SIMN DIVERSIFIED FUTURES FUND "i14"

NAV
€ 1,077.74

Month to Date

-0.97% -2.11%

STRATEGY

smn DIVERSIFIED FUTURES FUND is a fully systematic Managed Futures
Fund (CTA) capitalizing on market divergence in a broad range of global futures
markets. Investment and risk management decisions are based on medium-to-
long term market directionality, inter-market relationships, volatility, long and
short term correlations and the overall risk regime.
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Main differences to a standard long term trend following approach are:

- maximum level of diversification by meaningful exposure to alternative
and synthetic markets

- active reduction of portfolio risk concentration

- dynamic risk budgeting based on the overall market risk regime

RISK / RETURN (net)*

since
inception

Performance (abs.) 19.54% -20.90% 711.60%
Return (p.a.) 19.54%  -7.52% 7.29%
Volatility (ann.) 14.87% 14.74%  18.47%
Max Drawdown -8.66% -37.92% -39.32%
Modified Sharpe Ratio 1.31 -0.51 0.39
MAR Ratio 2.26 -0.20 0.19
Correlation to Equities’ 0.54 0.39 -0.06
Correlation to Bonds? 0.30 -0.02 0.15
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* Period: November 01, 1996 - July 31, 2026
Please see remark regarding performance on page 2

PERFORMANCE ATTRIBUTION (net) by Sector
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Managed futures (CTA) under $1bn

SMN Diversified Futures Fund

Past performance of investment products is not a reliable indicator for future investment results of these products.
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PERFORMANCE (net) (Please see note regarding performance data)
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FUND DATA

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

Start of fund | share class: 10/31/1996 | 01/30/2015 ISIN: LU1132156156

Fund type: Alternative Investment Fund, Luxembourg SICAV Management fee: 1.75% p.a.

PERFORMANCE REMARK

Performance data is derived from real net performance figures of share category "1996" and is adjusted by the fee schedule of share category "i14" from November 01,
1996 until January 30, 2015. Starting from inception of the share category (January 31, 2015) the performance data is based on real net figures.

IMPORTANT NOTE

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 investments 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 Simn INVESTMENT SERVICES GMBH, Rotenturmstr. 16-18, A-1010 Vienna, as well as via www.smn.at.

The mentioned documents are the basis of any investment decision and should be read carefully, because among other important information they contain information
about costs, fees, leverage and risks.

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.

SIMn 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.

Information for distribution in Switzerland

Home state of the collective investment scheme: Luxembourg
Swiss representative: ACOLIN Fund Services AG

Maintower, Thurgauerstrasse 36/38, CH-8050 Zurich
Swiss paying agent: 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.

2 Source: Bloomberg, smn INVESTMENT SERVICES GMBH
A I M A /r’ﬂ association of the data as of: 08/04/2026
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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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