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Performance® ISIN NAV 06|2024
FTC Futures Fund ClassicBEUR ~ LU0082076828 17.25  -3.42%
FTC Futures Fund ClassicBUSD ~ LU0550775927 1053  -3.22%
FTC Futures Fund ClassicCEUR ~ LU0888918488 20.06  -3.23%

Performance commentary: At its meeting on June 6, the ECB
lowered key interest rates in the eurozone by 25 basis points for
the first time afteralong cycle of increases. The Fed, on the other
hand, once again left its key rates untouched, while inflation re-
mained virtually unchanged above the three percent mark. There
were no major surprises in the economic data published in June.

In this environment, stock market performance was mixed.
While the rally in the USA remained intact, the European in-
dices corrected moderately to sharply. The bond markets exper-
ienced a back and forth. The German Bund future changed

Sector contributions

2%

1%

Commodities Stock Indexes  Bonds & Rates

0%

Currencies Volatility

1%

-2%

-3%

-4%

Net contributions to the monthly performance per market segment

Margin allocation

w»

Stock Indexes Asia & Pacific
Stock Indexes Europe
= Stock Indexes America
FX againstUSD
= Bonds & Interest Rates
Energy
Agriculture
Metals

|

Shares of the individual sectors in the total of all initial margins.

Margin/Equity-Ratio at month end
Ol(yllllllllllll!Slo/llll

30%

Data source: FTC database

-2%

3%

YTD 12 Months 5 Years 10Years  Download
3.79% -4.80% 2.43% 15.38% Fund Fact Sheet
5.09% -2.50% 15.71% 46.86% Fund Fact Sheet
4.97% -2.57% 15.35% 45.14% Fund Fact Sheet

direction three times over the course of the month. In the end
the contract closed one percent higher. American Treasuries
performed similarly. After weakening in May, the US dollar
strengthened again and thus returned to the superior trend. Qil
prices rose sharply again, while most other commodity futures
traded lower than in the previous month.

The erratic movements in bond prices and their rise against the

trend were very unfavourable for the fund. The monthly loss
resulted almost exclusively from this trading class.
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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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