
Private Client Institutional 1X April 2026

PAST PERFORMANCE IS NOT NECESSARILY INDICATIVE OF FUTURE RESULTS. TRADING FUTURES AND OPTIONS INVOLVES SUBSTANTIAL RISK OF LOSS AND IS
NOT SUITABLE FOR ALL INVESTORS. AN INVESTOR COULD POTENTIALLY LOSE MORE THAN THE INITIAL INVESTMENT. AN INVESTOR MUST READ AND
UNDERSTAND THE COMMODITY TRADING ADVISORS CURRENT DISCLOSURE DOCUMENT BEFORE INVESTING. THIS MATTER IS INTENDED AS A SOLICITATION TO
INVEST IN MANAGED FUTURES.

www.rbestllc.com Focused | Innovative | Scientific | Experienced

PCI 1X Monthly Returns (%) (Jan’14-Apr’26) (1)(2)(3)(4)(5) Net of all fees

Futures trading is speculative and involves risk.   ~   Past performance is not necessarily indicative of future results.

DESCRIPTION

R Best, LLC is a Chicago based alternative asset manager focused on developing

alpha generating strategies. R Best provides risk management and operational
oversight for its flagship systematic trading program, the Private Client Institutional
Program. The Private Client Institutional Program has an absolute return profile
designed to achieve risk-adjusted non-correlated returns. The strategy is a 100%
systematic, intraday absolute-return program that applies short-term models

powered by machine learning, AI, and proprietary indicators to CME listed S&P
futures. The product universe is liquid exchange-traded equity futures, traded
exclusively intraday with zero overnight risk. (5)

KEY OBJECTIVES

• Risk-adjusted, non-correlated absolute returns

• Low drawdowns through robust risk management

• Liquid exchange-traded equity futures, traded intraday

• Systematic models utilizing machine learning, AI, and proprietary indicators

Separately Managed Accounts  | Minimum Notional Investment: $250,000  |  Management: 2% Performance: 20%

NFA CTA 0442937   Additional information is available for investors upon request from at 312-379-0277 or joewilkins@rbestllc.com

PAST PERFORMANCE IS NOT NECESSARILY INDICATIVE OF FUTURE RESULTS.

Program Specifications
Targets Uncorrelated Risk Adjusted Returns | Targets 8% Annualized Volatility | Intraday positions - No overnight margin I AUM $22.50M 

YTDDECNOVOCTSEPAUGJULJUNMAYAPRMARFEBJAN

-2.50%-0.641.08-1.12-1.822026

6.51%-1.492.322.23-2.672.321.15-1.041.731.781.76-1.14-0.442025

-3.86%-1.35-0.170.60-0.280.560.13-0.77-0.45-0.51-0.94-0.46-0.222024

-8.26%-1.470.97-2.730.82-1.49-0.68-1.88-0.150.181.75-1.22-2.362023

7.56%1.61-1.025.56-0.28-2.20-1.691.15-1.742.791.66-0.131.852022

5.90%1.65-3.150.571.25-0.382.230.09-0.951.43-0.310.423.052021

1.21%-0.94-0.470.96-0.420.01-3.814.80-2.27-0.28-0.580.134.082020

-0.63%0.600.091.88-1.311.48-0.45-1.54-1.650.37-0.920.280.542019

2.54%-0.381.920.530.24-1.03-0.300.00-1.660.79-0.273.02-0.322018

0.73%-0.02-1.360.07-0.501.70-0.71-0.242.02-0.500.040.120.112017

-0.88%-0.07-0.060.47-0.27-0.100.46-1.50-1.180.50-0.120.900.092016

12.73%1.311.690.95-1.08-0.582.820.431.090.483.051.351.222015

6.10%-1.43-1.174.230.63-0.610.98-1.621.51-2.002.932.68-0.032014

CAROR

2.21%
Average Annual Return

SHARPE RATIO

0.41
Risk-Adjusted Return

VOLATILITY

5.34%
SD Annual Return

S&P CORRELATION

-0.11
Average Annual Return

PERFORMANCE METRICS

2.21%Average Annual Returns

0.18%Average Monthly Returns

-3.81%Worst Drawdown (Monthly)

5.34%Volatility (Annualized)

0.41Sharpe Ratio

NAAvg. Margin / Equity

-0.11S&P Correlation

50%% Winning Months
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Futures trading is speculative and involves risk.   ~   Past performance is not necessarily indicative of future results.

