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Benchmark Morningstar
Morningstar European Leveraged Loan TR~ Credit Suisse WstEur Lev Loan TR Hdg EUR  Senza rating

Benchmark Dichiarato

Morningstar Rating™

Obiettivo d'Investimento Dichiarato Rendimenti
To achieve a total rate of return in excess of the Credit 1o
Suisse Western European Leverage Loan Index non US
(Euro hedged) on a gross annualised basis from a 108
portfolio of loans and other senior secured debt S 100
obligations issued by corporate borrowers who are 95
predominantly rated below Investment Grade. The Sub- 50
Fund invests predominantly in first and second lien
loans or other senior secured debt obligations issued 2071 2022 2023 2024 2025 2026-03
by corporate borrowers who are rated below Investment - - - - 049 e Fondo
Grade. The Sub-Fund invests at least 50% of its net Benchmark e
assetsinentitiesdomiciled in European Union countries Indici .
and the UK whose sovereign long term debt rating is Categoria
Investment Grade. At least 50% of Sub-Fund's net assets
will be denominated in the currencies of countries
which are...
Misure di Rischio Rend. Cumulati % Fondo  Bmk Cat  Rendimenti 01 Q@ 03 04
3Y Alpha 3Y Sharpe Ratio 3-Mesi -036 1,56 127 Trimestrali %
3Y Beta 3Y Std Dev 6-Mesi 0,86 2,09 147 2026 -
3Y R-Squared 3Y Risk 1-Anno - 3,63 219 2025 133
3Y Info Ratio 5Y Risk 3-Anni Annti _ _ 2024
3Y Tracking Error 10Y Risk 5-Anni Ann.ti 2023
Basati su Morningstar European Leveraged Loan TR EUR (dove applicabile) 10-Anni Ann.i 2022
Rendimenti aggiornati al 19/03/2026
Portafoglio 30/06/2026
Asset Allocation % Netta Fixed Income Style Fondo Credit Quality% Fond Credit Quality% Fond
e Azioni 0,28 Box™ Duration Effettiva 0 0
Obbligazioni 109,90 E2 Maturity effettiva
Liquidita -10,18 = § Qualita Credito Media
Altro 0,00 “g
Bassa Med Alta °
Sensibilita ai Tassi
Titoli principali Fixed Income Sector Weightings % Fondo Scadenze % Fondo
Nome Setoe % Bl Governativo 000 data3 1820
MOTFUE TL B10 1L GBP - 345 & Societario 110,20 da3ab 24,25
BOOTFN TLB 1L GBP - 307 B3 Cartolarizzazioni 0,00 daba7 55,90
EAGBID TL B 1L GBP - 2% BRA Enti Locali 0,00 da7a10 144
SAZGRTL B 1L GBP - 2,67 m Liquidita ed equivalenti 5,69 da10a15 0,00
ACTINATLB9 1L EUR - 22 Derivati 15,90 da15a20 0,00
da20a30 0,00
TICBID TL B2 1L GBP - 187 0 '
EURMED TL B2 1L EUR _ 4y  SouponRange% Fondo oftre 30 022
CDAR Firefly Bidco PLC 8.625% - 169  Ocoupon 0,00
ZENTIVTL B 1L EUR — 166  Daladcedole 135
TMOBNLTL B 1L EUR — 154  Dadabcedole 62,32
Da 6 a 8 cedole 17,71
% Primi 10 Titoli sul Patrimonio 22,87 Da 82 10 cedole 1862
Numero Complessivo di Titoli Azionari 1 Da 10 a 12 cedole 0,00
Numero Complessivodi Titoli Obbligazionari 169 Oltre 12 cedole 000
Anagrafica
Societa di Gestione BlueBay Funds Patrimonio Classe (MIn) 0,12 EUR Investimento Min. Ingresso 125.000 EUR
Management Company S.A. (19/03/2026) Investimento Min. Successivo 50.000 EUR
Telefono - Domicilio LUSSEMBURGO TER. 1,30%
Web www.bluebayinvest.com Valuta del Fondo EUR Spese correnti
Data di Partenza 11/07/2025 UCITS No Commissione di incentivo
Nome del Gestore Ashley Wright Inc/Acc Inc
Sid Chhabra ISIN LU1055793654
Tim van der Weyden
Data Inizio Gestione 29/07/2024
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NAV (19/03/2026) EUR 97,84
Patrimonio Netto (MIn) 198,17 EUR
(30/06/2026)
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