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Alpha Quantum

Quantitative. Innovative. Artificially Intelligent.
Researched. Alpha.

The Aloha Quantum Way.

Our solutions

Quantamental, Specialised Digital Assistants, Portfolio Optimiser, Risk Management, Alpha Wealth Robo Advisor, News Analytics

Website: www.alpha-quantum.com, Email: info@alpha-quantum.com


http://www.alpha-quantum.com/
mailto:info@alpha-quantum.com

Alpha Quantum Quantamental

Alpha Quantum Quantamental is an innovative solution for financial analysis, valuation and ranking
of companies and a backtesting platform for quantitative strategies.

It can be used in a wide variety of companies: mutual funds, hedge funds, wealth managers,
insurance companies and pension funds.

Our solution allows clients to conduct financial analysis of companies, including generating
sophisticated automated reports and provides versatile discounted cashflow valuation tools.

Our ranking methodology based on z-score offers in-depth analysis of benchmarking and trends in
companies and sectors. It also provides one of our cornerstone alpha generating strategies.

Quantitative strategies can be based on multifactor models, pricing models, rankings, DCF
valuations, news analytics models or their combinations.



Financial analysis DDD

» Support for over 30

financial ratios and
indicators in
categories of
profitability, activity,
solvency, liquidity,
growth and returns

Automated
generation of
sophisticated and
complex reports
which include
segments of financial
analysis, valuation,
ranking and news
analytics

Many different types
of automated reports
- value investing,
credit risk and others

Valuation O

Discounted cashflow
valuation (DCF, FCFE
model)

Estimate of stock
intrinsic value
distribution with DCF
Monte Carlo
simulation

Support for many
different scenario
classes for projection
(historical,
customised). Versatile
sensitivity analysis of
DCF valuation

Bulk generation of
DCF results as an
input to further
analysis and for
quantitative
investment strategies

Features

Ranking

Ranking based on z-
score of over 20
different financial
ratios and indicators

Composite ranks
based on many
weighting schemes

Many tools for time
analysis and
comparisons

Sophisticated
regression and other
analysis between
rankings and stock
returns

The cornerstone for a
class of alpha
generating
quantitative
investment strategies

Backtesting /|~|T||7|I

Powerful framework
for backtesting and
research of
guantitative strategies

Sophisticated analysis
and statistics for
backtesting results
with over 20
performance and risk
quantities (sharpe,
sortino, etc.)

Quantitative
strategies can be
based on multifactor
models, pricing
models, rankings, DCF
valuations, news
analytics models or
their combinations

Automation and API
connections with
broker solutions

Charting %

Many chart styles
(including Bars, Line,
Candlesticks, Point &
Figure, Renko)

Support for many
standard technical
signals and indicators,
including Bollinger
bands, MACD, RS,
stochastic,
momentum, volume
oscillator

Automatic algorithmic
recognition and
drawing of standard
technical patterns,
including double
top/bottoms, wedges,
triangles. Support for
bulk scanning.



