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Delta-1Delta-1
AN ADVANCED FINANCIAL MARKETS ALGORITHM 
FOR ACTIVE INVESTMENT MANAGERS



2

ABOUT

TECHNOLOGY

Tempus Logic Pty Ltd is an Australian based software engineering company 
specialising in financial markets algorithms for active investment managers. 
Our flagship offering Delta-1 generates significant alpha. Delta-1 also embeds 
robust best-in-class risk management methodologies in its trading modules. This 
ensures our clients mitigate a broad spectrum of conventional and unconventional 
market risks.  

Tempus Logic’s Owner and CEO Kosta Soteriou began researching broader market 
volatility patterns in 2015, and after several development incarnations, developed 
a system with a novel blend of traditional mean reversion principles as well as 
trend following techniques. Following an extended back-testing and system 
parameter optimization period in excess of 3 years, Tempus Logic commenced a 
live trial of in July 2018 that still continues to this day.

Delta-1 is designed to allow our clients to customise their unrealised draw-down 
ceiling.  It also allows the trading 100’s of incremental variations in the timing of buy/
sell signals of liquid instruments. This is achieved without transferring funds out of 
the client’s account(s). Instead, Delta-1 uses a sophisticated communication and 
proprietary risk management system that  constrains risk  allowances. Moreover, 
Delta-1 operates as an independent standalone system and primarily scans high time-
frames with a broad entry price corridor. This enables the system to scale position 
sizing without significant slippage.
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TEAM

      Melbourne based 
      quant system developer

      Double Bachelor     
      International Trade/Banking  
      & Finance (Monash 
      University) 

      >10 years financial markets    
      experience Institutional 
      Fixed income analyst

      Independent FX & 
      Commodities trader

•	 Munich based IT developer 
(c

•	 >15 years financial 
markets experience

•	 Ex Deutsche Bank 
quant developer

•	 Specializing in Java based 
programming for financial 
market trading platforms

KOSTA SOTERIOU

BERNHARD SCHICHT



STATISTICS
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PREREQUISITE
Signal Provider agreement, quarterly invoicing
Daily liquidity of your funds on your own account
Minimum non-Trial investment: 500,000 EUR

FEE STRUCTURE
Incentive: 20% of new net profits
Management Fee: 1.5%
Hurdle rate: 0%

This information is for illustration and discussion purposes only and is not intended 
to be, nor should it be construed or used as investment, tax, ERISA or legal advice, a 
recommendation, or an offer to sell, or a solicitation of any offer to buy, an interest in 
Tempus Logic investment programs (the “Program”) or in any other investment vehicle 
managed by Tempus Logic. Any offer or solicitation of an investment in the Program may 
be made only by delivery of the Program’s documents to qualified investors. Prospective 
investors should rely solely on such offering documents in making any investment 
decision. An investment in the Program is not suitable for all investors. This presentation 
has not been prepared for any particular investor or client or necessarily for any particular 
type of investor or client.

Unless otherwise noted, performance of the Program shown is net of applicable fees 
and expenses and presumes reinvestment of income. Any investment in the Program 
may be subject to applicable advisory fees and expenses. The Program’s investments 
are selected by, and will vary in the sole discretion of Tempus Logic and are subject 
to availability and market conditions, among other things. The descriptions herein of 
the Program’s investment objectives or criteria, the characteristics of its investments, 
investment process, or investment strategies and styles may not be fully indicative of 
any present or future investments, are not intended to reflect performance and may be 
changed in the discretion of Tempus Logic. No representation is made that Tempus 
Logic’s or the Program’s risk management process or investment objectives will or are 
likely to be achieved or successful or that the Program or any investment will make any 
profit or will not sustain losses. Past performance is not indicative of future results.

Return targets or objectives and volatility targets, if any, are used for measurement 
or comparison purposes and only as a guideline for prospective investors to 
evaluate a particular investment program’s investment strategies and accompanying 
information. Targeted returns reflect subjective determinations by Tempus Logic 
based on a variety of factors, including, among others, investment strategy, prior 
performance of similar products (if any), volatility measures, risk tolerance and market 
conditions. Performance may fluctuate, especially over short periods. Targeted 
returns should be evaluated over the time period indicated and not over shorter 
periods. Targeted returns are not intended to be actual performance and should not 
be relied upon as an indication of actual or future performance. Any assumptions, 
assessments, intended targets, statements or the like (collectively, “Statements”) 
regarding future events, future market conditions or expectations, investment 

opportunities, market conditions or commentary or which are forward-looking 
constitute only subjective views, outlooks, estimations or intentions, are based 
upon Tempus Logic’s expectations, beliefs or intentions, should not be relied on, are 
subject to change due to a variety of factors, including fluctuating market conditions 
and economic factors, and involve inherent risks and uncertainties, both general and 
specific, many of which cannot be predicted or quantified and are beyond Tempus 
Logic’s or the Program’s control.

Future evidence and actual results (including actual composition and investment 
characteristics of future Program portfolios) could differ materially from those 
set forth in, contemplated by, or underlying these Statements. In light of these 
risks and uncertainties, there can be no assurance and no representation is 
given that these Statements are now or will prove to be accurate or complete 
in any way. Tempus Logic undertakes no responsibility or obligation to revise or 
update such Statements. Any descriptions or information involving investment 
objectives or criteria, statistical statistical analysis, investment process, or 
investment strategies are provided for illustration purposes only, may not be fully 
applicable to the Program, may not be fully indicative of any present or future 
investments, may be changed in the discretion of Tempus Logic and are not 
intended to reflect actual performance or to project performance. Before making 
any investment, investors should thoroughly review the Program’s documents 
with their professional advisor(s) to determine whether an investment is suitable 
for them. The Program is an unregistered private investment Program that may 
invest and trade in many different markets, strategies and instruments and is 
NOT subject to the same regulatory requirements as mutual Funds, including 
mutual Fund requirements to provide certain periodic and standardized pricing 
and valuation information to investors. The Program may use leverage; any event 
which adversely affects the value of an investment made by the Program will be 
magnified to the extent leverage is used. Investment in the Program may involve a 
high degree of risk and volatility and can be highly illiquid. Such risks may include, 
without limitation, risk of adverse or unanticipated market developments, risk of 
counterparty or counterparty default, regulatory risks and risk of illiquidity. This 
information is confidential, is the property of Tempus Logic, is intended only 
for intended recipients and their authorized representatives and may not be 
distributed to any other person without our prior written consent.

DISCLAIMER

PARTICIPATION
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Total gain: 129.89% * (as of 1-9-2024)
Max. realized draw down: 9.43%
Number of trades: 4,647

Winning positions: 76%
Avg. profit: 2,918 EUR
Avg. loss: 2,140 EUR
Calmar ratio: 2.3

METRICS

*Individual risk scenarios are possible and can be arranged pior to or during the investment period.



CONTACT 

Kosta Soteriou

Tempus Logic Pty Ltd
Melbourne, Australia

kosta@tempuslogic.com
www.tempuslogic.com


