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NomuraCross Asset Momentum UCITS Fund Outperforms in Volatile
Year

London, March 31, 2017—One year on from the launch of the Nomura Cross Asset Momentum
(CAM) UCITS Fund, demand remains strong for trend-following strategies that seek to capture
the momentum of financial instruments. Sustained high correlations between asset classes such
as equities and bonds means it is difficult for investors to have a truly diversified portfolio via
traditional asset allocation, especially when interest rates start to rise.

Long/short trend-following strategies can offer an alternative to investors looking to mitigate the
risks of their long-only portfolios, usually without sacrificing as much as when buying protection.

Unfortunately for investors, trying to capture momentum efficiently, with transparency and at an
affordable price can be difficult. Operational complexities or regulatory reasons often prevent
investors from implementing momentum strategies themselves. Investing in trend-following
funds can lead to management and performance fees, which may further drag on sometimes
disappointing net performance.

The CAM Fund, which is UCITS compliant, has reached USD 270 million in Assets under
Management. It implements momentum strategies through the use of liquid alternatives to
outsource their execution rather than implementing directly on each instrument (more than 50).
This allows the investment manager to focus on the on-going allocation between the momentum
strategies and on the risk monitoring of the portfolio, whilst retaining total flexibility on the
underlying instruments (such as equities, interest rate swaps, commodities or Emerging Market

FX).

Mr. Jean-Philippe Royer, CEO of Nomura Alternative Investment Management (Europe) Ltd
commented on the success of the product: “The Nomura Cross Asset Momentum UCITS Fund
is a unique and disruptive product for the asset management industry. Investors want to access
diversified momentum within a transparent, liquid and regulated fiduciary fund. We manage to
keep costs down but without compromising on the quality of the fund’'s exposure or its
performance.”

NAIM brings new funds to market using risk premia investment strategies such as carry, value or
momentum, to offer innovative solutions to investors aiming to address the challenging market
environment.

ends

For further information please contact:

Nam e Company Telephone

Aoife Reynolds Nomura +44 (0) 207 102 0423



Nomura

Nomura is an Asia-headquartered financial services group with an integrated global network spanning over 30
countries. By connecting markets East & West, Nomura services the needs of individuals, institutions, corporates and
governments through its three business divisions: Retail, Asset Management, and Wholesale (Global Markets and
Investment Banking). Founded in 1925, the firm is built on a tradition of disciplined entrepreneurship, serving clients
with creative solutions and considered thought leadership. For further information about Nomura, visit
W WW.nomura.com.

Disclaimer of NomuraAlternative Investment Management (Europe) Ltd

Please note that the information contained in this document is for information purposes only and does not constitute
an offer to sell or the solicitation of an offer to buy securities by Nomura Alternative Investment Manage ment (Europe)
Ltd and does not constitute a distribution to any person in any jurisdiction where such distribution, publication,
availability or use would be contrary to applicable law or regulation or which would subject Nomura Alternative
Investment Management (Europe) Ltd to any registration or licensing requirement within such jurisdiction. The
securities described herein may not have been registered under the U.S. Securities Act of 1933 and in such a case,
may not be offered or sold in the United States or to U.S. persons unless they have been registered under such act, or
except in compliance with an exemption from the registration requirements of such Act. The Fund has not been and
w ill not be registered under the United States Investment Company Act of 1940, as amended, nor under any other US
federal law s. Nomura Alternative Investment Management (Europe) Limited is authorized and regulated in the UK by
the Financial Conduct Authority.
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