Financial analysis

= T =i o | Fundamental analysis | Tehnical analysis | AQ ranks | Veluation | | Statistical analysis |
| Finan ments < | | Finandalstatements - tables | Financial statements -charts | Financialratios | Fancialratios - charts rorison | || RotcAvACEIFCr | News | Competitors |
Price. Ratios = Gross prafit margin (for calendar yearsy Profit margin (before taxes) (for calendar years)
120 T - - - -
= APPLEINC 120 Profitability - - : | [@ms]) q—_{z 3 ] i i
Stock exchange P 10 Ezz | = * i
‘sactor Informaton Technology o . | ] | - o | B | i [ECRITA
e U TR T & | Ratios - comparison = | 2 | foEEEe— |
nl-
Numbers of employees 52600 w0 | Ratios - sector = % 2
3878
s sol- Ratios - industiy or ¥ 2 5 I" . B N
e 0
30 " © B . B N
Busness descrpron: 2 o b E LR LE L LR LR LR L
[rhe Company desgns, manufactures, and markets moble n s s I—I
] D COMpURE, 02012004 12012005 21022006 16.002007 20052008 13072008 0062010 11102011 26112012 13012004 26022015 . .
Software, senrices, ackessar, nebworking soh s, and 004 05 208 207 200 28 200 20m o 23 2 204 05 20s 20T m0e 208 200 20m 2 a3 2
thud party dignal content and appicatons. The Company's
products and services indude PhoNE®, Pad®, MACE,
\Pod®, Appie TV, a portfoln of consumer and professonal Operating profit margin {for calendar years)
software appications, the I0S and OS X operating systems, .
froft margn 23% - e ) »
Revenge Of The Couch Potatoes: TV Viewng Heads Back To The Living Room %
losan [ 1838% R : n
“The Pros and Cans of Bang the ‘office Jerk' - 2
After months of getting battered, GPro jumps on werd specuation that Appl... 1
RoIC 266%
Price. 125,80 USD! Why FRER Ts SH Winning Wearables o
b 2% e e Appie on track ta sel 21 mkon watches, cims analyst
\What shoud be #1 on Apple's shopping kst: Anaiyst
Day interval 12581284 USD CohMmitn 43% Wiha's Got Tme for an Apple Watch?
Daily vome 49271420 Supplérs For Apple, Tesh Intisted With Bulsh PTs
FCF / Market cap. 79% \Wak-Mart Debuts E-Walkt But Stays Open To Apple Pay
Market capkaisaton 737963 miL USD. WakMertto launch own moble pay system
s 168 Iyex s growth  16.0% iabMart 1o launch v moble pay System
Games Dominate Apple TV App Stare Eary On
oS 37 SyexEPSgomth  139% wal Sreet e thnks Appl shoukd buy Tesi o

Fundamental analysis |Tehrl'd analysis H AQ ranks H Valuation H ranking H ‘Statistical andysis\ o e o L
e = : | Finanoial o | == | | “eharts | Financial ratos - comparison | Econemic profit | ROICAVACEIFCE | News | Competitors.
Financiel o| [ tabks e ~charts| Financi 13608 |Fiancl afos - charts | Fnancel rtios - comparson | Economic proft| ROICAWACCIFCF. Hews | Competors [ 3 D —— R —
. Ralios - comparison B ‘
e ‘| header here to group by that column ‘ l sl REEN g
- AGILENT TECHNOLOGIE - o =eca)
omitzs ettty b ‘ 2004 2005 2006 2007 (2008 (2009 2010 2011 2012 2013 2014 Profitabiity -
Ratios - sector v \ Assets turnover 10 L1 L1 1,0 09 09 09 0% 08 08 08 - = . i e T
= Accounts receivable turnover 11,3 122 128 144 177 151 127 143 142 123 12,0 e = EEXZT] 6 0

Ratios - industry group ¥ ‘ s 1 PTT]
Inventory turnover 452 475 476 404 622 479 528 596 658 G513 532 | Ratios - sector | o 5748
Fixed assets turnover 94 8,0 74 83 51 23 18 15 13 1,2 1,1 ‘ Fratios - industry ar... % | R o i i | | B
Return on equity 175 420 530 €82 9L1 1044 1447 2362 2432 180,1 1838 . J |
Gross return on assets 290 325 322 323 334 355 341 391 352 289 299 M5 w06 W7 e 208 200 @n w2019 20
Return on assets 54 113 125 143 157 174 192 238 213 164 17,0 === wricne S AGLENT TECHNOLOGES [E aFeiE e BB AGILENT TECHNOLOGIES
Current Ratio 26 24 23 26 24 25 18 16 15 15 L1
Accounts payable turnover 56 56 53 52 83 72 53 70 62 59 53 raiing profit margin {for eatendar yearo) _ Net prafit margin ffor calendar years)
Cash ratio 20 17 16 19 17 19 L1 09 08 08 04 } S - e N S S
Quick Ratio 23 20 18 21 15 21 14 11 11 10 07 @ 4
Gross profit margin Profitabiity 27,9 285 302 335 367 409 388 424 419 374 393
Operating profit margin Profitabiity 279 285 302 335 367 409 388 424 419 374 393
Net profit margin Profitabity 52 99 118 148 173 200 218 258 253 213 223 . o
Profit margin (before taxes) Profitabiity 74 137 166 213 252 290 285 342 340 288 301 o '_ l
Long term debt/Net working capital ~ Solvency 0,0 0,0 0,0 0,0 0,0 0,0 0,0 0,0 0,0 0,6 33 o 1 L D t
Long term debt/Equity Solvency 0,0 0,0 0,0 0,0 0,0 0,0 0,0 0,0 0,0 0,8 1,3 L - . . s h : [ogaz ]
Equity/Assets Solvency 03 03 02 02 02 02 ol ol o1 o1 o1 . Ws 05 We WO 0 W WO @M AT ;e WM
Long term debt/Assets Solven 00 00 00 00 00 00 00 00 00 01 0l [N ZPPLE e ~CLENT TECHNOLOCES MC Tt W AGILENT TECHNOLOGES HC

