Multi-Asset Risk Premia Portfolio — TV8
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Historical Performance vs MSCI World and Barclays Agg
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Source. Deutsche Bank, Bloomberg. Past results are neither an indicator nor a guarantee of fulure perfarmance. Performance is net of costs and fees. Correlation and beta are calculated over rolling
weakly retums. Volatility s calcutated with daily returns. MSCI World Excess Return is calculated by deducting Fed Funds daily from MSCI World Net Total Return Index (NDDUWWI). Barclays Agg
Excess Return is calculated by deducting Fed Funds daily from Barclays Agg Total Return Index HLEUET RLUU).
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