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AMC CITE GESTION USD GROWTH
PRODUCT STRATEGY TERMS AND FACTS
ISIN CHO0520442507
The AMC on the Cité Gestion USD Growth Strategy c
. . . . urrency usbD
is an actively managed portfolio, which is based on
the investment advice and recommendation of Cité NAV Date 28.02.2021
Gestion SA. The main aim of the Cité Gestion USD Valor 52044250
Growth Strategy is to provide capital appreciation over
the medium-term. Dividend Accumulated
Issue Date 01.09.2020
MANAGEMENT SUMMARY NAV 113.60
Mgmt Fee 1.50%
In February, the best performing position was the e
SPDR Russell 2000 ETF which rose by 5.77%. It was AuM USD 1077297265
followed by the X-Trackers MSCI Europe Small Cap Issuer Bank Julius Baer
ETF which returned 4.51% and the Lyxor Euro Stoxx
50 USD-hedged ETF which ended the month 4.19%
higher. Gold, via the Invesco Physical Gold ETF, was PERFORMANCE
down 7.28% over the period. The iShares JPM USD EM ] th 5 81% 52 week high 11540
Bond ETF fell 3.54% and the iShares USD Corp. bond mon = week g :
ETF lost 3.37%. 3 months 6.77% 52 week low 95.80
1year N/A  All-time high 115.40
On 1.2.21 we increased the position in the iShares Core R : :
FTSE 100 from 1% to 2%. Cash is back to neutral and Since inception 13.60%  All-time low 95.80
equities are overweight 1%. YTD 3.74% Max draw down -4.46%
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PRODUCT COMPOSITION BY FX EXPOSURE

B USD 93.02%

EUR 4.98%

m GBP 2.00%
TOP5 - LARGEST HOLDINGS
Name Short Name Currency Close Percentage
INVESCO S&P 500 ACC SPXS LN usb 715.94 19.70%
SPDR RUSSELL 2000 US S/C R2US LN usD 61.43 10.14%
LYXOR STOXX 50 DR-HDG-USD ~ MSEU LN usD 156.79 9.94%
X' MSCI EMERGING MARKETS XMME LN uspb 64.38 9.51%
uspb usD uspb 1.00 6.76%
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COMPOSITION

ETFS

Short Name Name ISIN Currency Total  Units / Percentage

Units AMC

SPXS LN INVESCO S&P 500 ACC TEQOB3YCGJ38 usb 2’949 0.03 19.70%

R2US LN SPDR RUSSELL 2000 US IEQ0BJ38QD84 usbD 17’692 0.19 10.14%
s/C

MSEU LN LYXOR STOXX 50 FR0©12399806 usb 6’795 0.07 9.94%
DR-HDG-USD

XMME LN X MSCI EMERGING IEQOBTJRMP35 usD 15’836 0.17 9.51%
MARKETS

XXSC GR X MSCI EUROPE SMALL LU®322253906 EUR 8’344 0.09 4.98%
CAP

IBTA LN ISHARES USD TRSRY 1-3Y  TEQ@BYXPSP@2 usb 97’156 1.02 4.90%
USD A

LQDA LN ISHARES USD CORP BOND IEQ@BYXYYJ35 usb 81°739 0.86 4.76%
UsD A

|JPD LN ISHARES MSCI JAPAN TEQOBCLWRG39 usb 9’831 0.10 4.01%
USD-H ACC

DPYA LN ISH DVL MKT PRPTY YLD IEQ@BFM6T921 usb 59’020 0.62 3.02%
USD A

QAI US |Q HEDGE MULTI-STRAT  US45409B1070 usD 9’757 0.10 2.92%
TRACKER

SGLD LN INVESCO PHYSICAL TEQOB579F325 usb 1’775 0.02 2.76%
GOLD ETC

IHYA LN ISHARES USD HY CORP IEQOBYXYYL56 uspb 43489 0.46 2.45%
uUSD ACC

EMGA LN ISHARES JPM EM LCL GOV IEQOBFZPF546 usb 48’349 0.51 2.36%
USD-A

JPEA LN ISHARES JPM USD EM BND IEQOBYXYYK4Q usb 43’605 0.46 2.36%
USD A

CUKX LN ISHARES CORE FTSE100  IEQ@B53HP851 GBp 1’402 0.01 2.00%
ACC

FUNDS

Short Name Name ISIN Currency Total  Units / Percentage

Units AMC
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LCSHUIA LX LO FUNDS-CNVRTBLE LU@871571997 usb 15’830 0.17 4.95%
BD-SHUSDNA

