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Finden Sie das Top-Quartile aller Asset Manager
fur Ihre Investments. Die 34 Absolutjrankings analy-
sieren mehr als 2.000 Asset Manager und 16.000
institutionelle Produkte. Die Unterteilung erfolgt in
Uber 160 Asset-Klassen, Anlagestile und Regionen.
Institutionelle Investoren erhalten einen einzigartigen
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Abso'"* ranking

Einfithrung

Uberblick Absolut|rankings —

®© 000

Die innovative Asset-Manager-Analyse fUr institutionelle Investoren

Absolut|ranking ist eine quantitative Publikationsreihe, die in 34 —
thematisch gruppierten — PDF-Publikationen, das TOP-Quartile
(TOP-25 %) der Asset Manager anhand ihrer institutionellen Pub-
likumsfonds ermittelt. In insgesamt 169 Universen werden jeweils
41 Ranglisten mit den besten 25 % aller Fonds gezeigt, die sich
aus 8 Performance-Kennzahlen tber 5 Zeithorizonte und der
Rendite des laufenden Kalenderjahres ergeben.

Ziel des Absolut|ranking ist es, die Auswahl von geeigneten
Asset Managern fur die Neuinvestition zu erleichtern sowie das
Monitoring bestehender Mandate zu unterstitzen.
Absolut|ranking ist ein Tool zur besseren Vorbereitung auf die
qualitative Due Diligence, d. h. ein Vorauswahl-Tool zur Erstellung
von Long/- oder Short-Listen.

Die Recherche der Publikumsfonds erfolgt aus einer Vielzahl
an Quellen, wie Zusendungen durch Fondsanbieter an Absolut
Research, diverse in- und auslandische Fonds- und Asset-
Manager-Datenbanken, 6ffentliche Bekanntmachungen etc. Der
Auswahlprozess ist wie folgt:

1. Bericksichtigung aller offenen Publikumsfonds mit Domizil
in den bedeutendsten westeuropaischen Jurisdiktionen.

2. Unterteilung des Fondsuniversums in flr die institutionelle
Kapitalanlage relevante und weitgehend homogene und
somit vergleichbare Kategorien. Dies schlie3t bspw. einen
Vergleich eines Long-Only-Aktienfonds mit alternativen Aktien-
strategien aus.

3. Uberpriifung der Eignung jedes einzelnen Investmentfonds
fur eine der Kategorien. Grundsétzlich soll jedes Universum
des Absolut|ranking ein umfassendes Bild des jeweiligen
Fondsmarktes geben. Gegebenenfalls werden Fonds mit sehr
geringen Assets under Management, Fonds im Liquidierungs-
prozess oder Fonds, die aufgrund anderer Eigenschaften fur
institutionelle Anleger ungeeignet sind, ausgeschlossen.

4. Gibt es von einem Investmentfonds mehrere Anteilsklassen,
wird nur eine fiir die Rankings ausgewahilt. Falls vorhan-
den, ist dies die Anteilsklasse fir institutionelle Investo-
ren in Basiswahrung des Fonds. Damit wird die Ausrichtung
der Rankings auf institutionelle Investoren erreicht.

5. Fur jedes Universum wird eine Referenzwéhrung definiert,
in der die Fondsperformance verglichen wird. Durch die
Verwendung einer einheitlichen Referenzwahrung werden
wechselkursbedingte Performanceeinfliisse ausgeblendet.
Die Referenzwahrung eines Universums kann sich von der
Basiswahrung der einzelnen Fonds unterscheiden.

Fonds, die Nachhaltigkeit systematisch bertcksichtigen, gezielt
Faktorpramien vereinnahmen und sogenannte Stiftungsfonds,
werden zusatzlich in einem separaten Universum analysiert. Diese
Fonds befinden sich somit in mehreren Universen, beispielsweise
in einem Aktienfondsuniversum sowie zusatzlich in einem Univer-
sum, das ausschlieflich nachhaltige Aktienfonds beinhaltet. Da-

durch k&nnen mehrere Positionierungsanalysen fur einen Fonds
vorhanden sein (Mehrfachlistings sind hervorgehoben).

Aktuell sind in den folgenden 34 Absolut|ranking-Publikationen
in 177 Universen Uber 16.000 Fonds gelistet:

Absolut|ranking (Anzahl Universen)

Credit Inflation-Linked Bonds (6)

Credit Diversified Bonds (5)

Credit Convertible Bonds (3)

Credit High Yield Bonds (5)

Credit Emerging Markets Bonds (7)

Credit Corporate Bonds (7)

Credit Government Bonds (7)

Credit Private Debt & Asset-Backed (5)

Equity Emerging Markets (2)

Equity Emerging Markets Countries (5)

Equity Emerging Markets Regions (6)

Equity Germany (2)

Equity Asia Pacific (4)

Equity USA (2)

Equity Europe (3)

Equity Global (3)

Long/Short Equity Strategies (9)

Long/Short Fixed Income & Multi-Asset Strategies (7)
Long/Short Volatility — FX — Commodities — FoFs (5)

Balanced Europe (4)
Balanced Global (4)
Multi Asset (5)
Stiftungsfonds (1)

Real Estate (7)
Listed Infrastructure & Private Equity (4)

Listed Commodity (4)
Commodity (4)

Sustainability Equity (7)

Sustainability Balanced & Fixed Income (7)

Smart Beta Equity Emerging Markets & Other Regions (9)
Smart Beta Equity USA (7)

Smart Beta Equity Europe (7)

Smart Beta Equity Global (7)

Smart Beta Fixed Income & Commodity (7)

Weitere Informationen zu den Sub-Kategorien und den Rankings
finden Sie unter folgendem Link:
www.absolut-research.de/rankings/

Absolut Research scannt kontinuierlich den européaischen Fonds-
markt und erweitert Absolut|ranking um neue Produkte und Asset
Manager. Sollten Sie dennoch einen Fonds in den Rankings ver-
missen, benachrichtigen Sie uns gerne.
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3|{Rendite 12 Monate - Top Fonds

Credit Suisse Nova Lux Supply Chain Finance High

0,
Income 5.6%

European ABS Fund 5,2%

Goldman Sachs US Mortgage Backed Securities
Asset Backed Securities Fund

iShares US Mortgage Backed Securities ETF
Lumyna Global Debt Securitised UCITS

BNP Paribas Flexi US Mortgage

PIMCO GIS Mortgage Opportunities

Legg Mason WA US Mortgage-Backed Securities

© Absolut Research GmbH

Nordea US Total Return Bond
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4|Rendite 36 Monate - Top Fonds

European ABS Fund 4,4%
Goldman Sachs US Mortgage Backed Securities
Morgan Stanley IF Global Asset Backed Securities
Legg Mason WA US Mortgage-Backed Securities
iShares US Mortgage Backed Securities ETF
Credit Suisse Virtuoso Supply Chain Finance
Nordea US Total Return Bond

MI TwentyFour Asset Backed Income

PIMCO GIS Mortgage Opportunities

© Absolut Research GmbH
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7|Sharpe Ratio 12 Monate - Top Fonds

Credit Suisse Virtuoso Supply Chain Finance 20,14

Credit Suisse Nova Lux Supply Chain Finance High
Income

Goldman Sachs US Mortgage Backed Securities
iShares US Mortgage Backed Securities ETF
Lumyna Global Debt Securitised UCITS

Legg Mason WA US Mortgage-Backed Securities
Asset Backed Securities Fund

BNP Paribas Flexi US Mortgage
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Insight Liquid ABS

15,0 20,0 25,0
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Goldman Sachs US Mortgage Backed Securities
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iShares US Mortgage Backed Securities ETF
BNP Paribas Flexi US Mortgage
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Nordea US Total Return Bond
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PIMCO GIS Mortgage Opportunities
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11|Verwaltetes Vermogen in Mio € - Top Anbieter
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AEGON Asset Management
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S
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Rendite Year to Date - 1 Jahr

Year to Worst

Date LM Rendite Month StDev. AuM

1 Asset Backed Securities Fund & 5,42% -0,09% 4,33% -0,66% 2,68% -
2 Goldman Sachs US Mortgage Backed Securities &' 4,67% 0,00% 5,15% 0,00% 1,38% O
3 Credit Suisse Nova Lux Supply Chain Finance High I... 4,61% 0,50% 5,62% 0,25% 0,52% @
4 European ABS Fund & 4,50% 0,73% 521%  -8,15%  10,49% O
5 Lumyna Global Debt Securitised UCITS &' 3,77% 0,05% 4,04% -0,10% 1,43% @
6 iShares US Mortgage Backed Securities ETF & 3,54% -0,11% 4,15% -0,11% 1,38% @
7 Legg Mason WA US Mortgage-Backed Securities & 2,91% -0,04% 3,42% -0,74% 168% @
8 BNP Paribas Flexi US Mortgage & 2,84% -0,10% 3,92% -1,72% 2,76% o
9 Nordea US Total Return Bond & 2,60% 0,60% 2,82% -5,29% 6,43% o
10 PIMCO GIS Mortgage Opportunities & 2,35% 0,27% 3,48% -5,72% 6,93% @
11 Credit Suisse Virtuoso Supply Chain Finance & 1,95% 0,13% 2,73% 0,13% 017% @
12 Allianz Short Duration Global Real Estate Bond &' 1,83% 0,39% 2,32% -5,78% 7,08% O
48 GemCap Semper Total Return &' -14,01% 1,72% -13,27% -27,40% 29,67% O

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor) | Universen mit weniger als 20 Fonds werden vollstédndig abgebildet | AuM: FondsgréBe nach Quartilen in Uni-
versen | ESG-Bewertung vorhanden.

