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Master data Conditions Other figures
Fund type Single fund Issue surcharge 5.00% Minimum investment UNT 0
Category Alternative Investments Planned administr. fee 0.00% Savings plan -
Sub category Al Hedgefonds Multi Strategies Deposit fees 0.00% UCITS / OGAW Yes
Fund domicile Luxembourg Redemption charge 0.00% Performance fee 0.00%
Tranch volume (09/24/2024) EUR 0.971 mill. Ongoing charges - Redeployment fee 0.00%

Total volume (09/24/2024) EUR 417.16 mill.
Launch date 11/20/2018 Nordea Inv. Funds
KESt report funds No 562, Rue de Neudorf, 2017, Luxembourg
Business year start 01.01. Luxembourg

Sustainability type - https://www.nordea.lu

Fund manager Asbjgrn Trolle Hansen

Performance 1M 6M YTD 1Y 2Y 3Y 5Y Since start
Performance +0.25% -1.37% -0.76% -2.32% +0.33% -4.32% +4.03% +8.34%
Performance p.a. - - - -2.32% +0.17% -1.46% +0.79% +1.38%
Sharpe ratio -0.04 -1.23 -0.94 -1.18 -0.65 -0.91 -0.48 -0.38
Volatility 4.54% 5.02% 4.76% 4.89% 5.07% 5.41% 5.49% 5.34%
Worst month - -2.18% -2.18% -2.18% -2.18% -2.18% -2.18% -2.18%
Best month - 1.89% 2.53% 2.53% 2.53% 3.36% 3.36% 3.36%
Maximum loss -1.62% -5.48% -7.02% -7.02% -8.49% -9.73% -9.98% -

Distribution permission

Austria, Germany, Switzerland, Luxembourg, 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 M\VD 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: 09/25/2024


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

In actively managing the fund's portfolio, the management team seeks exposure to various risk premia strategies that have little or no correlation with each
other. The allocation between these strategies is based on continuous bottom-up valuations combined with a focus on short-term market behaviour across
asset classes and risk factors. The team also takes both long and short positions and manages currencies actively. The fund mainly invests, directly or
through derivatives, in various asset classes such as equities, bonds issued by companies, financial institutions or public authorities, money market
instruments and currencies from anywhere in the world. Specifically, the fund may invest in equities and equity-related securities, debt securities and debt-
related securities, money market instruments, and UCITS/UCIs, including exchange-traded funds. The fund may invest in credit default swaps. Due to its
extensive use of derivatives, the fund may hold above 20% of its total assets in cash and cash equivalents. The fund may be exposed (through investments
or cash) to other currencies than the base currency.

Investment goal

The fund's objective is to maximise shareholder return in the long term through a combination of income and investment growth (total return). The fund
targets a volatility in the range of 5% to 7%, where 7% is seen as the tail volatility during adverse market conditions.

Assessment Structure

Assets Countries
United States of America— 56.31%
Cash - 20.57%
Germany — 12.09%
United Kingdom— 2.90%
Alternative Investments - 100.00% Denmark 2 35%
) Switzerland— 0.90%
Japan— 0.79%
Korea, Republic Of - 0.58%
China— 0.58%
France— 0.55%
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Largest positions Currencies Branches
BUNDANL V.15/25 - 4.89% Consumer goodsf 24.81%
AUTOZONE INC.  DL-01- 3.03%
USA 30.11.2024 4.5 2.98% ~Cash- 2051
USA 15.12.2024 1 - 2.94% IT/Telecommunication - 9.70%
NOVO-NORDISK AS B DK 0,1 - 2.37% Hedaed Healthcare - 923%
BUNDESOBL.V.20/25 5.181 - 219% ecged- 100.00% Finance - 7.86%
BUNDESOBL.V.20/25 5.182 - 217% Industry - 5 56%
MARSH+MCLENNAN COS.INC.D1 - 212% —
Utilities - 0.85%
COLGATE-PALMOLIVE DL 1 - 2.01% o
PEPSICO INC.  DL-,0166- 1.99% Commodities -0.17%
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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