Standard financial ratios Comparison of financial ratios between companies




Valuation

| Fundamental analysic | Tehnical analysis | AQ ranks | Valuaton | Instrument ranking | Statitical analysis

| DCF projection | DCF projection | DCF resuft | DO Monte Carlo | DEF sensitvity anabyss|

Item 2004|2005 2005 2007 2008 2009 2010 211 012|213 2014 2015 2016 017|018 019

sales 07630 16.190,0 206890 27.8850 38.941,0 46.708,0 76.283,0 127.841,0 154.687,0 173.992,0 199.800,0 220.262,5 242.820,7 267.689,1 295.104,4 325.327,5
Cost of Revenue 7.0840 1L580,0 144320 18.5520 246410 27.582,0 46.712,0 736150 95.568,0 108.902,0 121.38,0 135.830,3 149.7414 165.077,1 1819835 2006213
5GA 0,0 0,0 0,0 0,0 0,0 00 0,0 0,0 0,0 0,0 0,0 0,0 00 00 0,0 0,0
D 4630 5340 7#40 840 L1780 14150 19550 26120 36330 47950 66060 6.675,4 7.360,1 B8.1133 85445  9.8610
Deprecation 0,0 0,0 0,0 0,0 0,0 00 0,0 0,0 0,0 0,0 0,0 0,0 00 00 0,0 0,0
Other Operating Expenses 0,0 0,0 0,0 0,0 00 00 0,0 0,0 0,0 0,0 0,0 0,0 00 00 0,0 0,0
Cash and Cash Equivalents 24750 4150,0 71590 91620 72360 76090 107340 103100 161540 140770 19.478,0 19.64,7 216583 23.87,0 263224 290182
Short Term Investments 3.973,0 45570 47100 92860 18,4110 17.187,0 16.243,0 19540 23.6660 26,6340 129850 240153 264755 29.186,3 321751 354714
Total Inventory 15,0 2440 3030 4530 360 5760 8850 1230 14550 21220 2.2830 26016 2.868,0 31617  3.485,5 38425
Prepaid Expenses 0,0 0,0 0,0 0,0 00 00 0,0 0,0 0,0 0,0 0,0 0,0 00 00 0,0 0,0
Other Current Assets 8530  1880,0 28650 4680,0 69240 48700 10.038,0 14.49,0 194750 233140 3L9490 323670 356818 332 433648 47.8060
Gross property plant equipment 13520 L5470 22000 29310 39970 43860 86350 123400 23.2140 292880 0740 409984 451972 8%,1 5432,0 605546
Accounts Payable 17570  28%,0 38850 53660 47150 65110 143010 182210 26.395,0 29.5680 38.00L0 39.6747 43.737,9 482174 53.1555 58.599,5