Top 10% Top 25% Bottom 25 % © ABSOLUT RESEARCH 2020 | 10 2020


https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HECI/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBHBD/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBIAF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BHAHG/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BHGBG/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IADC/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IAIB/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IBEF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IIAJ/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BFAHA/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BHDJD/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BFBGJ/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CCDGB/
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Rendite - 1 Jahr

Sharpe Maximum

Rendite StDev. Ratio VaR (95%) Drawdown AuM

1 Credit Suisse Nova Lux Supply Chain Finance High I... 5,62% 0,52% 11,74 0,00% 0,00% @
2 European ABS Fund & 5,21% 10,49% 0,53 -4,51% -8,15% ¢
3 Goldman Sachs US Mortgage Backed Securities & 5,15% 1,38% 4,04 -0,24% 0,00% O
4 Asset Backed Securities Fund & 4,33% 2,68% 1,77 -0,92% -1,04% -
5 iShares US Mortgage Backed Securities ETF & 4,15% 1,38% 3,31 -0,32% -0,11% @
6 Lumyna Global Debt Securitised UCITS &' 4,04% 1,43% 3,12 -0,35% -0,10% @
7 BNP Paribas Flexi US Mortgage & 3,92% 2,76% 1,56 -0,99% -1,72% O
8 PIMCO GIS Mortgage Opportunities & 3,48% 6,93% 0,56 -2,99% -5,72% @
9 Legg Mason WA US Mortgage-Backed Securities & 3,42% 1,68% 2,28 -0,52% -0,74% @
10 Nordea US Total Return Bond & 2,82% 6,43% 0,50 -2,80% -5,29% )
11 Credit Suisse Virtuoso Supply Chain Finance & 2,73% 0,17% 20,14 0,00% 0,00% @
12 Credit Suisse Lux Floating Rate Credit & 2,57% 9,85% 0,30 -4,42% -853% @
48 GemCap Semper Total Return &' -13,27% 29,67% -0,04 -14,86% -27,40% O

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor) | Universen mit weniger als 20 Fonds werden vollstédndig abgebildet | AuM: FondsgréBe nach Quartilen in Uni-
versen | ESG-Bewertung vorhanden.

Top 10% Top 25% Bottom 25 % 10 2020 | © ABSOLUT RESEARCH 2020


https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBIAF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BHAHG/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBHBD/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HECI/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IADC/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BHGBG/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IBEF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BFAHA/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IAIB/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IIAJ/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BHDJD/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JEIC/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CCDGB/

Credit Private Debt & Asset-Backed - 10/2020 Absolu* ranking

Asset-Backed-Securities 9 o G °
Rendite p.a. - 2 Jahre

Rendite Sharpe Maximum

p.a. StDev. Ratio VaR (95%) Drawdown AuM

1 Goldman Sachs US Mortgage Backed Securities & 6,37% 1,83% 3,69 -0,35% -0,70% O
2 Lumyna Global Debt Securitised UCITS &' 5,86% 1,94% 3,22 -0,44% -051% @
3 Legg Mason WA US Mortgage-Backed Securities &' 5,85% 2,13% 2,93 -0,53% -0,74% 9
4 iShares US Mortgage Backed Securities ETF & 5,83% 2,06% 3,02 -0,50% -0,70% ©
5 Credit Suisse Nova Lux Supply Chain Finance High I... 5,35% 0,39% 14,82 0,00% 0,00% @
6 Asset Backed Securities Fund & 5,31% 2,67% 2,13 -0,83% -1,87% -
7 Nordea US Total Return Bond & 5,00% 4,74% 1,13 -1,83% -529% @
8 BNP Paribas Flexi US Mortgage & 4,94% 2,50% 2,12 -0,78% -1,72% o
9 Morgan Stanley IF Global Asset Backed Securities & 4,54% 5,85% 0,84 -2,39% -7114% @
10 PIMCO GIS Mortgage Opportunities & 3,64% 4,83% 0,83 -1,98% -5,72% @
11 European ABS Fund & 3,32% 7,36% 0,50 -3,20% -8,15% O
12 Credit Suisse Virtuoso Supply Chain Finance & 3,27% 0,24% 15,99 0,00% 0,00% @
45 Legg Mason WA Structured Opportunities & -0,86% 17,37% -0,00 -8,18% -2253% ®

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor) | Universen mit weniger als 20 Fonds werden vollstédndig abgebildet | AuM: FondsgréBe nach Quartilen in Uni-
versen | ESG-Bewertung vorhanden.

Top 10% Top 25% Bottom 25 % © ABSOLUT RESEARCH 2020 | 10 2020


https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBHBD/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BHGBG/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IAIB/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IADC/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBIAF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HECI/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IIAJ/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IBEF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IHEG/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BFAHA/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BHAHG/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BHDJD/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IAIC/

Credit Private Debt & Asset-Backed - 10/2020 Absolu* ranking

Asset-Backed-Securities 9 o G °
Rendite p.a. - 3 Jahre

Rendite Sharpe Maximum

p.a. StDev. Ratio VaR (95%) Drawdown AuM

1 European ABS Fund & 4,40% 6,11% 0,78 -2,53% -8,15% ¢
2 Goldman Sachs US Mortgage Backed Securities & 3,87% 2,03% 2,08 -0,64% -1,84% O
3 Morgan Stanley IF Global Asset Backed Securities & 3,63% 4,82% 0,83 -1,98% -7114% @
4 Legg Mason WA US Mortgage-Backed Securities &' 3,49% 2,23% 1,72 -0,77% -1,71%
5 iShares US Mortgage Backed Securities ETF & 3,36% 2,26% 1,64 -0,80% -210% @
6 Credit Suisse Virtuoso Supply Chain Finance & 3,23% 0,22% 16,88 0,00% 0,00% @
7 Nordea US Total Return Bond & 3,19% 4,02% 0,88 -1,64% -529% @
8 MI TwentyFour Asset Backed Income & 3,07% 11,28% 0,30 -5,05% -1753% O
9 PIMCO GIS Mortgage Opportunities & 2,84% 3,95% 0,81 -1,64% -572% @
10 Allianz Short Duration Global Real Estate Bond &' 2,69% 4,00% 0,76 -1,67% -5,78% O
11 BNP Paribas Flexi US Mortgage &' 2,64% 2,47% 1,21 -0,95% -2,97% o
41 Eurizon Securitized Bond & -0,26% 3,27% 0,03 -1,57% -5,16% @

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor) | Universen mit weniger als 20 Fonds werden vollstédndig abgebildet | AuM: FondsgréBe nach Quartilen in Uni-
versen | ESG-Bewertung vorhanden.

Top 10% Top 25% Bottom 25 % 10 2020 | © ABSOLUT RESEARCH 2020


https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BHAHG/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBHBD/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IHEG/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IAIB/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IADC/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BHDJD/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IIAJ/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IHDA/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BFAHA/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BFBGJ/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IBEF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IACG/

Credit Private Debt & Asset-Backed - 10/2020 Absolu* ranking

Asset-Backed-Securities 9 o G °
Rendite p.a. - 5 Jahre

Rendite Sharpe Maximum

p.a. StDev. Ratio VaR (95%) Drawdown AuM

1 European ABS Fund & 6,68% 5,34% 1,31 -1,99% -8,15% O
2 MI TwentyFour Asset Backed Income & 4,77% 9,63% 0,53 -414% -1753% O
3 Morgan Stanley IF Global Asset Backed Securities & 4,44% 3,98% 1,20 -1,52% -7114% @
4 Unilnstitutional Structured Credit High Yield & 3,44% 12,64% 0,30 -5,65% -2420% O
5 HSBC GIF Global Investment Grade Securitised Cred... 3,27% 4,05% 0,89 -1,65% -793% 9@
6 GAM Star MBS Total Return & 3,19% 8,50% 0,41 -3,74% -1653% @
7 Goldman Sachs US Mortgage Backed Securities &' 3,12% 1,97% 1,75 -0,68% 214% O
8 Nordea US Total Return Bond & 2,88% 3,37% 0,95 -1,36% -529% @
30 Erste Mortgage & -0,06% 1,91% 0,14 -0,91% -7,06% )

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor) | Universen mit weniger als 20 Fonds werden vollstindig abgebildet | AuM: FondsgréBe nach Quartilen in Uni-
versen | ESG-Bewertung vorhanden.

Top 10% Top 25% Bottom 25 % © ABSOLUT RESEARCH 2020 | 10 2020


https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BHAHG/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IHDA/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IHEG/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IDCC/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BFFBE/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IDIA/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBHBD/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IIAJ/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BEIAE/

Credit Private Debt & Asset-Backed - 10/2020 Absolu* ranking

Asset-Backed-Securities 9 o G °
Rendite p.a. - 10 Jahre

Rendite Sharpe Maximum

p.a. StDev. Ratio VaR (95%) Drawdown AuM

1 Ostrum Euro ABS Opportunities & 6,46% 4,68% 1,37 -1,69% -1294% O
2 Deka-EuroFlex Plus & 4,44% 4,27% 1,02 -166% -10,09% ©
3 Goldman Sachs US Mortgage Backed Securities & 3,30% 1,95% 1,65 -0,65% -288% O
4 MI TwentyFour Monument Bond &' 3,02% 3,46% 0,84 -1,39% -6,91% o
5 Amundi ABS & 2,86% 2,37% 1,18  -089% -472% @
6 BNP Paribas Flexi ABS Europe IG & 2,76% 3,86% 0,69  -1,60% -729% 9
7 AB Mortgage Income & 2,53% 7,70% 0,32 -3,42% -21,73% @
8 GAM Multibond ABS & 2,16% 2,82% 0,73  -1,16% -6,62% O
9 Credit Suisse Lux Floating Rate Credit & 1,82% 3,20% 0,53 -1,37% -853% @
10 Unilnstitutional Short Term Credit & 1,74% 2,45% 0,67 -1,02% -6,16% @
11 Ostrum Euro ABS IG &' 1,50% 1,25% 112 -0,47%  -3,00% O
12 Erste Mortgage & 0,71% 2,18% 0,28 -0,97% -7,06% )
13 Asset Backed Securities Fund &' 0,67% 2,84% 0,20 -1,29% -7,41% -

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor) | Universen mit weniger als 20 Fonds werden vollstédndig abgebildet | AuM: FondsgréBe nach Quartilen in Uni-
versen | ESG-Bewertung vorhanden.

