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News release

World Carbon Fund wins AIF Factor 2020 at the Amsterdam Investor Forum

During ABN AMRO Clearing’s 9th Amsterdam Investor Forum on 5" February 2020, World Carbon Fund was
voted the AIF Factor 2020 winner. The fund successfully pitched their investment strategy and convinced a
group of over 200 delegates, comprising of investment managers, institutional investors, Hedge funds allocators
and high net worth individuals. The winner attracted a most decisive 46.5% of the votes. Runner up was the
Systematic Alpha FX Master Fund with a respectable 17.4 % of the votes.

‘This is a great testimony to carbon, that has proven to be a powerful policy instrument for fighting climate
change’, says Michael Azlen, Chief Executive of Carbon Cap Management LLP. ‘Carbon has also emerged as
an attractive alternative asset class. Investing globally into liquid and regulated markets presents multiple
opportunities to generate positive returns that are uncorrelated to other asset classes’. Carbon Cap has
committed 20% of performance fees to the purchase and cancellation of carbon allowances/offsets in order to
have direct climate change impact.

“Five impressive finalists who did extremely well and a convincing winner,” said Delphine Amzallag, Global
Director Prime at ABN AMRO Clearing. “l am especially pleased with the quality of the strategies presented and
the compelling and enthusiastic pitches. | would like to congratulate World Carbon Fund for winning the AIF
Factor. It underlines investors show massive interest for ESG/SRI investments. The dynamism and clarity of the
presentation and the fund’s innovative investment strategy made a particular impression on the audience which
resulted in a clear victory.”

AIF Factor - enabling Funds to explain their investment strategies
The AIF Factor is a competition that enables a selection of funds - active or prospective, of any size, location,
investment target or style - to explain their investment strategies to professional investors.

Shortlisted for the final were:

World Carbon Fund, Carbon Cap Management LLP

NN (L) Multi Asset Factor Opportunities, NN Investment Partners

VOC Fonds, Stuiver Asset Management B.V.

Systematic Alpha FX Master Fund Ltd., Systematic Alpha Management, LLC
Tages Paladin UCITS Fund, Tages Capital
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9" edition Amsterdam Investor Forum

The Amsterdam Investor Forum, organized by ABN AMRO Clearing has gained wide recognition as the
leading alternative investment event in the Netherlands. In its 9th edition, the AIF will again deliver a global
line-up of prominent speakers and panelists that are active in the alternatives industry including Fund
Management, Asset Management, Investment and Asset allocation.

More information about the Amsterdam Investor Forum can be found here.
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About ABN AMRO Clearing

ABN AMRO Clearing is one of the world’s leading providers of clearing and financing services for listed
derivatives and cash securities, OTC products, ETFs, warrants, commodities and FX. With 10 offices globally
employing more than 800 people, ABN AMRO Clearing services clients on 160+ exchanges, MTFs and FX
liquidity centres. We rank among the top 3 clearers in most time zones. ABN AMRO Clearing offers an
integrated approach to global transaction processing, financial logistics and risk management and consistently
holds over 20% of the market shares of transactions cleared on most relevant derivatives exchanges globally.

In 2019 ABN AMRO Clearing received the FX-Week ‘Best Prime of Prime’ award and the FOW award as the
‘Proprietary Traders’ Clearing Firm of the Year’, the latter for the 7th year in a row.

Disclaimer

The Amsterdam Investor Forum 2020 ("Forum") is intended for professional and qualified investors only. ABN
AMRO Clearing Bank N.V. ("TAACB") and/or ABN AMRO Bank N.V. ("AAB") may have a business relationship
with the funds and/or fund managers, which are attending the Forum. AACB and AAB do not offer nor
recommend any of the funds or investment ideas presented during this Forum. The content and the
investment ideas which are discussed during the Forum are not an offer or solicitation in any regard.

By attending the Forum or through communication in that respect (whether or not through its website), AACB
may provide you with information or materials, drafted by AACB or third parties, with regard to the Forum,
AACB, its participants or any other subject relevant in the context of the Forum ("Materials"). By attending the
Forum or using any Materials you agree to be bound by this Disclaimer. The Materials and the Forum are
solely intended to provide general information and do not constitute an offer of securities to the public as
meant in any laws or rules implementing the Prospectus Directive (2003/71/EC), as amended, or the
Alternative Investment Fund Managers Directive (2011/61/EU), as amended, nor do they constitute a
solicitation to make such an offer. AACB is not responsible for regulatory compliance of any of the participants
(whether speakers or otherwise) prior, during or after the Forum and persons attending the Forum should
inform themselves about such regulatory compliance where relevant (including whether or not any participant
is allowed to be active or conduct marketing activities in The Netherlands). The Materials or the Forum do not
constitute investment, legal, regulatory or other advice or recommendation (whether general or not) with
respect to any transaction in financial instruments or in general and do not establish any relationship between
AACB and any participant. The Materials must be treated as confidential and AACB does not accept any
liability which may be based on the content of the Materials. In particular, no representation or warranty,
express or implied, is given by or on behalf of AACB, or any of its directors, officers, affiliates or employees as
to the accuracy or completeness of the Materials or as to the achievement or reasonableness of any
forecasts, projections, prospects or returns and no liability is accepted for any loss, arising, directly or
indirectly, from any use of the Materials. Everyone attending the Forum or using the Materials should acquaint
themselves with and adhere to the applicable rules, regulations and legislation. Industry journalists may be
present at this event and your comments may be used by them.
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