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Portfolio analysis

Measurement 3 years __ Syears Value at Risk (Var) Fund
Annualised volatility (%) 4.08 428 vaR 2.09%
Holdings Regions (%)
TOP10 Sector Maturity %ot . 93.1 North America
date assets . .
Agency 21 Latin America
GNMA (United States) Morigage 01/08/2055 B3 . 21 Developed Europe
GNMA (United States) ;%‘?_I”gc:ge 20/07/2055 3.6 @07 4sia
Agen @® o2 Emerging Europe
GNMA (United States) <y 20/07/2055 29
Mortgage @ 18 Other
. en
GNMA {United States) ?A%ﬂgc:ge 01/08/2055 24 Figures shown may not add up to 100 due to rounding.
GNMA {United States) Agency 20/04/2055 18
Mortgage Sectors (%)
GNMA {United States) ;%;”cy o 20/02/2055 18 Agency MBS 36.8
9ag HY Corporate 168
GNMA {United States) ;%;"gcgge 20/03/2055 17 CMBS "
Agen Non-agency MBS 9
FNMA (United States) T rlgc:ge 01/07/2054 1.0 Cash & Equivalent 43
_ Agency EM Quasi & Sovereigns 42
FHLM (United States) Mortgage 01/10/2054 0.7 ABS 41
FNMA (United States) Agency 01/07/2053 07 IG Corporate a3
Mortgage Currency 24
EM Corporates 0.7
=anciqusliy breplse o)) B _| Figures shown may not add up to 100 due to rounding.
AAA: 7.88% Corporate Bonds: 20.80%
AA: 34.55% Average duration: 2.37 yrs
A:3.89% Yield to maturity: 6.49% Currency breakdown (%)
BBB: 12.17% Average maturity: 3.80 yrs usSD 97.6
<BBB: 36.55% .
Cash: 4.97% E 24

The shown yield-to-maturity is calculated as of 31/07/25 and does not Figures shown may not add up to 100 due to rounding.

take into account costs, changes in the portfolio, market fluctuations and
potential defaults. The yield to maturity is an indication only and is
subjecttochange.

Figures shown may notadd up to 100 dueto rounding.
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TuaANzLiaunNamnu 27 N.W. 63

JuRugATauLyd 31 n.A. 68

UINC-A

HAFRULYUYE :r"N\'_u

(Fund Retum) NIA 7 MIA, /A A 0.12% 253% -10.34% 0.65% 2.46%
HaEELLEETR
{Benchmark Return) MIA MiA MAA MIA MAA 3.E8% -0.48% -12.55% 3.73% 3.69%
ATV TR IR RA Y
(Fund Stardard Deviation) NiA /A MNIA, /A MR B.71% 1.89% 4.81% 3.56% 1.78%
. A

ATTURUNTUTR ISR

NIA /A MIA, N/A NA 407% 3.49% TET% £.97% 1.79%

{Benchmark Standard Devistion)

Fausidil 3 1Ry 8 LlRau 11 31 s 101

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

HAFRULWUYEIAE I\’.ll

1.82% 0.51% 1.16% 0.23% 01 M
{(Fund Return)
- o
HAREULIUE TR
(Benchmark Return) 2.33% 0.74% 1.59% 3ET% 1.43% -0.3E% MIA -0.13%
RIS ARRAATY
(Fund Standard Deviatian] 1.39% 0.62% 132% 1.70% 3.60% NiA 622%
- -
ATIURUNTUTRRTE TR
1.44% 0.65% 1.36% 1.77% 5.30% 5.04% MiA 4.95%

{Benchmark Standard Devistion)

UINC-N

HAREULYUYE :F"T_‘\l\'.'ll

(Fund Return) 1Y 1Y MiA (7Y MIA -0 253% -10.34% 0.65% 2.48%
HAFEL WU

(Benchmark Retur) MiA TN MiA 1Y MiA 3.68% -0.48% -12.55% 3.73% 369%
ATTUIFUNTUTRIRRA LU T

(Fund Standard Devistion) MIA NIA N NZA MiA 8.59% 1.89% 481% 3.56% 1.78%
ATIURUHTUITIFTEIR

{Benchmark Standard Devistion) MNIA MIA MiA, AR, A, 4.56% 349% T-ET% B.97% 1.79%

Faudsul 3 1RAU 6 LREu 11 31 51l 101
(rTD) ™ (3 Months)” (6 Months)” {1 Year)? (3 Years)® (5 Years)® (10 Years)*