Top 10% Top 25% Bottom 25 % 10 2020 | © ABSOLUT RESEARCH 2020


https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBHBB/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HFJC/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBHBD/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JDEF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBHAI/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBDDA/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HDBB/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HHBD/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JEIC/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HEFC/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBHBA/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BEIAE/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HECI/

Credit Private Debt & Asset-Backed - 10/2020 Absolu* ranking

Asset-Backed-Securities 9 o G °
StDev. - 1 Jahr

Sharpe Maximum

StDev. Rendite Ratio VaR (95%) Drawdown AuM

1 Credit Suisse Virtuoso Supply Chain Finance & 0,17% 2,73% 20,14 0,00% 0,00% @
2 Credit Suisse Nova Lux Supply Chain Finance High I... 0,52% 5,62% 11,74 0,00% 0,00% @
3 Goldman Sachs US Mortgage Backed Securities & 1,38% 5,15% 4,04 -0,24% 0,00% O
4 iShares US Mortgage Backed Securities ETF & 1,38% 4,15% 3,31 -0,32% -0,11% @
5 Lumyna Global Debt Securitised UCITS &' 1,43% 4,04% 3,12 -0,35% -0,10% @
6 Legg Mason WA US Mortgage-Backed Securities &' 1,68% 3,42% 2,28 -0,52% -0,74% 9
7 Erste Mortgage & 1,72% 1,04% 0,83 -0,73% -0,81% d
8 NNLAAAABS & 2,39% 0,35% 0,31 -1,10%  -2,16% @
9 Ostrum Euro ABS IG & 2,44%  -0,06% 0,14  -1,16% 2,72% O
10 Insight Liquid ABS & 2,45% 1,21% 066 -1,06% -2,05% @
11 Macquarie Absolute Return MBS & 2,45% 0,64% 0,43 -1,11% -1,48% ¢
12 Asset Backed Securities Fund &' 2,68% 4,33% 1,77 -0,92% -1,04% -
48 GemCap Semper Total Return &' 29,67% -13,27% -0,04 -14,86% -27,40% O

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor) | Universen mit weniger als 20 Fonds werden vollstédndig abgebildet | AuM: FondsgréBe nach Quartilen in Uni-
versen | ESG-Bewertung vorhanden.

Top 10% Top 25% Bottom 25 % © ABSOLUT RESEARCH 2020 | 10 2020


https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BHDJD/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBIAF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBHBD/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IADC/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BHGBG/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IAIB/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BEIAE/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBHAJ/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBHBA/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HCIF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CADGA/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HECI/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CCDGB/

Credit Private Debt & Asset-Backed - 10/2020 Absolu* ranking

Asset-Backed-Securities 9 o G °
StDev. - 2 Jahre

Rendite Sharpe Maximum

StDev. p.a. Ratio VaR (95%) Drawdown AuM

1 Credit Suisse Virtuoso Supply Chain Finance & 0,24% 3,27% 15,99 0,00% 0,00% @
2 Credit Suisse Nova Lux Supply Chain Finance High I... 0,39% 5,35% 14,82 0,00% 0,00% @
3 NNLAAAABS & 1,68% 0,37% 044 -077% -2,16% @
4 Insight Liquid ABS & 1,711% 1,42% 1,05 -069% -205% @
5 Ostrum Euro ABS IG & 1,72% 0,18% 0,32 -0,80% 2,72% O
6 Goldman Sachs US Mortgage Backed Securities &' 1,83% 6,37% 3,69 -0,35% -0,70% O
7 Lumyna Global Debt Securitised UCITS & 1,94% 5,86% 3,22 -0,44% -051% @
8 Erste Mortgage & 2,06% 2,32% 1,31 -0,78% -0,92% )
9 iShares US Mortgage Backed Securities ETF & 2,06% 5,83% 3,02 -0,50% -0,70% @
10 Legg Mason WA US Mortgage-Backed Securities &' 2,13% 5,85% 2,93 -0,53% -0,74% @
11 Macquarie Absolute Return MBS & 2,43% 0,77% 0,47 -1,09% -1,48% O
12 BNP Paribas Flexi US Mortgage &' 2,50% 4,94% 2,12 -0,78% -1,72% o
45 Unilnstitutional Structured Credit High Yield &' 20,03% 0,22% 0,03 -9,32% -2420% O

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor) | Universen mit weniger als 20 Fonds werden vollstédndig abgebildet | AuM: FondsgréBe nach Quartilen in Uni-
versen | ESG-Bewertung vorhanden.

Top 10% Top 25% Bottom 25 % 10 2020 | © ABSOLUT RESEARCH 2020


https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BHDJD/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBIAF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBHAJ/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HCIF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBHBA/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBHBD/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BHGBG/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BEIAE/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IADC/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IAIB/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CADGA/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IBEF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IDCC/

Credit Private Debt & Asset-Backed - 10/2020 Absolu* ranking

Asset-Backed-Securities 9 o G °
StDev. - 3 Jahre

Rendite Sharpe Maximum

StDev. p.a. Ratio VaR (95%) Drawdown AuM

1 Credit Suisse Virtuoso Supply Chain Finance & 0,22% 3,23% 16,88 0,00% 0,00% @
2 NNLAAAABS & 1,37% 0,05% 0,30 -065% -2,16% @
3 Insight Liquid ABS & 1,39% 1,33% 1,21 -0,55%  -2,06% @
4 Ostrum Euro ABS IG &' 1,41% 0,03% 0,27 -0,66% 2,72% O
5 Goldman Sachs US Mortgage Backed Securities &' 2,03% 3,87% 2,08 -0,64% -184% O
6 Erste Mortgage & 2,08% 0,30% 0,32 -0,96% -4,51% )
7 Legg Mason WA US Mortgage-Backed Securities &' 2,23% 3,49% 1,72 -0,77% -1,71% @
8 BNPP Flexi | ABS Europe AAA & 2,25%  -0,01% 015 -1,07% -3,46% O
9 iShares US Mortgage Backed Securities ETF & 2,26% 3,36% 1,64 -0,80% -2,10% @
10 BNP Paribas Flexi US Mortgage &' 2,47% 2,64% 1,21 -0,95% -2,97% o
11 Asset Backed Securities Fund &' 2,76% 2,23% 0,94 -1,12% -3,66% -
41 Unilnstitutional Structured Credit High Yield &' 16,24% 1,32% 0,10 -71,49% -2420% O

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor) | Universen mit weniger als 20 Fonds werden vollstédndig abgebildet | AuM: FondsgréBe nach Quartilen in Uni-
versen | ESG-Bewertung vorhanden.

Top 10% Top 25% Bottom 25 % © ABSOLUT RESEARCH 2020 | 10 2020


https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BHDJD/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBHAJ/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HCIF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBHBA/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBHBD/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BEIAE/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IAIB/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IFGD/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IADC/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IBEF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HECI/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IDCC/

Credit Private Debt & Asset-Backed - 10/2020 Absolu* ranking

Asset-Backed-Securities 9 o G °
StDev. - 5 Jahre

Rendite Sharpe Maximum

StDev. p.a. Ratio VaR (95%) Drawdown AuM

1 NNLAAAABS & 1,07% 0,17% 046 -049% -2,16% @
2 Insight Liquid ABS & 1,10% 1,51% 166 -0,40% -2,05% @
3 Ostrum Euro ABS IG &' 1,14% 0,54% 0,75 -0,50% 2,72% O
4 BNPP Flexi | ABS Europe AAA 2 1,75% 0,33% 037 -0,80% -3,46% 9
5 Erste Mortgage & 1,91% -0,06% 0,14 -0,91% -7,06% 9@
6 Goldman Sachs US Mortgage Backed Securities &' 1,97% 3,12% 1,75 -0,68% 214% O
7 BNP Paribas Flexi US Mortgage & 2,36% 2,59% 1,23 -0,91% -3,16% o
8 Amundi ABS & 2,47% 0,96% 052 -1,09% -472% O
30 Unilnstitutional Structured Credit High Yield & 12,64% 3,44% 0,30 -5,65% -2420% O

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor) | Universen mit weniger als 20 Fonds werden vollstindig abgebildet | AuM: FondsgréBe nach Quartilen in Uni-
versen | ESG-Bewertung vorhanden.

Top 10% Top 25% Bottom 25 % 10 2020 | © ABSOLUT RESEARCH 2020


https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBHAJ/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HCIF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBHBA/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IFGD/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BEIAE/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBHBD/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IBEF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBHAI/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IDCC/

Credit Private Debt & Asset-Backed - 10/2020 Absolu* ranking

Asset-Backed-Securities 9 o G °
StDev. - 10 Jahre

Rendite Sharpe Maximum

StDev. p.a. Ratio VaR (95%) Drawdown AuM

1 Ostrum Euro ABS IG & 1,25% 1,50% 1,12 -0,47% -3,00% O
2 Goldman Sachs US Mortgage Backed Securities & 1,95% 3,30% 1,65 -0,65% -288% O
3 Erste Mortgage &' 2,18% 0,71% 0,28 -0,97% -7,06% 9@
4 Amundi ABS & 2,37% 2,86% 1,18  -089% -472% @
5 Unilnstitutional Short Term Credit & 2,45% 1,74% 0,67 -1,02% -6,16% @
6 GAM Multibond ABS & 2,82% 2,16% 0,73  -1,16% -6,62% O
7 Asset Backed Securities Fund & 2,84% 0,67% 0,20 -1,29% -7,41% -
8 Credit Suisse Lux Floating Rate Credit & 3,20% 1,82% 0,53 -1,37% -853% @
9 MI TwentyFour Monument Bond &' 3,46% 3,02% 0,84 -1,39% -6,91% o
10 BNP Paribas Flexi ABS Europe IG & 3,86% 2,76% 0,69 -1,60% -729% 9
11 Deka-EuroFlex Plus & 4,27% 4,44% 1,02 -166% -10,09% ©
12 Ostrum Euro ABS Opportunities &' 4,68% 6,46% 1,37 -1,69% -1294% O
13 AB Mortgage Income & 7,70% 2,53% 0,32 -3,42%  -21,73% o

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor) | Universen mit weniger als 20 Fonds werden vollstédndig abgebildet | AuM: FondsgréBe nach Quartilen in Uni-
versen | ESG-Bewertung vorhanden.

