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Return and Risk
1 Month 3 Months 6 Months 9 Months 1 Year 2 Years 3 Years from Start

Return ‐1.23% ‐1.44% ‐0.88% 2.62% 5.98% 3.25% 3.05% 218.40%
Equities* ‐2.53% ‐1.33% 4.43% 16.54% 21.54% 18.60% 39.23% 131.92%

Return p.a. — — — — 5.98% 1.61% 1.01% 7.55%
Equities* — — — — 21.54% 8.88% 11.65% 5.43%

Volatility 13.78% 9.18% 7.30% 6.35% 5.96% 6.35% 5.83% 5.04%
Equities* 14.61% 13.02% 11.88% 11.89% 11.88% 21.26% 18.74% 19.31%

Max Drawdown ‐3.36% ‐3.36% ‐3.36% ‐3.36% ‐3.36% ‐8.08% ‐8.08% ‐8.08%
Equities* ‐5.45% ‐5.45% ‐5.45% ‐5.45% ‐5.45% ‐35.36% ‐35.36% ‐58.69%

*STOXX Europe 600

Strategy Characteristics
Return 218.40%
Return p.a. 7.55%
Volatility 5.04%
Sharpe Ratio 1.5
Correlation* 0.01
Beta* 0
Max Drawdown ‐8.08%
Longest Drawdown 318 Days
Value at Risk 99% ‐0.97%

*to Equities/STOXX Europe 600

Return By Month
Year Jan Feb Mar Apr May Jun Jul Aug Sep Oct Nov Dec
2006 4.48% 0.52% 1.15% 3.29% ‐0.32% 0.64% ‐0.60% 1.86% 0.93% 0.98% 1.53% 0.74%
2007 ‐0.14% ‐0.86% 0.84% 1.20% 0.37% 0.77% 2.39% ‐0.92% 2.38% 0.56% 0.06% 1.09%
2008 1.22% 2.87% ‐0.34% 0.21% 0.38% 2.39% ‐0.35% 1.23% ‐2.60% 4.13% 1.83% 4.16%
2009 0.17% 0.15% ‐2.12% 5.24% 3.81% 0.39% 1.34% 2.77% 1.65% ‐1.09% 0.93% 1.15%
2010 0.86% 0.27% 2.47% 0.90% ‐0.66% 0.62% 0.69% 1.58% 1.24% 1.66% 0.78% 1.51%
2011 ‐1.77% 0.63% 0.32% 0.57% 1.73% 1.98% 1.34% 1.59% 0.96% ‐1.07% 1.33% 1.12%
2012 1.01% 1.00% 1.27% 1.76% 0.92% ‐0.42% 1.95% ‐0.61% 1.29% 0.62% ‐0.19% 1.63%
2013 1.91% 0.28% 1.86% ‐0.21% ‐1.42% 0.68% 0.51% ‐0.82% ‐0.37% ‐0.24% 0.74% 1.43%
2014 ‐0.40% 1.29% ‐0.53% ‐0.36% 0.38% ‐0.28% 0.15% ‐0.48% 0.78% ‐0.35% 1.32% 2.77%
2015 2.56% 0.19% ‐1.59% 2.96% 1.11% ‐1.65% 0.38% ‐1.97% 1.11% ‐1.30% 1.07% 1.84%
2016 ‐0.76% 1.25% 0.74% 0.39% 0.24% ‐0.13% 0.07% 0.07% 0.65% 1.22% 0.75% 1.95%
2017 1.35% 0.97% 0.44% 0.84% 0.72% 0.26% 0.75% 1.03% 0.64% 0.68% 1.02% 0.68%
2018 0.22% ‐0.71% 0.49% 0.14% 0.29% 0.05% 0.24% 0.58% ‐0.35% 0.17% 0.78% ‐1.42%
2019 ‐1.03% 1.84% 0.00% ‐0.87% 1.15% ‐0.53% 1.51% ‐0.38% ‐1.19% ‐0.53% 1.33% 0.21%
2020 0.95% 1.70% ‐1.50% ‐2.04% 1.06% ‐0.08% 3.11% ‐2.24% ‐0.20% ‐1.38% ‐2.04% 2.56%
2021 0.59% 0.10% 2.61% ‐0.16% 1.07% ‐0.61% 0.13% 1.05% 0.13% ‐0.34% ‐1.23%

Return By Year
Year Return
2006 16.18%
2007 7.95%
2008 16.00%
2009 15.11%
2010 12.57%
2011 9.00%
2012 10.66%
2013 4.37%
2014 4.31%
2015 4.65%
2016 6.62%
2017 9.77%
2018 0.46%
2019 1.46%
2020 ‐0.29%
2021 3.33%

This document is confidential. Any use or disclosure to third parties without the consent of the authors is prohibited. This document is provided for your information only and does
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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
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Alpha Centauri Hamburg ‐ Germany +49 (40) 89 72 73 ‐ 0


