OTB Global Investments Research

Performance report: February 2024

- THE ETF
- THE CAPITAL APPRECIATION
- THE SATELLITE

THE ETF PORTFOLIO

THE ETF PORTFOLIO HAS BEEN DESIGNED AS A VALID ALTERNATIVE TO MOST OF OUR
CLIENTS ETF PORTFOLIOS: THE COMPOSITION OF THE PORTFOLIO COMBINES US AND
INTERNATIONAL MARKETS EXPOSURE.

SINCE OCTOBER 2022, WE ADDED THE CORE AGGREGATE BOND ETF (AGG).

DESPITE BEING SPECIALISED IN EQUITIES PORTFOLIO, WE UNDERSTOOD THE NEED OF
OUR CLIENT TO HAVE A BALANCED LONG TERM PORTFOLIO THAT WOULD REQUIRE LOW
MAINTENANCE:

THE PORTFOLIO IS MADE OF 3 ETF AND ALLOWS CLIENTS TO MINIMISE THEIR RISKS
WHILE KEEPING AN EYE ON PERFORMANCE.

THE ETF CHOSEN FOR THE PORTFOLIO ARE
+ ISHARES CORE S&P TOTAL U.S. STOCK MARKET ETF (LINK)
ISHARES CORE MSCI TOTAL INTERNATIONAL STOCK ETF (LINK)
ISHARES CORE U.S. AGGREGATE BOND ETF (LINK)

THE CUMULATIVE PERFORMANCE SINCE JANUARY 2019 HAS BEEN +35.86%


https://www.ishares.com/us/products/239724/ishares-core-sp-total-us-stock-market-etf
https://www.ishares.com/us/products/244048/ishares-core-msci-total-international-stock-etf
https://www.ishares.com/us/products/239458/ishares-core-total-us-bond-market-etf
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THE CAPITAL APPRECIATION
PORTFOLIO

THE CAPITAL APPRECIATION SEEKS TO FIND POSITIVE PERFORMANCE AMONG LARGE TO
MEDIUM CAP EQUITIES.

WE INTENTIONALLY AVOID THE MOST COMMON NAMES IN ORDER TO PROVIDE OUR
CLIENTS WITH AN EFFECTIVE DIVERSIFICATION WITHOUT SACRIFICING PERFORMANCE.

THE PORTFOLIO IS INTENDED FOR A LONG TERM HOLDING

THE CUMULATIVE PERFORMANCE SINCE JANUARY 2019 HAS BEEN +37.78%
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NAME

UNITEDHEALTH GROUP
INCORPORATED

WALT DISNEY COMPANY (THE)
MICROSOFT CORPORATION

NORTHROP GRUMMAN
CORPORATION

GENERAL MILLS, INC.

THERMO FISHER SCIENTIFIC INC

CHARLES SCHWAB CORPORATION
(THE

RAYTHEON TECHNOLOGIES
CORPORATI

VISA INC.

SECTOR

HEALTHCARE

COMMUNICATION
TECHNOLOGY

INDUSTRIALS

CONSUMER DEFENSIVE

HEALTHCARE

FINANCIAL SERVICES

INDUSTRIALS

FINANCIAL SERVICES

INDUSTRY

HEALTHCARE PLANS

ENTERTAINMENT

SOFTWARE

AEROSPACE & DEFENCE

PACKAGE FOODS

DIAGNOSTICS & RESEARCH

CAPITAL MARKETS

AEROSPACE & DEFENCE

CREDIT SERVICES
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THE SATELLITE PORTFOLIO

THE SATELLITE PORTFOLIO IS MADE OF TEN EQUITIES WITH A PRECISE FOCUS ON
SECTOR ROTATION AND MARKET SEASONALITY.

AS OF THE MOST CURRENT STRATEGY, WE SEEK POSITIVE PERFORMANCE TOWARDS
THOSE EQUITIES THAT CAN BENEFIT FROM THE CHINESE ECONOMY REOPENING AND
FROM UNDERVALUED TECH STOCKS.

IN ADDITION, WE HAVE IDENTIFIED INTERESTING COMPANIES IN THE VALUE SPACE
(MATERIALS AND INDUSTRIALS).

THE PORTFOLIO IS INTENDED FOR A 12-18 MONTHS HORIZON WITH TACTICAL SWITCH
IN EQUITY ALLOCATION

THE CUMULATIVE PERFORMANCE SINCE JANUARY 2019 HAS BEEN +42.80%

TICKER

JPM

CwMmI

NKE

BABA

CRM

WYNN

UBER

ALLE

BBWI

ABNB

NAME

JP MORGAN CHASE & CO.

CUMMINS INC.

NIKE, INC.

ALIBABA GROUP HOLDING
LIMITED

SALESFORCE, INC.

WYNN RESORTS, LIMITED

UBER TECHNOLOGIES, INC.

ALLEGION PLC

BATH & BODY WORKS, INC.

AIRBNB, INC.

SECTOR

TECHNOLOGY

INDUSTRIALS

CONSUMER CYCLICAL

CONSUMER CYCLICAL

TECHNOLOGY

CONSUMER
DISCRETIONARY

TECHNOLOGY

INDUSTRIALS

CONSUMER
DISCRETIONARY
CONSUMER
DISCRETIONARY

INDUSTRY

SOFTWARE

SPECIALTY INDUSTRIAL
MACHINERY
FOOTWEAR &
ACCESSORIES

INTERNET RETAIL

SOFTWARE - APPLICATION

RESORTS & CASINO

SOFTWARE - APPLICATION

SECURITY & PROTECTION

SPECIALTY RETAIL

TRAVEL SERVICES

FOR MORE INFORMATION, PLEASE GET IN TOUCH WITH OTB GLOBAL INVESTMENTS RESEARCH TEAM



Snapshot
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Key Statistics

35.86%

CUMULATIVE RETURN
Jan 2019 - Feb 2024

Beginning NAV

MTM

Deposits & Withdrawals
Dividends

Interest

Fees & Commissions
Other

Ending NAV
Change In NAV

Top Performers

IToT
IXUS
AGG

Allocation

Financial Inst.