Top 10% Top 25% Bottom 25 % © ABSOLUT RESEARCH 2020 | 10 2020


https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBHBA/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBHBD/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BEIAE/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBHAI/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HEFC/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HHBD/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HECI/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JEIC/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JDEF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBDDA/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HFJC/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBHBB/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HDBB/

Credit Private Debt & Asset-Backed - 10/2020 Absolu* ranking

Asset-Backed-Securities 9 o G °
Sharpe Ratio - 1 Jahr

Sharpe Maximum

Ratio Rendite StDev. VaR (95%) Drawdown AuM

1 Credit Suisse Virtuoso Supply Chain Finance & 20,14 2,73% 0,17% 0,00% 0,00% @
2 Credit Suisse Nova Lux Supply Chain Finance High I... 11,74 5,62% 0,52% 0,00% 0,00% @
3 Goldman Sachs US Mortgage Backed Securities & 4,04 5,15% 1,38% -0,24% 0,00% O
4 iShares US Mortgage Backed Securities ETF & 3,31 4,15% 1,38% -0,32% -0,11% @
5 Lumyna Global Debt Securitised UCITS &' 3,12 4,04% 1,43% -0,35% -0,10% @
6 Legg Mason WA US Mortgage-Backed Securities & 2,28 3,42% 1,68% -0,52% -0,74% ‘)
7 Asset Backed Securities Fund & 1,77 4,33% 2,68% -0,92% -1,04% -
8 BNP Paribas Flexi US Mortgage & 1,56 3,92% 2,76% -0,99% -1,72% o
9 Erste Mortgage & 0,83 1,04% 1,72% -0,73% -0,81% ‘)
10 Insight Liquid ABS & 0,66 1,21% 245%  -1,06% -2,05% @
11 PIMCO GIS Mortgage Opportunities &' 0,56 3,48% 6,93% -2,99% -5,72% @
12 European ABS Fund & 0,53 521% 10,49%  -4,51% -8,15% O
48 GemCap Semper Total Return &' -0,04 -13,27% 29,67% -14,86% -27,40% O

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor) | Universen mit weniger als 20 Fonds werden vollstédndig abgebildet | AuM: FondsgréBe nach Quartilen in Uni-
versen | ESG-Bewertung vorhanden.

Top 10% Top 25% Bottom 25 % 10 2020 | © ABSOLUT RESEARCH 2020


https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BHDJD/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBIAF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBHBD/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IADC/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BHGBG/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IAIB/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HECI/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IBEF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BEIAE/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HCIF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BFAHA/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BHAHG/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CCDGB/

Credit Private Debt & Asset-Backed - 10/2020 Absolu* ranking

Asset-Backed-Securities 9 o G °
Sharpe Ratio - 2 Jahre

Sharpe Rendite Maximum

Ratio p.a. StDev. VaR (95%) Drawdown AuM

1 Credit Suisse Virtuoso Supply Chain Finance & 15,99 3,27% 0,24% 0,00% 0,00% @
2 Credit Suisse Nova Lux Supply Chain Finance High I... 14,82 5,35% 0,39% 0,00% 0,00% @
3 Goldman Sachs US Mortgage Backed Securities & 3,69 6,37% 1,83% -0,35% -0,70% O
4 Lumyna Global Debt Securitised UCITS &' 3,22 5,86% 1,94% -0,44% -051% @
5 iShares US Mortgage Backed Securities ETF & 3,02 5,83% 2,06% -0,50% -0,70% ©
6 Legg Mason WA US Mortgage-Backed Securities & 2,93 5,85% 2,13% -0,53% -0,74% )
7 Asset Backed Securities Fund &' 2,13 5,31% 2,67% -0,83% -1,87% -
8 BNP Paribas Flexi US Mortgage & 2,12 4,94% 2,50% -0,78% -1,72% o
9 Erste Mortgage & 1,31 2,32% 2,06% -0,78% -0,92% ‘)
10 Nordea US Total Return Bond &' 1,13 5,00% 4,74% -1,83% -5,29% ‘)
11 Insight Liquid ABS & 1,05 1,42% 1,71%  -069%  -2,05% @
12 Morgan Stanley IF Global Asset Backed Securities &' 0,84 4,54% 5,85% -2,39% -7114% @
45 Legg Mason WA Structured Opportunities & -0,00 -0,86% 17,37% -8,18% -22,53% o

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor) | Universen mit weniger als 20 Fonds werden vollstédndig abgebildet | AuM: FondsgréBe nach Quartilen in Uni-
versen | ESG-Bewertung vorhanden.

Top 10% Top 25% Bottom 25 % © ABSOLUT RESEARCH 2020 | 10 2020


https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BHDJD/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBIAF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBHBD/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BHGBG/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IADC/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IAIB/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HECI/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IBEF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BEIAE/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IIAJ/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HCIF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IHEG/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IAIC/

Credit Private Debt & Asset-Backed - 10/2020 Absolu* ranking

Asset-Backed-Securities 9 o G °
Sharpe Ratio - 3 Jahre

Sharpe Rendite Maximum

Ratio p.a. StDev. VaR (95%) Drawdown AuM

1 Credit Suisse Virtuoso Supply Chain Finance & 16,88 3,23% 0,22% 0,00% 0,00% @
2 Goldman Sachs US Mortgage Backed Securities & 2,08 3,87% 2,03% -0,64% -1,84% O
3 Legg Mason WA US Mortgage-Backed Securities & 1,72 3,49% 2,23% -0,77% -1,711% 9
4 iShares US Mortgage Backed Securities ETF & 1,64 3,36% 2,26% -0,80% -210% @
5 BNP Paribas Flexi US Mortgage & 1,21 2,64% 2,47% -0,95% 297% O
6 Insight Liquid ABS & 1,21 1,33% 1,39%  -055% -2,06% @
7 Asset Backed Securities Fund &' 0,94 2,23% 2,76% -1,12% -3,66% -
8 Nordea US Total Return Bond & 0,88 3,19% 4,02% -1,64% -5,29% ‘)
9 Morgan Stanley IF Global Asset Backed Securities & 0,83 3,63% 4,82% -1,98% -7114% @
10 PIMCO GIS Mortgage Opportunities & 0,81 2,84% 3,95% -1,64% -5,72% @
11 European ABS Fund & 0,78 4,40% 6,11%  -2,53% -8,15% O
41 Eurizon Securitized Bond & 0,03 -0,26% 3,27% -1,57% -5,16% )

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor) | Universen mit weniger als 20 Fonds werden vollstédndig abgebildet | AuM: FondsgréBe nach Quartilen in Uni-
versen | ESG-Bewertung vorhanden.

Top 10% Top 25% Bottom 25 % 10 2020 | © ABSOLUT RESEARCH 2020


https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BHDJD/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBHBD/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IAIB/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IADC/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IBEF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HCIF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HECI/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IIAJ/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IHEG/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BFAHA/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BHAHG/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IACG/

Credit Private Debt & Asset-Backed - 10/2020 Absolu* ranking

Asset-Backed-Securities 9 o G °
Sharpe Ratio - 5 Jahre

Sharpe Rendite Maximum

Ratio p.a. StDev. VaR (95%) Drawdown AuM

1 Goldman Sachs US Mortgage Backed Securities &' 1,75 3,12% 1,97% -0,68% 214% O
2 Insight Liquid ABS & 1,66 1,51% 1,10% -0,40% -2,05% @
3 European ABS Fund & 1,31 6,68% 5,34% -1,99% -8,15% O
4 BNP Paribas Flexi US Mortgage & 1,23 2,59% 2,36% -0,91% -3,16% O
5 Morgan Stanley IF Global Asset Backed Securities & 1,20 4,44% 3,98% -1,52% -7114% @
6 Nordea US Total Return Bond & 0,95 2,88% 3,37% -1,36% -5,29% ‘)
7 HSBC GIF Global Investment Grade Securitised Cred... 0,89 3,27% 4,05% -1,65% -793% 9@
8 Allianz Short Duration Global Real Estate Bond & 0,85 2,32% 3,11% -1,28% -5,78% ¢
30 Erste Mortgage & 0,14 -0,06% 1,91% -0,91% -7,06% )

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor) | Universen mit weniger als 20 Fonds werden vollstindig abgebildet | AuM: FondsgréBe nach Quartilen in Uni-
versen | ESG-Bewertung vorhanden.

Top 10% Top 25% Bottom 25 % © ABSOLUT RESEARCH 2020 | 10 2020


https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBHBD/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HCIF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BHAHG/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IBEF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IHEG/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IIAJ/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BFFBE/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BFBGJ/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BEIAE/

Credit Private Debt & Asset-Backed - 10/2020 Absolu* ranking

Asset-Backed-Securities 9 o G °
Sharpe Ratio - 10 Jahre

Sharpe Rendite Maximum

Ratio p.a. StDev. VaR (95%) Drawdown AuM

1 Goldman Sachs US Mortgage Backed Securities & 1,65 3,30% 1,95% -0,65% -288% O
2 Ostrum Euro ABS Opportunities & 1,37 6,46% 4,68% -1,69% -1294% O
3 Amundi ABS & 1,18 2,86% 237%  -0,89% -472% @
4 QOstrum Euro ABS IG & 1,12 1,50% 1,25% -0,47% -3,0060 O
5 Deka-EuroFlex Plus & 1,02 4,44% 4.27% -1,66% -10,09% O
6 MI TwentyFour Monument Bond &' 0,84 3,02% 3,46% -1,39% -6,91% (]
7 GAM Multibond ABS & 0,73 2,16% 2,82%  -1,16% -6,62% O
8 BNP Paribas Flexi ABS Europe IG & 0,69 2,76% 3,86%  -1,60% -7,29% 9
9 Unilnstitutional Short Term Credit & 0,67 1,74% 2,45% -1,02% -6,16% (]
10 Credit Suisse Lux Floating Rate Credit & 0,53 1,82% 3,20% -1,37% -853% @
11 AB Mortgage Income & 0,32 2,53% 7,70% -3,42%  -21,73% ()
12 Erste Mortgage & 0,28 0,71% 218%  -0,97%  -7,06% 9
13 Asset Backed Securities Fund & 0,20 0,67% 2,84% -1,29% -7,41% -

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor) | Universen mit weniger als 20 Fonds werden vollstédndig abgebildet | AuM: FondsgréBe nach Quartilen in Uni-
versen | ESG-Bewertung vorhanden.