HARRULYUYD !F‘T_‘-!\’.ll

1.82% 0.51% 1.168% 234% 0.23% 011% MiA -0.67%
{Fund Return)
M8 B LA
(Benchmark Return) 2.33% 0.74% 1.59% 1.43% 0895 NIA -0.13%
ATTUFUN TN R AT
(Fund Standard Davistion) 1.28% 0.82% 1.32% 1.70% 3E0% 38T MiA 599%

i L o

ATIURUNTUYRIERETR

1.44% 0.65% 1.38% 1.77% 5.30% 5.04% NiA 432%

(Benchmark Standard Deviation)
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UINC-A
Fh'l%’@"lﬂﬁ@ﬂnLﬁumnnﬂmumu (Fund's direct expense) ATUIULIY SR8aL 19
NUIE : AU | YAAMSWERUGNE
ANEITTHEINNN99ANNS 18.96 0.8025
AsIsI N Auanatlselamd 0.76 0.0321
ANBIINTHENNN9MNIENT - -
AssTMLHaN Nz 3.79 0.1605
AT nEnn AL - -
A ldanelunsdaidinnigene - ﬂiqqLmu@mwﬁqﬂmnum%@mﬂ - -
A ldanelunsdadinnigene - mwéﬁLmuﬂmwmﬂmnuﬂ%\uwn - -
AaaLITyT 0.36 0.0076
A lanedu 0.14 0.0030
oAl daneianan 24.01 1.0057
EURLIN T I ﬁﬂ%@'m%‘uj fustazanens lifusesaz 0.01
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nesuile glubin BuAn W 8




UINC-N

ﬁh"l%q"mﬁ@ﬂnLﬁ‘umnnmv;usqu (Fund's direct expense) ATUIULIY SR8aL 19
NUIE AU | YAAMSWERUgNE
ANEITTHEINNN99ANS 1,073.51 0.8025
PhsssitenEpuanatssTamil 42.94 0.0321
ANEITNLHENNNINNINENNS - -
AssTMLHaN NNz 214.70 0.1605
AnfinEnsau - -
AnldaneTunsdeidinnngane - ﬂifNLmu@mﬂwmﬂmnum%\mﬁﬂ - -
A ldanelunsdadinnisee - mﬂmi”\imuﬂmwmﬂmnuﬂ%\uwn - -
AaaLITyT 20.38 0.0076
A lnedu 8.01 0.0030
sanArldanianan 1,359.54 1.0057
wangw ¢ Alanedun fudazsens lidenas 0.01
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971,804 82
-52,117 .50
-216,315.09

-44 377 50

Eil
=

-0.02

-0.08

-0.02

Aussudinum

14/08/2025

16/10/2025

11/09/2025

14/08/2025

falsmnanu

971,804 82
-52,117 .50
-216,315.09

-44 377 50
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260,188,550.73

3,804772.36

0.00
2,399.60
0.00
558,90473

264,744 717 42

0.00
251,020.73
0.00

251,020.73

264,493 596 69

274,316,660.27
(13,874,928 37)

4,051,96479
264 493 596.69

9.6419

27,431,666.0259
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Portfolio analysis

Measurement Jyears Syears Value at Risk (Var) Fund
Annualised volatility (%) 5.21 6.51 VaR 1.88%
Holdings Regions (%)

Maturit %of North America 92.4
s Seclor it nxnie Developed Europe 27
GNMA (United States) MBS 01/02/2055 29 Latin America 21
GNMA (United States) MBS M/02/2055 23 Asia 0.8
GNMA (United States) MBS 20/08/2054 1.4 Emerging Europe 02
GNMA (United States) MBS 20/07/2054 1.3 Other 1.9
GNMA (Ur{uted States) MBS 2paig/0532 12 Figures shown may not add up to 100 due to rounding.
FNMA {United States) MBS 01/07/2054 12
GNMA (United States) MBS 20/06/2054 11
FHLM (United States) MBS 01/10/2054 0.9 Sectors (%)
FNMA {United States) MBS 01/07/2053 08 Agency MBS 303
Connecticut Avenue HY Corparate 17
Securities 2017-C02 (United MBS 25/09/2029 0.7 CMBS 14
States) Non-agency MBS 8.9

