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*Average of the differences in Sharpe ratio and differences in annualised excess returns observed between December 31, 1977 and December 31, 2017 (40 years) for all 
US long-term track record Scientific Beta Narrow High-Factor-Exposure Diversified Multi-Strategy indices (SciBeta Narrow High-Factor-Exposure Value Diversified Multi-
Strategy, SciBeta Narrow High-Factor-Exposure Low-Volatility Diversified Multi-Strategy, SciBeta Narrow High-Factor-Exposure Mid-Cap Diversified Multi-Strategy, SciBeta 
Narrow High-Factor-Exposure High-Momentum Diversified Multi-Strategy, SciBeta Narrow High-Factor-Exposure High-Profitability Diversified Multi-Strategy and SciBeta 
Narrow High-Factor-Exposure Low-Investment Diversified Multi-Strategy) and their Scientific Beta cap-weighted factor equivalents calculated on a universe of the 500 
largest-capitalisation US stocks.

Information based on historical simulation. Information containing any historical information, data or analysis should not be taken as an indication or guarantee of any 
future performance, analysis, forecast or prediction. Past performance does not guarantee future results.

Be smart with 
your factors

Many investors are seeking to invest today by allocating to risk factors, such as 
Value, Momentum, Size, Low Volatility, High Pro�tability and Low Investment, 
that are well-rewarded over the long term.

By o�ering indices, as part of the Smart Beta 2.0 approach, that have well-
controlled factor exposures and whose good diversi�cation enables speci�c 
and unrewarded risks to be reduced, ERI Scienti�c Beta o�ers some of the 
best-performing smart factor indices on the market.

With an average excess return of 1.73% and an 31.57% improvement in risk-
adjusted performance observed over the long run* in comparison with 
traditional factor indices, ERI Scienti�c Beta’s smart factor indices are the 
essential building blocks for e�cient risk factor allocation.

For more information, please visit www.scienti�cbeta.com 
or contact Mélanie Ruiz on +33 493 187 851 

or by e-mail to melanie.ruiz@scienti�cbeta.com

www.scienti�cbeta.com
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3 yr Rolling Correlations

2017
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‘Low Investment’ Strategy Constant Beta of 0.75
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For more information, please visit www.scienti�cbeta.com
or contact Mélanie Ruiz on +33 493 187 851 

or by e-mail to melanie.ruiz@scienti�cbeta.com

www.scienti�cbeta.com
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      Institute

Harvesting Risk Premia in Alternative Asset 
Classes and Investment Strategies Seminar

January 30th - February 1st, 2019 — Yale campus (New Haven, CT)

For further information and registration, please contact 
Caroline Prévost, EDHEC-Risk Institute at: yalesom-eri@edhec-risk.com 

or on: +33 493 183 496

> Analyse various alternative investment vehicles, 
including real estate, private equity, hedge funds, 
infrastructure and commodities
> Discuss the celebrated Yale model
> Understand underlying infrastructure assets and 
learn about the existing track record of listed and 
unlisted infrastructure investment solutions
> Learn about applicable pricing and risk models for 
infrastructure project debt and equity investments

> Explore the major global trends in commodities 
trading, production and demand
> Understand the fundamental interconnection 
between spot and futures markets
> Investigate investable commodity indices, the 
effects of the financialisation of commodity 
markets, and the influence of speculative capital in 
the markets
 

Key Learning Objectives

A cocktail party  is scheduled during this 3-day event
to immerse you in the Yale campus experience
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edhec.infrastructure.institute

EDHECinfra Days 2019
6-7 June 2019 
St Paul’s - 200 Aldersgate London 

Sponsorship & speaking opportunities:
Joanne Finlay Event Manager
joanne.finlay@edhec-risk.com

Tel.: +33 661 789 696
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