Top 10% Top 25% Bottom 25 % 10 2020 | © ABSOLUT RESEARCH 2020


https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBHBD/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBHBB/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBHAI/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBHBA/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HFJC/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JDEF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HHBD/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBDDA/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HEFC/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JEIC/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HDBB/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BEIAE/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HECI/

Credit Private Debt & Asset-Backed - 10/2020 Absolu* ranking

Asset-Backed-Securities 9 o G °

Maximum Drawdown - 1 Jahr

Maximum Worst Sharpe
Drawdown Month Rendite StDev. Ratio AuM
1 Credit Suisse Nova Lux Supply Chain Finance High I... 0,00% 0,25% 5,62% 0,52% 11,74 @
1 Credit Suisse Virtuoso Supply Chain Finance &' 0,00% 0,13% 2,73% 0,17% 20,14 @
1 Goldman Sachs US Mortgage Backed Securities & 0,00% 0,00% 5,15% 1,38% 404 O
4 Lumyna Global Debt Securitised UCITS &' -0,10% -0,10% 4,04% 1,43% 312 9
5 iShares US Mortgage Backed Securities ETF & -0,11% -0,11% 4,15% 1,38% 3,31 o
6 Legg Mason WA US Mortgage-Backed Securities &' -0,74% -0,74% 3,42% 1,68% 228 Q@
7 Erste Mortgage & -0,81% -0,28% 1,04% 1,72% 0,83 d
8 Asset Backed Securities Fund & -1,04% -0,66% 4,33% 2,68% 1,77 -
9 Macquarie Absolute Return MBS & -1,48% -1,48% 0,64% 2,45% 043 O
10 BNP Paribas Flexi US Mortgage &' -1,72% -1,72% 3,92% 2,76% 1,56 o
11 Insight Liquid ABS & -2,05%  -2,05% 1,21% 2,45% 066 @
12 NN LAAAABS & -2,16%  -1,96% 0,35% 2,39% 031 Q@
48 GemCap Semper Total Return &' -27,40% -27,40% -13,27% 29,67% -0,04 O

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor) | Universen mit weniger als 20 Fonds werden vollstédndig abgebildet | AuM: FondsgréBe nach Quartilen in Uni-
versen | ESG-Bewertung vorhanden.

Top 10% Top 25% Bottom 25 % © ABSOLUT RESEARCH 2020 | 10 2020


https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBIAF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BHDJD/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBHBD/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BHGBG/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IADC/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IAIB/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BEIAE/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HECI/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CADGA/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IBEF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HCIF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBHAJ/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CCDGB/

Credit Private Debt & Asset-Backed - 10/2020 Absolu* ranking

Asset-Backed-Securities 9 o G °

Maximum Drawdown - 2 Jahre

Maximum Worst Rendite Sharpe
Drawdown Month p.a. StDev. Ratio AuM
1 Credit Suisse Nova Lux Supply Chain Finance High I... 0,00% 0,25% 5,35% 0,39% 1482 @
1 Credit Suisse Virtuoso Supply Chain Finance & 0,00% 0,13% 3,27% 0,24% 1599 @
3 Lumyna Global Debt Securitised UCITS &' -0,51% -0,51% 5,86% 1,94% 322 9
4 iShares US Mortgage Backed Securities ETF & -0,70% -0,70% 5,83% 2,06% 302 ©
5 Goldman Sachs US Mortgage Backed Securities &' -0,70% -0,70% 6,37% 1,83% 369 O
6 Legg Mason WA US Mortgage-Backed Securities &' -0,74% -0,74% 5,85% 2,13% 293 9
7 Erste Mortgage & -0,92% -0,92% 2,32% 2,06% 1,31 d
8 Macquarie Absolute Return MBS & -1,48% -1,48% 0,77% 2,43% 0,47 O
9 BNP Paribas Flexi US Mortgage & -1,72% -1,72% 4,94% 2,50% 2,12 o
10 Asset Backed Securities Fund &' -1,87% -0,84% 5,31% 2,67% 2,13 -
11 Insight Liquid ABS & -2,05%  -2,05% 1,42% 1,71% 1,056 @
12 NN LAAAABS & -2,16%  -1,96% 0,37% 1,68% 044 9
45 Unilnstitutional Structured Credit High Yield &' -24,20% -21,47% 0,22% 20,03% 0,03 e

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor) | Universen mit weniger als 20 Fonds werden vollstédndig abgebildet | AuM: FondsgréBe nach Quartilen in Uni-
versen | ESG-Bewertung vorhanden.

Top 10% Top 25% Bottom 25 % 10 2020 | © ABSOLUT RESEARCH 2020


https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBIAF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BHDJD/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BHGBG/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IADC/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBHBD/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IAIB/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BEIAE/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CADGA/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IBEF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HECI/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HCIF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBHAJ/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IDCC/

Credit Private Debt & Asset-Backed - 10/2020 Absolu* ranking

Asset-Backed-Securities 9 o G °

Maximum Drawdown - 3 Jahre

Maximum Worst Rendite Sharpe
Drawdown Month p.a. StDev. Ratio AuM
1 Credit Suisse Virtuoso Supply Chain Finance & 0,00% 0,13% 3,23% 0,22% 16,88 @
2 Legg Mason WA US Mortgage-Backed Securities &' -1,71% -1,13% 3,49% 2,23% 1,72 9
3 Goldman Sachs US Mortgage Backed Securities & -1,84% -0,90% 3,87% 2,03% 208 O
4 Insight Liquid ABS & -2,05%  -2,05% 1,33% 1,39% 1,21 @
5 iShares US Mortgage Backed Securities ETF & -2,10% -1,22% 3,36% 2,26% 164 @
6 NNLAAAABS @ -2,16%  -1,96% 0,05% 1,37% 030 @
7 Ostrum Euro ABS IG & -2,72% -1,43% 0,03% 1,41% 027 O
8 BNP Paribas Flexi US Mortgage & -2,97% -1,72% 2,64% 2,47% 1,21 o
9 BNPP Flexi | ABS Europe AAA & -3,46%  -3,44%  -0,01% 2,25% 0,15 @
10 Asset Backed Securities Fund &' -3,66% -1,17% 2,23% 2,76% 0,94 -
11 Erste Mortgage & -4,51% -1,05% 0,30% 2,08% 0,32 )
41 Unilnstitutional Structured Credit High Yield &' -24,20% -21,47% 1,32% 16,24% 0,10 ¢

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor) | Universen mit weniger als 20 Fonds werden vollstédndig abgebildet | AuM: FondsgréBe nach Quartilen in Uni-
versen | ESG-Bewertung vorhanden.

Top 10% Top 25% Bottom 25 % © ABSOLUT RESEARCH 2020 | 10 2020


https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BHDJD/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IAIB/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBHBD/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HCIF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IADC/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBHAJ/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBHBA/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IBEF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IFGD/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HECI/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BEIAE/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IDCC/

Credit Private Debt & Asset-Backed - 10/2020 Absolu* ranking

Asset-Backed-Securities 9 o G °

Maximum Drawdown - 5 Jahre

Maximum Worst Rendite Sharpe
Drawdown Month p.a. StDev. Ratio AuM
1 Insight Liquid ABS & -2,05%  -2,05% 1,51% 1,10% 1,66 @
2 Goldman Sachs US Mortgage Backed Securities &' -2,14% -1,51% 3,12% 1,97% 1,75 O
3 NNLAAAABS & -2,16%  -1,96% 0,17% 1,07% 046 @
4 Ostrum Euro ABS IG &' -2,72% -1,43% 0,54% 1,14% 0,75 O
5 BNP Paribas Flexi US Mortgage & -3,16% -2,04% 2,59% 2,36% 123 O
6 BNPP Flexi | ABS Europe AAA & -3,46%  -3,44% 0,33% 1,75% 037 9
7 Aegon European ABS &' -4,56% -4,56% 1,58% 2,67% 0,71 @
8 AEAM ABS & -4,56%  -4,56% 1,80% 2,68% 0,79 O
30 Unilnstitutional Structured Credit High Yield &' -24,20% -21,47% 3,44% 12,64% 0,30 ¢

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor) | Universen mit weniger als 20 Fonds werden vollstindig abgebildet | AuM: FondsgréBe nach Quartilen in Uni-
versen | ESG-Bewertung vorhanden.

