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SIMN DIVERSIFIED FUTURES FUND "1996"
Performance report July 2026

I

Portfolio Selection SICAV
ISIN: LUOO70804173 Bloomberg: SMNDIVF LX

PERFORMANCE (net)

Net asset value

EUR 300.10

July 2026
-1.16%

2026 (Year to Date)
-3.36%

since inception (Nov. 1996)

312.96%

INVESTMENT STRATEGY

The smn Diversified Futures Fund is a fully systematic Managed
Futures Fund (CTA). The fund broadly diversifies its investments in
liquid futures contracts traded at the most reputable financial and
commodity markets around the globe. The fund’s investment strategy
seeks 1o generate investment returns in rising and falling markets

PERFORMANCE SINCE INCEPTION (net)

through its medium to long-term trend following approach based on
technical trading models with an integrated systematic risk
management. Through their low correlation to traditional asset classes,
Managed Futures Funds are an excellent diversifier in a portfolio
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PERFORMANCE ATTRIBUTION (net) by Sector
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STATISTICS
since
inception
++ Average return p.a. 4.88%
0 Annualised volatility 18.19%
+ Maximum drawdown -45.42%
++ Modified Sharpe ratio 0.27
- MAR ratio 0.11
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Past performance of investment products is not a reliable indicator for future investment results of these products.
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SIMN DIVERSIFIED FUTURES FUND "1996"

PERFORMANCE SINCE INCEPTION (net)
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- - - 6.69%  097%
Ll 337%  3.83% -3.39%  2.24%  -1.01%  3.90%  7.85%  -5.69%  0.60%  -1.76%  1.61%  5.69%
247%  347%  0.39%  -2.77%  351%  1.73%  068%  537%  7.30%  -575%  -2.69%  2.67%
415%  3.35%  -4.88%  6.28%  -7.29% 021%  -299%  1.55%  -1.88%  0.13%  -0.60%  8.01%
285%  0.88%  -3.16%  148%  2.38%  -1.59%  -1.48%  5.66%  -410%  -2.36%  3.09%  10.28%
-050%  3.33%  12.93%  -12.71%  049%  -530% -3.20%  0.12%  18.43%  3.37%  -7.16%  1.76%
-563%  -2.87%  -416%  007%  1.98%  7.40% 11.96%  6.66%  651%  -3.87%  -415%  3.26%
13.07%  9.39%  -5.66%  190%  870% -652%  1.84%  -359%  148%  525%  -1.14%  6.89%
1.84%  873%  -554%  -15.18%  -1.01% -472%  -1.54%  -422%  5.14% = 226%  7.45%  0.07%
5.32%  -241%  -1.76%  -5.18%  1.25%  3.29%  -2.30%  1.82%  0.33%  -0.76%  10.37%  -2.11%
119%  -3.48%  530%  6.77%  -6.37% -209% -3.15% -2.41%  -063%  523%  2.80%  3.70%
1.03%  -7.52%  -4.80%  671%  6.75%  4.47%  -6.46% -193%  579%  882%  0.01%  1.58%
6.45%  1393%  -3.36%  -6.06%  5.12%  9.63% -6.30% -1.83%  1.71%  19.70%  7.91%  3.39%
2.79%  247%  -6.19%  -6.68%  -6.69% -3.67%  0.13%  565% = 2.56%  -454%  6.89%  -3.06%
286%  -1.27%  10.44%  099%  -7.12%  1.20%  -6.26%  5.13%  3.10%  855%  -7.63%  13.26%
212%  345%  -590%  551%  -7.64% -6.81%  694%  7.79%  177%  -892%  1.34%  -1.56%
JNPN 208%  1.39%  0.10%  -0.34%  -9.29%  -5.12%  579%  -2.06%  -530%  -7.88%  1.87%  -2.36%
1257%  -553%  -1.22%  123%  -375% -556%  -4.34%  -2.36%  -4.04%  3.38%  539%  -0.36%
290%  195%  -220%  522%  -0.95% 3.85%  1.01%  503%  12.64%  2.38%  13.69%  7.92%
9.34%  -168%  229%  -515%  -0.19% -7.02%  538%  -479%  2.60%  -219%  6.10%  -2.40%
-0.03%  423%  -6.18%  -3.45%  -1.27% 367%  076%  -0.73%  106%  -6.41%  -0.92%  -1.19%
161%  350%  -3.18%  1.32%  051%  -3.23%  1.45%  1.79%  -441%  9.34%  005%  1.05%
6.46%  -12.78%  -1.69%  070%  -430% 006%  157%  518%  -1.84%  -8.08%  -2.05%  -1.08%
-3.88%  1.08%  242%  1.88%  -7.44%  4.16%  3.70%  058%  -13.98%  -6.56%  -0.04%  -0.76%
160%  -7.67%  1068%  -1.31%  -1.256% -326% 501%  -2.33%  -3.66%  599%  -054%  9.89%
-049%  469%  -0.37%  844%  3.66%  022%  7.71%  4.03%  037%  10.28%  -3.43%  -0.43%
261%  026%  12.16%  6.00%  -2.78%  4.29%  -325%  529%  1.30%  1.63%  -7.25%  -2.98%
113%  -0.25%  -1.81%  9.33%  4.00% 3.43% -038% -0.70%  -0.02%  270%  -0.07%  -1.96%
153%  3.70%  3.15%  -357%  -0.08%  -1.44%  -4.68% -697%  1.01%  -417%  -0.96%  -1.34%
061%  -575%  -2.18% -1481% -384% 291%  -1.10% 553%  6.46%  2.31%  056%  4.68%
490%  1.46%  -411%  4.24%  -0.16% -7.95%  -1.16%
FUND DATA

