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Portfolio analysis

Regions (%)

@ 90.6 North America
3.5 Developed Europe

@ 24 LatinAmerica

Measurement 3years 5 years

Annualised volatility (%) bl 6.48

Holdings

TOP10 Sector LAMILG Bl
date assets

GNMA (United States) MBS 01/08/2054 6.4

GNMA (United States) MBS 20/01/2054 22

GNMA (United States) MBS 20/06/2054 2.0

GNMA (United States) MBS 01/08/2054 1.8

GNMA (United States) MBS 20/05/2054 1.6

GNMA (United States) MBS 20/12/2052 1.5

GNMA (United States) MBS 20/04/2054 1.3

FNMA (United States) MBS 01/07/2053 0.9

GNMA (United States) MBS 20/04/2054 0.8

Connecticut Avenue

Securities 2017-C02 (United MBS 26/09/2029 07

States)

Bond quality breakdown (%)

AAA: 29.68% Corporate Bonds: 30.20%

AA:2.72% Average duration: 2.27 yrs

A:4.56% Yield to maturity: 7.66%

BBEB: 14.87% Average marturity: 3.38yrs

< BBB:44.11%

Cash: 4.07%

Value at Risk (Var) Fund

VaR 1J71%
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@ 10 Asia

@ o0z Emerging Europe

@ 22 Other
Sectors (%)
Agency MBS 256
HY Corporate 242
CMBS 144
ABS 14
Non-agency MBS 73
EM & Quasi Sovereigns 49
IG Corporate 4.9
Cash & Equivalent 41
EM Corporates 1.1
Currency breakdown (%)
usD 100.0
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HERELILVILAEANEUY
(Fund Return) MN/A NiA N/A NiA MNFA N/A
HARELLYLATAR
(Benchmark Return) N/A N/A N/A N/A NA N/A
ATTHALEI B INAA LT
(Fund Standard Deviation) NA NiA N/A NA MNIA N/A
AL T AR

N/A NiA N/A MNA NiA NIA

(Benchmark Standard Deviation)
51
(5 Years)?

31
(3 Years) @

11
(1 Year) 2

8 IABU
(6 Months)"

3 iABY
(3 Months) "

-0.12%

3.68%

8.71%

4.07%

101
(10 Years)?

-10.34% 0.65%
-0.48% -12.55% 373%
1.89% 4.81% 3.56%
3.49% 7.67% 6.97%

| e &
AILASARY

(Since Inception)

HARSLILVILIEANa YU
1.94% 1.61% 1.48% 3.91% -2.87% MN/A
{Fund Return)
HARELLMLFATSR
{Benchmark Return) 1.75% 2.07% hi2A
A THEUEIIB AR LT
(Fund Standard Deviation) 1.53% 0.91% 1.37% 2.73% 4.62% N/A
AR S AHA o
1.51% 0.89% 1.33% 4.76% 6.16% N/A

{Benchmark Standard Deviation)

a [ a [ 4 a o o a [l a
nauLln g"l,umm AuAN WuA (TAsuTaRuMLIEaIULLLLNR)

N/A

N/A

N/A

-0.88%

5.43%

HEABLILVLTEINEINU

(Fund Return) NIA N/A N/A N/A N/A N/A
HERRLILIFAETR
(Benchmark Return) MNIA N/A NA N/A NIA NiA
ATHETW B A AT
(Fund Standard Deviation) NiA N/A N/A NIA N/A N/A
O TN 2

MN/A MN/A N/A NIA N/A MN/A

(Benchmark Standard Deviation)

-0.12%

3.68%

8.59%

4.56%

101
(10 Years)®

2.53% -10.34% 0.65%
-0.48% -12.55% 3.73%
1.89% 4.81% 3.56%
3.49% 7.67% 6.97%

oA
AILAIARI

(Since Inception) 3

AauAnT 3 LB 8 1AAU 13 31 51

(yTD) * (3 Months)" (6 Months)"! (1 Year) ¥ (3 Years)? (5 Years)?
HEAELLVILEENSL

1.94% 1.61% 1.48% 3.91% -2.87% MN/A
(Fund Return)
HeRRLWILAYETR

3 749, San 2 .07% 51% 2 65%
(Benchmark Return) 2.74% 75% 2.07% 4.51% 2.65 N/A
AAELT LB R A TN
(Fund Standard Deviation) 1.58% 0.91% 1.37% 2.73% 4.62% N/A

.

