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Portfolio analysis

Measurement 3 years 5 years Theme Risk Breakdown (%)
Alpha (%) 538 0.05 R
Annualised volatility (3) a1 6.6 ® 29.3 Widespread technology adoption
Sharpe ratio -0.63 0.05 164 US

® 135 B opportunistic
Holdings As st 310ctober 2024 @ 102 china
Current Posltloning - Physlcal (%) B B @ 74  Healthcars innovation
Fixed Income 484
Bty 13 @ 75 AsiaPacexChina
Cash/cash for margin 167 ® 73 Eurcpe

@ 72 EMconsumer demand
Current Positioning - Derhvatives (%) @ 0& Climate change responas
Inte.req: rate swap L Reglonal Risk Breakdown (%)
Equity futures -14.0 @ 250 North America
Bond futures 173 - ’ e
Equity opticns ] 279 Asia Pac ex-Jlapan

'. X33 Emerging Markets
Paortfolle Characterlatics ® 29 Europe ex-UK
Fund wolatility 3.8% @75 Japan
Met equity exposure -H.9%
Duration -0.9 years

Azset Class Rlsk Breakdown (%)

Value at Risk (WVar) Fund 414 ui
VaR 4.12% @ i Equty

2.0 Advanced derivatives
@ 197 Currency
@ 152 Fiedincome
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{Fund Rt NiA M -4.53% 16.60% -2.37% -0.13% 13.18% 4.51% -12.39% -3.52%
HAFBULW '.mhir';'?in

\Benchmark Rt NiA HA 523% 3.30% -5.04% -10.35% 9.16% 1.97% 22T% B.48%
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(Fund Standard Deviation] NA NiA 4.09% 873% 5.89% 488% B.0B% 5.20% 7.16% 8.55%
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