CAzADORES MuLTI MACRO - SEPTEMBER 2024

KEY FACTS MULTI MACRO

A long - short, multi asset class strategy, trading liquid futures only.

A NG SLLUOR0 Signals are Quantitative and based on price and volume data, with

Management Fee 0.50% tight risks controls including pre-determined stop losses per
Performance Fee 20% instrument.
High Water Mark Yes
Redemptions Weekly Low correlation to other CTAs, equities and fixed income strategies,
Investor Req QEP with returns diversified across Commodities, Equities, Bonds and FX,
lvesment S Separately Managed Accts allowing for performance independent of asset class cycles.
Investment Manager Cazadores Investments Ltd
Portfolio Manager James Miller MTD 1.58%
KEY STATS YTD 12.89%
Sharpe Ratio 3.24 0.64 PORTFOLIO COMPOSITION
Sortino Ratio 19.61 1.08
Annualised SD 3.4% 9.3%
Max HWM Drawdown -3.6% -10.3%
Cumulative Return 56.9% 28.3% , B Equity
Annualised Return 12.0% 6.0% i Bonds
Winning Months 86% 56% o
I FX
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MuLTi MAcro CUMULATIVE PERFORMANCE®*
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NET MONTHLY RETURNS*

Jan Feb Mar Apr May Jun Jul Aug  Sep Oct  Nov  Dec YTD
2020 = 1.29%  0.65% 0.04% 1.50% 1.62% 2.18% 2.60% 2.02% 0.40% -0.14% 0.44% 0.06% 12.64%
2021 0.62% 1.37% 0.94% 1.76% | 0.30% 0.20% [2.:23% 1.61% 1.00% 0.93% 0.21% 0.23% 11.40%
2022 1.44% 2.15% 0.01% -0.39% 0.85% 0.94% -0.48% 1.03% 0.20% [2.45% 1.12% 0.83% 10.16%
2023 | 2.67% 3.11% 1.68% 0.33% [2.53% 0.48% 1.26% -0.66% -0.15% 1.58% -0.26% 0.32% 12.89%
2024 | 1.18% [2.74% 2.41%  -0.14%2.24% 1.57% 0.06% 0.41% -0.64% 9.83%

Cazadores Investments Ltd (NFA ID: 0528019) | Phone:+44 2080 502 169 | Email: IR@cazadoresinvestments.com
*HYPOTEHICAL RETURNS as per NFA rules
Disclaimer: This report has been prepared by Cazadores Investments Ltd. No representation or warranty, either express or implied, is provided in relation to the accuracy,
completeness or reliability of the information contained herein nor is it intended to be a complete statement or summary of the securities, markets or developments referred to
in the report. The report should not be regarded by recipients as a substitute for the exercise of their own judgement.There is a substantial risk of loss in trading commodity
futures, options and off-exchange foreign currency products. Past performance is not indicative of future results.This communication is intended for information purposes only
and is not an offer to sell or solicitation of an offer to purchase any security or investment product offered by Cazadores Investments Ltd.



