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NAV C USD : 189.39 NAV C CHF : 140.30 NAV C EUR : 158.92 (30 September 2026)

This document is marketing material for Retail and Institutionnal Investors. Investors should read the PRIIPS KID document and prospectus prior to investing.

QUANTIS LOW VOLATILITY is a quantitative Equity Fund with an exposure on large US stocks.

The main objective of the fund is to profit from the low-volatility anomaly : portfolios of low-volatility stocks returned a higher risk-
adjusted performance than the US stock market over the last 90 years.

Moreover, the investment process is set up to minimize drawdowns during bear market phases.

INVESTMENT PROCESS

The investment process is fully modelised and implemented systematically :

The fund holds between 40 & 50 low volatility stocks (US large capitalisation universe)

* The portfolio is rebalanced every month and is hedged with S&P 500 futures contracts

* The hedge can range from 30% to 50% depending on the portfolio’s beta and the market volatility

* To improve the global yield, this investment process is implemented with a leverage of up to 1.3 of the AUM

In addition, the fund uses 2 techniques to improve returns and minimize drawdowns :
e VIX positions depending on contango/backwardation situations
* Additional sale of S&P 500 futures contracts in volatile market environments
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MONTHLY PERFORMANCE (C USD class)

JAN FEB MAR APR MAY JUN JUL AUG SEP oCT NOV DEC YEAR

2026 3.59% 3.59% -4.64% 4.95% -2.14% 291% 031% -3.01% -3.76% 1.27%
2025 335% 3.77% -2.37% -3.14% 3.53% -0.15% 0.80% 2.20% 2.53% -3.28% 4.14% -2.97% 8.21%
2024 1.40% 2.32% 3.50% -3.83% 3.18% 1.52% 3.14% 2.31% -0.36% -2.27% 5.20% -6.25%  9.64%
2023 -0.37% -3.30% 1.34% 3.40% -3.63% 4.13% 1.24% -1.65% -4.53% 0.13% 7.03% 1.28% 4.52%
2022 -7.08% -1.86% 3.40% -0.99% -1.57% -2.67% 3.64% -1.07% -821% 592% 521% -1.99% -8.07%
2021 -3.06% -0.15% 4.45% 4.48% 1.52% -0.59% 3.24% 1.63% -4.20% 5.12% -2.58% 7.01% 17.43%
2020 1.25% -5.22% -7.02% 6.21% 4.06% -1.29% 4.88% 2.57% -1.91% -2.73% 6.12% 2.51% 8.68%
2019 0.15% 2.82% 2.05% 0.95% 1.23% 3.12% -0.44% 2.24% 0.52% -1.21% -1.93% 0.28% 10.09%
2018 0.38% -8.36% 0.20% 0.64% 0.08% -0.34% 2.26% 2.64% 2.35% -2.71% 3.28% -3.51% -3.64%
2017 0.88% 0.75% 0.38% 0.80% 1.95% -0.33% 0.63% 0.35% 0.49% -0.52% 1.90% -0.30% 7.18%
2016 -1.57% -0.26% 4.87% -0.36% 1.91% 0.71% 1.56% -1.88% 0.25% -1.52% 0.77% 3.38% 7.91%
2015 0.65% -0.44% 0.95% 2.15% -3.86% -2.05% 5.41% 1.93% 0.22% 4.77%

Source : Active Niche Funds

Past performances do not constitute a guarantee for future performances.
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