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Historical Performance 

 

Excess Returns (in%)* 

 (*) Indeximplementation, 100 %,management / transaction costs excluded 

2005 2006 2007 2008 2009 2010 2011 2012 2013 2014 2015 2016 2017 

-1.02 4.33 3.11 8.76 2.23 2.13 3.71 3.57 4.94 3.25 11.3 4.76 0.23 

 

For more information please contact us: 
 

Ulf Füllgraf Benjamin Badel Ulrich Jungbauer 
Phone: +49 (40) 89 7273-18 

uf@alpha-centauri.com 
 

Phone: +49 (40) 89 7273-21 
bb@alpha-centauri.com 

Phone: +49 (40) 89 7273-12 
uj@alpha-centauri.com 

Alpha Centauri - Raboisen 5 - 20095 Hamburg - Germany 

 

 

Characteristics 
Overview 

 Market neutral investment in 
factor premia 

 Transparent, risk controlled, 
mostly uncorrelated to trad. 
investment risks 
 

Portfolio structure 

 Long: ~ 85 single stocks 

 Short: STOXX 600 Future 

 OGAW / UCITS compliant 
 

Key figures (historically, in %)*:  
Volatility:                    3.4 
Return (p.a.)               4.1  
Max. Drawdown:       4.2  
 
Key figures (expected, in %)*:  
Volatility:                    3-4  
Return (p.a.)               2-3  
Max. Drawdown:       4-5 
 
Wrapper 
 

 UCITS / OGAW / Fund 

 SWAP / Certificates 

 German „Schuldschein“ / 
Structured Note  
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This document is provided for your information only and does not represent an offer nor a solicitation to make an 
offer for purchase or sale of certain products. The validity of information and recommendations is limited to the time 
of creation of these documents and can be subject to changes depending on the market situation and your 
objectives. We recommend consulting your tax consultant or legal advisor before investing. 
 
This document contains information obtained from public sources, which we deem to be reliable. However, we 
cannot guarantee the accuracy of such information. 
 
Past performance cannot be regarded as an indicator of future performance. It should also be considered that the 
products presented under certain circumstances are not adequate in regard to the individual investment objectives, 
portfolio and risk structure for the respective investor. 
 
Legal and tax subjects that may be resulting from these documents have to be regarded as nonbinding advice without 
exception which cannot replace a detailed counseling by your lawyer, tax consultant and / or auditor. 
 
Please note that these documents are not directed to citizens of the United States of America and are not to be 
distributed in the United States of America. 

 

 