ZODMUBA LX INVESCO US SENIOR LU@258954014 usb 1’451 0.02 2.48%
LOAN-H

CASH

Short Name Name ISIN Currency Total  Units/ Percentage

Units AMC
CASH usb - usb 724’173 7.61 6.76%
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AMC CITE GESTION EUR GROWTH
PRODUCT STRATEGY TERMS AND FACTS
ISIN CHO0567783094
The AMC on the Cité Gestion EUR Growth Strategy c
. . . . urrency EUR
is an actively managed portfolio, which is based on
the investment advice and recommendation of Cité NAV Date 28.02.2021
Gestion SA. The main aim of the Cité Gestion EUR Valor 56778309
Growth Strategy is to provide capital appreciation over
the medium-term. Dividend Accumulated
Issue Date 01.12.2020
MANAGEMENT SUMMARY NAV 10610
Mgmt Fee 1.30%
In February, the best performing position was the v
SPDR Russell 2000 ETF which rose by 5.77%. It was AuM EURTOB06TI2
followed by the X-Trackers Euro Stoxx 50 ETF which Issuer Bank Julius Baer
returned 4.75% and the X-Trackers MSCI Europe Small
Cap ETF which ended the month 4.51% higher. Gold,
via the Invesco Physical Gold ETF, was down 7.02% PERFORMANCE
over the period. The iShares JPM USD EM Bond ] th > 41% 52 week high 108.20
EUR-hedged ETF fell 3.57% and the iShares JPM EM mon 1% ofweekhig :
local government bond ETF lost 2.91%. 3 months 6.10% 52 week low 100.00
1year N/A  All-time high 108.20
On1.2.21 we increased the position in the iShares Core : :
FTSE 100 from 1% to 2%. Cash is back to neutral and Since inception 610%  All-time low 100.00
equities are overweight 1%. YTD 3.82% Max draw down -2.28%
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PRODUCT COMPOSITION BY FX EXPOSURE

B EUR 87.19%
USD 10.77%
B GBP 2.03%

TOP5 - LARGEST HOLDINGS

Name Short Name Currency Close Percentage
INVESCO S&P 500 EUR HDG ACC E500 GR EUR 30.62 20.00%
SPDR RUSSELL 2000 US S/C R2US LN usD 61.43 10.31%
X EURO STOXX 50 1C XESC GR EUR 55.26 10.17%
X MSCI EMERGING MARKETS XMME GR EUR 53.34 9.70%

X MSCI EUROPE SMALL CAP XXSC GR EUR 53.16 5.06%
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COMPOSITION

ETFS

Short Name Name ISIN Currency Total  Units / Percentage

Units AMC

E500 GR INVESCO S&P 500 EUR TEQOBRKWGL70Q EUR 70°781 0.69 20.00%
HDG ACC

R2US LN SPDR RUSSELL 2000 US TEQ0BJ38QD84 usb 217902 0.21 10.31%
s/C

XESC GR X EURO STOXX 50 1C LU0380865021 EUR 19’946 0.19 10.17%

XMME GR X MSCI EMERGING TEQOBTJRMP35 EUR 19’701 0.19 9.70%
MARKETS

XXSC GR X MSCI EUROPE SMALL LU®322253906 EUR 10’3283 0.10 5.06%
CAP

IBGX NA ISHARES EURO GOVT 3-5Y IEQ@B1FZS681 EUR 3’099 0.03 4.98%

IEAA LN ISHARES CORE EUR CORP TEQ@BF11F565 EUR 100° 480 0.98 4.96%
EUR A

IJPE LN ISHARES MSCI JPN IEQ0OB4275J44 EUR 7’817 0.08 4.08%
MONTH EUR-H

DPYA LN ISH DVL MKT PRPTY YLD IEQ@BFM6T921 usb 73’052 0.71 3.07%
USD A

QAI US |Q HEDGE MULTI-STRAT  US45409B1070 usb 12’078 0.12 2.97%
TRACKER

8PSG GR INVESCO PHYSICAL IEQOB579F325 EUR 2’200 0.02 2.80%
GOLD ETC

IHYG IM ISHARES EURO HY CORP  TEQ0B66F4759 EUR 2’630 0.03 2.50%

SEML IM ISHARES JPM EM LCL GOV IEQ@B5M4WH52 EUR 5’570 0.05 2.40%
BND

3SUD GR ISHARES JPM USD EMBND IEQ@BJ5JPH63 EUR 49’989 0.49 2.39%
EUR-H

CUKX LN ISHARES CORE FTSE100  IEQ@B53HP851 GBp 1°735 0.02 2.03%
ACC

FUNDS

Short Name Name ISIN Currency Total  Units/ Percentage

Units AMC
LOMCOIA LX LO FUNDS-CNVRTBLE LU0209988657 EUR 24° 257 0.24 5.03%

BD-NA
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ZODMUEB LX INVESCO US SENIOR LU0288029514 EUR 1°719 0.02 2.52%
LOAN-HHE
CASH
Short Name Name ISIN Currency Total  Units / Percentage
Units AMC
CASH EUR - EUR 545’360 5.30 5.03%
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IMPORTANT LEGAL NOTICE

