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Fund type Single fund Issue surcharge 0.00% Minimum investment USD 15,000,000.00
Category Bonds Planned administr. fee 0.00% Savings plan -
Sub category Bonds: Mixed Deposit fees 0.00% UCITS / OGAW Yes
Fund domicile Ireland Redemption charge 0.00% Performance fee 0.00%
Tranch volume (10/17/2024) USD 21.62 mill. Ongoing charges - Redeployment fee 0.00%

Total volume (10/17/2024) USD 503.23 mill.
Launch date 5/4/2016
KESt report funds Yes
Business year start 29.02.

Sustainability type -

Fund manager Western Asset Management

investment company

Franklin Templeton
Schottenring 16, 2.0G, 1010, Wien
Austria

https://lwww.franklintempleton.at

Performance 1M 6M YTD 1Y 2Y 3Y 5Y Since start
Performance +0.53% +5.51% +8.17% +11.07% +14.02% +7.05% +6.25% +46.79%
Performance p.a. - - - +11.04% +6.77% +2.30% +1.22% +4.64%
Sharpe ratio 3.03 4.90 3.11 3.51 1.43 -0.34 -0.31 0.29
Volatility 1.12% 1.65% 2.33% 2.24% 2.50% 2.71% 6.34% 5.01%
Worst month - 0.21% -0.25% -0.86% -2.26% -2.26% -22.53% -22.53%
Best month - 1.20% 2.05% 2.05% 2.05% 2.05% 6.42% 6.42%
Maximum loss -0.11% -0.45% -1.46% -1.46% -2.28% -8.76% -27.36% -

Distribution permission

Austria, Germany, Switzerland, Czech Republic

1 Important note on update status: The displayed date refers exclusively to the calculation of the NAV.
2 The Mountain-View Data Fund Rating calculates a computative ranking for funds using yield, volatility and trend data. For more information visit M\VD Funds Rating

3 Displays the Ethical-Dynamical Ratio calculated according to standard criteria. The maximum value is 100. For more information visit EDA

DISCLAIMER: The information on this page are for informational purposes only and should neither an offer to sell nor a solicitation for the purchase of the security or recommendation in favor of the security to
be understood. baha GmbH assumes no liability despite thorough searches for the accuracy of the data.
Funds data from: www.mountain-view.com. Fact Sheet created by: www.baha.com

Created: 10/19/2024


https://www.mountain-view.com/wp-content/uploads/Beschreibung-MVD-Fonds-Rating.pdf
https://www.mountain-view.com/eda/docs/EDA_Beschreibung.pdf
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Investment goal

The Fund seeks to maximise total return, consisting of income and capital appreciation by investing at least 65% of its Net Asset Value in mortgage-backed
securities and asset-backed securities which are not issued or guaranteed by US government-sponsored entities or by agencies of the US government.

Assessment Structure

Assets Largest positions
Freddie Mac - STACR 2020 DNAZ B2 10.2616% Mat 02/25/2050 — 1.65%
Freddie Mac - STACR 2020 DNA1 B2 10.7118% Mat 01/25/2050 — 1.37%
BHIS 2018 FRM O7/15/20 12.2623 — 1.30%
Bonds - 98.17% FREDDIE M FRN 1072548 117116 — 118%
Fannie Mae - CAS 2021 RO 152 11.3471% Mat 10/25/2041 — 1.16%
Mational Collegiate Student Loan Trust 20063 55 9641% Mat 07/27/2037 — 1.15%
Cash- 183% Fannie Mae - CAS 2016 CO1 18 17.2116% Mat 08/256/2028 — 1.15%
Fannie Mae - CAS 2021 R01 181 §.4471% Mat 10252041 — 1.14%
Freddie Mac - STACR 2019 DNAT B2 16.2116% Mat 01/25/2049 — 1.13%
Freddis Mac - STACR 2018 DNA3 B2 13.2116% Mat 08/26/2048 — 1.12%
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DISCLAIMER: The information on this page are for informational purposes only and should neither an offer to sell nor a solicitation for the purchase of the security or recommendation in favor of the security to
be understood. baha GmbH assumes no liability despite thorough searches for the accuracy of the data.
Funds data from: www.mountain-view.com. Fact Sheet created by: www.baha.com Created: 10/19/2024



