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Portfolio analysis

Measurement 3 years 5 years Value at Risk (Var) Fund Benchmark
Correlation 0.9 094 VaR 6.94% &.96%
Alpha (%) -1.74 -0.50
Beta 090 0457 & itloning (%
Annualised volatility {36) B.9% B.84 urrent positioning (%)
Sharpe ratio -04 050 @ 50.0 Government Bonds
Tracking error {#) 273 2463 - P

= 34.9 North America Equit
Information ratio -0.67 023 4 8

@ 79 Highvied
Holdings ® s5 Europe ex-UK Equity
Top10 Sector % of asaats ® s Emerging Markets Equity
JPM Emerging Markets Equity Fund Funds 0.7 ® 42 Japan Equity
Microaoft Technology 0.5 @30 UK Equity
fpple Technology 0.5 - -
o A . E
JPM Emenging Markets Opportunities Funds 05 ® 0t hsiaex Japan Equity
Fund ) @ 123 Cash
NVIDIA Electric 0.4 . .
Amazon ndustrial Other 03 Figurasa shown may not add upto 100 due te rounding.
Taiwan Semiconductor Electric 03
Meta Technology 03 Duration Breakdown
Wells Fargo Banking 02 Reglon Welghted duration (yrs)
Tencent Technology 02 US & Canada 15
Europe 12
Bond quality breakd own (%) Pacific Dev ExJapan D':
Al 5 30% Average duration: 3.5%yra .ia ::ar. 0
AA: 39.59% Yield to maturity (EUR): 3.25% Emerging o1
A Average maturity: 4.28 yra Total 35
BBE: 7
;‘EE :‘;te‘f;hc-“% Current Positloning - Derlvatives (%)
T Bond futures

The shown yiald-to-maturity is calculated as of 31/03/25 and does not Equity futures 43

take into account costs, changes inthe portfolio, market fluctuations and
patential defaults. The yield to maturity is an indication only and is

Figuras ahown may not add upto 100 dueta rounding.
subject to change.

Figuresa shown may not add up to 100 due to rounding.
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2558 2558 2560 2561 2562 2563 2564 2565 2566 2567
2015 2016 2017 2018 2019 2020 2021 2022 2023 2024
HARZLLMLERINEINL
{Fund Retur) MA 0.06% TAT% -10.11% 10.53% S21% 6.88 T.08% B6.23 5.8
HRRELUNLSE R
(Benchmark Retum) MA -1.16% -147% -0.28% T82% 11.60% 19.10% -1357% 13.84% 5.91%
AR sA T
(Fund Standard Deviation) NiA 212% 3.36% 5.14 305% 9.83% 5.31% a.32% 5.28% 7.10%
PR A
MA 321% 4.16% 5.03% 5.8%% 1217% 5.80% 10.33% 6.21% 7.28%

(Benchmark Siandard Deviation)

BAwAAUT] 3 LABU & LAy 11 51 101

(YTD)"  (3Months)” (6 Months)? (1Yea)® (3 Years)? (5 Years)® (10 Years)?

HARBLILNLTEINEIY _
-2.09% -2.08% -304% -0.85% -1.25% 1.88% MiA 0.04%
{Fund Return)
HARBLLNLETTA
(Benchmark Retum) 1.80 90 3.00 0.61 265 8.91 MiA 4.37%
LRI R T PR T
(Fund Standard Deviation) 422% 422% 5.36% 786% B.42% 7.70% NiA B.03%
AT TE TR
434% 4.34% 5.48% B.06% G9.94% 9.27% MIA 8.25%

(Benchmark Standard Deviation)
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A1 ldanefiEaniiuaInnanusan (Fund's direct expense) AUIULEY Sa8aL 19
WU L WULW | WSAIMSNERUgNS

ANEITNTRENNNIIANT 449.05 0.7490

AnsssNengauanailsz gl 19.25 0.0321

ANEITULHENNINNIIENNT - -

ANBIINLIE NN ML 128.30 0.2140

A
mmﬁﬂmmmmu - -

Al luNIAUATNNNTUNE - TILAURUNENUIEAIUATILIN - -

Al lUNIAUETNNNITNE - NEUAUAUBNEMUIEAYUATILIN - -

ANAaLILTTYT 20.85 0.0173
Al eRw 0.30 0.0002
sauA e nanan 617.75 1.0126
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