
Moor Analytics Tactus Dei Portfolio HYPOTHETICAL Tear Sheet
PAST PERFORMANCE IS NOT NECESSARILY INDICATIVE OF FUTURE RESULTS. FUTURES TRADING IS SPECULATIVE & INVOVLES A HIGH DEGREE OF RISK.

HYPOTHETICAL Model Tracking Account Performance | updated 04-04-2024
Last Daily ROR MTD ROR YTD Max EOM DD Account Minimum Subscription Commision per Contract
-3.87% -6.92% -7.45% -21.61% $50,000 USD $500 USD $12.50 USD

Monthly Non-Compounded ROR Annual Summary
Jan Feb Mar Apr May Jun Jul Aug Sep Oct Nov Dec Year DD StDev Sharpe

2023 -0.55% -0.55% -0.55%
2024 3.69% 10.47% -14.68% -6.92% -7.45% -21.61% 11.15% -0.59

Stats below and in headline compiled using monthly non-compounded rates of return and month to date returns for the current month. Summary stats like 
Annualized Return should be discounted given the short length of the track record.

RETURN ANALYSIS SYSTEM S&P SG CTA RISK ANALYSIS SYSTEM S&P SG CTA VOL ANALYSIS SYSTEM S&P SG CTA
VAMI $920 $1,076 $1,000 Sharpe Ratio -0.53 1.57 ----- % Positive 33.33% 66.67% 0.00%
Cumulative Return -8.00% 7.58% 0.00% Sortino Ratio -0.27 ----- ----- Max DD -21.61% -2.94% 0.00%
Annualized Return -21.39% 19.17% 0.00% Ulcer Index 2.52 0.27 0.00 Date of Max DD 04-2024 04-2024 -----
Current Drawdown -21.61% -2.94% 0.00% Mar Ratio -0.99 ----- 5.03 Largest Gain 10.47% 5.17% 0.00%
Average Gain 7.08% 2.62% ----- Correlation ----- 0.28 ----- Largest Loss -14.68% -2.94% 0.00%
Average Loss -7.39% -2.94% ----- R2 ----- 0.08 0.00 Annualized Vol 41.13% 11.53% -----
Average Month -1.33% 1.26% 0.00% Beta ----- 1.16 ----- Kurtosis 0.2706 0.3731 -----
Max Run Up 13.61% 10.84% 0.00% Alpha ----- -2.61% -5.54% Skew -0.3577 -0.1376 -----

STRATEGY DETAILS INVESTMENT TERMS MARGIN & TRADING
Methodology Systematic Minimum Investment $50,000 USD Margin to Equity 0% to 25%
Trading Strategy Day Trading Commission Per Contract $12.50 Round Turns / M 2,000
Holding Period Short Term Subscription Fee $500.00 Markets CL, GC, ES, NG
Geography US Additional Fees $20 per contract Start Date 12/19/2023
Accounting Note:
None.
Past performance is not necessarily indicative of future results. Futures trading involves a high degree of risk and may not be suitable for all investors. Performance statistics 
and returns referenced herein are hypothetical in that they represent returns in a model account. This model tracking account rises or falls based on the average per trading unit 
profit and loss achieved by one of the following: (1) actual customers trading this system (customer fills) or if no customer is trading (2) hypothetical single unit profit and loss 
generated by this system’s trading signals on real time market data less slippage (simulated) or (3) hypothetical single unit profit and loss generated by applying the system’s 
logic on prior trading data less slippage (back-tested). All returns are presented net of all fees, including commission and the system’s subscription fees (amortized over the 
trading days in each month).  Simulated and back-tested results also include the slippage deduction listed above.

Profits are not reinvested and all rates of return are non-compounded. This means that the model tracking account begins with the initial capital level listed on this sheet and the 
account is reset to that capital level on each subsequent trading period (daily in the case of daily analysis, monthly in the case of monthly analysis and yearly in the case of 
yearly analysis).  This is intended to demonstrate simple returns for each time period for this trading strategy.  It does not show the effect of compounding. If an investor does 
not reset his trading level for each period, that investor’s performance will differ from the performance listed on this sheet.

Additionally, actual dollar and percentage gains/losses experienced by investors would depend on many factors not accounted for in these statistics, including, but not limited 
to, starting account balances, market behavior, developer fees, incidence of split fills and other variations in order execution, and the duration and extent of individual investor 
participation in the specified system. While the information and statistics given are believed to be complete and accurate, we cannot guarantee their completeness or accuracy. 
THIS INFORMATION IS PROVIDED FOR EDUCATIONAL AND INFORMATIONAL PURPOSES ONLY. These results are not indicative of, and have no bearing on, any individual 
results that may be attained by the trading system in the future.

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 IN 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 OF WHICH 
CAN ADVERSELY AFFECT ACTUAL TRADING RESULTS.

The information contained in this report is provided with the objective of “standardizing” trading systems performance measurements, and it is intended for educational 
/informational purposes only. All information is offered with the understanding that an investor considering purchasing or leasing a system must carry out his/her own research 
and due diligence in deciding whether to purchase or lease any trading system noted within or without this report. 
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