Luxstella LLC - Luxstella Bright Star Strategy (Sharpe Ratio)
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Luxstella LLC - Luxstella Bright Star Strategy (Sharpe Ratio)
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Luxstella LLC - Luxstella Bright Star Strategy (Sharpe Ratio)

1.Sirius (¥ YV R) (NEERE V&x—v:iH VR :H)
Sirius (Y v X) (PAMM - EA System) O&4 ¥ t
W (5 7%/ Strategy : 5 @15 /3 Strategy (USD/JPY - GBP/JPY - EUR/JPY + GBP/USD - EUR/USD)
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Monthly Federal Funds Rate
Year
Jan Feb Mar Apr May Jun Jul Aug Sep Oct Nov Dec
2013 0.1% 0.2% 0.1% 02% 0.1% 0.1% 0.1% 0.1% 0.1% 0.1% 0.1% 0.1%
2014 0.1% 0.1% 0.1% 0.1% 0.1% 0.1% 0.1% 0.1% 0.1% 0.1% 0.1% 0.1%
2015 0.1% 0.1% 0.1% 0.1% 0.1% 0.1% 0.1% 0.1% 0.1% 0.1% 0.1% 0.2%
2016 0.3% 0.4% 0.4% 0.4% 0.4% 0.4% 0.4% 0.4% 0.4% 0.4% 0.4% 0.5%
2017 0.7% 0.7% 0.8% 0.9% 0.9% 1.0% 12% 12% 12% 12% 1.2% 1.3%
2018 1.4% 1.4% 15% 1.7% 1.7% 1.8% 1.9% 1.9% 2.0% 2.2% 2.2% 2.3%
2019 2.4% 2.4% 2.4% 2.4% 2.4% 2.4% 2.4% 2.1% 2.0% 1.8% 1.6% 1.6%
2020 1.6% 1.6% 0.7% 0.1% 0.1% 0.1% 0.1% 0.1% 0.1% 0.1% 0.1% 0.1%
2021 0.1% 0.1% 0.1% 0.1% 0.1% 0.1% 0.1% 0.1% 0.1% 0.1% 0.1% 0.1%
2022 0.1% 0.1% 02% 03% 0.8% 1.2% 1.7% 23% 2.6% 3.1% 3.8% 4.1%
2023 43% 4.6% 4.7% 4.8% 5.1% 5.1% 5.1%
Monthly Return (Monthly Profit/Loss + Principal: $10,000)
Year
Jan Feb Mar Apr May Jun Jul Aug Sep Oct Nov Dec

2013 56% 8.1% 6.2% 101% 8.2% 4.6% 4.0% 2.7% 1.2% 5.4% 7.2% 3.8%
2014 2.9% 5.2% 05% 55% 35% 0.7% 0.1% -1.4% 43% 4.5% 2.6% 0.4%
2015 7.1% 2.3% 2.0% 10.8% 5.4% 5.5% 8.4% 47% 43% 5.3% 5.2% 35%
2016 43% 3.9% 5.3% 8.8% 6.7% 7.2% 9.8% 3.1% 2.4% 6.9% 6.7% 4.2%
2017 3.3% 1.9% 41% 2.2% 4.0% 3.2% 8.3% 2.7% 0.7% 0.9% 3.6% 2.7%
2018 42% 5.8% 0.3% 41% 2.8% 3.1% 1.8% 3.6% 1.9% 0.7% 3.9% 0.7%
2019 11% 2.4% 2.4% 1.4% 2.2% 0.4% 1.3% 1.0% 17% 2.1% 0.5% 4.4%
2020 47% 1.6% 4.8% 2.4% 7.1% 1.9% 2.7% 6.4% 3.1% 1.9% 1.9% 0.6%
2021 23% 1.7% 6.0% 0.6% 0.8% 4.8% 0.1% 2.0% 17% 17% 4.6% -1.0%
2022 0.0% 2.7% 5.2% 12% 4.4% 6.9% 6.3% 4.9% 6.8% 02% 3.4% 5.0%
2023 17% 3.7% 7.4% 0.9% 2.4% 2.9% -1.0%

