Volabity A e

e ol sty ] 12
Corralitin i UE Blicks [RAP S00% a0 oo
gt Froaeotian - 4IPS OrPN P W g e oo D gl

*  Th Portobo 5 & 5% Volatiny Tarpeted Portfoho with waegints 1o the underiying premis sysbematcally sdpusted based on

a Fak-wweghbed {Egusl Risk Confdibaution | slooaton methodoiogy.
Risk

Quirtehy 80 e sh WD

“Weighting
*  Thee weights for the basket of rsk prewnis are 50t based on @ Egual Hisk Contrletion approach and rebalanced

= Rigk-wernghts for e reiafive alocations wibin the basket are 02 Dated on 1y rasing reslised wolstiites and

COPMENTONS.
Vedatility- Targeting

* T afitealin 85t Badket of ok peenia o adiuited Sally b dcinwl & vty Seget of 5%

* The aliocation i based on ted msasunes of short-bern traling resdasd wolatilty

s

#Equity Value
WCurrency Value

BEguty Mean Reversion

BCormmocdity Curve Par

CONFIDENTIAL - PURSUANT TO FED. R. CRIM. P. &(e)
CONFIDENTIAL

mFates Muricigal Artarage Cary

W Fates Mommwstun

# Comprodity Momerrn

DB-SDNY-0054974
SDNY_GM_002011358

EFTA01364437



