
The value of investments and the income they generate may go down as well as up and it is possible that investors will not recover their initial outlay.

THEAM Quant - Equity Eurozone DEFI

One Year Anniversary!
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Performance Since Launch

Disclaimer

Eurozone DEFI: a very successful first year!

THEAM Quant - Equity 

Eurozone DEFI1
Euro Stoxx NTR EUR 

Index2
Difference

January 9.20% 6.25% 2.94%

February 2.99% 4.05% -1.06%

March 1.93% 1.39% 0.55%

April 4.83% 5.02% -0.19%

May -6.50% -5.70% -0.80%

June 5.04% 5.23% -0.19%

July 0.54% 0.12% 0.41%

August -1.05% -1.27% 0.22%

September 3.91% 3.66% 0.25%

October 2.04% 1.25% 0.80%

November 2.79% 2.79% 0.00%

Average 2.34% 2.07% 0.27%

Since launch3 16.65% 13.32% 3.33%

The out-performance of the THEAM Quant - Equity Eurozone DEFI has been achieved by a positive performance of all

the four factors in the first year of the fund. In the period starting from January 2019, Value and Low Volatility have
been the two highest contributors to the strategy.

The THEAM Quant - Equity Eurozone DEFI (Diversified Equity Factor Investing) is part of our suite of multi-factor

equity strategies designed to offer balanced exposure to 4 core equity factors: Value, Quality, Momentum and Low

Volatility. We selected these factors because:

 they are the most persistent factors explaining equity returns over the long term

 they are well balanced in terms of being driven by both fundamental metrics and investor cognitive biases

 they offer an interesting mix of defensive and pro-cyclical features

Year-to-Date4 Value Low Volatility Momentum Quality

Contribution to 

return
8.05% 6.91% 6.27% 6.25%

Portfolio Average 

weight
28.00% 26.21% 22.53% 23.26%

Source: BNP Paribas, Bloomberg as of 03/12/2019. Performance expressed net of fees. Past performance is not a guide to future performance. 1Refers to THQEEDI LX Equity (Share Class I EUR ACC).
2 Refers to SXXT Index, which is the official benchmark of the strategy. 3 Launch date was 03/12/2018. 4 Refers to period 31/12/2018 to 29/11/2019.

THEAM Quant|News Flash

BNP PARIBAS ASSET MANAGEMENT France, “the investment management company,” is a simplified joint stock company with its registered office at 1 boulevard Haussmann 75009 Paris, France, RCS

Paris 319 378 832, registered with the “Autorité des marchés financiers” under number GP 96002.

This material is issued and has been prepared by the investment management company.

This material is produced for information purposes only and does not constitute:

an offer to buy nor a solicitation to sell, nor shall it form the basis of or be relied upon in connection with any contract or commitment whatsoever or

investment advice.

This material makes reference to certain financial instruments authorised and regulated in their jurisdiction(s) of incorporation.

No action has been taken which would permit the public offering of the financial instrument(s) in any other jurisdiction, except as indicated in the most recent prospectus and the Key Investor Information

Document (KIID) of the relevant financial instrument(s) where such action would be required, in particular, in the US, to US persons (as such term is defined in Regulation S of the US Securities Act of

1933). Prior to any subscription in a country in which such financial instrument(s) is/are registered, investors should verify any legal constraints or restrictions there may be in connection with the

subscription, purchase, possession or sale of the financial instrument(s).

Investors considering subscribing to the financial instrument(s) should read carefully the most recent prospectus and Key Investor Information Document (KIID) and consult the financial instrument(s’) most

recent financial reports. These documents are available on the website.

Opinions included in this material constitute the judgement of the investment management company at the time specified and may be subject to change without notice. The investment management

company is not obliged to update or alter the information or opinions contained within this material. Investors should consult their own legal and tax advisors in respect of legal, accounting, domicile and tax

advice prior to investing in the financial instrument(s) in order to make an independent determination of the suitability and consequences of an investment therein, if permitted. Please note that different

types of investments, if contained within this material, involve varying degrees of risk and there can be no assurance that any specific investment may either be suitable, appropriate or profitable for an

investor’s investment portfolio.

Given the economic and market risks, there can be no assurance that the financial instrument(s) will achieve its/their investment objectives. Returns may be affected by, amongst other things, investment

strategies or objectives of the financial instrument(s) and material market and economic conditions, including interest rates, market terms and general market conditions. The different strategies applied to

financial instruments may have a significant effect on the results presented in this material. Past performance is not a guide to future performance and the value of the investments in financial instrument(s)

may go down as well as up. Investors may not get back the amount they originally invested.

The performance data, as applicable, reflected in this material, do not take into account the commissions, costs incurred on the issue and redemption and taxes.

All information referred to in the present document is available on www.bnpparibas-am.com
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THEAM Quant - Equity Eurozone DEFI Euro Stoxx NTR EUR Index

Equity Eurozone DEFI
Click here to find out more about this fund

THEAM Quant
Click here to find out more about all THEAM 

Quant solutions on our dedicated website

https://theamquant.bnpparibas-am.com/funds-pages/theam-quant-equity-eurozone-defi/
https://theamquant.bnpparibas-am.com/

