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Interest Rates Hedging —Invesco US Treasury Bond UCITS ETF
ISIN Code CHTTE8858541 HISTORICAL PERFORMANCE
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Currency usb
2025 0.63% 1.24% 2.36% 4.28%
) 2024  1.84% 0.79% 0.32% 0.31% 0.53% 1.01% 1.02% 1.31% 1.73% -1.63% 0.71% -0.08% 8.11%
Liquidity Daily
2023  1.59% -0.09% 0.98% 1.61% -0.25% 1.27% 0.54% -1.15% -3.95% -2.98% 5.19% -0.57% 1.89%
:llanagement 1.0% per annum 2022 0.34% -0.39% 1.37% 0.40% -5.19% -5.44% 3.55% 4.31% -1.49%
ee
Administration PERFORMANCE INFO
Fee 0.2% per annum 1YR 1YR 1YR
Curr{nulatlve Standard Sharpe Sortino e Uil Mopt.hs Mont_hs DVO1
eturn Deviation Ratio Ratio Month Month Positive Negative
Performance 10% with High-
Fee Water Mark 13.16% 4.00% 1.07 1.63 5.19% -5.44% 24 n $945.03
DESCRIPTION
CONTACT DETAILS A , A »
This Product is an Actively Managed Certificate. The Product
Company Eorune Fnamndsl allows for participation in the performance of the Underlying. The INTEREST RATE
Name Strategies SA. Underlying is a basket representing a notional, actively managed SENSITIVITY
portfolio of assets including cash in the Currency of the Product.
Phone +41 (0) 22 304 1818 Al
Strategy Sensitivity
STRATEGY
- Rue de Contamines, 16 The AMC will maintain a long/short exposure to various fixed 2w10 SteepUS 579.21%
ress \ . . . . . .
Geneve - CH - 1206 income instruments and indices through the use of derivatives
on indices, ETFs, rates, FX and commodities. A combination of FXD 7.37%
E-mail info@fortunefs.ch calendar spread, volatility arbitrage and smart carry strategies
IRD 61.21%

will be employed.

Website www.fortunefs.ch OBJECTIVE

The investment objective of the AMC is to implement a cost

effective hedge to an adjacent fixed income portfolio.

Disclaimer: This document has been prepared by Fortune Financial Strategies SA. This document is only prepared for information purposes and does not constitute a subscription offer. It does not constitute an offer,
solicitation or recommendation to buy or to invest in the financial instrument. In addition, the information provided in this website does not constitute an offer, solicitation or recommendation to buy or to invest in the
financial instrument to any person in any jurisdiction in which such an offer, solicitation or recommendation is not authorized or to any person to whom it is unlawful to make such offer, solicitation or recommendation.
The document can however be regarded as advertising to the extent it refers to a specific financial instrument. The financial instrument may be purchased only on the basis of the prospectus and key information
document (if it exists) which can be available at Info@fortunefs.ch free of charge. Any information, summaries, prices, quotes, or statistical information have been obtained from sources believed reliable but are not
necessarily complete and cannot be guaranteed and Fortune Financial Strategies SA may accordingly not be held liable for any loss or damage whatsoever. Past performance is not indicative of future results. The
value of an investment is subject to risk, including possible loss of the principal invested. The investment referred above may not be suitable and / or appropriate to all investors. If the investor decides to purchase
the investment above, it is only based on the investor own research and information, or on research and information obtained from a source other than Fortune Financial Strategies SA or any of its representatives,
agents, or employees. The investor understands and accepts the risks related to the mentioned investment, including but not limited to volatility risk, liquidity risk, market risk, credit risk, and insolvency risk. For a
complete understanding of the terms and conditions of the investment(s) referred, please peruse the relevant Term Sheet and/or Prospectus, which prevail over the general information provided by this document.
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