Report 11 Aug 2026

BlueBay Funds - BlueBay Impact-Aligned Bond Fund G EUR (QIDiv)

Categoria Morningstar™ Benchmark Morningstar Benchmark Dichiarato Morningstar Rating™
Obbligazionari Corporate Globali - EUR Morningstar Global Corporate Bond GR Not Benchmarked 08,24
Hedged Hedged EUR
Usato nel Report
Obiettivo d'Investimento Dichiarato Rendimenti
The Sub-Fund is actively managed, does not reference 16
any benchmark and aims to achieve a total return from 108
a portfolio of investment grade-rated fixed income 100
securities selected on the basis that securities qualify W\ 92
as Sustainable Investments. The Sub-Fund invests at 84
least80% of its net assets in fixed and floating rate fixed 76
income securities. The Sub-Fund invests at least 50% of
its net assets in corporate issuers globally (including 2071 2022 2023 2024 2025 2026-07
Emerging Market Issuers). The Sub-Fund may invest up - 1446 433 333 478 -121 e Fondo
to one-third of its net assets in fixed income securities -16,66 6,42 1,62 443 -1.09 Benchmark e
rated below investment grade provided that such Indici
securities are not rated below B-/B3. The Sub-Fund may 547 645 249 424 0,99 Categoria
invest in USD and non-USD denominated securities,
except securities denominated in the Local...
Misure di Rischio Rend. Cumulati % Fondo  Bmk Cat  Rendimenti 01 Q@ 03 04
3Y Alpha 034 3YSharpeRatio 012 3.Mesi 041 087 047  Trimestrali%
3Y Beta 0,95 3YStd Dev 500 6-Mesi 168 168 130 2026 138 1M - -
3Y R-Squared 96,18  3Y Risk Med  1-Anno 039 047 064 2025 163 107 142 057
3Y Info Ratio 035 5YRisk - 3-AnniAnnti 37 340 363 2024 061 006 441 158
3YTracking Error 1,01 10Y Risk - 5-Anni Annii - - - 2023 180 1,08 263 640
Basati su Morningstar Global Corporate Bond GR Hedged EUR (dove applicabile 10-Anni Ann.i 2022 -6,20 _9122 _3'24 3,81
Rendimenti aggiornati al 10/08/2026
Portafoglio 30/06/2026
Asset Allocation % Netta Fixed Income Style Fondo Credit Quality% Fond Credit Quality% Fond
o Azioni 0,00 Box™ Duration Effettiva 554 0 0
O.bbllig.a\zioni 72,67 ’g’g Matt{rity effe.ttiva . 7,54 AMA 126 BBB 5724
Liquidita 26,53 s s Qualita Credito Media BBB AA 734 BB 1591
Altro 0,79 m s A 1451 B 3,65
2 Below B 0,09
St oo Not Rated 000
Titoli principali Fixed Income Sector Weightings % Fondo Scadenze % Fondo
Nome Setre % Bl Governativo 229 data3 480
5 Year Treasury Note Future... - 990 B Societario 87,69 da3ab5 15,57
US Treasury Bond Future Sept... - 595 B Cartolarizzazioni 0,00 da5a7 1813
Ultra US Treasury Bond... - 481 EE Enti Locali 0,00 da7a10 2283
10 Year Treasury Note Future... - 456 m Liquidita ed equivalenti 5114 da10a15 4,67
Elia Group SAINV 4.625% - 244 Derivati 61,15 da15a20 245
da20a30 485
Veralto Corp. 4.85% - 225 0 '
African Development Bank... - 212 Coupon Range % Fondo oltre 30 351
Affinity Water Finance PLC... — 205  Ocoupon 107
Lansforsakringar Bank AB... - 20 Da 0 a4 cedole 3652
Pearson Funding plc 6.375% - 198  Dadabcedole 4427
s e Da 6 a8cedole 16,82
% Primi 10 Titoli sul Patrimonio 38,08 Da 8 210 cedole 122
Numero Complessivo di Titoli Azionari 0 Da 10 a 12 cedole 010
Numero Complessivodi Titoli Obbligazionari 130 Oltre 12 cedole 0,00
Anagrafica
Societa di Gestione BlueBay Funds Patrimonio Classe (MIn) 0,20 EUR Investimento Min. Ingresso
Management Company S.A. (10/08/2026) Investimento Min. Successivo -
Telefono Domicilio LUSSEMBURGO TER. 0,39%
Web www.bluebayinvest.com Valuta del Fondo EUR Spese correnti 0,39%
Data di Partenza 19/10/2021 UcITS Si Commissione di incentivo
Nome del Gestore Harrison Hill Inc/Acc Inc
Robert Lambert ISIN LU2333309495
Thomas Moulds
Data Inizio Gestione 04/05/2021
NAV (10/08/2026) EUR 78,81
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Patrimonio Netto (MIn) 228,04 USD
(30/06/2026)
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