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Obiettivo d'Investimento Dichiarato Rendimenti
The Sub-Fund is actively managed and aims to generate 130
returns by predominantly investing in Euro
denominated European Asset Backed Securities (ABS). 120
ABS are debt securities where the right for interest and 110
principal is backed by an underlying pool of assets or 100
its revenue. The economic risks and benefits of the pool %0
of assets are transferred, directly or indirectly, by an
enterprise, financial institution or other vehicle by the 2021 2022 2023 2024 2025 2026-02
means of a securitization program to the issuing party. 256 -2,03 193 818 3n 0,69 e Fondo
The pools of assets will include, but will not be limited
to, residential mortgages, credit card loans, student
loans and lease contracts.
Misure di Rischio Rend. Cumulati % Fondo Rendimenti M 02 @ o4
3Y Alpha 3YSharpeRatio 372 3-Mesi 064  Trimestrali%
3Y Beta 3Y Std Dev 0,98 6-Mesi 135 2026 _ _ R _
3Y R-Squared 3Y Risk 1-Anno 3,31 2025 101 090 104 073
3Y Info Ratio 5Y Risk 3-Anni Ann.ti 620 2024 288 226 159 1,22
3Y Tracking Error 10Y Risk 5-Anni Ann.ti 393 2023 180 211 183 197
10-Anni Ann.ti - 2022 053 -149 -027 025
Rendimenti aggiornati al 27/03/2026
Portafoglio 31/12/2025
Asset Allocation % Netta Fixed Income Style Fondo Credit Quality% Fond Credit Quality% Fond
o Azioni 0,00 Box™ Duration Effettiva 2,06 o o
belligla‘zioni 9839 . e 'g_? Matulri‘ty effgttiva ‘ 0,12 AAA 3954 BBB 12,00
Liquidita 1,61 = § Qualita Credito Media AA AA 4091 BB 0,00
Altro 0.00 i A 754 B 0,00
g Below B 0,00
Sonubilty o Toss Not Rated 000
Titoli principali Fixed Income Sector Weightings % Fondo Scadenze % Fondo
Nome Setoe % Bl Governativo 000 dala3 0,00
Saecure 22 BV 2.472% - 230 [ Societario 0,03 da3ab 0,34
Fortuna Consumer Loan ABS.. - 150 B3 Cartolarizzazioni 98,37 daba7 3,01
Penta Clo 2021-2 Designated... - 147 BRA Enti Locali 0,00 da7a10 21
Aqueduct European Clo 4 -... - 147 B3 Liquidita ed equivalenti 1,60 da10a15 70,56
Sound Point Euro Clo V... - 145 Derivati 0,00 da15a20 3,33
- : da20a30 1,26
Candide Financing 2021-1 BV... - 143 0 '
Nassau Euro CLO IV DAC 3494% ~ gy CouponRange’ Fondoolte30 936
Jubilee Clo 2014-XIL.. - 130  Ocoupon 0,63
Armada Euro Clo IV... — 121 Dala4cedole 1322
Penta CLO 7 Designated... — 121 Dadabceedole 2333
Da 6 a 8 cedole 282
% Primi 10 Titoli sul Patrimonio 14,75 Da84a10 cedole 0,00
Numero Complessivo di Titoli Azionari 0 Da 10212 cedole 000
Numero ComplessivodiTitoli Obbligazionari 218 Oltre 12 cedole 000
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