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RIV CAPITAL 
An introduction of RIV Capitai. 

INTRODUCTION 
Our Reserved Alternative lnvestment Fund. 

FUND OVERVIEW 
An overview of the fund, the asset allocation and the track 

record. 

OUR INVESTMENT PHILOSOPHY 
The rationale behind our investment strategies. 

RISK MANAGEMENT 
How we efficiently manage risk. 

A FUZZV LOGIC APPROACH 
A detailed breakdown of our Asset Allocation Model. 

FIXED INCOME 
The RAIF strategies relateci to Fixed Incarne. 

MUTUAL/HEDGE FUNDS 
The RAIF strategies relateci to Mutuai and Hedge Funds. 

FEE STRUCTURE 
The Fee Structure of the fund. 
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RIV CAPITAL 

Unlike a traditional asset manager, the 

company rethinks the investment process 

by capitalizing on opportunities arising 

from current market trends. This approach 

has shaped the investment portfolio since 

its launch, transforming it from a multi

asset portfolio to a dynamic and flexible 

investment vehicle

Ri\t 

RIV Capitai LP, SCSp is a Limited Partnership 

Holding company established in Luxembourg 

on March 2021, by Roberto Rivera (RR), with 

the primary objective to enhance his and 

the other shareholders' wealth through capitai 

investments 



Our investment philosophy is focused on identifying a wide 

range of investment opportunities capable of generating 

a genuine positive return through a combination of capitai 

appreciation and dividend pay-outs. We consider both listed 

and unlisted assets that offer high dividend yields to expand 

our investment scope and to provide greater potential for our 

shareholders 
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Change your future, 

with RIV Capitai. 
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Despite its short history, a few key milestones have been achieved. 

The investment portfolio began replicating RR's liquid multi-asset, 

high-yield portfolio, enabling selected HNW individuals and 

corporate entities to co-invest. As new investment opportunities 

emerged,  RR recognized the necessity to restructure the Holding by 

retaining active investors at the Board level and introducing the 

other investor to the newly established RAIF. This set-up enables 

the BOD to concentrate on the holding's four main areas: Asset 

Management (co-invest, fee driven), Hedge Fund (prop), High Yield 

Real Assets (div) and Tech 





KEY PLAYERS



ECOSYSTEM
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Founder and Principal investor at RIV Capital 
where he serves as Chairman and CEO.

After spending 25 years as a derivative trader and 
investment banker in both European and 
American    investment     firms,   he    was   
acknowledged for his role in major investment 
banking deals, specifically in the securitization 
sector. 

Roberto is an  accomplished  investor with 
extensive knowledge of trading and financial 
markets. Throughout his career, he has been 
fully committed to trade his own as well as 
clients' portfolios. His investment philosophy, 
shaped over the years, focuses  on  income 
generation  as  well  as  capital  growth.  
His  meticulous risk-management approach 
always takes  priority over the excitement of 
potential future gains. 

Roberto’s achievements in managing his own 
portfolio, combined with his credibility gained 
from working with the leading investment 
banks, led him to embark on the RIV Capital 
project in 2021, without any marketing efforts 
required to convince people to join.

His passion for academic research allowed him to 
cover the seat of monetary policy and fixed 
income as Adjoint Professor at the University of 
Bologna in Italy. 
He  holds  a  MS  in  Economics  &   Finance  
(Bologna)  and  Executive Certificates   from   
INSEAD    on    Advanced     Finance     and    
Applied  Mathematics  to  Derivatives  and  
MIT  on Blockchain.

Roberto Rivera
Chairman and CEO
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EXECUTIVE TEAM
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YTD Sharpe: 4,78 & Downside Risk: 4.13%





The return to our shareholders derives from a careful analysis and 
study of investment opportunities. We deploy quantitative strategies, 
model-based to develop a deep insight about  inner  assets  value, 
based on statistical and fundamental analysis. 

We use Fuzzy Logic to combine  and  weight  both  the  
fundamental and the statistical indicators embedding the future 
investments’ quality performances. 

After the selection of the assets forming the basis of the investable 
universe,   we   derive   a   ranking   among   all   selected   instruments, 
according to a proprietary model. We select the investment only 
among the top ranked. 

The decision process is completed and supervised at the end, with a 
limited human intervention. 





ASSET 
ALLOCATION 

MODEL

Vola t i l i t y
R ea l i sed vo l a t i l i t y comp u ted on d a i l y re tu rns
over  1 0  work i ng  d ays

Impl ied  Vo la t i l i ty
T en  d ay  a t  the  money  ca l l  i mp l i ed  vo l a t i l i t y

Market  Cap i ta l i za t ion
T ota l  cu r rent  mark e t  va l u e  o f  a l l  o f  a  
comp any ’s  ou ts tand i ng  shares  s ta ted  i n  the
p r i c i ng cu r rency

Risk  Ad justed  Returns
Averag e  d a i l y  re tu rns  over  s tand ard  d ev i a t i on
of  d a i l y  re tu rns .  I t  i s  comp u ted  ov er  5  and  1 0
work i ng d ays

Risk  Ad justed  Returns  vs .  Peer
Si ng l e s tock r i sk ad j . re tu rns are comp ared
wi th the resp ect i ve sec tor

Turnover
Averag e  nu mb er  o f  shares  t rad ed  over  a  5  d ay
p er i od t i mes the  averag e c l os i ng p r i ce

EPS Growth
T he  exp ected  annu a l  i nc rease  i n  op era t i ng

earn i ng s  p er  share  over  the  comp any ’s  next
fu l l  b u s i ness  cyc l e  b ased  on  ana l ys t ’ s  

fo recas ts

Current  Y ie ld
Su m of g ross d i v i d end p er share amou nts that  

have g one ex- d i v i d end over the p r i o r 1 2  
months ,  d i v i d ed  b y  the  cu r rent  s tock  p r i ce

Est imated  Y ie ld
E st i mated annu a l d i v i d end amou nt  over the

next 1 2 m, d i v i d ed b y  the cu r rent s tock p r i ce

Div idend  Frequency  and  Cur rency  

Pay-out  Rat io
P or t i on  o f  Net  Income p a i d  ou t  to  

shareho l d ers  i n  d i v i d end s

Div idend Cover
I ncome b e fore  ex t raord i nary  i t ems  ne t ted  o f  
m i nor i ty  and  p re fe r red  d i v i d end s  over  to ta l  

cash  common d i v i d end s

Div idend Est imate
P ro j ec ted  d i v i d end  ex  d ate and  the  op t i on  
i mp l i ed d i v i d end  p er share amou nts u p to

three years
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