Alma Platinum IV Systematic Alpha

Fund AUM
$98,540,211

Fund Launch
30 June 2010

Data as of
29 September 2023

Investment Strategy

« The Investment Strategy is a systematic strategy based on the Winton Diversified Macro Strategy as adapted to comply with UCITS. The underlying investment
philosophy is grounded in the belief that the scientific method can be profitably applied to the field of investing.

« The Investment Strategy is a computer-based trading system owned and operated by Winton which is designed to speculatively trade global exchange-traded
futures, forwards and options markets on commodities (e.g. energies, base and precious metals and crops), equity indices, bonds, short-term interest rates and
currencies.

« The Fund invests directly in (1) financial futures (including bonds, FX, equity, interest rates), FX forwards and other OTC derivatives (the “Direct Investments"),
(2) transferable securities providing exposure to a basket of commodity futures (the "Commodity Basket"), and (3) sovereign bonds, cash or other cash equivalent
securities for cash management purposes.

» Winton has been appointed as Portfolio Manager of the Fund and is responsible for managing the Direct Investments. Winton is also responsible for determi-
ning the composition of the Commodity Basket that is referenced by the transferable securities purchased by the Fund. State Street Global Advisors, as the
Investment Manager of the Fund, is responsible for the allocation of cash to support the margin and settlement obligations in relation to the Direct Investments as
well as the buying and selling of the transferable securities and for managing the surplus cash.

Performance History (30 September 2013 - 29 September 2023) @

14000
13000
12000
11000
10000

9000

8000

P T Y AR ST S S A
‘,OQ,Q Qfo 6®Q @rb 6Q’Q \@ o_,®Q @fb %Q,Q @'b %@Q be %Q,Q @rzy %Q,Q Qfo %@Q
Systematic Alpha ROC-U (DBSROCU LX) - Share class was launched in June 2015

Fund Performance Summary (ROC-U Share Class) @
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Return Annualised Return
M 6M YTD ITD 1y 3Y ITD
Systematic Alpha 2.44% 12.05% 11.42% 30.44% 12.05% 8.96% 13.47%

Volatility since launch 7.01%

Absolute VaR (99%/20 day)™®" 6.46%
Please refer to our website to find performances for other shares classes.

Monthly Fund Performance (ROC-U Share Class) @

Year Jun Jul

2023 -0.27% 2.69% -2.90% 3.42% 1.95% 2.75% -0.33% 1.30% 2.44% 11.42%
2022 2.25% 297%  7.64%  3.55% -0.43% 0.24%  -1.54% 2.40% 2.65% 0.37% -2.97% 0.41% 18.52%
2021 -0.02% 3.20% 0.61% 2.25% 2.43% -1.47% 0.92% 0.54% 0.99% 1.05% -4.81% 1.34% 7.01%

2020 -0.51%  -3.34% -4.76% -0.51% -3.52% -3.56%  -1.97% -3.08% 0.22% -0.15% -1.16% 4.71% -16.57%
2019 -1.70% 1.02% 1.75% 1.77% -0.53% -0.88% 2.71% 4.76% -2.52% 0.99% 1.05% 0.65% 3.81%

2018 4.36%  -491% -0.43%  1.56% -0.37% 1.10%  -0.25% 1.21% 0.07% -2.03% 1.66% -2.07% -0.39%
2017 -1.16% 2.54% -0.04%  -0.68% 0.52% -2.01% 0.06% 3.01% -1.98% 4.52% 0.13% 2.84% 7.63%

2016 1.94% 1.94%  -4.12% -2.06% -1.73% 3.60% 1.05% -1.56% -0.54% -2.47% -0.77% 1.28% -3.66%
2015 0.06%*  4.52% -3.48% 3.16% -2.32% 3.42% -1.92% 3.18%*

*Performance has been calculated since the share class launch

shown net of all

(1) Information provided by Winton Capital Management Ltd. Alma Capital Investment Management and its affiliates take no responsibility for the content. (2) Source: Alma Capital Investment Management. The Fund's performance above is
a99% confidence level

fund fees. Past performance is not a reliabl ator of future returs. (3) Source: Alma Capital Investment Management. VaR is generated through Arkus Risk Services. The figure represents the current maximum loss anticipated w
over a 20 day period. Please refer to the Disclaimer on the last page of this document

Allinformation as of 29 September 2023 unless otherwise specified.

Please refer to the disclaimers at the end of this document.
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ALMA CAPITAL

Investment Manager -
Winton CM @

« FCA-authorised London-based
independent investment firm
founded in 1997, with $10bn in
AUM.

« Organised around David Harding,
founder of the firm. The research
team comprises 65 researchers.

« Specialised in systematic trading
through proprietary systems based
on scientific research and
statistical analysis.

« Signatory to the United Nations
Principles for Responsible
Investment and to the Standards
Board For Alternative Investments.

