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Investment strategy

Enhanced Equity Exposure (EEE) is a long only UCITS open-

i P

end fund incorporated in Luxembourg.

The Fund mainly invests in and gains exposure to the
developed markets of Europe and North America.

The fund's investment process is driven by stock specific

fundamental analysis.

Hedging strategies are implemented to reduce volatility.
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Fund managers
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At least 5 years

35.63€min
120.94

Fee structure & dealing information
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Liquidity
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Manager comment
During the last Month of May 2021 the Fund have performed +1.16%:
Since the beginning of the year the Fund is performing +8.56%.

The main positive contributors during the Month are: ArcelorMittal EUR (+27 bps), Moncler
Spa EUR (+22 bps) and Citigroup Inc USD (+21 bps).

The main detractors are: iShares Stoxx Europe 600 Basic Resources EUR (-33 bps),
TeamViewer AG EUR (-21 bps) and Amazon.com USD (-19 bps).

Non-EUR currency exposure contributed positively to the performance, thanks to the short
exposure on USD.

Cumulative performance since inception - net of fees (*)

130
128

126 —SSF - EEE —BMK

Performance Since Inception
13,21%

90
88

2 29 29 0 9 9 9 2@ © © © © © © © o o o o o o o o o o o o o o o o
S 8 S 8 R R R R R R R RARRAR /| I F ¥ ¥ 8§ 8§ 8§ 8 N N S8 & 8 8 N8 N
S 89 9 8 9 9 9 9 9 & & 5 9 9 9 9 S 5 9 9 9 5 5 5 5 9 o S 5 S 9
& 8 8 8 §8 &8 8 8 8 8 8 R 8 8 8 8§ 8 8 88 8 8§ " /8 g8 8 8 8 &8 8 8
g 8 ddg g g g ggg g dagdggg g dgdgg g gdggg g g
S §S T A 8 @8 ®m 5 8 8888 dd 93968 JddNdgagdaga
S 33 £ 2 8L 5 8 S 3 8 S 8RS S 8@ asa Rl SsSS8§ S ERS S8l
R R N N - T T B S N N

® @ § & " g g " gddg= a8 4 9 98« s ¥ F O

Performance in %
JAN FEB MAR APR MAY JUN JuL AUG SEP ocT NOV DEC YTD

2021 -1.62% 2.68% 4.84%  1.32%  1.16% 8.55%

2020 1.38% -3.21% -4.41% 9.22% 1.80% 4.29%

YTD 8.55%
1year

3years

Since Inception 13.21%

Auditor Deloitte

Risk/return profile

Synthetic Risk and Reward Indicator

Lowser risk Higher risk
Potentially lower reward Potentially higher rewards
Disclaimer

Signatory of:
] Principles for
Responsible
L] ] Investment

Strategic Selection Fund SICAV is a Luxembourg-registered "Société d'Investissement a Capital Variable" organised under Luxembourg Law and European Council Directive
2009/65/EC of 13 July 2009 (UCITS) and regulated by the "Commission de Surveillance du Secteur Financier" (CSSF), the Luxembourg financial services authority. No
guarantee is given or intended as to the completeness, timeliness, or adequacy of the information provided herewith. Past performance of any investment is not indicative
of future performance and investments are subject to fluctuations in stock prices, exchange rates and other risk factors as further described in the Prospectus and the Key
Investor Information Document of the fund. The value of the fund and its share classes are calculated assuming constant reinvestments of dividends. The information given
on these pages does not constitute an offer nor a product recommendation, it is provided for individual information purposes only. For product advice or investment
recommendation, please contact your bank or investment advisor. Any investment decision in Strategic Selection Fund SICAV should be made on the basis of the current
Prospectus, which is available, along with the Key Investor Information Document, the current annual and semi-annual reports, electronically in English and in any
authorised language of the market where the mentioned SICAV is authorised for distribution, free of charge on www.ecp.lu or by contacting European Capital Partners
(Luxembourg) S.A., from the local representatives, information agents or distributors.

Country Name Function
Switzerland ACOLIN Fund Services AG, Affolternstrasse 56, CH-8050 Zurich legal representative
Switzerland Banque Cantonale de Geneve, Quai de I'lle 17, CH-1204 Geneva Paying Agent

European Capital Partners Luxembourg (SA)
35 a, Avenue JF Kennedy L-1855 Luxembourg

| European

Tel: +352 27 84 36 36 - email: info@ecp.lu
www.ecp.lu
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Top holdings
Company name Sector Weight (%)
Lyxor Index Fd Stoxx Eur 600 Bk UCITS ETF Cap Banks 4.14%
Lyxor Index Fd Stoxx Europe 600 O&G UCITS ETF Cap Oil&Gas 4.05%
ArcelorMittal SAReg S Iron/Steel 3.76%
SSgA SPDR ETFs Europe Il Plc MSCI Eu Cons Staple UCT ETF Cap Staple 3.21%
Buzzi Unicem SpA Building Materials 3.19%
iShares STOXX Europe 600 HealthCare UCITS ETF (DE) Dist HealthCare 3.17%
Vinci SA Engineering&Construction 3.09%
Lyxor Index Fd Stoxx Europe 600 Utilities UCITS ETF Cap Utilities 3.06%
Ferrari NV Auto Manufacturers 2.98%
iShares V Plc S&P 500 Consumer Discret Sect UCITS ETF Cap Consumer Discretionary 2.93%
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Risk Ratio (YoY annualized, daily returns)

Fund Characteristics Data %
Fund Volatility 13.3%
BMK Volatility 15.6%
Tracking Error 10.2%
Beta 0.65
Alpha 0.00006
Information Ratio -0.93
Returns Correlation 0.76
Daily VAR 99% 1.2%
Daily Return/Daily VaR -0.43
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