Year (@Number of months (@Return ®Standard Deviation @Rf (®Sharpe Ratio

2013 12 5.59% 2.55% 0.01% 7.59

2014 12 2.33% 2.37% 0.01% 3.40

2015 12 5.37% 2.48% 0.01% 7.48]

2016 12 5.78% 2.27% 0.03% 8.75)

2017 12 3.14% 1.96% 0.08% 5.41|

2018 12 2.69% 1.78% 0.15% 4.95

2019 12 1.32% 1.64% 0.18% 2.40

2020 12 2.95% 2.51% 0.03% 4.04

2021 12 2.10% 2.06% 0.01% 3.52

2022 12 3.90% 2.42% 0.14% 5.38

2023 7 2.56%. 2.33% 0.23% 348

Total 127 3.46% 2.61% 0.08% 14.59|

< Formula: Quick Reference >

@Number of months to calculate : n

@Return B IMonthly Return / n

(®standard Deviation (with Bessel's correction) : V{ ( nZ( Monthly Return”2 ) - ( ZMonthly Return )2 ) / n(n-1) }
@Rf : 3{( 1+ Monthly Federal Funds Rate )*(1/n)-1}/n
(®)sharpe Ratio : {( DReturn - @Rf) / @standard Deviation } x vn
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Luxstella LLC - Luxstella Bright Star Strategy (Sharpe Ratio)
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Monthly Federal Funds Rate

Year Jan Feb Mar Apr May Jun Jul Aug Sep Oct Nov Dec
2013 4.7% 9.7% 1.1% 2.9% 9.5% 2.9% 0.7% 0.9% 1.6% 4.1% 6.2% 6.5%
2014 0.7% 1.6% 4.6% 3.1% 1.6% 0.6% 1.0% 2.3% 15% 5.0% 4.2% 3.4%
2015 6.0% 4.9% 2.8% 5.4% 4.8% 2.5% 2.2% 3.4% 2.8% 2.2% 3.3% 7.2%
2016 3.7% 3.7% 3.1% 4.8% 1.7% 6.8% 2.1% 0.8% 0.7% 43% 8.2% 35%
2017 3.4% 2.1% 3.0% 2.6% 1.9% 3.9% 2.4% 2.3% 3.4% 0.1% 1.6% 2.3%
2018 1.7% 2.1% 0.6% 1.4% 1.0% 1.2% 2.0% 0.8% 2.6% 0.0% 2.6% 2.3%
2019 2.4% 0.9% 1.8% 1.3% 1.0% -0.8% 0.8% 43% 2.2% 0.4% 1.8% 5.6%
2020 1.1% 0.5% 7.0% 2.9% 1.6% 3.6% 0.9% 2.7% 2.2% 0.7% 0.8% 1.0%
2021 3.8% 4.1% 0.9% 1.1% 2.9% 4.2% -0.4% 4.9% 05% 0.4% 3.3% 0.1%
2022 0.8% 2.9% 7.8% 2.2% 4.4% 7.2% 1.2% 3.4% 10.2% 1.0% 2.5% 6.4%
2023 1.3% 1.4% 6.6% -1.8% 1.1% 1.4% -0.6%