(AccrUed Expence

Drag a column header here to group by that

Item

NOPLAT 2610,4 36023 55179 85293 1L51L5 179478 335471 425009 B.19L8 6.6369 S0.54L,3 557174 614237 6L7144 746994
Depredation 0,0 0,0 0,0 0,0 0,0 0,0 0,0 00 0,0 00 00 0,0 0,0 0,0 0,0
Change in working capital 1420,0 2070 16850 43150 10530 841,0 35710 14850 -1855,0 7620 35,3 36,2 39,9 44,0 8,5
Capex 195,0 653,0 73,0 10860 989,0 36490 37050 108740 60740 114590 2514 41988 46289 51029 56256
Free cash flow 9954 B7L0 31009 1L778,3  9.469,5 134578 334131 301419 345768 344659 506422 514824 567548  62.567,5 68.9753

Fundamental analysis || Tehrical analysis | AQ ranks | Valuation | Instrument ranking || Statistical analysis |
e prejecian |50 pregecian GRS [BER WRREIEaAS) ot sena ity anaivas |

Select first SA parameter Long-term grawth NOPLAT -

Ry sensitivity aaiys

Dependence of DCF satimate far atock Intrnalc ¥alue n WACG and lang term NOPLAT
NOPLAT 0! NOPLAT gra NOPLAT gror
wacc=a% $ s2s a7z a3
wACC=5% w7 w7 a7 wuz w7
WACC-6% 675 59 1ee0 w19 159,30
waccarv% wzo  asy a0 1m0 1w
WACC=8% 1224 188 i85 135 1099
wacc-o% W7o w4z 1ona 2.2 45
wacc-10% 46 20 a2 86,1 827
WACC=11% 945 2.1 7.4 76.5 73,3
wacca1zn 7,2 729 15 eoe 659
WACC=13% 0,3 672 649 624 50,8
Senaitivity anaiyain
~
210
T
<
i
et
160 Fote B O T e e e Al
o [ S|
7B TS 41121110 8 & 7 & 5 4 33 T 67 88 0111313 14 18 16 17 18 18 20
Devion n percentage from infin values (%)
- Wact - WOPLAT growih = Longerm AOC )|

Sensitivity analysis for DCF

| Fundamental anslyss | Teficsl andyss | AQranks Velbaton nspumentranking | statstislanlyss

| DCF projection | DGR projecton G result | DCF Monte Carlo | pF sensitviy analyss |

e Carlo parameters

Histogram of Monte Garlo simulation

Sales growth in first period of projection (%) 0

st. dev. of sales growth in first period (%) 1 o
St dev. of WACC parameter 1 03
Long-term NCPLAT growth (%) 0

St. dev. of long-term NOPLAT growth (%) 1 o
Mumber of Mente Carlo smulations 200

Frequency

Use of parametric sales growth in first projection period

o051
| Default MC parameters | [ Monte Cario smuiation 0l
005 -

0

20 20 N0 B0 40 450 S0 550

—

700 T 80 850 S0 S50
Securty value (USD)

1000 1.050

Monte Carlo simulation of DCF estimate

| Fundamental analysis | Tehnical analysia | AQranks | Valuation | Instrument ranking | Statistical analysis
| 5P srojecton | BCF projecton | DGR result |6 Manks Calo | DCF sensitvity ansivs |

Results of DCF v

Net present FCF value of first period 243570, 1 mio USD.

015
continuing value 832640, 7 mio LSO e
Excess short term ivestments 12985,0 mia USD 2017
Long-term investments 145492,0 mio USD 2o

Short-term debt 3895, mio USD
32504,0 mio USD

0,0 mia USD

0,0 mia USD
1198284,8 mio USD
5866,2 mio UsD

2043 usp

Continuing value
Leng-term debt:

Minerity interest
Preferred shares
Equity value
Number of shar
Value per share

Contributions ta DFC valuation of campany value

50,642,2
51,492,4
56.754,9
62.567,5
68.975,3
1.237.618,5

0,94 47.854,5
0,89 25.970,5
0,84 47.888,8
0,80 49.887,2
0,75 51.969,1
0,67 §32.640,7

1300000

Vrednos lazinEhega hapt:

