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Registered Investment Advisor with Smart Beta FinTech Since 2010 
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$7M Invested over 

10 Years in 

Technology & 

Product 

Development 

Award Winning  

Innovations in  

Enterprise Software 

About $100M in 

AUM Interest 

Received for 

Quants Fund 

Profitable 4 out of 

Last 5 Years at 

70% Margin,  

Smart Beta 

Indexes 

POC: Increased 

AUM From $1.4M 

to $14.2M over 2 

Years 

Outstanding 

Returns with 

Derivative 

Overlays 

Over $4M 

Licensing Revs,  

Quants Fund 

Formation 

2008-2012 

2012 2014 

2013 

2016 

2017é 2015 



ςSerial entrepreneur in quantitative finance since 2006 

ςActive investment and trading experience since 1998: 

ÅRisk modeling with derivatives in US markets since 2004 

ÅVolatility arbitrage strategies since 2008 

Å Institutional risk management and trading since 2011 

Å Fund management experience since 2012 

ςBig data analysis and computer simulations since 1991 

in various applied mathematics fields, 6 patents 

Gokhan Kisacikoglu, CEO & CIO 

Technologist, Founder Quantitative 

Development, Risk Management with 

Derivatives and Smart Beta Investing 

Alternative Smart Beta Index Investing with Proven Risk Management Technology 3 

Team Experience  

 

 

Samer Kanafani 

Advisor, 

Quants Capital 

Aaron Soderberg  

Advisor,  

Quants Capital 

David L. Mau  

Advisor,  

Quants Capital 

 

 

 

Sammer Fam  

Technology 

Advisor 

George Mottel 

Corporate 

Development 

Khris Thetsy 

Corporate  

Advisor 

ςSenior banking relationships with high 

net worth individuals, family offices, 

RIAs, funds-of-funds, FINRA broker-

dealers and banks 

ς Top software development team with 

Fortune 500 experience 

ςOver 100 years of consumer and 

investor lead generation, marketing & 

sales experience 

ςDigital Marketing,  strategic planning 

advertising, direct response, brand 

strategy, corporate PR and media 

buying, social media 

ςRaised over $2 billion in private equity 

capital over 200 securities engagements 

 

 

 

Ron Komen P.E. 

Board Member 

Cenk Aydin 

Board Member 

 

 

 

Brad Turner 

Marketing 

Advisor 

Greg McAndrews 

Public Relations 

David Kuff 

Communications 



Smart Beta Investing ï Introduction 
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o Portfolio Approach 

ÅReduce the risk exposure, or Beta 

ÅPotentially gain in performance, or Alpha 

o Invests Like Passive Investing 

ÅDiversified, Indexing, Rebalancing 

o Alternative Rules 

ÅVolatility, factoring, weights, valuation 

o Overcomes Diversification Issues 

ÅWhen correlations fail 

ÅMarket efficiency changes 

Factoring & Risk Mitigation for Better Risk-Adjusted Returns 
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Quants Smart Beta IndexÊ 

SPY (Actual) 2x (60% Stock + 40% Bond) Index Quants Index 

SPY is S&P 500 Index ETF adjusted for dividends. 2x Index is 2 times 

leveraged 60% Large Cap Stock and 40% Govt Bond Index Portfolio. 

Returns are based on $100 million in AUM after all fees and expenses.   

PAST PERFORMANCE DOES NOT GUARANTEE FUTURE RESULTS.  



Derivative Overlays ï Portfolio Optimization 
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Stock and Bond Portfolio Analysis 

Exchange Traded Fund Selection 

Volatility Analysis 

Derivative Overlay(s) Selection 

Institutional Technology to Improve Portfolio Efficiency 

y = -248.84%x2 + 19.64%x + 1.69% 
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S&P 500© Index Volatility vs. Quants Index(2) 

Quants Index (Monthly Returns) 

90% Volatility  
of S&P 500 Index 



Highest Industry Growth Areas Reflect Client Needs 
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Investors Prefer: 

Å Better Risk Management 

Å Lower Fees 

Å Streamlined Access 

Optimal Portfolio 
Solutions  

AUM (Assets Under Management) metrics are as of 2016. All projections are for 10 years. 

o Smart Beta Investing ï Style 

ÅNot Passive, Not Active, Hybrid. 

ÅAUM Growth at 11% y-o-y 

ÅProjected Growth to $2.4T in AUM 

o Exchange Traded Funds (ETFs) ï Vehicles 

ÅLowest Fees, Liquid Building Blocks 

ÅAUM Growth at 12% y-o-y 

ÅProjected Growth to $16T in AUM 

o Digital / Robo Advice ï Platform 

ÅOnline, Easy Setup, Low Cost 

ÅAUM Growth at 80-100% y-o-y 

ÅProjected Growth to $6T in AUM 


