Sigma Inv.House FCP Best JP Morgan ANDBANK

Risk Level 1|2|3n5|6|7 asser m@n@g@m@ﬂf
Key Figures Investment Growth vs Benchmark
Portfolio Date 31/01/2024  Time Period: Since Common Inception (04/05/2018) to 31/01/2024
Name SIH FCP-Best JP Morgan A EUR 1225
ISIN LU1697018494 1150
Domicile Luxembourg 1075
Fund Legal Structure Fcp 1000
Firm Name Andbank Asset Management Luxembourg :gg
Fund Size 50.432.328 77'5
Base Currency Euro 2018 2019 2020 2021 2022 2023
NAV 1,06
== S|H FCP-Best JP Morgan A EUR == EAA Fund EUR Flexible Allocation - Global
Investment Objective Returns per Period Risk Ratios
SIGMA BEST is an investment scheme in which national and Time Period: Since Common Inception (04/05/2018) to 31/01/2024
international managers that contribute their analysis and Return
strategy to achieve the best profitability with a controlled Inv Bmk1
volatility limited to 10%. Alpha -0,6 0,0
1 Month % Beta 12 1,0
i in financial > Months 1.0 Volatilidad (Std D 109 55
The fund usually invests 75% -100% of the assets in financial olatilidad ( ev) ) )
IICs that are eligible assets, harmonized. None of these lICs 6 Months 3.6 Downside Deviation 46 0,0
belong to the management group, which avoids any conflict of YTD 15 R2 51,9 100,0
interest by always being invested in third-party products. 12 Months 7.4 Sharpe Ratio (arith) 01 03
Since Inception 5,3 Tracking Error 76 0,0

Specifically, the percentage of investment in [ICs may be lower,
but never lower than 40% The UCITS in which it is invested will Monthly Returns
be almost completely harmonized, and will be mainly UCITS of

JP Morgan AM, a UK manager with a high volume of managed Jan Feb Mar Apr May Jun Jul Aug Sep Oct Nov Dec Afio

assets and funds traded). 2024 1,5 1,5
2023 24 -1,0 0,6 05 -0,2 2,3 14 14 -26 -28 55 3,7 8,3

Residually you can invest (up to 10%) in the IIC of other 2022 -38 -24 08 -36 -22 -46 38 -17 -45 10 15 -11 -158

managers. JP Morgan AM is the fund's investment adviser and 2021 0,1 1,0 2,2 2,1 0,5 0,8 0,3 1,2 15 20 -1,0 1,9 1041

therefore defines the investment strategy of SIH FCP Best JP 2020 0,1 -59 -97 3,3 0,3 0,9 2,8 24 -14 -16 7,7 20 -0,2

Morgan. 2019 2,8 1,3 1,0 1,7 -3,0 3,2 1,0 1,2 0,4 0,8 1,5 1,5 11,5
2018 -0,6 1,1 0,7 0,0 -50 0,1 -3,7

*Past performance does not guarantee futur results

Top Holdings Risk-Return since Inception (Annualized)
Portfolio Date: 31/01/2024 Time Period: Since Common Inception (04/05/2018) to 31/01/2024
Peso % Divisa 18 @ SIH FCP-Best JP Morgan A EUR
JPM US Equity All Cap | (acc) EURH 191 Euro 15 P ® EAAFund EUR Flexible Allocation - Global
JPM US Select Equity Plus | (acc) EURH 18,1 Euro
JPM Global Corp Bd | (acc) EUR H 13,9 Euro 12
JPM Global Government Bond | (acc) EUR 10,9 Euro 0,9 (]
JPM Europe Equity Plus | perf (acc) EUR 8,1 Euro 0,6
JPM Emerging Mkts Opps | (acc) EUR 7,0 Euro 03
JPM Global High Yield Bond | (acc) EURH 6,0 Euro
JPM Europe Select Equity | (acc) EUR 5,1 Euro § 0.0
JPM Japan Strategic Value | (acc)-EURH 4,2 Euro g 00 20 40 60 80 10,0 12,0 14,0
JPM Emerg Mkts Lcl Ccy Dbt | (acc) EURH 3,9 Euro Volatilidad
Asset Allocation* Equity Regional Exposure*
Portfolio Date: 31/01/2024 Portfolio Date: 31/01/2024
% %
o Equity 56,0 o North America 56,4
eBonds 30,2 e Europe dev 17,2
e Cash 13,1 Japan 10,6
o Others 0,6 e Asia dev 4.1
Total 100,0 Asia emrg 4.8
Other 6,9
Total 100,0

*The asset allocation and the equity regional exposure have been calculated taking into account the positioning of each of the funds

DISCLAIMER:

Este documento tiene carcter comercial y se suministra s6lo con fines informativos. No constituye ni puede interpretarse como una oferta, invitacion o incitacién para la venta, compra o suscripci6n de valores ni su contenido constituird base de ningin contrato, compromiso o decisién de cualquier tipo. Este documento no
sustituye la informaci6n legal preceptiva, que deberd ser consultada con carécter previo a cualquier decision de inversin; la informacién legal prevalece en caso de cualquier discrepancia. Se recomienda al inversor, que junto con este documento, lea la documentacin relativa al organismo de inversion, que esta a su disposicién en
Ia pagina www.andbank.com y en las oficinas de la entidad comercializadora. La informacién contenida en este documento se refiere a la fecha que aparece en el mismo, por lo que pudiera sufrir cambios como consecuencia de la fluctuacin de los mercados. Las mostradas son pasadas y no
presuponen rentabilidades futuras. La participacién en organismos de inversion u otros productos financieros indicados en el presente documento pueden estar sujetos a iesgos de mercado, crédito, emisor y contrapartida, de liquidez y de cambio de moneda, fluctuaciones de valor y la posible pérdida del capital invertido.