AIAERLT B AT TR

1.51% 0.88% 1.33% 4.76% 6.16% MN/A

(Benchmark Standard Deviation)
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NIA

N/A

1.34%

-0.88%

B.58%
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o
AMENEINN9AIY - -
A lE e TN sALETNN9E - TONAURUNLNUIL AN UATILIN - -
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ez 4
A lEAneaw* 3.27 0.0009
FaNATLEANNINNA* 1,895.79 1.0015
VTP R oy
wnewn ¢ A ldaneew] iudaraenis ldiiwesas 0.01
> = A Nyy P , ] o & v o
= gsaumyariinlifian (H13), Tusanduneuiindenawanning
nesuile glubin BuAn M 8




namudle gludia Sudn Wud

o 3ufi 31 nsngnan 2567

s1gazi@uAnITAIY msﬁﬁuﬁuungmsﬁﬂmsﬁgnﬁ’u

wannsnddavindfuludssna

Suehn
surAns Afnstne 49dR (unE
suAN? nfnglne 4198 (UU1TW) (USD)
fus

v n
NENERuIu
S 4
wlAuiu
winvindiEanindfulssina LUXEMBOURG
5 s
R E |
-_ =
wE AU
JAM Income Fund C (acc) - USD
o o oo a = ' 5
wanvindiFanindfudyuafazrgdramin
Auanfidnadafudnsuanisu
by T afr
dryeyvlaiiise

1 o Id o
wadminafugue

o  as

Ealﬁﬁmﬁ&lﬂﬁﬁmaﬁﬁ SalAN
5,324,379.77 1.59
5,020,833.82 150

283,545 85 0.09
-551.140.82 .18
14358 0.00
551,284.38 -0.16
331.039.913.17 98.85
331,039,813.17 9398
331,039,813.17 98.88
-1.036.101.08 .31
-1,036,101.06 0.31
334,777,051.06 100.00

v o a a [

ANREUNENISANRUALATIFITURIFANLUIARUALANNUINLTDDD

al

AAA  IUAUALNGINgR LAANTNIZAUAINIALNAINNIIAINUNRANTIEN HANAIN190494A TN TN57 Rusi

v

wazpanidenuniiuanal unuazlilifunansenuainnisasuulasuesgsna wiswgia uazilad

AEUBNDY

v

S o o P
AA ATVIRANTUUNNTE UﬂquL@ﬂ\?@qﬂﬂq?ﬂ\‘]nu‘quNqﬂ

v

aaa o Adl a o
A ATIANTUUNNIZALAITNLALNAINNITAIVUNAN

v

aaa o Adl
BBB RAIANTUUNNTE 1_|mwmemﬂma‘mnuﬂmﬂmq

v

aaa o Adl
BB ATIANTUUNNIZALAITNLALNIINNITAIVIUAN

©

aaa o Adl
B ATIANTUUNNIZALAINLALNAINNITAINUGININ

v 1
aa

)

o

a o o« ~ Mye A4 a u = ° =
C W?WQW?WHVINizﬁuV’]’JqNL'&ﬂQV}Zﬂ\‘IV}@‘@I WﬂﬂmimuﬁuNu[ﬂuLLﬂtWﬂﬂL‘J_I?_I[mumwumL'Jmmi‘Lﬂ@iluLLﬂm

184904 1ATEFAA uarifadaniauanau 1 azdenasendinainisnlunisdrsrAutuiuuazaenids

o o o

aenaiiadAny

v

v

D mm@1IniilianundssRusuuazaanidsls (Default)

nesuile glubin BuAn M



sruazifgndnsransuazduduatianingaiiovainsmsynda
nauquila gludia Sudu Aud

adud 31 nsngiAw 2567

srwazifeanisaspiludyaiBasigiasi

dszianduan A Audusany Amnusznad NAANENN  %NAV Aumsufiuus  Ailsimrewnu
asqan InUEERIA Hamend L
wngafa 5118818

feyayiiandiiudnsuanalfeu
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334,777,061.07

355,349,137.77
(17,732,398.37)

(2,839,688.33)
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