1.100.000

Cortinuing vate |

- [Eoigoretne nvestels

i ahor oL irive stci:

Frodnosine denice

Dolgarod

Value attribution for DCF estimate




Charting

Fundamental anayss| Tehnes analyss | Q ranks | Vakiston | Instrument ranking  Statstcal anayss | | Fundomentalonolvss|

| Comparison ¥ | comparisan |
| upper indicators | seect star e 02.01.2004 - Select end date 05.05.2015 - Period of historical data for selected securty: 02.01.2004 - 05.05.2015 Upper indicators 5 select start date 05.05.2014 - Select end date: 05.05.2015 -

Period of historical data for selected security: 05.05.2014 - 05.05.2015

E mde Chart type Line - Em—mmmwrﬁrnﬂ:‘
| chrts [specel charts

Lower indicator - t Refresh chart !| Chart type une - tmmmhﬁ:ﬂm!

Price of security APPLE INC. Price of security and indicatseBotimger bands

"

[ Show exvemesngy
| Lowor indicator ¥
| Technical panems |

| Tachnical signats ¥

Chart for selected stock

e o i e ktteg S mesmerties 0w
Fundamental analyss | Tehwical analyse. AQranks Valiation instrumant ranking | Statsncal anayss

l Comparison |

| Comparison ¥
| upper indicators #| seecr st ace 0012010 - | select end date 05.05.2015 - Pesiod of historcal data for seected securty: 01012010 - 05.05.2015 | Unpar indicaiors | seact star asee 0L012011 - selctend date 05.05.2015 - obdobje podatkov za bran 01.2004 - 05.05.2015
Bolinger bands N t Refresh chart. j Chart type Line - ©nine company information | Lower indicator ¥ | Refresh chart j Chart type Lne thmm!
— B | Technicol patterns # | Period
Refresh chart
F 1 | chans |Specti chorts. T Chorts specalcharts.
Smpie MA 2 Pric f secuity ABPLE WG 10 eeming
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| Technical signals |
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Value extremes for trend lines Algorithmic recognition of pattern broadening wedges




| AQRanks AQRanks and returs | Regression analysis | Strategy returns | Dimensionaity reducﬁcﬂ

[ Nomber of dimensions _____|

(71 2 dimensions

1 3 dimensions

Number of iterations 1000

. Calculate

Dimensionality reduction plot

Ranking

LR R RoR NeReR- o]

Haterials

Information Technelogy
Health Care

Financials

Consumer Staples

Utilties.

Industrials

Consumer Discretionary
Energy

Telecommunication Services

45 4035 0B AWA5 0 5 0 5 W DB B B

Company rank analysis with dimensionality reduction

AQranks Economic profts|

Stock exchange SPX - ‘Selection type
Select year 2010 - Sector
Mnimum sales (mio USD) 20

| metresn tavie { | cakuinte retums -

AQ Ranks | AQ Ranks and returns Regression analyss Strategy relurns

Rank sirategies reum

Al sectors/industry grou -

Return (%)

Retum of best 20

I Retum of worst 20
() Markst neutral sirategy retum

0 Alpha strategy retum

Strategy retu

Type of regresson analysis  Selection of bestfworst

Number of best/worst 20

_ﬁ& ‘type of retum

5 1-year retum

) 2-year retum

) 3oyear return "1-year return’

© 4-year retum “2-year return’
“3-year return’
“4-year retum’

Drag a cokamn header her

7,08 1446 0,00
26,26 230 1340
76,08 2212 4697
100,13 4587 6371

7,08
12,86
2311
36,42

Type of return  Average returr Average returr Benchma Alpha of 5 Market ne,

21,54
23,97
53,95
54,26

| Fundamental analysss | Tehnical analyss AQ ranks Vaiaton | Instrument ranking  Statstcal analyss |
A ranks | Economic profits

Stock exchange SPX - Selection type Al sectors/industry grou - Type of regression analyss ST
Select year 2010 - sactor Humber of bestiworst 20
Minimum sakes (mio USD) 20

| Retresn tabie | i ottt rewms | ——

| AQ Ranks | AQ Ranks and returns. Regresson anayss Strategy returns Dimensonalty reduction

