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Investment strategy

The BFI Systematic Conservative is a mixed fund with a global focus. The investment objective is to achieve the greatest possible participation in the upward movements of the 

financial markets for the targeted risk profile, while at the same time reducing losses in volatile market phases. Tactical signals are used with the aim of maximising the 

risk-adjusted return over the long term. The fund invests in liquid instruments, in order to allow a rapid intervention to limit losses in the event of market turbulence. The sub -fund 

may also invest in money market funds. In order to achieve the investment objective, the equity allocation may vary very flexibly between 0 per cent and 100 per cent depending 

on the volatility, with a long-term average equity allocation of 30 per cent. The sub-fund has a moderate risk profile.

Performance and risk indicators
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Net asset value per share

Risk-return indicators

Current Valuation

BFI Systematic Conservative

EUR   54'391'074

 3.27%

-0.80%

-2.00%

 5.25%

 3.84%

 1.54

 2.89%

Assets of the share class

Total fund assets

Performance

3 months

1 year

1 month

Since inception

Since inception (ann.)

Current Year (YTD)

Fund (incl. costs)

EUR   77'264'857

 17.36%

The investment strategy was adjusted on 1 July 2021. Up to this point, the 

fund invested worldwide as a fund of funds in those investment funds with 

the best prospects of returns based on trends in the financial market. Up to 

30% of investments were made systematically in equity funds, as well as 

above all in bond funds and money market funds.

 32.43%

Maximum Drawdown (since inception)

Volatility (1 year)

Sharpe Ratio (1 year)

Breakdown by region

65%
United States

11%
United Kingdom

9%
Germany

8%
Canada

7%
France

0% 5% 10% 15% 20% 25% 30% 35%

Equity 32%

0%

10%

20%

30%

40%

50%

30.07.2021 31.08.2021 30.09.2021 29.10.2021 30.11.2021

49% 50% 48%

37%

33%

Equity exposure

Waystone Management Company (Lux) S.A.

Ernst & Young Luxembourg

Other data Contact Details

Management Company:

Auditor:

Domicile:

Launch Date:

Income Distribution:

ISIN:

Management fee:

Website:

E-mail:

Trading Deadline:

Luxembourg

Capital growth

Custodian: BNP Paribas Securities Services, 

Luxembourg Branch

LU0740979447

1.40% p.a.

24.02.2012

A1JT07WKN:

assetmanagement@baloise.com

www.baloise-asset-management.com

15:00 h
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Tolomeo Capital AGSub-Asset Manager:

TER (expected): 1.61% p.a.
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Important legal advisory

This advertising document is intended exclusively for informational purposes, and constitutes neither an offer nor a solicitation to purchase or sell fund shares, nor does it 

represent a solicitation to submit an offer to contract securities-related or other services. This document cannot serve as a replacement for individual advice. The respective 

updated prospectuses and annual/half-year reports form the sole binding basis for the purchase of fund shares. No liability can be accepted for the accuracy, completeness or 

topicality of the information provided in this document. Baloise Fund Invest (Lux) is a fund organised under Luxembourg law. Full prospectus, the key investor information 

document (KIID), fund bylaws and annual/half-year reports may be obtained free of charge from the fund's representative in Switzerland, Acolin Fund Services AG, 

Leutschenbachstrasse 50, CH-8050 Zurich , or from the paying and information agent for the respective country of distribution.

Past performance, simulations and projections are not reliable indicators of future performance. The historical performance data provided does not factor in any costs accruing 

through the purchase or redemption of shares. Commissions and fees negatively impact performance. All investments involve risks, particularly of fluctuations in value and 

return. If the currency of the f inancial product does not correspond with your reference currency, returns may be increased or decreased by exchange rate movements. The 

information provided in this document does not factor in specific or future investment objectives, the investor's tax or financial situation or the recipient's individual needs.

Shares in this fund may not be offered, sold or supplied in the USA or to US taxpayers residing outside the USA.

Paying and information agents, distribution contacts:

Switzerland

Paying agent:

Baloise Bank SoBa AG, Amthausplatz 4, CH-4500 Solothurn

Distribution contact:

Baloise Asset Management AG,  

assetmanagement@baloise.com, www.baloise-asset-management.com

Belgium

Paying and information agent:

CACEIS Belgium S.A., Avenue du Port 86 C b 320, B-1000 Brüssel

Distribution contact:

Baloise Insurance, Baloise Belgium nv, Tel. +32 3 247 21 11,  info@baloise.be, 

www.baloise.be

Germany

Paying and information agent:

State Street Bank GmbH, Solmstrasse 83, D-60486 Frankfurt

Vertriebs- und Ansprechspartner:

Basler Financial Services,  Tel. +49 40 3599 3020, fonds@basler.de, www.basler.de

Basler Versicherungen, Tel. +49 61 72 130, info@basler.de, www.basler.de

Luxembourg

Domiciled office:

BNP Paribas Securities Services, Luxembourg Branch 60, avenue J.F. Kennedy

L - 1855 Luxembourg

Distribution contact:

Bâloise Vie Luxembourg S.A., Tel. +352 290 190 1, info@baloise.lu, www.baloise.lu

Definitions

Maximum drawdown: Risk indicator reflecting the maximum loss an investor could have suffered with a certain investment to date. It measures the greatest loss from a 

previous peak of the equity curve to the lowest subsequent trough.

Sharpe ratio: Indicator of risk-adjusted return, reflecting the profitability of an investment relative to its volatility. An investment with a higher Sharpe ratio will deliver a higher 

return per unit of risk.

Volatility: Common risk indicator reflecting the degree of variation of the return delivered by a certain investment. It measures how far that return can deviate from its mean 

value, both positively and negatively.

Contact:

Baloise Asset Management AG 

Aeschengraben 21 

Postfach 

4002 Basel 

assetmanagement@baloise.com
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