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Investment Philosophy Fund Structure

Formerly known as IAS Equity Long Short
This is a hedged equity strategy. Our equity portfolio is an all cap diversified

Format SMA Only

portfolio invested in large, mid and small cap US equities that Alpha DNA Format Schwab, Fidelity, IB

believes will out-perform Wall Street's expectations for growth in EPS and

Revenue. Alpha DNA uses machine learning and alternative data sources to Minimum Investment $100,000

optimize its stock selection. The portfolio is actively managed and rebalanced
regularly. The equity portfolio is biased towards mid and small cap positions.
The portfolio also includes a hedge using put options on an ETF that tracks the
Russell 2000. The hedge is intended to provide downside protection in the
event of a material market decline.

Performance Statistics Quantitative Statistics

SMA HFRI Quantitative Directional

Net it SMA Gross SMA Net

SMA Gross vs HFRI Quantitative
Directional Index

Note: Alpha DNA Investment Management is a registered investment adviser and investment manager NAV Growth Since Fund |r|cepti0n
that specializes in quant equity strategies. Alpha DNA is a separate accounts manager and all returns
expressed herein are solely from the separate accounts business within Alpha DNA.

Alpha DNA Alf Cap Hedged Equity Composite includes alf institutional and retail portfolios that invest in a diversified portfolio of
over 50 total U.S. equity positions - either Jong and/or short. The strategy aims to reduce systematic market risk by identifying the
stocks most likely to out-perform other stocks based on changing demand. Risk is further mitigated by implementation in market
neutral posture when the research indicates potential for adownward market. The portfolio is dss:gned to find picks that wilf out-
perform th. ter-parts. The internet A ies is a series of based on an ive new research
approach; ALPHA mscks the digital Internerfuotprmtof ‘publicly traded companies to find hidden demand trends in the market
place. This composite includes all portfolios that were at least 70 % dedicated to this strategy. The benchmark is the HFR!
Quantitative Directionai Equity Hedge Fund index. The HFRI Quantitative Directional Equity Hedge Fund index is a subset of the
HFR! Equity Hedge Fund index that the aggregate p ofequity hedge funds that empioy quantitative strategies
that can use long and short equity positions and the portfolio can be positioned netiong or net short. There is no minimum
account size for this composite. The Alpha DNA All Cap Hedged Equity Composite was created AUGUST 1, 2017. The inception
date of the strategy is November 1, 2014.

Alpha DNA claims compliance with the Global Investment Performance Standards (GIPS*). To receive a
full list of composite descriptions of Alpha DNA and/or a presentation that complies with the GIPS*
standards, contact Wayne Ferbert at (443)-288-6444 or wayne.ferbert@alphadnaim.com. Returns are
presented net of fees and include the reinvestment of all income. Performance presented prior to
August 2017 occurred whlle the Portfolio Manager was affiliated with a prior firm and the Portfolio
Manager was the only indi for selecting the securities to buy and sell. The prior firm
track record conforms to the portablllty requirements of the GIPS standards.GIPS® is a registered
trademark of CFA Institute. CFA Institute does not endorse or promote this organization, nor does it
warrant the accuracy or quality of the i herein.All inv involve the risk of

HFRI Quantitative Directional

SMA Net vs HFRI Quantitative
Directional Index



