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Bloomberg Ticker : CRLEEIU LX (ISIN number : LU2025863684)

Bloomberg Benchmark Ticker : | NGSINU Index

Website https://amfunds.credit-suisse.com/lu/en/institutional/fund/detail/LU2025863684#
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Performance overview - monthly & cumulative

since 01.01.2023

since 01.10.2019

Performance overview - cumulative

20% 60%
15% 40%
10%
20%
. A\
0% 0%
y
5% -00%
-10%
Jan Feb Mar Apr May Jun Jul Aug Sep Oct Nov Dec _40%
Il Fortoio net - monthy retum [ Portoio net - cumutie etum 2019 2020 2020 2021 2021 2022 2022 2023
Benchmark - monthly retum Benchmark - cumulative return D Portfolio net - cumulative retum Benchmark - cumulative retum
Performance overview - monthly & YTD
since 01.01.2023, in %
Jan Feb Mar Apr May Jun Jul Aug Sep Oct Nov YTD
Portfolio net 12.63 -7.75 292 -2.20 4.58
Benchmark 717 -2.42 3.50 1.71 10.08
Relative net 5.46 -5.33 -0.58 -3.91 -5.49
Performance overview - yearly
since 01.10.2019, in %
2019 2020 2021 2022 2023
Portfolio net 12.36 27.21 -22.51 -37.87 459
Benchmark 8.34 156.30 24.70 -19.57 10.08
Relative net 4.02 11.91 -47.22 -18.29 -5.49
Performance overview Risk overview - ex post
since 01.10.2019, in % since 01.10.2019, in %
Rolling Returns Annualized Returns Annualized risk, in %
1 months 3 months 1 year 3 years 5 years ITD 1 year 3 years 5 years ITD
Portfolio net -2.20 -7.14 -9.45 -11.42 n/a -8.77  Portfolio volatility 26.91 23.62 n/a 24.92
Benchmark 1.71 2.71 2.65 12.80 n/a 9.38  Benchmark volatility 21.55 17.92 n/a 19.31
Relative net -3.91 -9.86 -12.10 -24,22 n/a -18.15  Tracking error 13.05 14.76 n/a 14.56
Fund Statistics - ex post
1 year 3 years
Portfolio Benchmark Relative Portfolio Benchmark Relative
Beta 1.10 1.03
Information ratio -0.87 -1.56
Maximum drawdown, in % -19.68 -15.36 -b7.38 -27.00

Past performance does not predict future returns. Neither simulated nor historical performance is a reliable indicator for current or future performance.
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regulated market
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48 Uszannsnaau ARTIEIU (% U9 NAV)

~ P P , , ~ ~N A
aanzidouteneviseatlusening IPO enisaanzidouians
Tunsyaugeunewanning dmiuiamuialiaes SET visees
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asnuluianislasaaineiing i edmsuning visadnanisdn
wdausngel (diversified fund) MNUWANINETNIURNUA UAZH

ANBUZHAIN 6.7.1

8 | nindAuduuenmileainiiszyludie 1 - dia 7 (SIP) sanfiuliiiu 5%

o

1 | a T . a0 ' . . .
s laiifin 10% Wedlunisasmulusslssmanize fiinssyniudnlanuiesilsuna Taadenld credit rating uuy national scale

o

2 A a ' A va a ao I = 1 . . . 14
nstiflunsasnulusedssmaizefinssyniuiigianuesialszme awnsniden’li credit rating wuy national scale 14

3 A a ' dl 1o vl o a ao [ A v . . . v
nathilunsamulusinsdszmanadoynyugusgiineeyniuiiglianunegsiiaszing amnsaidenld credit rating WUy national scale 14
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1. RuehniifensanaieuwinSueniianisaniiveuaes MF
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AU 2 : ARSIFIUNITRINUNATUIUATNNENAANIS (Group limit)*

U4a Usznnnsngau BRTIEIU (% U9 NAV)

£2
o

1| menaulunindduaesiBimynisimiedlungy | Bliiudaaladnsuiledsil ufausdnanlaazgandn

Aanaaeaiuisanisdiniugdryynluganss (1) 25% 178
NINNIFRUALLTENAINATY (2) wminueanindaunasulu benchmark + 10%

v
1

N @ o em o A ¥y o = o L
* visnee : Tunsolduninddunsil 111 2ANIUUALNEINL group limit

1. SudhnvBenmansiauwin[uehnienisaniinanuees MF
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dqudl 3 : angrdIumsauiAuINLszIANNENERY (product limit) **