Year (DNumber of months (@Return (@Standard Deviation @Rf (®Sharpe Ratio

2013 12 4.23% 3.17% 0.01%, 4.61

2014 12 2.09% 2.06% 0.01%) 3.50

2015 12 3.49% 2.55% 0.01% 4.73

2016 12 3.59% 2.26% 0.03% 5.47

2017 12 2.40% 1.05% 0.08%, 7.67

2018 12 1.54% 0.84% 0.15% 5.69

2019 12 1.75% 1.80% 0.18% 3.02

2020 12 1.84% 2.12% 0.03%, 2.95

2021 12 2.09% 1.96% 0.01% 3.67

2022 12 4.18% 3.05% 0.14% 458

2023 7 1.37% 2.07% 0.23%, 1.92

Total 127 2.65% 2.37% 0.08%) 12.20

< Formula: Quick Reference >

@Number of months to calculate : n

(@Return : IMonthly Return / n

(®standard Deviation (with Bessel's correction) : V{ ( nZ( Monthly Return”2 ) - ($Monthly Return }A2) / n(n-1) }
@Rf : 3{( 1+ Monthly Federal Funds Rate )*(1/n)-1}/n
@Sharpe Ratio : {( @Return - @Rf )/ @Standard Deviation } x vn
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Luxstella LLC - Luxstella Bright Star Strategy (Sharpe Ratio)

3 Betelgeuse (RFAFVR) (RNFVRE J&x—v:idh YR :{K)
Betelgeuse (7 A ¥ 7 X) (PAMM - EA System) OFA ¥ t
W 5 %/ Strategy : 2 31 /3 Strategy (USD/JPY - GBP/JPY)
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Monthly Federal Funds Rate

@Rf

@Sharpe Ratio

< Formula: Quick Reference >

(@®Number of months to calculate

@Return

@Standard Deviation (with Bessel's correction)

n

IMonthly Return / n
V{ ( nZ( Monthly Return”2 ) - ( ZMonthly Return )A2) / n(n-1) }
3{ (1 + Monthly Federal Funds Rate )*(1/n)-1}/n
{( @Return - @Rf )/ @Standard Deviation } x vn
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Year
Jan Feb Mar Apr May Jun Jul Aug Sep Oct Nov Dec

2013 2.6% 1.5% 3.7% 1.3% 1.0% -0.4% 0.4% 1.1% 2.4% 0.9% 2.8% 2.6%
2014 2.3% 2.1% 1.6% 1.1% 1.6% 2.3% 2.1% 0.9% -1.0% 2.6% 1.0% 4.1%
2015 -0.8% 6.1% 3.3% 3.7% 1.5% 0.6% 2.2% 1.7% 2.0% 1.9% 3.9% 4.9%
2016 2.7% 1.6% 3.7% 1.9% 2.9% 0.8% 0.6% 2.0% 2.7% 0.3% 1.0% 1.1%
2017 3.4% -0.5% 0.1% -0.4% 1.7% 0.2% 1.0% 1.6% 1.7% 1.6% 1.3% 0.5%
2018 2.7% -0.3% 1.2% 1.8% 1.7% -1.3% 1.2% 3.0% 1.9% 1.1% 0.9% 2.9%
2019 0.4% 1.3% 6.1% 2.4% 0.4% 2.8% -0.5% 0.1% 1.4% 1.0% 2.9% 0.2%
2020 1.7% 3.2% 0.9% -0.9% 0.8% 3.3% 0.1% 45% 05% 0.4% 25% 0.9%
2021 1.0% 2.4% 3.6% 4.8% 2.5% 4.3% 4.4% 1.8% 3.6% 1.4% 1.1% 10.7%
2022 -2.8% 0.3% 1.6% -0.7% 1.1% 0.0% -1.4% 0.0% 0.0% 0.0% 0.0% 0.0%
2023 20.2% 21.5% 28.0% 20.4% 24.4% 15.2% 15.5%

Year (®Number of months (@Return (@Standard Deviation @Rf (®Sharpe Ratio

2013 12 1.65% 1.18% 0.01% 4.83

2014 12 1.72% 1.21% 0.01% 4.92

2015 12 2.58% 1.89% 0.01% 471

2016 12 1.73% 1.16% 0.03% 5.05

2017 12 1.02% 1.10% 0.08% 2.95

2018 12 1.40% 1.28% 0.15% 3.36

2019 12 0.99% 2.17% 0.18% 1.30

2020 12 1.48% 1.58% 0.03% 3.17

2021 12 3.48% 2.65% 0.01% 453

2022 12 -0.16% 1.12% 0.14% -0.91

2023 7 20.75% 11.20% 0.23% 6.34

Total 127 2.65% 4.83% 0.08% 5.98




