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Fund type Single fund Issue surcharge 0.00% Minimum investment EUR 5,000,000.00
Category Bonds Planned administr. fee 0.00% Savings plan -
Sub category Bonds: Mixed Deposit fees 0.00% UCITS / OGAW Yes
Fund domicile Luxembourg Redemption charge 0.00% Performance fee 0.00%
Tranch volume - Ongoing charges - Redeployment fee 0.00%

Total volume (06/20/2024) EUR 669.05 mill.
Launch date 10/7/2013
KESt report funds No
Business year start 01.10.

Sustainability type -

Fund manager -

investment company

Goldman Sachs AM BV
Schenkkade 65, 2509, LL Den Haag

Netherlands

www.gsam.com

Performance Since start
Performance +0.47% +2.92% +2.76% +5.65% - - - +6.89%
Performance p.a. - - - +5.64% - - - +5.29%
Sharpe ratio 9.60 8.50 8.91 7.47 - - - 5.98
Volatility 0.21% 0.26% 0.26% 0.26% 0.00% 0.00% 0.00% 0.27%
Worst month - 0.28% 0.28% 0.28% 0.28% 0.00% 0.00% 0.28%
Best month - 0.70% 0.70% 0.70% 0.70% 0.00% 0.00% 0.70%
Maximum loss 0.00% -0.05% -0.05% -0.05% 0.00% 0.00% 0.00% -

Distribution permission

Germany, Switzerland

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 MVD 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: 06/21/2024


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 strategy

We invest in asset backed securities, which are bonds backed by collateral, e.g. residential mortgages, commercial real estate debt, consumer loans or
credit card receivables. Other eligible investments include, amongst others, deposits and money market paper. The team uses active management to
generate long-term investment performance. The main driver of our performance is based on our top down approach, whereby we select in which sectors
we want to be over- and underweight based on macro, fundamentals, valuation and momentum.

Investment goal
The Fund promotes environmental or social characteristics but does not have a sustainable investment objective.

Assessment Structure

Assets Largest positions Countries
VCLM.-C.41 24/20 FLR A- 283% Ireland - 24 0%
REDBLACK A10 23/32 A- 2.24% Netherlands - 1.73%
Bonds - 85.42% AABSF.L2323/35FLR A- 2.02% United Kingdom - 118%
ELSTR FDG 4 24/55 A- 178% France - 10.35%
RRE 1 LN M 21/35 FLR A1 - 159% Luxembourg - py o
Mutual Funds - 1.26% BPCE HL 2023 23/57 FLR - 1.58% Spain- 3.52%
FORTUNA 23-1 23/32 FLR A- 153% Germany 1
PMF 2024-1 24/60 FLR A- 145% Port )lr 139%
Cash- o2 HOPS HIL NOZ2 22/54 FLR A- 1.43% o ':Iga -
ARINI EUR. | 23/36 FLR A~ 142% aly -]0.82%
] | | | | | Cash- 0.82%
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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: 06/21/2024



