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Strategy Description
MASON is our AI-driven automated investing strategy, an acronym for "Machine-Assisted System for 
Trading Optimization & Navigation. Its primary aim is to invest in the equities of market-leading ETFs with 
the goal of outperforming the S&P 500 over a 1-3 year horizon.

Designed to identify and capitalize on strategic opportunities within the stock market. Leveraging a stringent 
set of criteria, MASON meticulously evaluates stocks, focusing on factors like trading volume to mitigate 
slippage and a minimum stock price threshold of $10. 

Using this data-driven approach, MASON formulates an array of strategic options and, with precision, selects 
the optimal strategy tailored for each specific stock on any given trading day. This dynamic approach 
empowers investors with the ability to make informed and strategic decisions in the ever-evolving world of 
stock trading. 

The automated investing system “MASON” is closely monitored and managed daily by the Investment Team. 
Record on intraday strategy data is meticulously audited by the end of each trading session to ensure and 
improve MASON’s long-term capabilities.  

Performance (Net of Fees)

Inception Date: May 02, 2021 

Please note that investing in the stock market carries inherent risks, and past performance is not indicative of future results. MASON's strategies are formulated based on historical data and algorithmic analysis, and as such, 
there is no guarantee of specific investment outcomes.The Investment Team works diligently to maintain the system's effectiveness, but no automated system can eliminate all risks associated with stock trading.Investors should 
carefully consider their individual financial goals, risk tolerance, and investment horizon before using MASON or any automated investing system. It is advisable to consult with a qualified financial advisor or conduct thorough due 
diligence before making any investment decisions. 

Jan Feb Mar Apr May Jun Jul Aug Sep Oct Nov Dec YTD S&P

2021 4.33% 5.47% 15.8% -0.84% -0.27% 9.09% 12.8% -0.72% 45.66% 26.89%

2022 11.7% 13.4% 6.68% -0.01% 6.44% -1.12% -9.74% 8.07% 2.60% -0.42% 0.00% 0.76% 38.36% -19.44%

2023 2.61% 2.24% 4.31% -0.68% -0.82% 3.10% 0.00% -0.03% 1.04% 3.30% 4.08% 5.66% 24.81% 22.79%

2024 6.60% -0.05% 1.01% 7.56% 9.74%

MASON S&P 500

Annualized Return 28.25% 14.54%

Cumulative Return 170.55% 72.89%

Sharpe Ratio 3.21 0.98

Best Month 15.80% 12.80%

Worst Month -9.74% -12.40%

https://www.amesinvestmentsystems.com/mason
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Investment Process

MASON

Our proprietary in-house system, known as MASON (Machine-Assisted System for Trading Optimization and 
Navigation), orchestrates and streamlines trading and investing activities within your client account. MASON 
operates at the forefront of technological advancement by harnessing the power of AI (Artificial Intelligence) 
and a myriad of data inputs. It meticulously dissects market intricacies and formulates strategies tailored to 
cater to a diverse spectrum of investors, each with their unique investing preferences and styles. 

Architecture

MASON operates within our proprietary framework, gathering diverse data from various sources and 
meticulously filtering it based on predictive parameters. Once stocks are selected, MASON's AI-engineered 
strategies are customized to each stock's attributes. These strategies are then executed through our Trading 
Execution System, finely tuned by MASON's insights, and communicated to your Alpaca Brokerage account. 
This intricate process aims to optimize your trading within your account, orchestrated by MASON's AI-driven 
insights and meticulous data analysis. 

Design

MASON's intricate mechanics begin with meticulous data input, driven by the LSTM Neural Network 
Manager. This advanced neural network entity receives specific directives and strategic insights, 
orchestrating various algorithmic strategies within the dynamic LSTM Strategy Environment. This 
environment adapts to market dynamics and stock attributes, generating a multitude of meticulously crafted 
strategies. Striving for optimization, MASON transmits the refined strategy to the Trading Execution System 
and our Strategy Feedback database, initiating parallel journeys of trade execution and data collection. This 
meticulously choreographed process demonstrates MASON's innovation, driven by neural networks and 
strategic expertise, creating a symphony of sophistication in the pursuit of trading excellence. 

