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Obiettivo d'Investimento Dichiarato Rendimenti
The Fund aims to provide income and capital growth of 160
ICE BofA 3 Month US Treasury Bill Index +3.5% before 145
fees have been deducted* overathreetofive year period 130
by investing in securitised assets issued by entities 115
worldwide. The Fund is actively managed and invests 100
atleast two-thirds of its assets in fixed and floating rate 85
securitised investments including, but not limited to,
asset-backed securities (ABS), agency and non-agency 2020 20 2022 2023 2024 2025-08
residential mortgage-backed securities (MBS) 11,00 513 1,62 15,58 -117 e Fondo
including forward-settling securities such as to be
announced (TBA) trades, commercial mortgage-backed
securities (CMBS), collateralised loan obligations
(CLOs) and credit risk transfer securities (CRTSs).
Underlying assets of the asset-backed securities may...
Misure di Rischio Rend. Cumulati % Fondo  Rendimenti 01 02 03 04
3Y Alpha 3Y Sharpe Ratio 3-Mesi -083  Trimestrali%
3Y Beta 3Y Std Dev 8,08 6-Mesi 781 2025 264 625 R B
3Y R-Squared 3Y Risk 1-Anno 126 2024 527 262 197 913
3Y Info Ratio 5Y Risk 3-Anni Annti 269 2023 153 206 572 -176
3Y Tracking Error 10Y Risk 5-Anni Ann.ti 599 2022 193 443 735 -748
10-Anni Ann.ti 2021 540 -021 318 228
Rendimenti aggiornati al 29/08/2025
Portafoglio 31/07/2025
Asset Allocation % Netta Fixed Income Style Fondo Credit Quality% Fond Credit Quality% Fond
e Azioni 0,00 Box™ Duration Effettiva 027 0 0
O.bblligla\zioni 7311 E ';:';’ Matulri‘ty effgttiva . 15,16 AMA 2007 BBB 34,95
Liquidita 26,34 = % Qualita Credito Media BB AA 909 BB 1622
Altro 0.04 i A 1024 B 931
g Below B 0,05
Pl Not Rated 0,06
Titoli principali Fixed Income Sector Weightings % Fondo Scadenze % Fondo
Nome Seore % ElGovernativo 491 data3 072
United States Treasury Bills... - 380 & Societario 5,32 da3ab5 5,25
United States Treasury Bills... - 297 B3 Cartolarizzazioni 83,51 da5a7 470
Government National Mortgage... - 243 BRA Enti Locali 0,00 da7a10 1811
United States Treasury Bills... - 209 B2 Liquidita ed equivalenti 16,62 da10a15 24,62
Government National Mortgage... - 192 Derivati 0,53 da15a20 6,92
. da20a30 30,52
Federal National Mortgage... - 172 o '
Schroder GAIA Cat Bond | Acc... g5 CouponRange® Fondooltre 30 2
United States Treasury Bills... - 15 0 coupon 14,49
HOME RE 20231 LTD 8.95% — 144 Daladcedole 621
EAGLE RE 2021-2 LTD 9.35% - 133 Dadabcedole 30,37
e e Da 6 a8cedole 22,88
% Primi 10 Titoli sul Patrimonio 20,86 Da8a10 cedole 2013
Numero Complessivo di Titoli Azionari 0 Da 10 a 12 cedole 401
Numero Complessivodi Titoli Obbligazionari 278 Oltre 12 cedole 191
Anagrafica
Societa di Gestione Schroder Investment Patrimonio Classe (MIn) 190,52 USD Investimento Min. Ingresso 5.000.000 EUR
Management (Europe) S.A. (29/08/2025) Investimento Min. Successivo 2.500.000 USD
Telefono +352 341 342 202 Domicilio LUSSEMBURGO TER. 0,05%
Web www.schroders.com Valuta del Fondo usb Spese correnti 0,05%
Data di Partenza 05/03/2020 UCITS Si Commissione di incentivo 0,00%
Nome del Gestore Michelle Russell-Dowe Inc/Acc Acc
Data Inizio Gestione 1711212019 ISIN LU2114932168
NAV (29/08/2025) USD 126,21
Patrimonio Netto (Min) 1.386,82 USD
(31/07/2025)
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