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Portfolio analysis

Measurement 3years Syears Value at Risk (Var) Fund Banchmark
Correlation 0.96 0.96 VaR 7.47% 6.25%
Alpha (%) -1.32 -0.75
Beta 0.89 0.98 s
Annualised volatility (%) 8.88 9.30 Current positioning (%)
Sharpe ratio -0.15 0.38 @ 501 Fixed Income
Tracking error (%) 2.7 2.65 40.3 North America Equity
Information ratio -0.52 -0.28
@ 53 FEurope ex-UK Equity
3 5 ertioe Lims t
Hold!ngs . 5.9 Emerging Markets Equity
Top10 Sector % of assets @ 37 JapanEquity
Microsoft Technology 0.8 @® 28 UKEquity
Apple Technolog) ¥ . :
o e ?0 ooy o . 1.2 Asiaex-Japan Equity
NVIDIA Electric 0.6 ®
" o -7.9 s
JPM Emerging Markets Equity Fund Funds 0.5 7.9 Cash
Taiwan Semiconductor Electric 0.4
Amazon Industrial Other 0.4 Duration Breakdown
JPM Emerging Markets Opportunities Fund Funds 04 Region Weighted duration (yrs)
Baker Hughes Energy 03 Europe 14
Alphabet Communications 03 US & Canada 1.0
Meta Technology 03 Japan 0.6
Emerging 0.1
Bond quality breakdown (%) Pacific Dev Ex Japan 0.1
AAA: 5.29% Average duration: 3.22 yrs Total 3.2
AA: 47.29% Yield to maturity (EUR): 3.41%
. 746% v ritv: s
A 2274 s Average matyrity:3.49 yrs Current Positioning - Derivatives (%)
BBB: 24.73% T
Equity futures 5.0
Bond futures 5.0
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HARDLLYILI2INEIU

(Fund Return) N/A N/A 6.24% T11% -10.30% 10.82% -4.51% 8.31% -17.04% 6.31%

HARELILVUATETR

(Benchmark Return) N/A N/A 7.44% -1.47% -0.29% 7.92% 11.60% 19.10% -13.57% 13.84%

( )

A THEUAIUTEARAR Ui

{Fund Standard Deviation) MNIA N/A 4.42% 3.50% 5.25% 4.08% 9.81% 5.36% 8.74% 5.99%
o

ATNEURIUNRAAT TR

6.21%

(Benchmark Standard Deviation) N/A N/A 5.98% 4.16% 5.03% 5.89% 12.17% 5.80%

3 ABY 8 \ABY 11 31l 51 101 AALASARAS

(3 Months)" (6 Months)? (1 Year) 2 (3 Years)? (5 Years)? (10 Years)? (Since Inception)?

HARDLLYILISINSIVL

g . 5.44% 3.47% 4.79% 7.49% -1.47% -0.24% MNIA 1.06%
(Fund Return)
HARELILVUATEIR
(Benchmark Return) 5.66% 3.88% 5.20% 9.18% 2.13% 6.76% MNIA 5.48%
{ )
AL T UTEAHARA T
(Fund Standard Deviation) 5.04% 3.08% 4.71% 7.01% 9.08% NIA 7.84%
AOTHEHINIBAATT R

5.08% 3.13% 4.72% 6.88% 9.52% MN/A 8.08%

{Benchmark Standard Deviation)
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HEADLLILIEINaIL

(Fund Returmn) MN/A N/A 6.24% 7.71% -10.30% 10.82% -4.50% 8.32% -17.04% 6.31%
HARELLIA AR
(Benchmark Return) MN/A MNIA 7.44% -1.47% -0.29% 7.92% 11.60% 19.10% -13.57% 13.84%
AT DA AN TINL
(Fund Standard Deviation) N/A NIA 4.42% 3.50% 5.25% 4.08% 9.81% 5.35% 8.74% 5.99%
e WA

N/A NIA 5.98% 4.16% 5.03% 5.89% 12.17% 5.80% 10.33% 621%

(Benchmark Standard Deviation)

PUARITL 3 ARy 6 tABY 11 31 101 AIUAINAY

(YTD) 7 (3 Months)"! (6 Months)”) (1 Year) 2 (3 Years)? (5 Years)? (10 Years)?  (Since Inception)®

HERSLLYILTEINaIYU

) ) 5.44% 3.47% 4.79% 7.49% -1.47% 0.24% MiA 1.06%
(Fund Return)
HARELUNUATTIR
P 5.66% 3.88% 5.20% 9.18% 2.13% 6.76% N/A 5.48%
{ )
AT D B ATLTILITL
(Fund Standard Deviation) 5.04% 3.08% 4.71% 7.00% 8.25% 9.08% N/ 7.84%
AL TR

5.08% 3.13% 4.72% 6.88% 9.72% 9.52% N/ 8.08%

(Benchmark Standard Deviation)
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2557 2558 2559 2560 2561 2562 2563 2564 2565 2566
2014 2015 2016 2017 2018 2019 2020 2021 2022 2023
HARBLILYILTBINEINY
(Fund Return) N/A N/A MNIA NIA MA MNIA MNIA M/A -16.73% 6.31%
HBRBLUYLAE AR
(Benchmark Return) N/A NiA M/A NIA NIA N/A N/A N/A -12.61% 13.84%
ATELETUT R SHAA LTI
(Fund Standard Deviation) N/ N/A N/A NiA N/A N/A NIA NIA 8.55% 5.99%
BT PRy oo 8
MN/A [NIFY MIA N/A MA A MNIA MIA 10.27% 6.21%