) dszinnnswdfu ARTIAIU (% 2RI NAV)
1| RudnisensansieuwiiRuelin B/E vise PN NlAYAAanungusneing | - sauriulaiiiu 45% waeluseutlingd
(Wgauteananlushalszmaaasiifiyaaananain) Wuiean §dsane 1ise uusiiil MF 9ifangTasanis < 11
Adtyyn ATl liilRAumANIaUaE BV
1.1 $u1AN9ReAN NI RUNANg NN ZARAIT ,
o b b4 1) & o =l
A - dnsdinefiuld iy MF Nengnesnu
' ' A A :/1 d” dld
AIVAR < 6 LABY 19T LNz MF X
1.3 1N,
=
a1glAsenis > 11
1.4 up. :
1.5 ussMAAIATRIAWTRNagaNAE
(lgauaninedun MF 1H5ulaunssn@nannainadtyayinia reverse repo
1138 securities lending 38 derivatives)
2 | nindauAsi sanfuldiiu 25%
2.1 B/E visa PN fiReulatinnulasuiieus MFIGAHunsliins5uTau
a aa ¥ Py aal = ° A4 oA %
ansiuntedlunsansliinudsnisinguuienivun vselReulyli
MF gnunsnanepugaannsansly
2.2 SN (usiladsandie SN Fsaanzidiauiu TBMA uasilin1siaue1nsniu
o o‘d‘ o b4 o o 1 %
waninsimnuailulsniAanznasunisiaiunaianuindaenis
LDALYIALAZNNTARIYIE LlauataT A Iunean luw)
2.3 Rudhnvanmasiauwin(udinilscazinanisiniiu 12 ke
2.4 total SIP axdie 5 vedouil
@elldlErunnsawureInawusntle waznaewu buy & hold Nawnulu
B/E P/N SN Rurnisensianaiiauviniulin fdeng ldiiuengneayu
- A = . . A gy o oo
192301N19899]1299 MF vizadinisasnulu derivatives i liinineau
AaNANaHanyaenAReINLaNENaIY)
3 | reverse repo a1 25%
4 | securities lending Taiiin 25%
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<A 1
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-4J dgll:] A lﬂld o % o dgl
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5.1 HAnmuzeny 6.4.3 uaz 6.4.4 383ia 6 Tudaun 1: dnsdaunnsamun
A o
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i) UszannsSnaau

ARTIFIU

6 | derivatives #dtl

6.1 N9udifinganssx derivatives N

- A o
ﬁ]ﬁlﬂiz@ﬁﬂLW@ﬂqﬁ‘ﬂﬁﬂ')’mL@ﬂq

(hedging)

' a . o Aa
TdifuyaAANLdee )

6.2 N9dvinganasx derivatives 7

global exposure limit

aq g o o
Aldianisanmandes (non-

hedging)

7.2.1 ngtd MF T8 nsaavuuuududian ©

A1iA net exposure Minann19awulu derivatives Tnafiag

T3iAu 100% 294 NAV

7.2.2 N3t MF § nsasvuuuududen *

A7iA net exposure MAAAINNN9aUlU derivatives Tnaiyas
ANNIREVNGIRA (value-at-risk : VaR) 199 MF faaiiluaail
(1) absolute VaR < 20% 1849 NAV

(2) relative VaR < 2 111 284 VaR 284 benchmark

UG, “NITANULLLTLERW wneAndn nsasuludtynymens

v v
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= o 2 . o A o v \
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6] UgzLANNSNEFU

ARTEIU (% WY NAV)
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i credit rating 'ﬂﬁ_uisl,uixﬁuﬁlﬂﬂfiﬂ investment grade visa 1 credit rating
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ﬁ%ﬂ’ﬂﬂﬁli’mﬁﬂﬁﬁﬂ’]iémmu filing Tuanwauzlulazenis (bond
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2
3
4
5
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.
8. fu1ANTRAA N WL sznAlne

9

. UFENUANNINE
P

10. an11uN17RUTENINaUszm AN Uszma lnenilugundn
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4 | wag infra 2899 1lANBY LUK

T 1 1w 3 20997u9uMUNY infra TisMNATEINEIYY infra Ninanuaeiu

o | @ | . Aal o P o Yo
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WUt UANNE11IN9N

(1) HIU1mLan

2) dnfaululaeienyldifiu 21

(3) tauaresaanuluagniig

5 | wiuag property 189naulane Uil

T 1 4 3 98997UUMLYR property TIUNATAINGINU property
d‘ 1 oa// v 1 G 1 d‘d o %
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) szinnnsndau ARTEIU (% WY NAV)

(1) Hau1man

£
o o

(2) anssauluslaedonylaifiu 2 1

(3) @ueeraauluaaniig

5 o P - - v ad . e o - . o
WHAUNINM9RY (financial liability) WiRasanaunsgunsitydngeannsansfnanalianiiaunisRununiasg sl

TnedluninsgiunissenunianisRuiiivualaeamuznssinsiuuaIAsgIuNI @3RN ad foeRanandyd sennsgiu
A79ennaN RN uRs e nFLlusTiuana 1y International Financial Reporting Standards (IFRS) ##8 United States Generally

Accepted Accounting Principle (US GAAP) Wi

6 = N oy o o o =~ M v
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