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CHESAPEAKE’S PERFORMANCE DATA FOR THE PURE TREND PROGRAM REPRESENTS THE RETURNS OF A PUBLICLY-OFFERED EXCHANGE-TRADED FUND
("ETF") SUB-ADVISED BY CHESAPEAKE BEGINNING IN MAY 2024. THE PERFORMANCE IS QUOTED NET OF ALL FEES AND EXPENSES AND THE
PEFORMANCE PRESENTED IS BASED ON THE ETF’S NET ASSET VALUE (“NAV”) WHICH REPRESENTS THE VALUE OF THE SECURITES IT HOLDS (INCLUDING
CASH), LESS ITS LIABILITIES, DIVIDED BY THE NUMBER OF OUTSTANDING SHARES. THE ETF’S MARKET PRICE IS THE PRICE AT WHICH SHARES OF AN ETF
CAN BE BOUGHT OR SOLD ON THE EXCHANGE AND GENERALLY SPEAKING, THE MARKET PRICE REFLECTS SUPPLY AND DEMAND IN THE MARKETPLACE
FOR THE ETF AND MAY FLUCTUATE VARIABLY FROM AN ETF’S NAV. AS SUCH, PERFORMANCE BASED ON THE ETF’S NAV CAN DIFFER FROM THE
PERFORMANCE BASED ON THE ETF’S MARKET PRICE. P&L AND DIVIDENDS ARE REINVESTED IN THE RESPECTIVE FUND. THE PERFORMANCE
ATTRIBUTION DEPICTS THE AVERAGE PERFORMANCE BY SECTOR ON A DOLLAR-WEIGHTED BASIS. THE PERFORMANCE ATTRIBUTION FOR OTHER
INDIVIDUAL ACCOUNTS TRADING ACCORDING TO THE PURE TREND PROGRAM WILL VARY FROM THAT PRESENTED IN THE CHART DUE TO THE SIZE OF
THE ACCOUNT, THE MARKETS TRADED FOR THE ACCOUNT AS WELL AS OTHER FACTORS.

THE MINIMUM FOR A SEPARATELY MANAGED ACCOUNT IS US$10 MILLION.

ALONG WITH THE POTENTIAL FOR PROFIT, FUTURES TRADING IS SPECULATIVE AND CAN INVOLVE SUBSTANTIAL RISK OF LOSS AND MAY NOT BE
SUITABLE FOR EVERY INVESTOR. PAST PERFORMANCE IS NOT NECESSARILY INDICATIVE OF FUTURE RESULTS.

PLEASE CONTACT CHESAPEAKE AT CLIENTSERVICES@CHESAPEAKECAPITAL.COM IF YOU HAVE ANY QUESTIONS ABOUT THE DERIVATION OF THE
PERFORMANCE PRESENTED IN THE NEXT TAB, INCLUDING HOW PERFORMANCE BASED ON NAV MAY DIFFER FROM THAT BASED ON MARKET PRICE.&

PAST PERFORMANCE IS NOT INDICATIVE OF FUTURE RESULTS
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Chesapeake Capital Corporation's trading methodology for the Pure Trend Program is long term trend following utilizing robust
trading systems across a broadly diversified set of markets; put simply: Classic Trend Following . It is a systematic (i.e. rules-based)
investment approach that focuses on capital preservation while attempting to provide positive annual returns. Utilizing diversification
and robust systems, our goal is to maximize the profit in each trade by following the system entries and exits regardless of market
conditions or temptations

CHESAPEAKE CAPITAL CORPORATION - MULTI-ASSET TREND PROGRAM
(formerly THE DIVERSIFIED PLUS PROGRAM)

Monthly Performance (%) Net of Fees

May Jun Jul Aug Sep
2026 8.08% 2.83% -2.63% 7.73% 2.59% 19.60%
2025 -0.05% -4.40% -1.73% -7.06% -0.82% 2.06% -0.57% 3.37% 3.12% -0.28% 2.25% 3.11% -1.57%
2024 -0.35% -3.46% -3.33% -4.22% 2.05% -8.84% 2.01% -1.56% -16.79%

PAST PERFORMANCE IS NOT INDICATIVE OF FUTURE RESULTS









