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ECPI ETHICAL INDEX BALANCED Factsheet as of 29-Feb-2024

OVERVIEW

The Index tracks a rules-based strategy comprised of two government bond and equity indices with the following asset mix proportions:
70% ECAPEGB / 30% ECAPGP.

KEY DATA

Ticker ECAPBI Index
Components Variable

Weighting Cap Weighted
Rebalancing Frequency Monhly

Currency EUR

Historical Series Since January 1, 2001
Index Rules Www.ecpigroup.com

PERFORMANCE
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RETURN ECAPBI GALPHPWP RELATIVE ANALYSIS ECAPBI GALPHPWP
YTD 1.86% 7.69% Alpha Wrt Comparable 1.51%

1Y 12.94% 22.45% Beta Wrt Comparable 0.32

3Y -1.46% 29.39% Sharpe Ratio 0.73 0.65

5Y 16.93% 66.26% Information Ratio -0.56

Y 23.59% 76.08% 40%
CAGR 5.20% 10.73% 30%
RISK ECAPBI GALPHPWP 20%
Annual Volatility 5.77% 14.81% 10%
Var 95% -9.51% -24.44% 0%
Var 99% -13.44% -34.51% -10%
Max Drawdown -19.25% -33.26% -20%
Start of Max Dd Period 19-Nov-21 19-Feb-20 -30%
End of Max Dd 30-Dec-22 23-Mar-20

End of Recovery Period - 8-Jan-21 Data From/To 1-Jan-09 29-Feb-24
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Disclaimer
This document has been prepared ECPI Srl,, a company organized and existing under the laws of Italy, with registered office at Via De Amicis, 53 - 201 z Milan, Italy (“ECPI"} as part of me\ merm\ research activty. ECPI Stlis part of Confluence Technologies Inc. The information provided herein and, in particular, the data
contained in this document are taken from information avallable to the public. All information contained herein is obtained from sources believed by it to be accurate and reliable. While mation contained in this document are based on public sources believed to be reliable and in good faith, ECPI

ular, makes no representation or warranty, whether express or implicit, as to

have not independently verified the accure
the faimess, accuracy, timeliness, completene: rchantability and/or fit e all be held liable for whatever reason (including, without limitation, iabilty in
negligence) for any loss (including consequential loss), exp consequential, spes lar damage, whether o not advised of the possibility of such damage, in connection with the faimness, accuracy, timeliness, completeness, merchantability and/or fitness of the information and
Opmions containgd in this documant and/or Arking fram By i or perfbrmance of this documentt of s contas or otherwiss aridng i connection with this documant Any opinions, forecasts or estimates contained herein constitute a high-level information statement only valid as at the date of ts release. There can be
no assurance that the evolution of the information contained herein and/or any future events will be consistent with such opinions, forecasts or estimates. Any information herein is at any time subject to change, update or amendment subsequently to the date of this document, with no undertaking by ECPI to notify such
change, update or amendment. This document is not, nor may it be construed as to constitute a recommendation to make any kind of investment decision or an offer for sale or subscription of or a solicitation of any offer to buy or ibe for any financial instrument. Accordingly, this document may not be used as a
solicitation or an offer for sale or subscription, and any solicitation or offer shall be made only in accordance with all applicable laws and regulation, including, whenever applicable, the filing of a prospectus with the relevant authoriti not a financial advisor subject to special authorization and thus do not provide
formal financial advice in the area of investment nor perform any asset management activity. ECPI recommends to potential investors wishing to be provided with formal financial advice in the area of investment to contact a financial advisor duly authorized by the competent regulatory authority of its country. ECPI

ublishes researches on a regular basis. This publication has been prepared on behalf of ECPI solely for information purposes. All the information contained herein is copyrighted in the name of ECPI, and none of such information may be copied or otherwise reproduced, except for personal use only, further transmitted
transferred, published, disseminated, redistributed or resold, in whole o in part, in any form or manner or by any means whatsoever, by any person without ECP!'s prior written consent
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