ETFs
Cash
Total

Asset Class
Equities
Cash

Fixed Income
Total

3.68%

1 MONTH RETURN

Feb 2024 Dec 2023

444,496.00
0.00

0.00

0.00

0.00

0.00
159,401.00
603,897.00
159,401.00

Value CTR (%)

358,400.00 28.76
144,562.00 6.02
48,675.00 0.42

7.94%

3 MONTH RETURN

Analysis Period: January 14, 2019 - February 29, 2024

- Feb 2024

Max Drawdown
Peak-To-Valley
Sharpe Ratio
Standard Deviation

Bottom Performers

usD
AGG
IXUS

Long

551,637.00
52,260.00
603,897.00

Long

502,962.00
52,260.00
48,675.00

603,897.00

7.77%

BEST RETURN
Nov 2023

PERFORMANCE MEASURE
TWR

BASE CURRENCY

usD

-5.43%

WORST RETURN
Mar 2020
12.23%
Dec 21 - Sep 22
0.13
2.69%
Value CTR (%)
52,260.00 0.00
48,675.00 0.42
144,562.00 6.02
(%)
91.35 NN
8.65
100.00
(%)
83.29 I
8.65
8.06 Il
100.00
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Snapshot

NAME:
ACCOUNT:
ACCOUNT TYPE:

Capital appreciation

Capital appreciation

Brokerage
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240,000
Jan 2019

Oct 2019 Jui2020

Apr 2021

. Capital appreciation NAV === SPXTR

Distribution of Returns

28

24

20

»

0
-16% to -14%

-10% to -8%

[ spxr

-4% to -2%

Jan 2022

Oct 2022

uwu

Jul 2023

EFA s VT e Capital appreciation Return

2% to 4%

eFa [l vi [l Capital appreciation

T | I‘hhlu.....

8% to 10%

Cumulative Return

150.00%

120.00%

90.00%

60.00%

30.00%

0.00%

-30.00%

14% to 16%

Key Statistics

37.78%

CUMULATIVE RETURN
Jan 2019 - Feb 2024

Beginning NAV

MTM

Deposits & Withdrawals
Dividends

Interest

Fees & Commissions
Other

Ending NAV
Change In NAV

Top Performers

UNH
T™O
MSFT

Allocation

Financial Inst.

Stocks
Cash
Total

Asset Class

Equities
Cash
Total

1.93%

1 MONTH RETURN

Feb 2024 Dec 2023

250,000.00
0.00

0.00

0.00

0.00

0.00
94,444.60
344,444.60
94,444.60

Value CTR (%)

29,616.00 5.65
28,509.00 5.44
28,954.80 4.77

3.49%

3 MONTH RETURN

Analysis Period: January 1, 2019 - February 29, 2024

- Feb 2024

Max Drawdown
Peak-To-Valley
Sharpe Ratio
Standard Deviation

Bottom Performers
usb

GIS
DIS

Long
218,506.10

125,938.50
344,444.60

Long
218,506.10

125,938.50
344,444.60

6.45%

BEST RETURN
Nov 2020

PERFORMANCE MEASURE
TWR

BASE CURRENCY

usD

-4.02%

WORST RETURN
Apr 2022
9.61%
Nov 22 - Sep 23
0.17
2.32%
Value CTR (%)
125,938.50 0.00
16,686.80 0.47
18,410.70 0.90
(%)
63.44 IS
36.56 I
100.00
(%)
63.44 IS
36.5¢ I
100.00
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Snapshot

NAME: Satellite portfolio
ACCOUNT: Satellite portfolio
ACCOUNT TYPE: Brokerage
Net Asset Value Cumulative Return
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Key Statistics
42.80%

CUMULATIVE RETURN
Jun 2022 - Feb 2024

Beginning NAV

MTM

Deposits & Withdrawals
Dividends

Interest

Fees & Commissions
Other

Ending NAV
Change In NAV

Top Performers
CRM

WYNN
JPM

Allocation

Financial Inst.

Stocks
Cash
ETFs
Total

Asset Class

Equities
Cash
Total

6.84%

1 MONTH RETURN
Feb 2024 Dec 2023

499,886.55
0.00

0.00

0.00

0.00

0.00
213,968.75
713,855.30
213,968.75

Value CTR (%)

148,233.60 13.30
100,992.00 8.28
108,845.10 7.63

14.44%

3 MONTH RETURN

Analysis Period: June 19, 2022 - February 29, 2024

Max Drawdown
Peak-To-Valley
Sharpe Ratio
Standard Deviation

Bottom Performers

BABA
usb
ABNB

Long

540,016.30
167,983.00

5,856.00
713,855.30

Long
545,872.30

167,983.00
713,855.30

11.21%

BEST RETURN
- Feb 2024 Jan 2023

PERFORMANCE MEASURE
TWR

BASE CURRENCY

usb

-4.58%

WORST RETURN
Sep 2023
10.77%
Jul 23 - Oct 23
1.08
4.38%
Value CTR (%)
53,301.60 -1.99
167,983.00 0.00
5,856.00 0.44
(%)
75.65 NN
23.53 I
0.82
100.00
(%)
76.47 I
23,53
100.00
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