Specific Risks

Investors should note that the
Alma Platinum IV Systematic Alpha
is not guaranteed or capital
protected. Investors in this Fund
should be prepared and able to
sustain losses of the capital
invested, up to a total loss. There
can be no assurance that the
investment objective of the Fund
will be achieved, and results may
vary substantially over time. An
investment in the Fund involves a
high degree of risk, including the
risk that the entire amount invested
may be lost. You should be aware
that synthetic short selling, the use
of derivatives for other purposes
and other leveraged positions and
limited diversification could, in
certain circumstances,
substantially increase the impact of
adverse market conditions on the
NAV. See "Specific Risk Factors*
p83 of the prospectus available on
Alma Capital website.
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Contact Details

+33 156 88 36 61 (FR)
info.investors@almacapital.com

www.almacapital.com


mailto:info.investors@almacapital.com
http://www.almacapital.com/

This is a marketing communication. Please refer to the prospectus and to the KIID available on Alma Capital website before making any final investment decisions

Alma Platinum IV Systematic Alpha

Data as of Fund AUM Fund Launch
29 September 2023 $98,540,211 30 June 2010
Fund Exposure

Gross Notional on a look-thr: s (%)

SN LR o baan 10.85%
747%
39.45%
N\
\ 14.94%
—  76.57%

Commodity Future m |nterest Rate Future = Interest Rate Futures

= Bond Future mFX Futures / Forwards = Equity Futures

® Equity Index Future = Bond Futures

o Fund Perfo

onthly Contributio

S

ALMA CAPITAL

—— 28.06%

® FX Futures / Forwards

Commodity Futures

set Class Exposure

Asset Class Long exposure Short exposure
Bonds I 1010
% NAV M USD % NAV M USD
Energi I 0.67%
nergies ° Interest Rate Futures 105 10,206.6 -660.1 -642,683.5
Precious Metals I 0.43%
Rates 0 36% Bond Futures 5.0 4,853.0 -60.4 -58,856.9
Currencies — Equity Index Futures 11.9 11,551.4 -12.0 -11,694.0
Livestock I 0.07%
Commodity Futures 31.6 30,739.1 -24.8 -24,153.0
Crops M 0.04%
Base Metals -0.04% M FX Futures/Forward 19.8 19,251.3 -39.7 -38,693.7
Index
0043 W Total 787 76,601.5 797.1 -776,081.1

-0.2% 0.0% 0.2% 0.4% 0.6% 0.8% 1.0% 1.2%

Key Facts (1/2)

Issuer / Manager Alma Platinum IV/ Alma Capital Investment Management

Fund Type Luxembourg UCITS SICAV

Share Classes ROC-E ROC-G ROC-U ROC-S
ISIN-Code LU0871989108 LU0871989017 LU0871988985 LU0871989280
WKN AlKBB3 AlKBB2 AlKBB1 AlKBB4
BBG Ticker DBSROCE LX DBSROCG LX DBPROCU LX -
Currency EUR GBP usD SGD
Management Fee p.a. 0.95% 0.95% 0.95% 0.95%
Tax d'abonnement p.a. 0.05% 0.05% 0.05% 0.05%
Winton Performance Fee © 18.00% 18.00% 18.00% 18.00%
Initial Issue Price € 10,000 £10,000 $10,000 SGD 10,000

Launch Date 30 October 2013 17 September 2014 10 June 2015

Subscription and Redemption Cut-Off

3:00 p.m. CET (T-1)

Transaction Day (T)

Daily

NAV Publication

Daily, published on a T+2 basis

Settlement

T+3

Depositary, Administrator, Transfer
Agent

CACEIS Investor Services Bank S.A.

Registered Countries ©

Austria, Belgium, Denmark, France, Germany, Ireland, Italy, Luxembourg, Netherlands, Norway, Spain, Sweden, Switzerland, United Kingdom

SRRI

5

(4) Source: Alma Capital Investment Management. Notional for Short Term Interest Rate Futures is based on the duration adjusted notional. The composition of the Gross Notional can change anytime without notice. (5) Source: Alma Capital Investment Management. The pie chart represents the allocation of margin
capital an investor would face if they were to physically replicate the positions. (4&5) The pie charts represent the notional and margin allocations to commodity futures required by the fund to achieve an equivalent exposure to commoities via direct investment into commoity futures. (6) Sector returns based on gross
exposure to the sector (i.e. long and short exposures). Source: Winton Capital Management Limited. (7) The Fund's exposure to commodities is gained indirectly through investments in commodity linked transferable securities. (8) The Winton Performance Fee is deducted from the NAVs cumulative outperformance

subject to a high watermark. (9) Registered countries where at least one share class of the fund is registered.
All information as of 29 September 2023 unless otherwise specified
Please refer to the disclaimers at the end of this document.