Drag a column he:

Regression analysia of return dependency of ranks

T Dependent varabie Independent varable Cosfficent Constant Regression coeficent
[ *1-year return® Total rank 7.95 3982 0,1338
= "2-ypear return’ Total rank 9,08 26,21 0,1344
o 3-year retum’ Total rank 17.71 3344 02084
i “a-year retum’ Total rank 18,55 1247 01109

28 3 32 34 38 38 4 42 48 &8 4B 5 52 54 56 58 6 62 64 68 6
Rank

[@ Toyear retum @ 2year rotum B Syear retum 8 dyom retum] x ¥l (Independent variabie = Total rank) [Customize...|

Backtesting - individual sec

Backtesting - groups
Trading statistics [WRVl NAV statistics | Result statistic | Monthly retums

Nav

—
.
—

10400001

03012011 Q3032011 QSASZ0M 12072011 1400201 112011 BM2M2 FRAN2 NSM2 0208202 18102012 111222

— NAVnomaized  — Benchmerk nomaized

03012011 07032011 12052011 18072011 22082011 11201 (2022012 (9042012 MI62012 M0S2012 BA0IND 3112201

Performance of a rank strategy




Quantitative strategies

Menu | Basc nformation Instrument| BICKEStg Scanning. Investment deas | Data Backtestng - ndvdual securty (SRR
Trading models. Multfactor model Rank models
| Frst type of radng modes

Indviiualscourty or roup? Other model parameters

 Indvidual securty Humber of trades 74
© Group Start date. N Transaction costs (%) 02 - GO IEEEE s e 7% Average length of trade 16,42
Average postive return 3,62% 38,57% Expectancy per trade 0.09%
End date -
[secsomorees ] e o e i D Expectncy pr e rensted)  151%
Price type dose N Average retum 0,15% 1.31% Average number of trades / year 41
Select securty type Stodks -
seect sy e -
T Take into account lquidty criteria 1 Long positions onfy.
- — Select exit madel Traiing stop loss - Long Price on ext Retum_Annt Humber of trading days
I e .0 L\, e A 12 m
e 3 St postons o ovime  amere  seeaime  Sawe e B
20.05.1998 5.529,64 28.05.1998 5.470,46 -1,07 -31,81 7
ot T i e T = o TR R
Select entry model Trend folow model . AT 10

26.06.1998 593302 24.07.1998 6.060,92 216 28,50 21
05.01.1999 5.288,61 14.01.1999 5.170,90 2,23 50,51

03.05.1999 5.408.87 11.05.1999 5.205,12 377 74,62 7|
17.06.1999 5.468,50 28.06.1999 532985 254 5518 8

o g 50 oot ]

Maoving average second penod 100 02.07.1999 5.570,23 21.07.1999 5.498,68 -1,28 20,62 14
08.11,1998 5.686,48 25.11.1998 5.783.75 171 3537 14
Number of days. 50 26.11.1999 6.018,61 05.01.2000 6.728,66 161,53

Start year 17.01.2000 7.323.08 26.01.2000 690188
04.02.2000 7.416.28 14.03.2000 7.742,99
End year . 07.01.2002 5.270,57 15.01.2002 5.104,15

07.03.2002 5.343.23 04.04.2002 5310,19
03.06.2003 3.046,69 02.07.2003 315943
3.356.87 3.319,58

Entry, exit management definition

Backiesting - ndividual security

Backtating - individu

SUtyll] achtasting - aroups |

1, Select benchmark |S&P 500 E

=P

Risk factor (%) (0.2 Gross leverage |1

02 tee (%) n:,s [l Calculate statistics

002 Couts (%) .
= o Bl Calcutate NAY

on size ()5

Use position sizing @1 Use grass lev

[EPNPATRTRAWRPRA oocktestno - oroups |

Ay NAY normalized in benchmark
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Chart of buy/sell signals NAV, long short positions, leverage, positions number through time