Top 10% Top 25% Bottom 25 % 10 2020 | © ABSOLUT RESEARCH 2020


https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HCIF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBHBD/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBHAJ/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBHBA/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IBEF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IFGD/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BGGDF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BGIIJ/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IDCC/

Credit Private Debt & Asset-Backed - 10/2020 Absolu* ranking

Asset-Backed-Securities 9 o G °

Maximum Drawdown - 10 Jahre

Maximum Worst Rendite Sharpe
Drawdown Month p.a. StDev. Ratio AuM
1 Goldman Sachs US Mortgage Backed Securities & -2,88% -1,51% 3,30% 1,95% 165 O
2 Ostrum Euro ABS IG & -3,00% -1,43% 1,50% 1,25% 1,12 O
3 Amundi ABS & -4,72%  -4,72% 2,86% 2,37% 1,18 @
4 Unilnstitutional Short Term Credit &' -6,16% -6,16% 1,74% 2,45% 067 @
5 GAM Multibond ABS & -6,62%  -6,05% 2,16% 2,82% 073 ©
6 MI TwentyFour Monument Bond &' -6,91% -6,54% 3,02% 3,46% 0,84 o
7 Erste Mortgage & -7,06% -2,09% 0,71% 2,18% 0,28 “ )
8 BNP Paribas Flexi ABS Europe IG & -7,29%  -7,29% 2,76% 3,86% 069 @
9 Asset Backed Securities Fund & -1,41% -2,38% 0,67% 2,84% 0,20 -
10 Credit Suisse Lux Floating Rate Credit & -8,53% -7,81% 1,82% 3,20% 053 @
11 Deka-EuroFlex Plus & -10,09%  -5,65% 4,44% 4,27% 1,02 O
12 Ostrum Euro ABS Opportunities &' -12,94% -4,64% 6,46% 4,68% 1,37 O
13 AB Mortgage Income & -21,73%  -21,73% 2,53% 7,70% 0,32 o

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor) | Universen mit weniger als 20 Fonds werden vollstédndig abgebildet | AuM: FondsgréBe nach Quartilen in Uni-
versen | ESG-Bewertung vorhanden.

Top 10% Top 25% Bottom 25 % © ABSOLUT RESEARCH 2020 | 10 2020


https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBHBD/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBHBA/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBHAI/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HEFC/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HHBD/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JDEF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BEIAE/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBDDA/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HECI/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JEIC/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HFJC/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBHBB/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HDBB/

Credit Private Debt & Asset-Backed - 10/2020 Absolu* ranking

Asset-Backed-Securities 9 o G °
VaR (95%) - 1 Jahr

MVaR Sharpe

VaR (95%) (95%) Rendite StDev. Ratio AuM

1 Credit Suisse Nova Lux Supply Chain Finance High I... 0,00% 0,26% 5,62% 0,52% 11,74 @
1 Credit Suisse Virtuoso Supply Chain Finance &' 0,00% 0,14% 2,73% 0,17% 20,14 @
3 Goldman Sachs US Mortgage Backed Securities & -0,24% -0,12% 5,15% 1,38% 404 O
4 iShares US Mortgage Backed Securities ETF & -0,32% -0,25% 4,15% 1,38% 3,31 ®
5 Lumyna Global Debt Securitised UCITS &' -0,35% -0,23% 4,04% 1,43% 312 9
6 Legg Mason WA US Mortgage-Backed Securities &' -0,52% -0,55% 3,42% 1,68% 228 Q@
7 Erste Mortgage & -0,73% -0,19% 1,04% 1,72% 0,83 d
8 Asset Backed Securities Fund & -0,92% -0,67% 4,33% 2,68% 1,77 -
9 BNP Paribas Flexi US Mortgage & -0,99% -1,26% 3,92% 2,76% 1,56 o
10 Insight Liquid ABS & -1,06%  -1,40% 1,21% 2,45% 066 @
11 NN LAAAABS & -1,10%  -1,39% 0,35% 2,39% 031 Q@
12 Macquarie Absolute Return MBS & -1,11% -1,18% 0,64% 2,45% 0,43 ¢
48 GemCap Semper Total Return &' -14,86% -1953% -13,27% 29,67% -0,04 O

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor) | Universen mit weniger als 20 Fonds werden vollstédndig abgebildet | AuM: FondsgréBe nach Quartilen in Uni-
versen | ESG-Bewertung vorhanden.

Top 10% Top 25% Bottom 25 % 10 2020 | © ABSOLUT RESEARCH 2020


https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBIAF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BHDJD/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBHBD/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IADC/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BHGBG/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IAIB/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BEIAE/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HECI/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IBEF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HCIF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBHAJ/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CADGA/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CCDGB/

Credit Private Debt & Asset-Backed - 10/2020 Absolu* ranking

Asset-Backed-Securities 9 o G °
VaR (95%) - 2 Jahre

MVaR Rendite Sharpe

VaR (95%) (95%) p.a. StDev. Ratio AuM

1 Credit Suisse Nova Lux Supply Chain Finance High I... 0,00% 0,31% 5,35% 0,39% 1482 @
1 Credit Suisse Virtuoso Supply Chain Finance & 0,00% 0,16% 3,27% 0,24% 1599 @
3 Goldman Sachs US Mortgage Backed Securities & -0,35% -0,37% 6,37% 1,83% 369 O
4 Lumyna Global Debt Securitised UCITS &' -0,44% -0,41% 5,86% 1,94% 322 9
5 iShares US Mortgage Backed Securities ETF & -0,50% -0,45% 5,83% 2,06% 302 ©
6 Legg Mason WA US Mortgage-Backed Securities &' -0,53% -0,52% 5,85% 2,13% 293 9
7 Insight Liquid ABS & -0,69%  -0,92% 1,42% 1,71% 1,056 @
8 NNLAAAABS & -0,77%  -0,97% 0,37% 1,68% 044 QO
9 BNP Paribas Flexi US Mortgage & -0,78% -1,02% 4,94% 2,50% 2,12 o
10 Erste Mortgage & -0,78% -0,68% 2,32% 2,06% 1,31 )
11 Ostrum Euro ABS IG &' -0,80%  -0,96% 0,18% 1,72% 032 ©
12 Asset Backed Securities Fund &' -0,83% -0,77% 5,31% 2,67% 2,13 -
45 Unilnstitutional Structured Credit High Yield &' -9,32% -10,77% 0,22% 20,03% 0,03 O

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor) | Universen mit weniger als 20 Fonds werden vollstédndig abgebildet | AuM: FondsgréBe nach Quartilen in Uni-
versen | ESG-Bewertung vorhanden.

Top 10% Top 25% Bottom 25 % © ABSOLUT RESEARCH 2020 | 10 2020


https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBIAF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BHDJD/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBHBD/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BHGBG/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IADC/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IAIB/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HCIF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBHAJ/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IBEF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BEIAE/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBHBA/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HECI/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IDCC/

Credit Private Debt & Asset-Backed - 10/2020 Absolu* ranking

Asset-Backed-Securities 9 o G °
VaR (95%) - 3 Jahre

MVaR Rendite Sharpe

VaR (95%) (95%) p.a. StDev. Ratio AuM

1 Credit Suisse Virtuoso Supply Chain Finance & 0,00% 0,17% 3,23% 0,22% 16,88 @
2 Insight Liquid ABS & -0,55%  -0,71% 1,33% 1,39% 1,21 @
3 Goldman Sachs US Mortgage Backed Securities & -0,64% -0,65% 3,87% 2,03% 208 O
4 NNLAAAABS & -0,65%  -0,79% 0,05% 1,37% 030 9
5 Ostrum Euro ABS IG &' -0,66% -0,79% 0,03% 1,41% 027 O
6 Legg Mason WA US Mortgage-Backed Securities &' -0,77% -0,76% 3,49% 2,23% 1,72 @
7 iShares US Mortgage Backed Securities ETF & -0,80% -0,79% 3,36% 2,26% 164 @
8 BNP Paribas Flexi US Mortgage & -0,95% -1,10% 2,64% 2,47% 1,21 o
9 Erste Mortgage & -0,96% -0,86% 0,30% 2,08% 0,32 o
10 BNPP Flexi | ABS Europe AAA -1,07%  -1,31%  -0,01% 2,25% 015 @
11 Asset Backed Securities Fund &' -1,12% -1,03% 2,23% 2,76% 0,94 -
41 Unilnstitutional Structured Credit High Yield &' -7,49% -8,48% 1,32% 16,24% 0,10 O

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor) | Universen mit weniger als 20 Fonds werden vollstédndig abgebildet | AuM: FondsgréBe nach Quartilen in Uni-
versen | ESG-Bewertung vorhanden.

Top 10% Top 25% Bottom 25 % 10 2020 | © ABSOLUT RESEARCH 2020


https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BHDJD/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HCIF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBHBD/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBHAJ/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBHBA/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IAIB/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IADC/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IBEF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BEIAE/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IFGD/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HECI/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IDCC/

Credit Private Debt & Asset-Backed - 10/2020 Absolu* ranking

Asset-Backed-Securities 9 o G °
VaR (95%) - 5 Jahre

MVaR Rendite Sharpe

VaR (95%) (95%) p.a. StDev. Ratio AuM

1 Insight Liquid ABS & -0,40%  -0,47% 1,51% 1,10% 1,66 @
2 NNLAAAABS & -0,49%  -0,57% 0,17% 1,07% 046 Q@
3 Ostrum Euro ABS IG &' -0,50% -0,60% 0,54% 1,14% 0,75 O
4 Goldman Sachs US Mortgage Backed Securities &' -0,68% -0,71% 3,12% 1,97% 1,75 O
5 BNPP Flexi | ABS Europe AAA & -0,80%  -0,90% 0,33% 1,75% 037 9
6 BNP Paribas Flexi US Mortgage & -0,91% -1,07% 2,59% 2,36% 123 O
7 Erste Mortgage & -0,91% -0,85% -0,06% 1,91% 0,14 9
8 Amundi ABS & -1,09%  -1,25% 0,96% 2,47% 052 @
30 Unilnstitutional Structured Credit High Yield &' -5,65% -6,08% 3,44% 12,64% 030 O

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor) | Universen mit weniger als 20 Fonds werden vollstindig abgebildet | AuM: FondsgréBe nach Quartilen in Uni-
versen | ESG-Bewertung vorhanden.