This is a marketing communication. Please refer to the prospectus and to the KIID available on Alma Capital website before making any final investment decisions
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Alma Platinum IV Systematic Alpha ALMA CAPITAL

Data as of Fund AUM Fund Launch

29 September 2023 $98,540,211 30 June 2010

Issuer / Manager Alma Platinum 1V / Alma Capital Investment Management

Fund Type Luxembourg UCITS SICAV

Share Classes R6C-U R6C-E R6C-G 11D-U
ISIN-Code LU1125015682 LU1125015922 LU1125015849 LU1106524454
WKN A12DST A12DSV A12DSU Al412C
BBG Ticker DBPR6CU LX DBPR6CE LX DBPR6CG LX DBSI1DU LX
Currency usb EUR GBP usD
Management Fee p.a 0.95% 0.95% 0.95% 0.95%
Tax d'abonnement p.a. 0.05% 0.05% 0.05% 0.05%
Winton Performance Fee'® 18.00% 18.00% 18.00% 18.00%
Initial Issue Price $10,000 € 10,000 £10,000 CHF 10,000
Launch Date 31 October 2014 31 October 2014 31 October 2014 04 November 2015
Subscription and Redemption Cut-Off 3:00 p.m. CET (T-1)

Transaction Day (T) Daily

NAV Publication Daily, published on a T+2 basis

Settlement T+3

2:2:fi[ary' Administrator, Transfer CACEIS Investor Services Bank S.A.

Registered Countries © Austria, Belgium, Denmark, France, Germany, Ireland, Italy, Luxembourg, Netherlands, Norway, Spain, Sweden, Switzerland, United Kingdom

SRRI 5

Commentary - Winton CM - September 2023 %

The fund’s positive performance in September was split between trend following and diversifying signals.

The biggest contributors to performance were the markets and sectors where positioning across trend following and diversifying signals were aligned. These included shorts in fixed income, US natural gas and
the Japanese yen, along with long exposure to rallying oil and oil product markets. Further profits accrued from precious metals, where downtrends are gaining momentum and carry models are maintaining a
longstanding short position.

Disclaimer

MARKETING COMMUNICATION

Alma Platinum IV is a Luxembourg undertaking for collective investment pursuant to Part | of the law of 17 December 2010 relating to undertakings for collective investment. It is registered with the Luxembourg Trade and Companies’ Register under number B85828
and has its registered address at 11-13 Boulevard de la Foire, L-1528, Luxembourg , Grand Duchy of Luxembourg.

Alma Capital Investment Management S.A. acts as the management company. It is governed by chapter 15 of the law of 17 December 2010 and supervised by the Commission de Surveillance du Secteur Financier (CSSF) in Luxembourg under number S00000930. It
is incorporated under the form of a société anonyme and has its registered address at 22-24, Boulevard Royal, L-2449 Luxembourg, Grand Duchy of Luxembourg. It is registered with the Luxembourg Trade and Companies’ Register under number B171608 and its
website is: www.almacapital.com

Winton Capital Management Ltd acts as the delegated Investment Manager. Except as otherwise stated, Winton Capital Management Ltd does not take any responsibility for the accuracy of the contents of this document, any representations made herein or the
performance of the Fund. Winton Capital Management Ltd disclaims any liability for any direct, indirect, consequential or other losses or damages including loss of profits incurred by you or by any third party that may arise from any reliance on this document or for the
reliability, accuracy or completeness thereof.

Winton Capital Management Ltd is not responsible for, nor involved in, the marketing, distribution or sales of shares or interests in the Fund and is not responsible for compliance with any marketing or promotion laws, rules or regulations; and no third party is authorised
to make any statement about any of Winton Capital Management Ltd’s products or services in connection with any such marketing, distribution or sales.

This material is issued and has been prepared by the management company. It contains opinions and statistical data that are considered lawful and correct on the day of their publication according to the economic and financial environment at the time. This document
does not constitute investment advice or form part of an offer or invitation to subscribe for or to purchase any financial instrument(s) nor shall it or any part of it form the basis of any contract or commitment whatsoever.

This document has been prepared without consideration of the investment needs, objectives or financial circumstances of any investor. Before making an investment decision, investors need to consider, with or without the assistance of an investment adviser, whether
the investments and strategies described or provided by Alma Capital Investment Management, are appropriate, in light of their particular investment needs, objectives and financial circumstances. Any report or analysis within this document is shown for information,
discussion or illustrative purposes and does not constitute an offer, recommendation or solicitation to conclude a transaction and should not be treated as giving investment advice.

Past performance does not predict future returns.

The performance figures disclosed in this document are based on the net asset values in US Dollar. Returns may increase or decrease as a result of currency fluctuations.

The information contained in this document is provided for information purposes only. Any investment decision in relation to a fund should be based solely on the latest version of the prospectus (which includes the specific risks that investors should consider before
investing), the audited annual and, if more recent, un-audited semi-annual reports and the Key Information Document (KID), all of which are available in English upon request to Alma Capital Investment Management S.A., 22-24, Boulevard Royal, L-2449 Luxembourg,
Grand Duchy of Luxembourg or on www.almacapital.com

All information referred to in the present document is available on www.almacapital.com

© Alma Capital Investment Management S.A. 2023. All rights reserved. No further distribution is allowed without prior written consent of the Issuer.

(8) The Winton Performance Fee is deducted from the NAVs cumulative outperformance subject to a high watermark. () Registered countries where at least one share class of the fund is registered. (10) Represents the views of Winton Capital Management Ltd. Alma Capital Investment Management does not take
any responsibility for these views and does not necessarily endorse or support such views

Allinformation as of 29 September 2023 unless otherwise specified.

Please refer to the disclaimers at the end of this document



