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GLOBAL DIVERSIFIED ALPHA - PRO FORMA

KEY HIGHLIGHTS
Reduces volatility, beta, and drawdowns versus long-only equity while participating in equity market
performance in bull markets.

Achieves equity outperformance in a bear market and outperformance during a crisis ("crisis alpha").

Minimizes downside movements.

Combining long equities (passive) with systematic equity, volatility- and global defensive systematic
equity market neutral strategies improves convexity and yields to better overall risk diversification.

Allows adding to existing (long-only) equity exposure, but without taking on entire equity risk.

Active management of the portfolio through systematic quarterly readjustments of portfolio
allocations.

STRATEGY DESCRIPTION
The Global Diversified Alpha investment program is a systematic, liquid, risk-controlled investment
strategy. The strategy combines passive and active building blocks to make the equity market a better
investment. This approach allows investors to benefit from falling and rising equity
markets while reducing and better controlling risk.
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PORTFOLIO ADVISOR
RML Advisory, Fraumünsterstrasse 16, CH-8001
Zurich

Last Month

1.69%
Year To Date

8.75%
12 Months ROR

15.87%
Total Return
Annualized

15.14%
Standard Deviation
Annualized

6.22%

Downside Deviation

0.52%

Winning Months (%)

79.49%
Sharpe Ratio

2.31
Sortino Ratio

7.88
Beta

0.22
Correlation vs. S&P
500 TR

0.62

KEY STATISTICS

GENERAL INFORMATION
Minimum
Investment

125,000 USD

Base
Currency

USD

Inception
Date (Pro
Forma
Portfolio)

Jan 2018

Liquidity Monthly

Management
Fee

0.75%

Inv. Style

80% Systematic/20%
Discretionary/Short to
Medium Term/Trend
Following/Volatility
Trading,Indexing,Tactical
Asset Allocation,Multistrategy

Number of
Holdings

4

Website www.rml-advisory.ch

RML Advisory | Fraumünsterstrasse 16, Zürich 8001 | Phone: +41 44 521 10 56 | Email: hello@rmladvisory.ch
There is a substantial risk of loss in trading commodity futures, options and off-exchange foreign currency products. Past performance is not indicative of future results.

http://www.rml-advisory.ch/


ADDITIONAL STATISTICS
Last Month 1.69%

24 Months ROR Annualized 16.50%

36 Months ROR Annualized 14.75%

Average Losing Month -0.99%

Average Winning Month 1.75%

Max Drawdown Annualized -2.01%

Skewness 0.87

Kurtosis 1.02

Alpha Annualized 11.83%

VaR Historical -1.73

MONTHLY PERFORMANCE
  Jan Feb Mar Apr May Jun Jul Aug Sep Oct Nov Dec Year S&P 500 TR

2024 0.33 2.24 1.52 0.82 1.86 1.69 8.75 15.30

2023 0.67 0.23 5.51 -0.01 0.03 1.92 0.89 0.04 1.20 -0.58 2.88 1.98 15.63 26.27

2022 -2.01 0.66 6.67 1.30 0.15 0.65 2.76 0.11 0.30 4.31 1.11 -0.82 15.96 -18.10

2021 0.93 2.06 3.94 2.52 0.19 0.49 0.40 0.19 -1.39 4.74 -1.81 1.58 14.52 28.71

2020 1.29 -1.73 0.68 6.00 2.25 2.13 2.96 3.25 0.69 0.00 4.52 1.78 26.32 18.40

2019 1.91 1.28 0.42 1.60 -1.98 3.90 -1.10 0.74 -0.16 0.33 -0.23 0.53 7.35 31.49

2018 5.01 -1.09 0.24 -0.68 1.04 1.36 0.98 1.72 -0.25 2.14 -0.95 0.59 10.43 -4.38

Returns are based on proforma adjustments to a proprietary account to reflect fees. Client accounts will be traded in like fashion.

RML Advisory prepared this document for promotional purposes and is not the result of financial analysis. It is for your information only. This document does not constitute an offer,
solicitation, or recommendation to buy or sell certain products, to effect transactions, or to conclude any legal act. Before you make a decision based on this information, we recommend that
you contact your advisor. Only those who are clearly aware of the risks of the transaction to be concluded and who are economically able to bear any losses should carry out investment
transactions. RML Advisory assumes no liability for the content of this publication.

The information may change without notice. RML Advisory is not obligated to ensure such updates are brought to your attention. RML Advisory's directors, advisors, and employees are
hereinafter jointly referred to as the Company. The document is based on information obtained from sources believed to be reliable but is not guaranteed to be accurate, exact, complete,
appropriate, or up to date. The Companies' opinions and estimates constitute the Company's' judgment and should be regarded as indicative, preliminary, and for illustrative purposes only.

The performance information presented in this document, including charts and tables, includes back-tested performance. Back-tested performance is hypothetical (it does not reflect trading
in actual accounts) and is provided for informational purposes only to indicate historical performance had the strategies been available over the periods noted. Back-tested performance
shown is not an indicator of actual future results. The results reflect the performance of portfolios not historically offered to investors and do not represent returns that any investor attained.
Back-tested results are calculated by the retroactive application of portfolios constructed based on historical data provided and assumptions integral to portfolio construction principles,
which may or may not be testable and are subject to losses. Investors may get back less than their investment. The price and value of investments mentioned and any income that might
accrue could fall, rise, or fluctuate. Foreign currency exchange rates may adversely affect any product's value, price, or revenue. 

The content of this document is for professional/institutional investors only. The product is in the pre-launched phase.

STRATEGY EXPOSURE

Equity Passive 25%

Systematic Equity 30%

Equity Volatility 25%

Equity Market Neutral 20%

STATISTICS
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