Report 12 Aug 2026

CQS Dynamic Credit Multi Asset Fund Class | GBP

Categoria Morningstar™ Benchmark Morningstar Benchmark Dichiarato Morningstar Rating™
Morningstar Global Core Bond GR Hedged  Not Benchmarked 0.8.2 .4
GBP
Usato nel Report
Obiettivo d'Investimento Dichiarato Rendimenti
The investment objective of the Fund is to seek to 120
maximise long term total returns for Shareholders of
the Fund, comprising both income and capital growth 10
(“total return”). There can be no assurance that the Fund 100
will achieve its investment objective or that it will not 90
incur a loss. The investment objective has been 80
established based on market conditions and available
investment opportunities existing at the date of this 201 2022 2023 2024 2025 2026-07
Supplement. - -15,31 9,54 10,72 2,08 454 e Fondo
- -18,10 8,30 7,75 -0,99 2.4 Benchmark e
Indici
13,75 9,65 9,63 1,60 4,05 Categoria
Misure di Rischio Rend. Cumulati % Fondo  Bmk Cat  Rendimenti 01 02 03 04
3Y Alpha 238 3YSharpeRatio 060  3-Mesi 243 1,23 210 Trimestrali %
3Y Beta 085 3YStd Dev 603 6-Mesi 3,71 1,65 313 2026 040 419 - -
3Y R-Squared 7490 3Y Risk Med 1-Anno 7,30 337 682 2025 025 037 053 143
3Y Info Ratio 1,24 5Y Risk Med  3-AnniAnnti 7,08 446 649 2024 270 169 591 0M
3YTracking Error 211 10Y Risk - 5-Anni Annti 245 0,60 1,61 2023 409 233 -242 540
Basati su Morningstar Global Core Bond GR Hedged GBP (dove applicabile) 10-Anni Ann.i A B B 2022 _3,53 _1,]'04 _3’75 2’52
Rendimenti aggiornati al 10/08/2026
Portafoglio 31/05/2026
Asset Allocation % Netta Fixed Income Style Fondo Credit Quality% Fond Credit Quality% Fond
' o Azioni 3,30 Box™ Duration Effettiva - 0 0
Obbligazioni 84,40 Z2 Maturity effettiva
Liquidita 8,00 =& Qualita Credito Media
Altro 431 “g
Bassa Med Alta c
Sensibilita ai Tassi
Titoli principali Fixed Income Sector Weightings % Fondo Scadenze % Fondo
Nome Settore % Governativo -0,09 dala3 16,03
CQS Global Convertible A EUR... - 437 [&] Societario 71,10 da3a5s 31,68
PK ALIFT LOAN FUNDING 8 LP - 170 B3 Cartolarizzazioni 20,42 daba7 22,08
Harvest Clo XXXIV Designated... - 100 EA Enti Locali 0,00 da7a10 12,62
FIGRE TRUST 2026-HF3 - 084 B3 Liquidita ed equivalenti 8,85 da10a15 9,26
Tenet Healthcare Corp 1 o84 Derivati 028 da15a20 317
. da20a30 3,38
Penta CLO 3 Designated... - 075 0 '
Close Brathers Group PLC.. - 070 Coupan Range % Fondo oitre 30 115
Investec PLC 10.5% — 070  Ocoupon 121
Aareal Bank Ag 9.875% Perp - 0e9  DaDadcedole 862
American Airlines In 5.75%.. — 066  Dadabcedole 37,03
P R Da 6 a8cedole 3447
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