
Launch date: 2015-11-27

Fund manager: Sebastian Buczek

Type of the fund: absolute return

Equity allocation: 0-100%

Investment horizon: 5 years

AuM: 62 mio PLN

NAV: 1 943,84 PLN

Assets valuation: monthly

Redemption of the certificates: quarterly

Management fee: 3.0% + 10% of gain

Maximum distribution fee: 4.0%

Redemption fee: 0%

Seria certyfikatów: -

Type of offering: public

Fund’s duration: unspecified

Subscription date: -

Issued price: -

Bookrunner: NWAI Dom Maklerski S.A.

Custodian: Deutsche Bank Polska SA

Distributor: DM Banku Handlowego
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Investor's Profile

The Fund is addressed to the Investors: seeking potential benefits that exceed the

income from investing in balanced funds; seeking opportunities for asset

diversification; with an investment horizon of minimum 5 years; aware of the

investment risks associated with the fund's investment policy.

lower risk higher risk

The Fund’s aim and strategy

The aim of the Fund is to achieve positive average annual returns in longer term,

regardless of the situation on the financial markets. Due to flexible investment

policy, the returns should not be highly correlated with changes of the market

indices. 

The Fund’s strategy:

- finding opportunities among undervalued assets by taking long position,

- finding opportunities among overvalued assets by taking short position,

- the investment process is based on the fundamental analysis,

- investments are done in Poland and in specific assets on the global markets.

The Fund pursues its investment policy by investing assets flexibly, both in equities

(from 0 to 100% of assets), as well as debt and other instruments – a wide range of

instruments can be used which are out of the reach for open-end funds. The Fund’s

assets are invested mainly in: equities listed on the WSE, other stock markets of CEE

region and other markets; equities in pre-IPO; debt instruments, including corporate

bonds issued by public companies; currencies; units of other funds; derivatives like

futures or options on stock indices, debt instruments, metals or other commodities.

The purpose using derivatives is to limit volatility of the certificates’ value (hedging)

or to get exposure to specific asset class (investment aim).

Basic data

NAV

Portfolio statistic

Fund's performance in calendar years 
2024-02-29* from 29.12.2023 to

Fund's cumulative performance 2024-02-29data as of

2024-02-29data as of

Number of companies 41 FX exposure

Blue chips: 20,6% PLN 88,7%

Mid caps: 4,1% USD 3,1%

Small caps: 38,4% EUR 5,9%

Others 2,3%

1m 3m 6m 1Y 2Y
Fund 3,23% 9,79% 13,90% 22,63% 28,24%

Benchmark - - - - -

3Y 4Y 5Y
Fund 38,33% 88,32% 90,84%

Benchmark - - -

2024*
4,70%

-

2014 2015 2016 2017 2018
Fund - - 7,08% 4,89% -12,10%

Benchmark - - - - -

2019 2020 2021 2022 2023
Fund 5,35% 26,70% 18,90% -3,90% 22,20%

Benchmark - - - - -

February 2024

data as of 2023-12-29

MARKETING COMMUNICATION

The benefits of investing in fund’s certificates are
related to the occurrence of risks, including the risk of
failure to achieve the expected return on investment
and the occurrence of circumstances beyond the
control of the fund participant, e.g. operational risk,
inflation, liquidity of investments, liquidation of the
fund and risk related to changes legal regulations.
The risks related to the investment policy include:
market risk, credit risk (including settlement risk),
risk related to investing in derivative instruments,
concentration risk, and liquidity risk. In addition,
there may be specific risks inherent in these funds
only. In order to correctly assess the risk arising from
investing in the fund’s investment certificates, please
read the investment policy, a full description of the
risks and the description of the investor's profile. This
information is included in the Fund Prospectus and
the Key Information Document available on the
website www.quercustfi.pl.

https://quercustfi.pl/pl/strona/quercus-multistrategy-fiz


This is a marketing communication. In this document the information about QUERCUS Multistrategy FIZ (the "Fund") is not a purchase offer and
cannot be treated as a purchase offer of investment certificates or proposal for subscription of investment certificates, as well as doesn’t constitute an
offer within the meaning of the article 66 of the Civil Code. The issue of investment certificates of the Fund will be exclusively done by a public
offering. This publication is for promotional purposes only and may not be distributed in the United States of America, Australia, Canada and
Japan. There won’t be public offering of investment certificates in the United States of America, Canada or Japan or any other jurisdiction where
such offer or invitation would be unlawful. The sole source of information about the Fund, led by its investment policy and risk factors associated
with investing in the Fund's investment certificates is the Prospectus of the Fund. Prospectus is available at points of the subscription for investment
certificates, at the headquarters of Quercus TFI SA and on the website www.quercustfi.pl, www.nwai.pl. The fund's risk profile presented in this
document has been determined on the basis of the methodology used in the Key Information Document. The net asset value of the Fund may
fluctuate considerably, due to the composition of the portfolio, and in particular from equity and derivatives portion. Neither the Fund nor any
other entity can guarantee that the Fund's assets will be invested as pointed above. Individual return on investment of each participant depends on
the fees collected and the amount of the tax due. Unless otherwise stated, the source of information is Quercus TFI SA or Reuters. Information
presented hereinbelow shall not be deemed as an information recommending or suggesting an investment strategy, or an investment
recommendation, within the meaning of Regulation (EU) No 596/2014 of the European Parliament and of the Council of 16 April 2014 on market
abuse (market abuse regulation) and repealing Directive 2003/6/EC of the European Parliament and of the Council and Commission Directives
2003/124/EC, 2003/125/EC and 2004/72/EC. Quercus TFI S.A. has a business license issued by the Polish Financial Supervision Authority (Komisja
Nadzoru Finansowego), which is the supervisory authority for Quercus TFI S.A. This document has been written in Polish and English language
versions, in two identical copies. In event of any discrepancies, the Polish version shall prevail.

Allocations of the fund portfolio
data as of 2023-12-29

Geographic allocation

Poland 88,70%

Others 11,30%

share in the portfolio

Sector allocation

Financials 37,38%

Commodity 11,91%

Consumer Discretionary 9,78%

Information Technology 5,11%

Communication Services 4,11%

Industrials 2,92%

Materials 1,66%

Real Estate 1,26%

Energy 0,42%

Consumer Staples 0,40%

Health Care 0,00%

Utilities 0,00%

Market Index -8,76%

share in the portfolioAllocation of financial instruments

Gross equity 63,02%

54,26%

Corporate debt instruments 19,67%

Investment funds 6,20%

T-Bonds and deposits 11,11%

share in the portfolio

Net equity (including short position)

https://qnews.pl
https://quercustfi.pl/
https://www.nwai.pl/
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