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Fund type Single fund Issue surcharge 5.00% Minimum investment UNT 1
Category Special Type Planned administr. fee 0.00% Savings plan -
Sub category ETF Special Deposit fees 0.00% UCITS / OGAW Yes
Fund domicile France Redemption charge 5.00% Performance fee 0.00%
Tranch volume (10/01/2024) EUR 29.78 mill. Ongoing charges - Redeployment fee 0.00%

Total volume (07/05/2023) EUR 43.00 mill.
Launch date 9/5/2018
KESt report funds No
Business year start 01.11.

Sustainability type

Fund manager

investment company

Amundi AM (FR)
90 boulevard Pasteur, 75015, Paris

France

www.amundi.fr/

Performance Since start
Performance +1.89% +0.26% -10.27% -17.21% -39.65% -35.18% -55.96% -62.41%
Performance p.a. - - - -17.21% -22.34% -13.45% -15.11% -14.87%
Sharpe ratio 1.63 -0.18 -1.20 -1.51 -1.68 -0.89 -0.83 -0.85
Volatility 14.30% 15.60% 13.97% 13.58% 15.25% 18.81% 22.20% 21.30%
Worst month - -2.96% -5.82% -7.18% -11.25% -11.25% -19.45% -19.45%
Best month - 3.96% 3.96% 3.96% 3.96% 13.61% 20.73% 20.73%
Maximum loss -4.37% -9.88% -15.11% -22.63% -43.53% -44.45% -69.21% -

Distribution permission

Germany, Czech Republic

1 Important note on update status: The displayed date refers exclusively to the calculation of the NAV.
2 The Mountain-View Data Fund Rating calculates a computative ranking for funds using yield, volatility and trend data. For more information visit MVD Funds Rating

3 Displays the Ethical-Dynamical Ratio calculated according to standard criteria. The maximum value is 100. For more information visit EDA

DISCLAIMER: The information on this page are for informational purposes only and should neither an offer to sell nor a solicitation for the purchase of the security or recommendation in favor of the security to
be understood. baha GmbH assumes no liability despite thorough searches for the accuracy of the data.
Funds data from: www.mountain-view.com. Fact Sheet created by: www.baha.com

Created: 10/02/2024


https://www.mountain-view.com/wp-content/uploads/Beschreibung-MVD-Fonds-Rating.pdf
https://www.mountain-view.com/eda/docs/EDA_Beschreibung.pdf
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Investment strategy

The Fund aims to achieve its objective by means of indirect replication, namely by entering into one or more OTC swaps (financial futures y y g instruments,

"FFIs"). The Fund may invest in a diversified portfolio of international shares whose performance will be exchanged against that of the Benchmark Index
through FFls.

Investment goal

The objective of the Fund's management is to be inversely exposed with a daily rebalancing to the Italian stock market by replicating, both upwards and
downwards, the development of the FTSE MIB Daily Short Strategy RT Gross TR strategy index (gross dividends reinvested) (the "Benchmark Index"),
denominated in euro (EUR) and which is a short selling strategy (with a daily -1x leverage effect), with daily rebalancing, on the FTSE MIB® index (net
dividends reinvested) (the "Parent Index"), by measuring the development of the 40 largest assets listed on the Borsa Italiana while keeping the tracking
error (the "Tracking Error") between the performances of the Fund and those of the Benchmark Index to a minimum.

Assessment Structure

Countries Largest positions

Unicredit Spa- 11.97%
Intesa Sanpaolo - 1.91%
Enel Spa- 10.46%
FERRARI NV MILAN - 10.30%
ENISPA MILAN - 6.49%
£0.99% STELLANTIS MILAN - 6.14%
GENERALI- 6.11%
STMICROELECTRONICS/MILAN - 3.68%
PRYSMIAN SPA- 3.40%
MONCLER SPA- 2.24%

Italy -
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Finance— 41.56%
Consumer goods, cyclical - 19.67%
Utilities — 16.54%
Energy — 8.17%
99.99% Industry — 6.19%
IT/Telecommunication—  3.68%
Healthcare—  2.19%
Telecommunication Services - 1.22%
Consumer goods — 0.78%
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DISCLAIMER: The information on this page are for informational purposes only and should neither an offer to sell nor a solicitation for the purchase of the security or recommendation in favor of the security to
be understood. baha GmbH assumes no liability despite thorough searches for the accuracy of the data.

Funds data from: www.mountain-view.com. Fact Sheet created by: www.baha.com Created: 10/02/2024