Top 10% Top 25% Bottom 25 % © ABSOLUT RESEARCH 2020 | 10 2020


https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HCIF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBHAJ/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBHBA/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBHBD/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IFGD/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IBEF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BEIAE/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBHAI/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IDCC/

Credit Private Debt & Asset-Backed - 10/2020 Absolu* ranking

Asset-Backed-Securities 9 o G °
VaR (95%) - 10 Jahre

MVaR Rendite Sharpe

VaR (95%) (95%) p.a. StDev. Ratio AuM

1 Ostrum Euro ABS IG & -0,47% -0,51% 1,50% 1,25% 1,12 O
2 Goldman Sachs US Mortgage Backed Securities & -0,65% -0,72% 3,30% 1,95% 165 O
3 Amundi ABS & -0,89%  -0,94% 2,86% 2,37% 1,18 @
4 Erste Mortgage & -0,97% -0,94% 0,71% 2,18% 0,28 )
5 Unilnstitutional Short Term Credit &' -1,02% -0,96% 1,74% 2,45% 067 @
6 GAM Multibond ABS & -1,16%  -1,19% 2,16% 2,82% 0,73 ©
7 Asset Backed Securities Fund & -1,29% -1,32% 0,67% 2,84% 0,20 -
8 Credit Suisse Lux Floating Rate Credit & -1,37% -1,30% 1,82% 3,20% 053 @
9 MI TwentyFour Monument Bond &' -1,39% -1,63% 3,02% 3,46% 0,84 o
10 BNP Paribas Flexi ABS Europe IG & -1,60%  -0,79% 2,76% 3,86% 069 @
11 Deka-EuroFlex Plus & -1,66%  -1,77% 4,44% 4,27% 1,02 O
12 Ostrum Euro ABS Opportunities &' -1,69% -1,77% 6,46% 4,68% 1,37 O
13 AB Mortgage Income & -3,42% -2,15% 2,53% 7,70% 0,32 o

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor) | Universen mit weniger als 20 Fonds werden vollstédndig abgebildet | AuM: FondsgréBe nach Quartilen in Uni-
versen | ESG-Bewertung vorhanden.

Top 10% Top 25% Bottom 25 % 10 2020 | © ABSOLUT RESEARCH 2020


https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBHBA/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBHBD/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBHAI/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BEIAE/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HEFC/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HHBD/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HECI/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JEIC/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JDEF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBDDA/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HFJC/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBHBB/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HDBB/

Credit Private Debt & Asset-Backed - 10/2020 Absolu* ranking

Asset-Backed-Securities 9 o G °
MVaR (95%) - 1 Jahr

MVaR Sharpe
(95%) VaR (95%) Rendite StDev. Ratio AuM
1 Credit Suisse Nova Lux Supply Chain Finance High I... 0,26% 0,00% 5,62% 0,52% 11,74 @
2 Credit Suisse Virtuoso Supply Chain Finance & 0,14% 0,00% 2,73% 0,17% 20,14 @
3 Goldman Sachs US Mortgage Backed Securities & -0,12% -0,24% 5,15% 1,38% 404 O
4 Erste Mortgage & -0,19% -0,73% 1,04% 1,72% 083 9
5 Lumyna Global Debt Securitised UCITS &' -0,23% -0,35% 4,04% 1,43% 312 9
6 iShares US Mortgage Backed Securities ETF & -0,25% -0,32% 4,15% 1,38% 3,31 o
7 Legg Mason WA US Mortgage-Backed Securities & -0,55% -0,52% 3,42% 1,68% 228 9
8 Asset Backed Securities Fund & -0,67% -0,92% 4,33% 2,68% 1,77 -
9 Macquarie Absolute Return MBS & -1,18% -1,11% 0,64% 2,45% 043 O
10 BNP Paribas Flexi US Mortgage &' -1,26% -0,99% 3,92% 2,76% 1,56 o
11 Ostrum Euro ABS IG &' -1,37%  -1,16%  -0,06% 2,44% 014 ©
12 NN LAAAABS & -1,39%  -1,10% 0,35% 2,39% 031 Q@
48 GemCap Semper Total Return &' -19,53% -1486% -13,27% 29,67% -0,04 O

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor) | Universen mit weniger als 20 Fonds werden vollstédndig abgebildet | AuM: FondsgréBe nach Quartilen in Uni-
versen | ESG-Bewertung vorhanden.

Top 10% Top 25% Bottom 25 % © ABSOLUT RESEARCH 2020 | 10 2020


https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBIAF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BHDJD/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBHBD/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BEIAE/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BHGBG/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IADC/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IAIB/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HECI/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CADGA/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IBEF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBHBA/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBHAJ/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CCDGB/

Credit Private Debt & Asset-Backed - 10/2020 Absolu* ranking

Asset-Backed-Securities 9 o G °
MVaR (95%) - 2 Jahre

MVaR Rendite Sharpe
(95%) VaR (95%) p.a. StDev. Ratio AuM
1 Credit Suisse Nova Lux Supply Chain Finance High I... 0,31% 0,00% 5,35% 0,39% 1482 @
2 Credit Suisse Virtuoso Supply Chain Finance & 0,16% 0,00% 3,27% 0,24% 1599 @
3 Goldman Sachs US Mortgage Backed Securities & -0,37% -0,35% 6,37% 1,83% 369 O
4 Lumyna Global Debt Securitised UCITS &' -0,41% -0,44% 5,86% 1,94% 322 9
5 iShares US Mortgage Backed Securities ETF & -0,45% -0,50% 5,83% 2,06% 302 ©
6 Legg Mason WA US Mortgage-Backed Securities &' -0,52% -0,53% 5,85% 2,13% 293 9
7 Erste Mortgage & -0,68% -0,78% 2,32% 2,06% 1,31 d
8 Asset Backed Securities Fund & -0,77% -0,83% 531% 2,67% 2,13 -
9 Insight Liquid ABS & -0,92%  -0,69% 1,42% 1,71% 1,056 @
10 Ostrum Euro ABS IG &' -0,96%  -0,80% 0,18% 1,72% 032 ©
11 NN LAAAABS & -0,97%  -0,77% 0,37% 1,68% 044 9
12 BNP Paribas Flexi US Mortgage &' -1,02%  -0,78% 4,94% 2,50% 212 O
45 Unilnstitutional Structured Credit High Yield &' -10,77% -9,32% 0,22% 20,03% 0,03 O

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor) | Universen mit weniger als 20 Fonds werden vollstédndig abgebildet | AuM: FondsgréBe nach Quartilen in Uni-
versen | ESG-Bewertung vorhanden.

Top 10% Top 25% Bottom 25 % 10 2020 | © ABSOLUT RESEARCH 2020


https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBIAF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BHDJD/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBHBD/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BHGBG/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IADC/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IAIB/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BEIAE/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HECI/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HCIF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBHBA/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBHAJ/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IBEF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IDCC/

Credit Private Debt & Asset-Backed - 10/2020 Absolu* ranking

Asset-Backed-Securities 9 o G °
MVaR (95%) - 3 Jahre

MVaR Rendite Sharpe
(95%) VaR (95%) p.a. StDev. Ratio AuM
1 Credit Suisse Virtuoso Supply Chain Finance & 0,17% 0,00% 3,23% 0,22% 16,88 @
2 Goldman Sachs US Mortgage Backed Securities & -0,65% -0,64% 3,87% 2,03% 208 O
3 Insight Liquid ABS & -0,71%  -0,55% 1,33% 1,39% 1,21 @
4 Legg Mason WA US Mortgage-Backed Securities &' -0,76% -0,77% 3,49% 2,23% 1,72 Q@
5 iShares US Mortgage Backed Securities ETF & -0,79% -0,80% 3,36% 2,26% 164 @
6 Ostrum Euro ABS IG &' -0,79% -0,66% 0,03% 1,41% 027 O
7 NNLAAAABS & -0,79%  -0,65% 0,05% 1,37% 030 @
8 Erste Mortgage & -0,86% -0,96% 0,30% 2,08% 0,32 )
9 Asset Backed Securities Fund & -1,03% -1,12% 2,23% 2,76% 0,94 -
10 BNP Paribas Flexi US Mortgage &' -1,10% -0,95% 2,64% 2,47% 1,21 o
11 BNPP Flexi | ABS Europe AAA -1,31%  -1,07%  -0,01% 2,25% 015 @
41 Unilnstitutional Structured Credit High Yield &' -8,48% -7,49% 1,32% 16,24% 0,10 O

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor) | Universen mit weniger als 20 Fonds werden vollstédndig abgebildet | AuM: FondsgréBe nach Quartilen in Uni-
versen | ESG-Bewertung vorhanden.

Top 10% Top 25% Bottom 25 % © ABSOLUT RESEARCH 2020 | 10 2020


https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BHDJD/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBHBD/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HCIF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IAIB/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IADC/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBHBA/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBHAJ/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BEIAE/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HECI/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IBEF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IFGD/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IDCC/

Credit Private Debt & Asset-Backed - 10/2020 Absolu* ranking

Asset-Backed-Securities 9 o G °
MVaR (95%) - 5 Jahre

MVaR Rendite Sharpe
(95%) VaR (95%) p.a. StDev. Ratio AuM
1 Insight Liquid ABS & -0,47%  -0,40% 1,51% 1,10% 1,66 @
2 NNLAAAABS & -0,57%  -0,49% 0,17% 1,07% 046 Q@
3 Ostrum Euro ABS IG &' -0,60% -0,50% 0,54% 1,14% 0,75 O
4 Goldman Sachs US Mortgage Backed Securities &' -0,71% -0,68% 3,12% 1,97% 1,75 O
5 Erste Mortgage & -0,85% -0,91% -0,06% 1,91% 0,14 9
6 BNPP Flexi | ABS Europe AAA & -0,90%  -0,80% 0,33% 1,75% 037 9
7 BNP Paribas Flexi US Mortgage & -1,07% -0,91% 2,59% 2,36% 1,23 o
8 Asset Backed Securities Fund & -1,19% -1,24% 1,06% 2,81% 0,49 -
30 Unilnstitutional Structured Credit High Yield &' -6,08% -5,65% 3,44% 12,64% 0,30 ¢

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor) | Universen mit weniger als 20 Fonds werden vollstindig abgebildet | AuM: FondsgréBe nach Quartilen in Uni-
versen | ESG-Bewertung vorhanden.

