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The Sub-Fund's objective is to achieve returns higher 120
than the Index measured over a rolling 3- 5 years period.
The Sub-Fund is actively managed and the Index is not 110
used for portfolio construction but for performance 100
measurement purposes only. The Sub-Fund uses active 90
management to respond to changing market conditions 80
by using amongst others fundamental and behavioural
analysis resulting in dynamic asset allocation over time. 2020 2021 2022 2024 2025-05
The Sub-Fund invests in a diversified portfolio of mainly -1.18 6.05 -8,66 332 365 e Fondo
fixed income Transferable Securities.
Misure di Rischio Rend. Cumulati % Fondo  Rendimenti 1 02 0 o
3Y Alpha 3Y Sharpe Ratio 0,31 3-Mesi 174 Trimestrali %
3Y Beta 3Y Std Dev 7,89 6-Mesi 3.85 2025 161 . _ _
3Y R-Squared 3Y Risk 1-Anno 574 2024 1,02 173 306 -044
3Y Info Ratio 5Y Risk 3-Anni Ann.ti 49 2023 569 -017 -246 440
3Y Tracking Error 10Y Risk 5-Anni Annti 405 2022 405 -933 -209 7,22
10-Anni Ann.ti 2,18 2021 -064 455 031 177
Rendimenti aggiornati al 02/06/2025
Portafoglio 31/03/2025
Asset Allocation %  Netta Fixed Income Fondo Credit Quality % Fond Credit Quality % Fond
e Azioni 0,00 Style Box™ Duration Effettiva 0 0
Obbligazioni 94,59 = g Maturity effettiva
Liquidita 4,24 = § Qualita Credito Media
Altro 117 g
Bassa Med Alta 8
Sensibilita ai Tassi
Titoli principali Fixed Income Sector Weightings % Fondo Scadenze % Fondo
Nome Seftore % Governativo 1997 dala3 10,68
5 Year Treasury Note Future... — 1355 & Societario 89,12 da3ab 28,09
2 Year Treasury Note Future... — 604 B3 Cartolarizzazioni 2,22 daba7 19,12
10 Year Treasury Note Future... - 1,3 BRA Enti Locali 0,00 da7a10 9,61
GS Liquid Euro-Z Cap EUR - 122 B3 Liquidita ed equivalenti -4.01 da10a15 2,39
Euro Bund Future June 25 - 1,16 Derivati -7.30 da15a20 1,44
élrc.hrock Partqers... - 1,00 Coupon Range % Fondo glatriO;) 30 g:g
irius Xm Radio Inc 3.875% - 099
Long Gilt Future June 25 —~ 099  Ocoupon 0.02
United States Treasury Bills... - 097 Da 0 a4 cedole 29,84
HAT Holdings | LLC and HAT... - 08  Da4abcedole 35,16
Da6a8cedole 22,01
% Primi 10 Titoli sul Patrimonio 28,12 Da8a 10 cedole 11,65
Numero Complessivo di Titoli Azionari 0 Da10a 12 cedole 122
Numero Complessivo di Titoli Obbligazionari 338 Oltre 12 cedole 0,11
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