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Performance* ISIN NAV 082024 YTD 12 Months 5 Years 10Years  Download

FTC Futures Fund ClassicBEUR ~ LU0082076828 1530 -8.87% -7.94% -11.76%  -16.16% 0.13% Fund Fact Sheet
FTC Futures Fund ClassicBUSD ~ LU0550775927 939  -8.57% -6.29% -9.54% -5.34% 27.76% Fund Fact Sheet
FTC Futures Fund ClassicCEUR ~ LU0888918488 17.86  -8.69%  -6.54% -9.71% -5.60% 26.00% Fund Fact Sheet

Performance commentary: Weak US labour market data fuelled
speculation of an impending recession at the beginning of the
month. This led to a significant reversal of the risk regime in the
direction of risk-off. Equities corrected sharply downwards, with
Japan experiencing an almost unprecedented landslide on Au-
gust 5 with the Nikkei falling by over 12%. Government bond
prices, on the other hand, rose sharply during this phase. From
August 6, most markets turned back in the previous direction.
The Nikkei was also the most extreme, rising ten per cent on this
firstday of the recovery. The currency markets, on the other hand,
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remained relatively unimpressed. The yen was conspicuous here,
however, as the rally that began in July came to an end. In the
commodities segment, we saw falling prices for oil and oil
products, while gold continued to soar and climbed above USD
2,500 per troy ounce for the first time.

The fund's trend-following trading systems were caught off
guard by the sharp rise in equity volatility, together with the
crashing prices and the immediate subsequent reversal. This res-
ulted in high losses at the beginning of the month, which could
not be offset as the month progressed.
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its portfolio or the portfolio management technigues being used.

fluctuations of currencies.

FTC Futures Fund Classic may invest substantial parts in derivative instruments as defined in § 73 InvFG 2011 as well as in term deposits or deposits
with a maximum term of 12 months as defined by § 72 InvFG 2011. FTC Futures Fund Classic is subject to increased volatility due to the composition of

Warning for FTC Futures Fund Classic (USD share class): The USD share class is denominated in USD. The return may increase or drop due to

* Each investment is subject to risk. Fund prices may rise or fall. Please read additional legal information on page two.
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FTC Classic

Legal Disclaimer: This is a marketing communication. The contents of this documentation are intended solely for reasons of not-
binding information and shall neither be interpreted as an offer nor as a solicitation to buy or sell or a recommendation in favour
of any financial instruments. FTC Futures Fund Classic is an alternative investment fund (AIF) according to EU Directive 2011/61/
EU (“AIFM Directive”). It may be marketed in Austria and Luxembourg to professional clients and retail customers. The published
offering memorandum and the key investor document (KID) can be obtained with FTC Capital GmbH (Alternative Investment
Fund Manager)

Information for the U.S.A.: FTC Futures Fund Classic not intended for distribution in the United States. It does not therefore ad-
dress U.S. persons according to Rule 902, Regulation S, Securities Act 1933 (particularly those with American nationality or persons
residing permanently in the U.S.).

Warning notice and risk: Each investment is subject to a risk. Fund prices may rise or fall. Performance data refer to the past. Past
performance is no reliable indicator for future results. Performance figures are based on the net performance of FTC Futures Fund
Classic; The computer system used by FTC uses specific strategies that are based on the reliability and accuracy of analytical mod-
els. Should these models (or the underlying assumptions) prove incorrect, the performance may not meet the expectations, which
can resultin substantial losses for the fund and thus for the investor.

Imprint: FTC Capital GmbH, Seidlgasse 36/3, A-1030 Vienna; further information according to the Austrian Media Act:
https://www.ftc.at/impressum/
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