This statement shall be deemed correct and approved unless the Bank receives written notification of disagreement within four
weeks from the date of dispatch. This publication constitutes marketing material and is not the result of independent financial
research. Therefore the legal requirements regarding the independence of financial research do not apply. The information and
opinions expressed in this publication were produced by Bank Julius Baer & Co. Ltd., Zurich, as of the date of writing and are
subject to change without notice. This publication is intended for information purposes only and does not constitute an offer, a
recommendation or an invitation by, or on behalf of, Julius Baer to make any investments. Opinions and comments of the authors
reflect their current views, but not necessarily of other Julius Baer entities or any other third party. Services and/or products
mentioned in this publication may not be suitable for all recipients (i.e. retail clients) and may not be available in all countries.
Clients of Julius Baer are kindly requested to get in touch with the local Julius Baer entity in order to be informed about the services
and/or products available in such country. This publication has been prepared without taking account of the objectives, financial
situation or needs of any particular investor. Before entering into any transaction, investors should consider the suitability of the
transaction to individual circumstances and objectives.

Any investment or trading or other decision should only be made by the client after a thorough reading of the relevant product
term sheet, subscription agreement, information memorandum, prospectus or other offering document relating to the issue of the
securities or other financial instruments. Nothing in this publication constitutes investment, legal, accounting or tax advice, or a
representation that any investment or strategy is suitable or appropriate for individual circumstances, or otherwise constitutes a
personal recommendation for any specific investor. Julius Baer recommends that investors independently assess, with a professional
advisor, the specific financial risks as well as legal, requlatory, credit, tax and accounting consequences. Past performance is not
a reliable indicator of future results. Performance forecasts are not a reliable indicator of future performance. The investor may
not get back the amount invested. Although the information and data herein are obtained from sources believed to be reliable, no
representation is made that the information is accurate or complete. Bank Julius Baer & Co. Ltd., Zurich, its subsidiaries and affiliated
companies do not accept liability for any loss arising from the use of this publication. This publication may only be distributed in
countries where its distribution is legally permitted. This publication is not directed to any person in any jurisdiction where (by
reason of that person’s nationality, residence or otherwise) such publications are prohibited. Bank Julius Baer & Co. Ltd., Zurich is
authorised and regulated by the Swiss Financial Market Supervisory Authority FINMA, its subsidiaries and affiliated companies are
duly licenced and regulated by the local authorities.

This publication has not been reviewed or approved by any regulatory authority. Further information can be obtained from the local
entity or be found at www.juliusbaer.com. Actively Managed Certificates (AMCs) are complex financial products which involve a
high degree of risk. They are intended exclusively for investors who have the knowledge and experience necessary to understand
all risks and merits involved. AMCs are not comparable with conventional debts or equity securities and will not be covered by any
financial compensation or insurance scheme. In particular, the AMC does not constitute a participation in a collective investment
scheme. It constitutes a direct, unconditional, unsecured and unsubordinated obligation of the issuer. The product’s value is not only
dependent on the development of the underlying(s), but also on the credit-worthiness of the issuer. As AMCs may be denominated
in another currency than the one of the investor's home member state, fluctuations in exchange rates may adversely affect the
market value of the product. AMCs were not registered with the local regulator and are not publicly distributable outside of
Switzerland. Not all the risks and merits associated with an AMC can be disclosed in this publication. Therefore, potential investors
should consult the entire product documentation related to the specific issuance before making any investment decision.

The documentation can be obtained free of charge from your relationship manager or be requested at derivatives@juliusbaer.com.
Bank Julius Baer & Co. Ltd. makes no representation as to the suitability or appropriateness of the product for any particular investor.
United States: NEITHER THIS PUBLICATION NOR ANY COPY THEREOF MAY BE SENT, TAKEN INTO OR DISTRIBUTED IN THE
UNITED STATES OR TO ANY US PERSON. This publication may contain information obtained from third parties, including ratings
from rating agencies such as Standard & Poor’s, Moody’s, Fitch and other similar rating agencies. Reproduction and distribution
of third-party content in any form is prohibited except with the prior written permission of the related third-party. Third-party
content providers do not guarantee the accuracy, completeness, timeliness or availability of any information, including ratings, and
are not responsible for any errors or omissions (negligent or otherwise), regardless of the cause, or for the results obtained from
the use of such content. Third-party content providers give no express or implied warranties, including, but not limited to, any
warranties of merchantability or fitness for a particular purpose or use. Third-party content providers shall not be liable for any
direct, indirect, incidental, exemplary, compensatory, punitive, special or consequential damages, costs, expenses, legal fees, or
losses (including lost income or profits and opportunity costs) in connection with any use of their content, including ratings. Credit
ratings are statements of opinions and are not statements of fact or recommendations to purchase, hold or sell securities. They do
not address the market value of securities or the suitability of securities for investment purposes, and should not be relied on as
investment advice. Copyright © Julius Baer Group, 2021
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