Quantitative strategies

=y
e [E—
2, P - " ssi
Select benchmark  S&P 500 MPosition size (%) 5 [ Commission (%) 02 Management fee (%) 15 [
Use monthly benchmark | Riskfactor (%) 0.2 Slippage (%) 002 Costs (%) 05 Usefees  []
B o Use gross leverage  [¥] § — m il Caleulate NAV
TN Monthly benchmaric Usepositionsizing [ Use commissions Performance fee (%)
- NAV
Aithmetic T Trading period 03.01.2011-30.12.2011 e . Backtesting - indwidual securty
- & rading =g NAV I
e 57,89% 57,99 Number of rades in period 19 ke st date -
Average length of trade 260,00 NAY NV lized and benchmark
A € retum 30,78% 26, normalized ant
erage postive ,79% o Select end date . 2 T T T
Average negative return -18,85% -23,10% Expectancy per 897% 2800000 +
o= [l Use end date 2500000 0
Average retum 9,89% 272% Expectancy per trade (annuaized) 861% 2400000
- S 2300000 =
Average number of trades | year 183 ¥ Ticker description & name: 2200000 H
H 20
2100000 H
2000000
L N S S | /A S S
1.800.000
Ticker Average posiive ret Average negaiive re AThmetic retum | C resurn | Number of rad Average ngth of n Average share of traded Expectancy pou s
APPLEINC 100,00 2% 0,00 2,9 2193 1 260,00 0,00 2,93 19 0,00 1500000 : fooeoe " : : ] - oo : - : : :
ANALOG DEVICES INC 0,00 0,00 572 572 5,50 1 260,00 0,00 550 0,00 5,50 140000 : i : ) : R o g . i ; y | i 1 ;
ALTERA CORP 10000 237 0,00 237 228 1 260,00 0,00 228 228 0,00 s i " L) , " i I i ! i i ‘ i I I I
ALEXION PHARMACEUTICALS T 100,00 7581 0,00 7581 7203 1 260,00 0,00 72,03 72,03 0,00 1100000 M : : i : ; ' i i ‘ ! : i + : i
AMAZON.COM INC 0,00 0,00 504 604 581 1 260,00 0,00 581 0,00 5,81 'mx : : : : : i . i ¥ . i . . - -
B B i B i B B 03012006 16102008 24082007 01072008 09052000 17092010 2401201 02122011 (9102012 17.08.2013 2506.2014 03.05.2015
CELGENE CORP 100,00 1263 0,00 12,63 12,12 1 260,00 0,00 12,12 212 0,00 10000 i v i i i
COGNIZANT TECH SOLUTIONS: 0,00 0.00 1465 1465 413 1 260,00 0,00 413 0,00 113 19012006 24102006 10002007 Z7A72008 13062000 W20 17092011 D1022NZ 1BI22012 04112003 21002004 08082015
FASTENAL CO 100,00 4331 0,00 331 4134 1 260,00 0,00 41,34 41,34 0,00

