Collateral Yield Enhancement Strategy {CYES)

Investor Update — As of 12/31/2017

FIRM OVERVIEW

» 512 billlon AUM investment manager founded in April 2008, [

v Watted and approved by numerous investment consulting firms,
independent RiA platforms, and large broker-dealers. [

+  Experienced team of 15 investment professionals with deep trading,
portfolio management, marketing, operational and technology [
backgrounds.

Demonstrated success through the global financial crisis and ather
significant market events,

Robust infrastructure that efficiently integrates proprietary systems and
processes with third-party custodians.

Full service solutions delivered with an emphasis on education,
transparency and access.
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CYES — DESCRIPTION & HISTORICAL PERFORMANCE

CYES s an overlay that seeks to exploit the valatility risk premium and time decay properties of option premium by actively managing a portfalio of
short-dated index option spreads on the S&P500 index (SPX). CYES sells options to generate premium while purchasing further out of the money
options to contain risk. In a disciplined manner the strategy will seek to mitigate exposure to market directional or gap risk by defensively adjusting
positions in response to a large move or reducing exposure ahead of specific market events.
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