Cash & Equivalent 7.3

Bond quality breakdown (%) ABS 5.3
AAA: 36.46% Corporate Bonds: 21.40% EM & Quasi Sovereigns 43
AA:1.59% Average duration: 2.47 yrs |G Corporate 3.6
A:3.96% Yield to maturity: 6.91% EM Corporates 0.8
BBB: 13.13% Average maturity: 3.82 yrs
<BBB: 37.53% Figures shown may not add up to 100 due to rounding.
Cash: 7.33%
The shown yield-to-maturity is calculated as of 31/01/25 and does not Currency breakdown (%)
take into account costs, changes in the portfolio, market fluctuations and usD 100.0
potential defaults. The yield to maturity is an indication only and is
subjecttochange. Figures shown may not add up to 100 due to rounding.

Figures shown may not add up to 100 due to rounding.
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1319 ﬁ%;ﬂ NaNITALHIHIH

Tuapnziliaunany 27 n.w. 63

s Ay a
JuAugasaulyd 31 w.A. 68
UINC-A
2558 2859 2580 2561 25862 2563
2015 2016 2017 2018 2019 2020
HARELUNUISINENY
{Fund Retum) N/A /A N/A N/A N/A -0.12%
HAREULUEAETA
(Benchmark Return) A NiA NA NIA N/A 3.68%
AR AT
(Fund Standard Deviation) NA /A /A NA NIA 871%
Arfuenuanedhida
(Benchmark Standard Deviation) /A N/A WA N/A A 4.07%

6 \ARu 11 51
(3 Months)? (6 Months)” (1 Year) ? (3 Years)?

4 . W =
AsuARull 3 1AGu

(YTD)

(5 Years)?

2564
2021

253%

-0.48%

101

(10 Years)?

2565
2022

-10.24%

-12.55%

481%

RALASMAS

3.73%

356%

(Since Inception)?

HRFE'JLW\.HB\!"‘EM‘I'.J

- o 0.65% 0.87% 1.17% 2.66% -2.03% N/A
(Fun etum)

HARELWNLSRTA

(Benchmark Return) 0.73% 121% 1.66% 375% “111% N/A
AT B AT

(Fund Standard Deviation) 0.44% 072% 1.01% 1.73% 463% N/A
Arudusnuasedadin

(Benchmark Standard Deviation) 0.47% 0.74% 1.08% 1.74% 6.10% N/A
UINC-N

2558 25598 2560 2561 2862 2863
2015 2016 2017 2018 2019 2020

HAREUWNUIBINEINY

(Fund Return) NiA NiA NA NiA N/A -0.12%

tumn)

HAREUNFATAR

(Benchmark Return) NIA NiA NiA NiA NA 3.68%
AR B AR T

(Fund Standard Daviation) NA N/A WA N/A /A 8.59%
AHEUNULRIFNETR

(Benchmark Standard Deviation) WA NiA WA N/A A, 4.56%

3 AR [T i 11 51

(3 Months)? (6 Months)” (1 Year)? (3 Years) 2

(5 Years)?

N/A

N/A

-0.48%

(10 Years)?

-0.46%

6.51%

5.18%

2565
2022

-10.34%

-12.55%

4.81%

RALASAAY

2566
2023

0.65%

373%

3.56%

(Since Inception)?

HARTLWNUIBINEIY W

0.87% 2 66% 2.03% N/A
(Fund Return)
HAREUWNUFRTIA
(Benchmark Return) 1.21% 1.66% 3.75% -1.11% /A
AMERH LB AR T

o 00, o o o .
(Fund Standard Deviation) 0.44% 0.72% 1.01% 1.73% 4.63% N/A
v

AYsEAuesREdA
(Benchmark Standard Deviation) 0.74% 1.08% 1.74% 6.10% NiA

neanuitle gluisin BuAn W

N/A

N/A

N/A
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1 1 & { [
AN LLEAY ﬂ'lsl%'i)'lﬂl‘n\‘iﬁﬂﬂﬁL%Elﬂlﬂﬂi)'lﬂﬂﬂﬂn%i')&l

