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Master data Conditions Other figures
Fund type Single fund Issue surcharge 5.00% Minimum investment UNT 1
Category Alternative Investments Planned administr. fee 0.00% Savings plan -
Sub category Al Managed Futures Deposit fees 0.00% UCITS / OGAW Yes
Fund domicile Luxembourg Redemption charge 2.00% Performance fee 18.00%
Tranch volume (11/04/2024) USD 2.41 mill. Ongoing charges - Redeployment fee 0.00%
Total volume (11/04/2024) USD 111.73 mill. | BI\/Tel=ialefs Investment company
Launch date 6/8/2011 Alma Capital IM
KESt report funds No 83 avenue Marceau, 75116, Paris
Business year start 01.02.
Sustainability type - http://www.almacapital.com
Fund manager Winton Capital Management
Ltd
Performance Since start
Performance +0.55% -6.36% +0.96% -0.66% +3.02% +20.67% +6.09% +4.18%
Performance p.a. - - - -0.66% +1.49% +6.46% +1.19% +0.54%
Sharpe ratio 0.44 -2.64 -0.32 -0.64 -0.25 0.44 -0.23 -0.32
Volatility 8.28% 5.86% 6.01% 5.83% 6.44% 7.69% 8.21% 7.93%
Worst month - -2.03% -2.03% -2.03% -3.48% -4.93% -5.08% -5.27%
Best month - -0.27% 3.84% 3.84% 3.84% 7.75% 7.75% 7.75%
Maximum loss -1.53% -9.54% -10.57% -10.57% -10.57% -10.57% -23.86% -

Distribution permission

Austria, Germany, Switzerland, 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 V/\VD Funds Rating

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: 11/05/2024


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

The Sub-Fund may invest in (i) futures contracts, and options relating to such futures contracts, traded on recognised exchanges (including contracts that
require the posting of any required margin), (ii) foreign exchange contracts, (iii) over-the-counter derivatives giving exposure to financial indices, equities,
interest rates, bonds and/or other eligible assets (together, the "Derivatives Portfolio"). Winton will manage the Derivatives Portfolio. In addition, the Sub-
Fund will make investments in transferable securities, including eligible commodity linked transferable securities, as are required in order that the Sub-
Fund's investments in the Derivatives Portfolio and transferable securities together give effect to the strategy. The Sub-Fund will use cash to satisfy margin
and collateral obligations and settlement obligations owed by the Sub-Fund in connection with the Derivatives Portfolio. Any surplus cash held by the Sub-
Fund may be placed in cash deposits and money market instruments. The Sub-Fund will seek to place surplus cash on deposit and/or make investments in
cash instruments. The Sub-Fund, which is calculated in US dollars, may use hedging to try to reduce the effect of foreign exchange rate fluctuations where
investments are denominated in currencies other than US Dollars.The Sub-Fund is actively managed with no reference to a benchmark. The Sub-Fund does
not promote environmental or social characteristics in a way that meets the specific criteria contained in Article 8 of the Sustainable Financial Disclosure
Regulation ("SFDR") or have sustainable investment as its objective in a way that meets the specific criteria contained in Article 9 of SFDR.

Investment goal

The aim of the Sub-Fund is to achieve long-term capital appreciation through compound growth by gaining exposure to global exchangetraded futures,
forwards, swaps (including credit default swaps), markets on commodities (including energies, base and precious metals and crops), equities and equity

indices, bonds, interest rates and currencies, all in accordance with the proprietary investment strategy designed by the delegated portfolio manager Winton
Capital Management Limited ("Winton").

Assessment Structure

Assets Countries
Cash - 18.12%
France - 13.41%
Germany - 715%
Belgium- 6.28%
. Sweden - 6.25%
Alternative Investments - 100.00% Netherlands 5.80%
Canada- 5.37%
United Kingdom - 5.37%
Supranational - 4.66%
Ausfralia - 354%
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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


https://www.mountain-view.com/eda/docs/EDA_Beschreibung.pdf

