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During recent market turmoil, stocks and bonds lost
simultanously for the first time since 20 years

» If stock/ bond correlation change will become
permanent, investors have to find new
diversification assets

 Three ideas from Alpha Centauri, which survived
recent market turmoil
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Investors have to find new diversification assets

Performance during recent market turmoil
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Alpha Centauri Multi-Premia Long Short Index

Performance since going live How to invest
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ISTOXX Europe Multi-Factor Market Neutral

Performance since going live How to invest
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ISTOXX Europe Single Factor Aggregate

Excess Return since going live How to invest

108%
EUREX Futures
107%
106%
Futures on iISTOXX® Europe Factor Indexes

105%

104%

103%

_ iSTOXX® Europe Factor Index Futures STOXX® Europe 600 Index Futures (FXXP)
102(y Underlying index ISTOXX*" Europe Low Risk, Momentum, Quality, Size, STOXX® Europe 600 Index
(]
Value, Carry
Index type Net return index Price index
Contract value EUR 50 per index point
0,

101% Tick value EURS
Price quotation In points with one decimal place
Minimum price change 0.1 index point

100% Contract months Up to 9 months; 3 quarterly months
Settlement Cash settlement, payable on the first exchange day following the final settlement day.
Final settlement price Based on the average of the respective ISTOXX®/STOXX® index calculations from 11:50-12:00 CET.

99% Last trading day and Third Friday of each maturity month if this is an exchange day; otherwise the exchange day immediately
final settl day [ ding that day. Close of trading in the maturing futures on the last trading day is at 12:00 CET.
Continuous / TES 08:00-22:00 CET
Flexible contracts Available
0,
98 A T T T Minimum block trade size 1 contract 100 contracts
\@) ,{9 ‘\/'\ ,;\ Fees EUR 0.30 (order book), EUR 0.45 (off-book)
< X+ L X, Vendor codes Low Risk Momentum Quality Size Value Carry
& Na
VQ Qo V’Q Qo Eurex: FXFR  Eurex: FXFM Eurex: FXFQ Eurex: FXFS Eurex: FXFV Eurex: FXFC
BBG: XLRA Index BBG: FXWA Index BEG: FXOA Index BBG: FXEA Index BBG: FXRA Index BBG: FKSA Index

Reuters:0#FXFR:  Reuters: O#FXFM: Reuters:O$FXFQ:  Reuters: O#FXFS: Reuters: O$FXFV: Reuters: O8FXFC:
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Contact

Alpha Centauri

UIf Fillgraf +49 40 89 7273 18 uf@alpha-centauri.com
Sl +494089727321  bb@alpha-centauri.com
Badel
e +49 40 89 7273 12 uj@alpha-centauri.com
Jungbauer 1&alp ’
Olaf Waltjen +49 4089727323 ow@alpha-centauri.com

Alpha Centauri

Disclaimer

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.
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