
— The beta to SXSE Index is about 55% over the full period 

Performance since Index inception 

250 
225 

200 

150 

125 

100 
75 

50 
Dec 02 Dec 04 Dec 06 Dec 08 Dec 10 Dec 12 

— STOXX Ewope Low Beta High Div 50 Index (PR) 
— curosroxx 50 Index (PR) 
—STOXX Europe 600 index (PR) 

Key Client Partners 

Deutsche Bank Securities Inc. 

Return statistics 

IRR sex. ITICOP0071 

STOXX Europe 
Low Beta High 

13w 50 Index 
(PR) 

6.80% 

SXSE Index 
Index (PR) 

234% 

STOXX Europe 
600 Index (PR) 

442% 
YTO Mum 789% 3 76% 4.51% 
1-month return -0.45% 1.68% 0.32% 
3rnonth return -0.79% -007% 0.36% 
1 year cello' 15.42% 11.50% 10.51% 
3 year return 42.45% 48 00% 51.68% 
Worst day -801% -7 88% -7 62% 
Best day 1034% 11 00% 9.87% 
Maximum Drawdown -42.56% -60.29% -60.54% 
AnnualisecIVolablity 14.29% 22 45% 18 93% 
RetumfRisk rata 0.48 0.10 023 
Beta 100.00% 55 63% 88.86% 
Correlation 100.00% 87 42% 91.14% 
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