between hypothetical performance results and the actual results subsequently
achieved by any particular trading program. One of the limitations of hypothetical performance results is that they are generally prepared with the benefit of hindsight. In
addition, hypothetical trading does not involve financial risk, and no hypothetical trading record can completely account for the impact of financial risk of actual trading. for
example, the ability to withstand losses or to adhere to a particular trading program in spite of trading losses are material points which can also adversely affect actual trading
results. There are numerous other factors related to the markets in general or to the implementation of any specific trading program which cannot be fully accounted for in the
preparation of hypothetical performance results and all which can adversely affect trading results.



