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* (a) Transaction costs are 3 bps per transaction/trade. (b) The cumulative returns of the AM strategies above are dividend-unadjusted returns. Including income from dividends would naturally imply higher returns.

Base currency Base currency

Annualiz. Return (CAGR) Annualiz. Return (CAGR)

Annualiz. Volatility Annualiz. Volatility

Annualiz. Inform. Ratio * Annualiz. Inform. Ratio *

Annualiz. Sharpe Ratio ** Annualiz. Sharpe Ratio **

Cumul. Return (since 2021) Cumul. Return (since 2021)

Cumul. Return (since 2022) Cumul. Return (since 2022)

Cumul. Return (since 2023) Cumul. Return (since 2023)

Cumul. Return (since 2024) Cumul. Return (since 2024)

Cumul. Return (since 2025) Cumul. Return (since 2025)

Mean daily return Mean daily return

Median daily return Median daily return

Max drawdown Max drawdown

Longest drawdown (days) Longest drawdown (days)

Hit rate (2018) Hit rate (2018)

Hit rate (2019) Hit rate (2019)

Hit rate (2020) Hit rate (2020)

Hit rate (2021) Hit rate (2021)

Hit rate (2022) Hit rate (2022)

Hit rate (2023) Hit rate (2023)

Hit rate (2024) Hit rate (2024)

Hit rate (2025) Hit rate (2025)

Hit rate (all period) Hit rate (all period)

* MSCI World index used as benchmark. ** Fed funds rate used as risk-free rate. 

Strategy description:

Amuletum Global Equities : the strategy selects high-quality companies that are publicly-traded in Europe and North America, based on a mix of quantitative models, fundamental and

macro-financial analyses. It also allows for hedging and short-selling using futures contracts, and utilizes currency diversification.

Amuletum Global Equities Sustainability : the strategy selects high-quality companies that are publicly-traded in the global market, based on a mix of quantitative models, fundamental and

sustainable-financial analyses. It also allows for hedging and short-selling using futures contracts, and utilizes currency diversification.

Amuletum US Multi-Asset : the strategy combines different types of securities traded in the US market, including equities, metals, bonds and futures contracts, which are selected based on a mix

of quantitative models, fundamental and macro-financial analyses. The strategy is aimed at obtaining high returns with a degree of stability.

Period: August 2018 to November 2025
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General disclaimer: All data within this document has been calculated based on historical performance. Past performance does not guarantee future performace, which may vary. This material is

intended for information purposes only, and does not constitute investment advice, a recommendation or an offer or solicitation to purchase or sell any securities to any person or institution in any

jurisdiction in which an offer, solicitation, purchase, or sale would be unlawful under the securities laws of such jurisdiction. All information in this document has been issued by Amuletum

Investment Group to Amuletum Invest AB, except where indicated otherwise.
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Backtest results for strategies "Amuletum Global Equit ies",  "Amuletum Global Equit ies Sustainabi l i ty"  and "Amuletum US Mult i -Asset"

Cumulative returns with transaction costs * Cumulative returns without transaction costs *

Statistics with transaction costs Statistics without transaction costs
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The investment strategies of Amuletum Invest (reg. nr 559376-7196) are provided by Amuletum Investment Group Series 2 (EIN 36-5132873).
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