
Cours : Mid Price sur BBG

Pondérations : Ludo
Niveaux incertitude : Fichier quotidien d'Oriskany

Graphique :  VNI sur BRIO

iRIS Absolute Return is a certificate that aims to generate a positive performance over a rolling 12-month period that exceeds the
return on cash. Exposure is actively managed and can vary between -50% and 100%. This exposure is determined by our measure
of uncertainty, which indicates the level of confidence to be placed in our market trend indicators.

Matrix of exposures to the underlying index based on the 2 indicators

Indicators & Performances

iRIS
intelligent Risk Investment Solutions

Uncertainty levels and exposures for the month

Performance figures are net of fees:
• Management fees 0,9%
• Performance fees 15% > 3% hurdle with High-Water Mark

Uncertainty and trend indicators are calculated daily
and generate an average of around 40 rebalancings
over the year.

Daily liquidity is ensured through the exclusive use
of futures contracts.

Our partnership with BNP Paribas CIB as the issuer
of the certificate allows us to benefit from the
institution's high rating in order to guarantee the
robustness of the execution processes.
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Exposures

iRIS Absolute Return
ISIN : XS3064251450

Lauch of the certificate

Price : € 98,73

BNP Paribas EUR cap monetary index


