2018-05-29-40% MSCI USA, 20% MSCI EAFE, 40% IG AAA
Start:2015-05-11

End:2018-05-08

Monthly rebalancing

Strat I)g Return (51Return (%)|LogVoI (%)| Vol. (%) kisk-Free (%}g Return/\4 Sharpe |

40% MSCI | 5.628263 5.789663 6.76777 6.757935 0.555551 0.831627 0.774514

1.0 % Bitco 6.677688 6.905693 6.744751 6.735138 0.555551 0.990057 0.942838

2.0 % Bitco 7.722117 8.028097 6.800854 6.791563 0.555551 1.135463 1.100269

3.0 % Bitco 8.761569 9.156855 6.933522 6.924707 0.555551 1.263653 1.242118

5.0 % Bitco 10.82563 11.43333 7.407475 7.40019 0.555551 1.461447 1.469933
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10.0 % Bitc 15.90016 17.23399 9.480773 9.480826 0.555551 1.677096 1.759175

1.8

—— 40% MS5CI USA, 20% MSCI EAFE, 40% IG AAA

40% MSCI USA, 20% MSCI EAFE, 40% IG AAA - 1.0 % Bitcoin enhanced
1.7 4 —— 40% MSCI USA, 20% MSCI EAFE, 40% IG AAA - 2.0 % Bitcoin enhanced
—— 40% MSCI USA, 20% MSCI EAFE, 40% IG AAA - 3.0 % Bitcoin enhanced
—— 40% MSCI USA, 20% MSCI EAFE, 40% IG AAA - 5.0 % Bitcoin enhanced
1.6 1 —— 40% MSCI| USA, 20% MSCI EAFE, 40% IG AAA - 10.0 % Bitcoin enhanced
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