AIFM: smn INVESTMENT SERVICES GMBH Public distribution: AT, LU

Custodian: CACEIS Bank Luxembourg Branch Tax representation: AT, LU

Auditor: Deloitte S.A., Luxembourg Minimum investment: EUR 100,-

Start of fund | share class: 31.10.1996 ISIN: LUOO70804173

Fund currency : EURO Bloomberg Ticker: SMNDIVF LX

Fund type: Subscription, redemption: weekly + month end

LEGAL DISCLAIMER

This marketing communication is for information purpose only and does not constitute an investment advice or recommendation or a financial analysis. This is not an offer or a solicitation for an
offer for the conclusion of a contract for investment services or ancillary investment services. This document cannot replace the consultation of your investment, legal and tax advisors. Current net
asset values, prospectuses (incl. information acc. Art 21 AIFMG (Austria)), annual and semi-annual reports as well as key investor information documents (KIID) are anytime available free of charge
in German or English at smn INVESTMENT SERVICES GMBH, Rotenturmstr. 16-18, A-1010 Vienna, as well as via www.smn.at. Financial instruments are subject to i.a. market price-, currency-,
interest rate risks and fluctuations which can lead to rising or falling returns and to a loss or total loss of the investment. The underlying investments of this financial product do not take into account
the EU criteria for environmentally sustainable economic activities. smn does not warrant or guarantee for the accuracy, up-to-dateness or completeness of this information. Liability for losses on
investments or other losses arising from investment decisions based on this information are excluded.

Alternative Investment Fund, Luxembourg SICAV

Information for distribution in Switzerland
Home state of the collective investment scheme:
Swiss representative:

Luxembourg

ACOLIN Fund Services AG

Maintower, Thurgauerstrasse 36/38, CH-8050 Zurich
Caceis Bank, Switzerland Branch

succursale de Nyon, Route de Signy 35, CH-1260 Nyon

Fund documents: the prospectus, the articles of association as well as the annual and semi-annual reports may be obtained free of charge from the Swiss representative.

AIMA A
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Past performance of investment products is not a reliable indicator for future investment results of these products.
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Swiss paying agent:

Signatory of:

=PRI

S Source: Bloomberg, simn INVESTMENT SERVICES GMBH
Responsibie data as of: 08/04/2026
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