Trades statistics

Trading statstcs | NAV | raY staustcs [CISSERERER monthly returns Trading statistis | NAV | NAV statstcs Spererey Monthly returns,
S Monthly returns af dynamic optimal portfolio feturn statstcs (portol / benchmark)
YTD return (%) 0,03/ -6,69 8} = g e D
: Trading perbx: 03.01.2006 - 08.09.2015 Drag a cokimn header here to group by that colamn
Total return (%) 165,56 /51,42 ; 5 Year January  |February  March Aped May Jure July August  September October November December Year return
% of postive months 6325/63,25 " .
Total return (annual %) 10,23 /4,23 o ! 2] 56 LTS 5% 011 2,59 B i 158 2 259 LT Gt E
2 2007 297 124 071 403 272 082 200 297 590 186 485 030 1334
% of positive months 63,25/ 63,25 B Highest monthly return (%) 9,89/ 10.77 2008 h73 104 021 e 164 640 384 2,03 769 1266 611 400  -2949
KB 2009 536 414 744 989 036 184 821 241 717 258 625 358 4026
R ) e M Lowest monthly return (36) 12,66/ -16,94 2010 394 275 468 185 530 220 437 110 738 438 242 221 2067
Lawest monthly reum (%) ST el 2011 195 196 320 137 50 1 42 a4 s 792 08  -001 429
04122006 04122007 03122008 01122008 03122090 03122011 02122012 02122013 O21Z20M4 2012 434 485 513 o.18 607 054 311 214 219 296 330 L19 1162
2013 315 0,20 1,03 2.28 475 -1,04 414 0,07 490 160 130 442 29,38
Orag a colimn header fy s . o B e - e - o . o e
Sharpe (annual) 056/026 Quantry
YT return (%)
e oo o e
Total return (annual3s) 10,23 4,23
St. deviation of annual returns (%) 14.09/17.34 % of postve months 6325 63.25]
Highest monthly return (36) a,89 10,77| % of months with postve alpha 58,33
St. deviaton of monthly retums (%) 3,97/ 4.88 Lowest manthiy return (3) 1266 1694 vear January |February  March Apr May June iy August  September October  Movember December | Year retum
Sharpe (annual) 0,56 0,26 % of years weh postive alpha 70,00 E E E E
Maximunm dravedown (36) 42,24/ 56,78 piionrs e e 084 253 091 o011 086 -2.56 3,70 0,46 1,08 1,56 3.5'1
St. deviation of annual returns (%) 14,09 17,34 i 3,0 =10 020 054 096 L0 158 212 028 = LIE L
= = _ 2008 162 451 081 2,05 0,57 2,20 -2,85 0,81 139 428 1,38 3,22 899
B N1 N B N, = e N5 M0 N R =1 1 5
2010 025 0,10 -1,20 037 2,90 318 2,50 585 137 069 265 4,32 789
Average gross leverage 06 2011 031 124 330 148 085 354 073 104 141 285 036 085 429
012 002 079 200 093 0,19 341 437 016 023 099 302 0.49 -1.79]
Lowest gross keverage 2 203 1% 1% 25 04 267 046 080 306 183 286 %0 206 02
e ] ama 512 5085 348 212 209 101 0 naz 138 125 EXL) g a47 e

Statistics of results Monthly and annual returns and alpha
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Quantitative.

We offer a complete and The core of our

integrated platform for philosophy.

asset management,

ranging from risk Innovative.

management, analysis, The main source of alpha

valuation and ranking of returns.

companies, portfolio
optimisation, asset
allocation, versatile
backtesting of strategies
and analysis of news.

Robust. Researched.
The cornerstone of our
solutions is stability.

Alpha.
The consequence.

Alpha Quantum Alpha Quantum Alpha Quantum

Alpha Quantum
Portfolio Optimiser [: News Analytics

Risk Management Quantamental

Main features of risk
management solution are
VaR methods, stress
testing, pre-trade risk
management and risk
attribution. They also
include limits monitoring,
regulatory compliance and
performance
measurement.

Innovative solution for
financial analysis, valuation
and ranking of companies.
Comprehensive and
versatile platform for
researching, backtesting
and using quantitative
strategies based on
fundamental, pricing, news
analytics and other data.

Sophisticated solution for
portfolio optimization and
asset allocation with a wide
array of features which
support many different
applications, investment
products and form a
platform for automated
asset management
services.

Platform for scanning,
annotating, storing and
analysing in real time data
from news, blogs, social
media and other sources.
Tools for identifying and
analysing macro and sector
trends. Sentiment scoring
methodology. News
analytics signals for
quantitative trading
strategies.
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Alpha Quantum

Quantitative. Innovative. Artificially Intelligent.
Researched. Alpha.

The Aloha Quantum Way.

Our solutions

Quantamental, Specialised Digital Assistants, Portfolio Optimiser, Risk Management, Alpha Wealth Robo Advisor, News Analytics

Website: www.alpha-quantum.com, Email: info@alpha-quantum.com
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