§1RTUIIA AILAINN 1 Qumﬁ'%ﬁ‘ 2566 D911 31 ANINAKN 2567

UINC-A
Fhﬂl‘ff@"lilﬁl,?‘imLﬁi.lﬂ'lﬂﬂ’ﬂxiﬂﬂ‘i')&l (Fund's direct expense) ITUIULEY Sa8aL 19
NUIE : WULWM | NAAMSNERUGNE
ANB9INHENNNIAANTS 43.94 0.8025
psssNiennuanatsriagl 1.76 0.0321
ANEITTHEINNIINNINENNT - -
ANsgINENNEne 8.79 0.1605
AnfinEnsau - -
Aldanelunnsdadsnniseneg - ﬂmLmuﬂmﬂwmﬂmnuﬂ%\um - -
Aldanelunnsdadinnigeng - nevas Lmu@mwﬂfmmnuﬂ%ﬂ 9N - -
AaaLTTyT 0.64 0.0118
Anlanedu o 0.08 0.0015
sanAldanananan = 55.21 1.0084

ez A A .
wanewe ¢ AllAneau o iusiazenis ldiiutesas 0.01
P = LA nyy Yy = , ] o o o e
= sounsyarinlisog (G13), sasananiihdenauannine
UINC-N
AldaneiFaniiuainnamusan (Fund's direct expense) AUIUEU Sasaz A4
WU - WU | YRAMSNERUgNS
ANSITTHEINNN99ANNS 2,743.12 0.8025
' = ¥ L
AsssstaNgnuanatlszlem 109.72 0.0321
ANBIINTHENNNININENNT - -
AsssMLHN Nz 548.62 0.1605
"
ATILENEIN TR - -
Al e TN TAAATNNNTUE - TIAUBNLNUILAIN UATILIN - -
Al Ae T uN1TAATNN9E - NENAUAUBUNEUUIEIAINUATILIN - -
AaaLITyT 40.26 0.0118
A laneRu T 5.29 0.0015
FANAT MEANATINNA ** 3,447.01 1.0084
wanee ¢ Anld[nedu o Awdaranenis lifvsesay 0.01
= Mgsounsyarin 35 @), TsonaAnnaniiaeanauannine
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nawudla glufa Sudi Wud
AU 31 wnsAw 2568

seazifannsayu miﬁﬁwﬁuuagmsﬁﬂm%gnﬁ’u

YAAEINSIANAATA %MAY
winnindidanindfuludsziva
&ueln 14,243.873.86 4.84
sutAz ninslng 49AR [unTy) 14,232 438 .88 484
g1 ATE NANTINE 41AR (HWTIUSD) 11,434 98 0.00
Sun -11,642.089.76 -3.96
nindRudu 0.00 0.00
wiifufu -11,642,088.76 -3.96
uinnindidanindfulssiva LUXEMBOURG
AT 256.997.412.39 100.85
wilaEanu 206,397,412 .30 100.95
JP Income Fund C (ace) - USD 206,897 412 38 100.95
winninditanindfudynnfavadamwin
Husunfidrafsfudnsuanyiay -5.403.207.18 -1.84
feueuwlafiiin 5,403,207.18 -1.84
yaAmEndRugva 2394,195,989.31 100.00
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p dr = oo

surufiEnaBaiudneuana Ruy

£

feuywiediiin sunAnFmanitiad $15m (W) FYe Yasfueruidies 56772367 019  26/03/2568 567.723.67
suranslnesnadad 178 [LwnEy A= Yasfumanudes 1,848 62278 063 29052568 -1,848622.79
suran e fad $77e WwnEy Ans Yasfupanufag -313,321.88 011 27/06/2568 -313,321.88
suraslvenaSiad $778 mwEy Ans Yaafusanuifisa -1487278 001 12/03/2568 -14,872.78
suA1snsaAiagsan 41fin (i AAA Hasfupanafes 399414888 -136  27/02/2568 -3,994,148.88
suRIREsRUARANE 41AR (uuE) A Yasfumanudes -70,852.93 002 27/02/2568 -70,652.92
suRIRE AU ALiNe 41FR (uuE) A Yasfupanuifag 332171.28 011 27/06/2568 332,171.28
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3,4 296,997,412.39 395,580,857.76
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- 99.01

3,6 899,894.96 224,669.09
312,141,181.21 398,302,057.73

8

11,330,352.14 321,199.50

3,6 6,303,102.14 3,331,713.95
5 296,518.61 396,831.29
545.47 643.22

14,673.54 18,867.50

17,945,191.90 4,069,255.46
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111,482.91 134,880.75
5 557,412.21 674,403.02
40,900.00 40,900.00
5,370.00 2,935.00
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