(Benchmark Standard Deviation)
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(3 Months)" (6 Months)” (1 Year) ? (3 Years)® (5 Years)? (10 Years)? (Since Inception)

HAEADLUWLTBINGIY

. 5.45% 3.47% 4.79% 7.50% MN/A N/A N/A -2.66%
{Fund Return})
HARRLUVLFTTIR
(Benchmark Return) 5.66% 3.88% 5.20% 9.18% NIA NIA NIA 1.98%
{ )
AT T MBI HAR T T
(Fund Standard Deviation) 5.04% 3.08% 471% 7.00% /A N/A N/A 7.44%
A TALET TR

5.08% 3.13% 4.72% 6.88% /A RA NIA 8.35%

(Benchmark Standard Deviation)
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1 1 4 [ . o a
AldaNaNFEnNuaINNawusan (Fund's direct expense) RTUIULIY Sa8aL U9
NUE WU | NAATNSNERUGNE
ANBTINLTHINNNIANNT 8,342.56 0.7490
1 = 2 g
ANBITNIHENEAuANALl9ETem 357.54 0.0321
ANBTINHEINNNINNTIENNg - -
AprsuLllanunang ey 2,383.59 0.2140
.
ANTILENHINNFAIYY - -
ANl TUN1949ETNN 9T - TILAUBINLNUILAIYUATINGN - -
Al e TUN19ALETNNTUE - NENAUAUBUNENUIEIAINUATILIN - -
AaaLTTyd 28.25 0.0013
Al EY 7 2517 0.0011
FauA LERNENINNA ** 11,137.11 0.9975
T R s
wanee ¢ ANlanaw Musazaanis iiudenas 0.01
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seazifisnnisasu msﬁﬁNﬁuuaamsﬁamwgnﬁ’u

yafEasIMEIA B NAY
winnSnddanindfuludszina
Gueln 12.228.823.77 0.57
FUIATT ginﬁ 1R (MUY 85,018.65 0.00
sUNATT NANFNY SRR (LML) 12,124,840.38 056
guA1z NANFINE 4R (W) (USD) 18,964.74 0.00
Sus _742,704.82 0.03
nEneRusy 11,419,954 63 053
WiAuau -12,162,659.60 056
winnindvFanindfulsova LUXEMBOURG
Hussny 2.107.533.865.89 87.74
W RY 2,107,532,265.80 9774
JAcrgan Investment Funds - Glokal Balanced Fund 2107 533,86589 9774
winvindvanindfudnnfestgiaamh
Funnfidrsfsfudnsuaniey 37.179.061.13 1.72
feurywlafiate 37,179,061.12 172
yasmindlugv 2,156,198,045.87 100.00
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,’@mg11'ln§L3§m suIRNRAaRuAWNE 18R Ty A Ynafumade 19,084,812.38 0.8% 9092567
su AR e BRI 4178 (M) A Yasfumanudes 1247867388 058 23/08/2567
swimsnamadaed 417R (wwimy AAE YaaFumanaidies 247,934.13 -0.01  23/08/2567
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FunFnd

melfiannizaagu FuasunUYaA"efssN 2R 1,852,797 253.48 UMW)

selFFuduas 0.00 Fuelnsunans

selEpanda 73,631.68 gnui’:

?wlﬁﬁluj 0.00 EUTRE RHISHTLEY T

saumald 73,631.68 anmandsasSuiiung

Fnlddne Anlinesasimind-gnd

Arsssuaunisimnng 8,342,561.88 Funneiu

Arsrsflnudnuanaszlon 357,538.28 sauFunineg

Ansrsuflanunamzden 2,383,589.25

ﬁﬁﬁ?mlﬂﬂumﬁ‘mﬁﬂﬂmumu 0.00 wifau

ﬁﬁﬁ?ml.ﬁyuﬁlﬁnmm?mﬂu 0.00 ﬁwﬁmnmﬁvﬂﬁumﬂu

Arsrrnilaafain 28,250.32 RN ERt REERT

Arlidnasednddinde 0.00 uilduu

Anifnesu 36,214.68 souufin

sauAnlidne 11,148,154.41

fnls (A1) AINAFRIUGNE (11,074,522.73) Euw"mﬁ.‘w?:‘
file (10NN TAT uanulFenfunsrnsdszme (108,598,303.11)
sraneinls (@1amu) gBanSuasu Funndgve:

2da & o2

eanisiile (11A9) VERARTUTR 38,082,128.79

. e £
#anninls @ev avERidslifintuieiu 127,063,842.74
. 2 - , .
finle (remu) grERdallAriuanduunneduassinlszmesami 59,875,006.49
suuzansinle (AN ANEUAIY 225,021,068.02
2 . . -
mafiniviufunindarnnisd i 105,348,242.18
Guflueiadnaszudnatl 0.00

iy L - .
mafisdulufunndguganniesddumu 105,348,242 18
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2,107,533,865.89

12,216,281.37

0.00
12,542.39
0.00
48,599,015.81

2,168,361,70546

0.00
1,027,592.82
10,235,066.78

12,162,659.60

2,156,100,045.36

1,970,653,538.29
114,897 451.35
70,648,056.22
2,156,190,045.36
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