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_g The Ostrica Equities Emerging Markets Fund invests globally in stocks in emerging markets, predominantly in the Asia, Emerging Europe and é
_g Latin America. The investment strategy is twofold: we manage a portfolio of stocks using a quant based multi-factor model and we run a §'
:”_ futures overlay strategy using momentum and volatility models derived from futures trading models to protect the portfolio from heavy losses g
g on world equity markets. Making use of the newest technology, smart algorithms and big data, we create outperforming equity portfolios ;
= with downside risk protection. This means our portfolio is hedged in falling markets and leveraged in soaring markets. To create a hedged é"
"qm-, position for protection, we sell equity and currency futures contracts on emerging markets equity indices and currencies. T
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8 ® Technology 2554 @ Stock 98.30 g ® India 3.73 o
n @® Communications 1626 @ Cash 1.70 n @ Uunited States 2.85 e
P ® Consumer, Non-cyclical 14.22 Q ® Greece 2.57 o
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I.E Financial 8.56 -8
@ Funds 7.46 —_
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Basic Materials 432 :
@ Industrial 1.64
Samsung Electronics Co Ltd 6.81 -
© Taiwan Semiconductor Manufacturing Co Ltd 6.58 .g
B e iShares MSCl Indic ETF a9
O United Microelectronics Corp 413 o
g : Petroleo Brasileiro SA 3.83 3:
5 Return 4.76 © POSCO Holdings Inc 3.76 (o)
2 Max Drawdown -39.08 : Fomento Economico Mexicano SAB de CV 3.75 g
c Std Dev 16.00 Infosys Ltd 373 *
ﬁ Sharpe Ratio 0.30 : ASE Technology Holding Co Ltd 3.43 :@
I} Beta 0.80 © iShares MSCI South Korea ETF 3.27 -
g Sortino Ratio 0.38 :
£ Jensen's Alpha 0.41
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BaseCurrency Euro Value Blend Growth Datapoint Name 3
Firm name Ostrica B.V. S Equity Style Box (L) Largest Value 13
Investment Type Open-End Fund : E Market Cap Large 78.76 @
® Monogemenf Fee 1.25 Market Cap Mid 4.44 2
%) Inception Date 24/01/2014 : g Market Cap Small 0.59 «
Ay Fund Size 33,072,299 : Not Classified 16.21 <
- ISIN NLOO10649737 : = @
2 Latest Dividend 0.39 g by
Latest Dividend Date 07/07/2023 « f
Global Category - Global Emerging Markets Equity 2
Morningstar rating B e e ra s
..................................................................................... Jan Feb Mar Apr May Jun Jul Aug Sep Oct Nov Dec
Ostrica Equities Emerging Markets Fund (Total +60.9%) © 2024 -088 3.03 0.72
§ 170.00 © 2023 797 -394 1,04 -092 178 424 529 -526 045 009 631 320
; 2022 2,49 -495 -0,52 -101 085 -259 035 121 -9,18 -4,44 12,36 -7.86 ;
S 147.50 2021 379 3,69 219 -060 108 252 -556 245 -1.88 088 -376 193 >
o 2020 -531 -566-17,35 539 131 471 301 051 -060 055 10,38 6,65 -Z'-
(0} 125.00 <
-— 2019 433 0,14 1,74 229 -7.47 3,61 128 -434 339 208 175 674 -
g 2018 2,11 -191 -1,77 090 -1,12 -580 281 -2,54 029 -591 276 -2,33 2_
£ 102.50 2017 305 448 208 -1,06 0,90 0,13 -0,11 1,52 164 446 224 226 g
§ 80.00 : 2016 -417 317 7,79 -1,11 053 072 482 076 -092 239 1,01 -0,30 i
£ u\@gﬁ@i@\z@&i@i@i@\:\@2@@3\,9\:(@\3@i@g@i@ﬁ,@g@%&g@g@ﬁ@g@ﬁ@ﬁ 2015 746 310 415 523 180 652 654-1.,53 1129 429 052 699 3N
NSNS AN NIV © 2014 135 316 -004 477 227 387 295 280 307 171 -029

Disclaimer - Ostrica has taken the utmost care in compiling this publication. The stated data and calculation examples are derived from sources believed to be reliable and publicly
known information (and historical results). We cannot accept any liability for any inaccuracies. Investing involves risk. The value of your investments may fluctuate. Past performance is
no guarantee for the future.