As prescribed by the U.S. CFTC, unless otherwise noted performance is based on the actual net trading results of all accounts.(1)(2)
These rates of return are inclusive of all trading-related income and expenses since January 2014. Adjustments for additions and
withdrawals are made using the Time-Weighted Method as allowed by the CFTC.
(1) When calculating the yearly rate of return the Advisor resets the nominal value at the beginning of each month and as a result

the yearly return is computed as an addition of all months and is not compounded.
(2) Calculations are based on monthly data beginning January 2014 to the most recent available month unless otherwise noted.
(3) Data sources for R Best Performance Statistics and benchmark indices include BarclayHedge, SocGen, S&P, and Vanguard

ExUSA, and were chosen based on style class representation, accessibility and industry recognition. When evaluating the
information found on this sheet, please keep a few things in mind. The mention of specific asset class performance within any
publication from R Best, LLC is based on the noted source index (i.e. SocGenCTA Index, Vanguard, S&P 500 Index, etc.), and
investors should take care to understand that any index performance is for the constituents of that index only and does not
represent the entire universe of possible investments within that asset class. Further, there can be limitations and biases to
indices such as survivorship and self-reporting biases, and instant history. The benchmarks R Best, LLC uses are current only
at the time this tear sheet is released and does not consider past or subsequent small changes to these indexes. SG Prime
Services and Morningstar reporting sites can be found here: SG Prime Services - Morningstar

(4) R Best Private Client Institutional Returns are based on trading of customer accounts. This includes $500k of proprietary funds 
through Jul’20. No material difference was made to performance as a result of these proprietary funds being included or 
subtracted. Rolling Six Month Returns are net of commissions, gross of fees.

(5) Performance through May’19 is inclusive of both the S&P emini and the Ten-Year treasury futures markets. Performance since 
is exclusively the S&P emini.

(6) This is a presentation of performance since January, 2014. Between February 1, 2010 and June 30, 2019 R Best served as a
trade manager for Hehmeyer Capital Management, LLC (formerly Kottke Associates, LLC). Hehmeyer Capital Management,
LLC was the CTA of record for the Hehmeyer Systematic Treasury and Equity program and is a separate entity from the
Advisor. R Best, LLC acted exclusively as its trade manager. Since July 1, 2019 R Best, LLC has acted as CTA of record for the
Private Client Institutional Program (formerly Hehmeyer Systematic Treasury and Equity program).

No representation isbeing made thata client's accountwillor is likely to achieve profits or incur losses similar to those shown.

Monthly Rate of Return - Computed by dividing the net performance by the nominal account size of $250,000

Yearly Rate of Return – The nominal value is reset at the beginning of each month, therefore the yearly rate of return is computed as a
simple addition of all months and is not compounded.

Largest Monthly Percentage Draw-Down represents the largest loss in any calendar month expressed as a percentage of beginning net
asset value.

Worst peak-to-valley draw-down is the greatest cumulative percentage decline in month- end net asset value (NAV) due to losses
sustained by the accounts during any period in which the initial month-end NAV is not equaled or exceeded by a subsequent month-end
NAV.

ADDITIONAL INFORMATION

R Best, LLC offers prospective clients the opportunity to obtain additional information and to ask questions and receive answers
concerning R Best, LLC and its trading programs and strategies. Prospective clients should contact Joseph R. Wilkins at (312) 379-0277
for additional information or email joewilkins@rbestllc.com.

NOTES: Performance – Offered Program
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RB PCI SocGenSTTI

PCI 1X VAMI vs. SocGen Short Term Trader Index (%) 
(Jan’14 – Apr’26) (1)(2)(3)(4)(5)


