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June 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

WSC 1X Monthly Returns (%) (Apr’16-May’26) Net of all fees - See Performance Disclosure for Details

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

PAST PERFORMANCE IS NOT NECESSARILY INDICATIVE OF FUTURE RESULTS.

Program Specifications
Targets Uncorrelated Risk Adjusted Returns | Targets 15% Annualized Volatility | Margin / Equity Targets 20%

AVG ANN 1X %

4.19%
Average Annual Return

SHARPE RATO

0.60
Risk-Adjusted Return

1X VOLATILITY

7.15%
SD Annual Return

S&P CORRELATION

-0.08
Average Annual Return

Description

R Best, LLC is a Chicago based commodity trading advisor focused on
developing alpha generating strategies. R Best provides risk
management and operational oversight for its systematic trading
program; the World Select Commodity 1X Program. The objective of
World Select Commodity 1X Program is to deliver long-term absolute
returns in rising or falling markets through 100% systematic positioning
in managed futures. The program seeks to dynamically construct long-
short portfolios that efficiently allocate risk across 7 distinct sectors –
equities, fixed income, metals, energy, currency, agricultural markets,
and crypto. Note: Historical performance reflects fees in effect at the
time of trading; current program fees may differ slightly.

Key Objectives

 Risk-adjusted, non-correlated absolute returns
 Low correlation to traditional asset classes  
 Liquid exchange-traded futures across 7 sectors
 Systematic models utilizing absolute and relative momentum, 

market volatility and correlations, term-structure based signals, 
and relative market/sector valuations

THE RISK OF LOSS IN TRADING COMMODITY INTERESTS CAN BE SUBSTANTIAL. YOU SHOULD THEREFORE CAREFULLY 
CONSIDER WHETHER SUCH TRADING IS SUITABLE FOR YOU IN LIGHT OF YOUR FINANCIAL CONDITION.

Separately Managed Accounts  |  Minimum Notional Investment: $250,000  |  Management: 1.5% Incentive: 15%  |  NFA CTA 0442937

Monthly Rates of Returns use the Simple Addition Method computed by dividing the net performance by the nominal account size.

Performance Metrics World Select 1X
See Performance Disclosure for Details

4.19%Average Annual Returns

0.35%Average Monthly Returns

-5.36%Worst Month

-11.59%Worst Peak to Valley %

7.15%Volitility (Annualized)

0.60Sharpe Ratio

20%Avg. Margin / Equity

-0.08S&P Correlation

61%% Winning Months

YTDDECNOVOCTSEPAUGJULJUNMAYAPRMARFEBJAN
0.68%-1.230.18-0.12-1.171.891.132026
1.14%0.611.911.412.580.47-0.90-0.21-1.46-0.71-0.62-2.000.062025

10.77%-0.15-0.070.540.630.27-0.411.881.650.460.793.052.132024
-1.71%-0.741.161.350.411.370.63-2.911.300.93-5.362.41-2.262023
19.85%-3.50-2.570.732.195.832.92-5.30-1.356.178.890.944.902022
5.10%-0.10-2.940.823.631.05-1.311.68-0.102.371.21-1.800.592021
9.87%3.261.09-1.560.40-1.981.150.031.010.512.721.811.432020

-6.15%0.91-0.83-0.93-3.502.83-0.04-1.42-0.970.551.420.23-4.402019
2.89%-2.101.20-0.830.291.13-3.092.52-0.340.120.030.643.322018

-0.17%0.83-1.011.03-0.390.331.82-0.36-0.49-1.42-0.640.51-0.382017
0.71%0.08-1.95-1.690.06-0.650.694.580.08-0.492016



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

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

WSC 1X VAMI vs SocGen Trend Index (Apr’16 – Jun’26) Net of fees
See Performance Disclosure for Details

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.

WSC 1X Rolling Twelve-Month Returns (May’17 – Jun’26)
See Performance Disclosure for Details

Performance Disclosure:
From April 2016 through May 2020, returns for the World Select Commodity 1X program are based on actual client performance, net of all
fees, using a $2 million minimum notional value. As of June 2020, performance is based on a proprietary account held by the advisor.
This performance was formulated using a $200,000 notional value, a 1% management fee, and a 20% incentive fee. Effective January
2026, the proprietary notional value was increased to $250,000 to include the crypto sector. The offered World Select Commodity 1X
program requires a $250,000 minimum notional value, a 1.5% management fee, and a 15% incentive fee. Proprietary performance is
presented for illustrative purposes only and is prominently labeled as such. While the advisor believes there are no material differences
in the trading approach between past client performance, the proprietary account, and the expected performance of the offered program,
differences may exist due to factors such as funding levels, risk parameters, execution, leverage, or other account-specific
considerations. All performance is presented net of applicable fees unless otherwise stated. Clients trading the offered program may
experience different results.

THE COMMODITY FUTURES TRADING COMMISSION HAS NOT PASSED UPON THE MERITS OF PARTICIPATING IN THIS 
TRADING PROGRAM NOR HAS THE COMMISSION PASSED UPON THE ADEQUACY OR ACCURACY OF THIS DISCLOSURE.

World Select Commodity 1X
June 2026

Benchmark comparison for illustrative purposes only – see footnotes for important limitations.
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R Best World Select SocGen Trend
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