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Performance

Strategy Index Monthly Performance

Performance Statistics Strategy Definition
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1,63 6,33
1,63 2,83 3,36
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Deviations & Ratios Correlation & Alphas
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77,65 -7,74 17,61 12,42 34,04 21,32

35,43 -1,70 35,43 33,08 38,52 37,19
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Disclaimer
IMPORTANT LEGAL INFORMATION

No offer, no obligation

No information within the SWISS ALPHA Factsheet constitutes a solicitation or offer, or recommendation, to buy or sell any investment instruments, to
effect any transactions, or to conclude any legal act of any kind whatsoever.

The information and opinions expressed are provided by SWISS ALPHA for personal use and for informational purposes only and are subject to
change without notice. SWISS ALPHA makes no representation (either express or implied) that the information and opinions expressed within the
SWISS ALPHA Factsheet are accurate, complete or up to date. Nothing contained constitutes financial, legal, tax or other advice, nor should any
investment or any other decisions be made solely based on the Presentation content. You should obtain advice from a qualified expert before making
any investment decision.

Performance

The future performance of an investment cannot be deduced from previous market value, i.e. the value of an investment may fall as well as rise. An
investment may also lose value due to changes in rates of foreign exchange. SWISS ALPHA cannot guarantee that any capital invested will maintain or
increase in value.

Limitation of liability

SWISS ALPHA disclaims, without limitation, all liability for any loss or damage of any kind, including any direct, indirect or consequential damages,
which might be incurred through the use of the SWISS ALPHA Factsheet.

Use of the Presentation

The entire content of the SWISS ALPHA Factsheet is subject to copyright with all rights reserved. You may save or print out a hard copy, individual
pages and/or sections of the Presentation, provided that you do not remove any copyright or other proprietary notices. With any saving or otherwise
copying from the Presentation the terms and conditions for use shall be deemed to have been accepted. All property rights shall remain with SWISS
ALPHA. You may not reproduce (in whole or in part), transmit (by electronic means or otherwise), modify, link into or use for any public or commercial
purpose the SWISS ALPHA Factsheet without the prior written permission of SWISS ALPHA.

NOT FOR PUBLICATION OR DISTRIBUTION IN THE UNITED STATES, CANADA, JAPAN, OR UNITED KINGDOM.
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