Theta Research Manager 1

We would like your feedback on our services to
MANAGERS and how your Manager Site page looks on the
Theta Research website. We plan to use the answers
given to improve your program pages and our service to
you. Thank you in advance for your answers.

2 Overall, how statisfied are you with our company?

How many strategies does Theta
Research track for you?
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3  Which of the following words would you use to describe our service? Select all that apply.

12

Re\'\a\b\e wigh qua\‘\t‘!

73% (11)
Reliable

73% (11)
Good value for the money
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How responsive have we been to your questions or concerns about our service?

Considering the PERFORMANCE
statistics on your strategy page, place
the statistics listed in order of
Importance.

1 Rolling performance windows (e.g., 3mo, 6mo, 1yr, 3yr,
etc.)

o 187

2 Maximum Drawdown

T 333

3 Month-by-month program performance
I 37
4 Standard Deviation

I a7

5 Ulcer Index

S 538

6 Ulcer Performance Index

CE e 588

7 Pecentile ranking against other Theta-listed programs
5.6

8 Month-by-month benchmark performance

I 62

73% (1) 27% 4
Extremely responsive Very responsive
0% ©) 0% ©)
Somewhat Not so responsive
responsive

0% (0) 0% (0)

Not at all responsive Not applicable
4.07 15

Standard Deviation Responses

Now considering the PERIODIC
PERFORMANCE statistics on your
strategy page, place the statistics listed
in order of importance.

1 Average Period Return

S s

2 Percent (%) of Periods Profitable

S 227

3 Average Period Gain

S 82

4 Average Period Loss

I sy

5 Best Performance

CE 46

6 Worst Performance

S 52



7  And considering the STATISTICS VS. 8 s the section that lists UP/DOWN
BENCHMARK page, place the statistics BENCHMARK MONTH COMPARISON
listed in order of importance. useful?

1 Annualized performance

s

2 Maximum Drawdown

S 207

3 Max Drawdown Month

CE 37

4 Best Monthly Performance

I 44

5 Months Up/Down

S 4.3

6 Standard Deviation (ann.)

CE 558

7 Correlation Coefficient to Benchmark
C 64 50% () 7% ()
8 Coefficient of Determination (R2) Yes No

I 7

43% (6)

Does not matter

2.62 14
Standard Deviation Responses



For programs tracked at 10 The "Guest Pass' feature allows Theta

Guggenheim/Rydex or ProFunds, should managers the chance to give a
we continue to show rolling DAILY prospective client a five-day peek at all
statistics? programs listed by that manager. Have

you used the feature in the last year?

33% (5) 7% ()
ves No 27% 4 13% 2
Yes Yes, but it's been longer
than a year
33% (5) 27% 4
Does not matter Not applicable
53%® 7% (™)
No What's the "guest pass"
1.64 15 feature?
Standard Deviation Responses
2.68 15

Standard Deviation Responses



11  We are considering several projects to improve the Theta site for managers. Please rank the
projects below in order of importance.

1 Modernizing the look and feel of the site
D 8

2 Adding additional performance risk statistics (Sharpe, Sortino, etc.)

3.67

3 Allowing a visitor to enter start/end dates for program statistics

S a8

4 Designing the manager page to display better on a mobile device

T 44

5 Adding a "fact sheet" option

S,

6 Allowing the manager to select a default benchmark for a program

s

7 Simplifying the page navigation

4.87

8 Adding additional benchmarks

S b

12  Here's your chance to write whatever feedback you've always wanted to give us.

Thanks for asking. These kinds of changes will help keep the site relevant for visitors.

Thanks for being proactive

Add the ability to remove/sort managers the use Leverage. The percentile metrics are distorted by managers who use leverage.
Ability to show more than 1 benchmark

Huzzah!

in addition to best performance for different periods, you could also add perforce ranked by ulcer index ...with a note re what this means. ice
lower risk or perforce and risk combined