Systematics

At the core of MASON lies the LSTM Neural Network Manager, a pivotal orchestrator that harmonizes filtered 
stocks and strategic insights from data feeds. LSTM, an abbreviation for "Long Short-Term Memory," 
represents a cornerstone of deep learning and recurrent neural networks (RNNs), particularly adept at 
handling sequential data. LSTMs excel in discerning intricate patterns in sequences, whether it's stock 
trends, sensor readings, or natural language, thanks to their unique capacity to grasp long-term 
dependencies. Their extended memory allows for precise output generation over expansive timeframes. 
Guided by meticulously crafted commands, the LSTM initiates a symphony of backtests, optimizations, and 
global searches, with every operation meticulously archived for actionable feedback. Acting as the master 
conductor, the LSTM Manager orchestrates testing, strategy construction, and strategy database realms, 
delivering refined solutions that seamlessly bridge the gap between insight and execution within MASON's 
Strategy Builder. 

Architecture    •    Design    •    Systematics   
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Ames Investment Systems operates as a software company, offering an innovative Software as a Service (SaaS) solution. Based on our understanding, we have taken 
appropriate measures to ensure compliance with all relevant federal and state regulations. It is important to note that we operate strictly as a technology provider and not as a 
broker-dealer. Consequently, given that we do not handle financial transactions or accept monetary deposits, we are not required to obtain broker-dealer licensing in our 
current jurisdiction. Please visit sec.gov for more information regarding the matter. 

Please be advised that any communication made by Ames Investment Systems, whether verbal or written, should not be construed as financial advice. Ames Investment 
Systems operates as a software company. The clients acknowledge the inherent risks involved in any investment and Ames Investment Systems assumes no liability for any 
investment loss. Our Terms of Use, Privacy Policy, Service Agreement, and Risk Disclosure are available for your review. If you have any questions or concerns, kindly reach 
out to us through the designated contact channel. 

Disclaimer and Disclosure: Ames Investment Systems (AIS) is not a broker-dealer and is not registered as a broker-dealer with FINRA, SEC, SIPC, or the FDIC. AIS and its 
principles are not registered as an investment advisor.  

There is a possibility that customer may sustain a loss equal to or greater than customer's entire investment, therefore, customer should not invest or risk money that 
customer cannot afford to lose. Online trading is not suitable for all investors. Trading Algorithm strategies should not be followed by any individual without prior consultation 
with a financial professional for the purpose of assessing the ideas or strategies that are suitable to customer based on customer's own personal financial risk tolerance and 
objectives.  

Before starting, consider your investment objectives and Ames Investment Systems LLC's fees and expenses. 

Ames Investment Systems (AIS) is not responsible for paying any taxes or other tax consequences related to the portfolio gains or losses and customer acknowledges sole 
responsibility for all tax related issues and obligations arising from portfolio gains or losses. AIS does not report portfolio gains or losses to any taxing authorities. 

All performance results have been exclusively prepared by Ames Investment Systems and have not undergone compilation, review, or audit by an independent accountant. 
Performance estimates are subject to potential adjustments and revisions in the future. It is important for investors to recognize the potential for a loss of investment principal. 
Please note that account holdings and related information are provided for illustrative purposes and should not be construed as investment recommendations. Further details, 
including Ames Investment Systems' calculation methodologies and a comprehensive list indicating each holding's contribution to the portfolio's performance during the 
specified time period, are available upon request. 

Ames Investment Systems shall not be held responsible or liable for the accuracy, reliability, or opinions expressed on third-party websites linked to from published articles. 
Such linked websites are not monitored, investigated, or checked for accuracy or completeness by Ames Investment Systems. It is your responsibility to evaluate the 
information available on a linked website. Any products, services, or content oriented from a linked website are provided "as is" without warranty of any kind, express or 
implied, including but not limited to, implied warranties of merchantability, fitness for a particular purpose, title, non-infringement, security, or accuracy. If Ames Investment 
Systems has any relationship or affiliation with the author or content of a linked website, it will be disclosed accordingly.  

•  If not otherwise specified above, this page contains original content by Ames Investment Systems LLC 

•  The information provided is for general information purposes only and should not be considered a recommendation or personal financial planning, tax, rollover, or financial 
advice. The information provided should be used at your own risk. 

•  There are tax implications when investing and some materials may discuss tax impact. Ames Investment Systems does not provide tax advice. Articles or FAQs do not 
constitute a tax opinion and should not be used for the purpose of avoiding tax penalties. 

You are viewing a web property located at amesinvestmentsystems.com. Different properties may be provided by a different entity with different marketing standards. 

Please see our full disclosures for more information available at amesinvestmentsystems.com/disclosures. 

Feel free to contact us at info@amesinvestmentsystems.com. 

AMES INVESTMENT SYSTEMS 
www.amesinvestmentsystems.com 
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