Top 10% Top 25% Bottom 25 % 10 2020 | © ABSOLUT RESEARCH 2020


https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HCIF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBHAJ/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBHBA/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBHBD/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BEIAE/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IFGD/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IBEF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HECI/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IDCC/

Credit Private Debt & Asset-Backed - 10/2020 Absolu* ranking

Asset-Backed-Securities 9 o G °
MVaR (95%) - 10 Jahre

MVaR Rendite Sharpe
(95%) VaR (95%) p.a. StDev. Ratio AuM
1 Ostrum Euro ABS IG & -0,51% -0,47% 1,50% 1,25% 1,12 O
2 Goldman Sachs US Mortgage Backed Securities & -0,72% -0,65% 3,30% 1,95% 165 O
3 BNP Paribas Flexi ABS Europe IG & -0,79%  -1,60% 2,76% 3,86% 069 @
4 Amundi ABS & -0,94%  -0,89% 2,86% 2,37% 1,18 9
5 Erste Mortgage & -0,94% -0,97% 0,71% 2,18% 028 9
6 Unilnstitutional Short Term Credit & -0,96% -1,02% 1,74% 2,45% 0,67 @
7 GAM Multibond ABS & -1,19%  -1,16% 2,16% 2,82% 073 ©
8 Credit Suisse Lux Floating Rate Credit & -1,30% -1,37% 1,82% 3,20% 053 @
9 Asset Backed Securities Fund & -1,32% -1,29% 0,67% 2,84% 0,20 -
10 MI TwentyFour Monument Bond & -1,63% -1,39% 3,02% 3,46% 0,84 ()
11 Deka-EuroFlex Plus & -1,77%  -1,66% 4,44% 4,27% 1,02 O
12 Ostrum Euro ABS Opportunities &' -1,77% -1,69% 6,46% 4,68% 1,37 O
13 AB Mortgage Income & -2,15% -3,42% 2,53% 7,70% 0,32 o

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor) | Universen mit weniger als 20 Fonds werden vollstédndig abgebildet | AuM: FondsgréBe nach Quartilen in Uni-
versen | ESG-Bewertung vorhanden.

Top 10% Top 25% Bottom 25 % © ABSOLUT RESEARCH 2020 | 10 2020


https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBHBA/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBHBD/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBDDA/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBHAI/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BEIAE/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HEFC/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HHBD/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JEIC/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HECI/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JDEF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HFJC/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBHBB/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HDBB/

Credit Private Debt & Asset-Backed - 10/2020 Absolu* ranking

Asset-Backed-Securities 9 o G °
Worst Month - 1 Jahr

Worst Maximum Sharpe
Month Drawdown Rendite StDev. Ratio AuM
1 Credit Suisse Nova Lux Supply Chain Finance High I... 0,25% 0,00% 5,62% 0,52% 11,74 @
2 Credit Suisse Virtuoso Supply Chain Finance & 0,13% 0,00% 2,73% 0,17% 20,14 @
3 Goldman Sachs US Mortgage Backed Securities & 0,00% 0,00% 5,15% 1,38% 404 O
4 Lumyna Global Debt Securitised UCITS &' -0,10% -0,10% 4,04% 1,43% 312 9
5 iShares US Mortgage Backed Securities ETF & -0,11% -0,11% 4,15% 1,38% 3,31 o
6 Erste Mortgage & -0,28% -0,81% 1,04% 1,72% 0,83 )
7 Asset Backed Securities Fund & -0,66% -1,04% 4,33% 2,68% 1,77 -
8 Legg Mason WA US Mortgage-Backed Securities & -0,74% -0,74% 3,42% 1,68% 228 9
9 Ostrum Euro ABS IG & -1,43%  -2,72%  -0,06% 2,44% 014 ©
10 Macquarie Absolute Return MBS & -1,48% -1,48% 0,64% 2,45% 0,43 ¢
11 BNP Paribas Flexi US Mortgage &' -1,72% -1,72% 3,92% 2,76% 1,56 o
12 NN LAAAABS & -1,96%  -2,16% 0,35% 2,39% 031 Q@
48 GemCap Semper Total Return &' -27,40% -27,40% -13,27% 29,67% -0,04 O

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor) | Universen mit weniger als 20 Fonds werden vollstédndig abgebildet | AuM: FondsgréBe nach Quartilen in Uni-
versen | ESG-Bewertung vorhanden.

Top 10% Top 25% Bottom 25 % 10 2020 | © ABSOLUT RESEARCH 2020


https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBIAF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BHDJD/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBHBD/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BHGBG/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IADC/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BEIAE/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HECI/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IAIB/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBHBA/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CADGA/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IBEF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBHAJ/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CCDGB/

Credit Private Debt & Asset-Backed - 10/2020 Absolu* ranking

Asset-Backed-Securities 9 o G °
Worst Month - 2 Jahre

Worst Maximum Rendite Sharpe
Month Drawdown p.a. StDev. Ratio AuM
1 Credit Suisse Nova Lux Supply Chain Finance High I... 0,25% 0,00% 5,35% 0,39% 1482 @
2 Credit Suisse Virtuoso Supply Chain Finance & 0,13% 0,00% 3,27% 0,24% 1599 @
3 Lumyna Global Debt Securitised UCITS &' -0,51% -0,51% 5,86% 1,94% 322 9
4 iShares US Mortgage Backed Securities ETF & -0,70% -0,70% 5,83% 2,06% 302 ©
5 Goldman Sachs US Mortgage Backed Securities &' -0,70% -0,70% 6,37% 1,83% 369 O
6 Legg Mason WA US Mortgage-Backed Securities &' -0,74% -0,74% 5,85% 2,13% 293 9
7 Asset Backed Securities Fund & -0,84% -1,87% 531% 2,67% 2,13 -
8 Erste Mortgage & -0,92% -0,92% 2,32% 2,06% 1,31 )
9 Ostrum Euro ABS IG & -1,43%  -2,72% 0,18% 1,72% 032 ©
10 Macquarie Absolute Return MBS & -1,48% -1,48% 0,77% 2,43% 0,47 O
11 BNP Paribas Flexi US Mortgage &' -1,72% -1,72% 4,94% 2,50% 2,12 o
12 NN LAAAABS & -1,96%  -2,16% 0,37% 1,68% 044 9
45 Legg Mason WA Structured Opportunities & -22,53% -22,53% -0,86% 17,37% -0,00 o

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor) | Universen mit weniger als 20 Fonds werden vollstédndig abgebildet | AuM: FondsgréBe nach Quartilen in Uni-
versen | ESG-Bewertung vorhanden.

Top 10% Top 25% Bottom 25 % © ABSOLUT RESEARCH 2020 | 10 2020


https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBIAF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BHDJD/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BHGBG/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IADC/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBHBD/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IAIB/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HECI/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BEIAE/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBHBA/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CADGA/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IBEF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBHAJ/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IAIC/

Credit Private Debt & Asset-Backed - 10/2020 Absolu* ranking

Asset-Backed-Securities 9 o G °
Worst Month - 3 Jahre

Worst Maximum Rendite Sharpe
Month Drawdown p.a. StDev. Ratio AuM
1 Credit Suisse Virtuoso Supply Chain Finance & 0,13% 0,00% 3,23% 0,22% 16,88 @
2 Goldman Sachs US Mortgage Backed Securities & -0,90% -1,84% 3,87% 2,03% 208 O
3 Erste Mortgage &' -1,05% -4,51% 0,30% 2,08% 032 9
4 Legg Mason WA US Mortgage-Backed Securities & -1,13% -1,71% 3,49% 2,23% 1,72 Q@
5 Asset Backed Securities Fund & -1,17% -3,66% 2,23% 2,76% 0,94 -
6 iShares US Mortgage Backed Securities ETF & -1,22% -2,10% 3,36% 2,26% 164 @
7 Ostrum Euro ABS IG & -1,43% -2,72% 0,03% 1,41% 027 O
8 BNP Paribas Flexi US Mortgage & -1,72% -2,97% 2,64% 2,47% 1,21 o
9 NNLAAAABS & -1,96%  -2,16% 0,05% 1,37% 030 9
10 Insight Liquid ABS & -2,05%  -2,05% 1,33% 1,39% 121 @
11 Ostrum Euro ABS Opportunities &' -3,11% -5,74% 0,72% 2,92% 037 O
41 Legg Mason WA Structured Opportunities & -22,53% -22,53% 2,06% 14,13% 017 @

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor) | Universen mit weniger als 20 Fonds werden vollstédndig abgebildet | AuM: FondsgréBe nach Quartilen in Uni-
versen | ESG-Bewertung vorhanden.

Top 10% Top 25% Bottom 25 % 10 2020 | © ABSOLUT RESEARCH 2020


https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BHDJD/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBHBD/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BEIAE/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IAIB/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HECI/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IADC/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBHBA/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IBEF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBHAJ/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HCIF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBHBB/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IAIC/

Credit Private Debt & Asset-Backed - 10/2020 Absolu* ranking

Asset-Backed-Securities 9 o G °
Worst Month - 5 Jahre

Worst Maximum Rendite Sharpe
Month Drawdown p.a. StDev. Ratio AuM
1 Ostrum Euro ABS IG & -1,43% -2,72% 0,54% 1,14% 0,75 O
2 Erste Mortgage &' -1,48% -7,06% -0,06% 1,91% 0,14 9
3 Goldman Sachs US Mortgage Backed Securities &' -1,51% -2,14% 3,12% 1,97% 1,75 O
4 Asset Backed Securities Fund & -1,89% -6,37% 1,06% 2,81% 0,49 -
5 NNLAAAABS & -1,96%  -2,16% 0,17% 1,07% 046 @
6 BNP Paribas Flexi US Mortgage & -2,04% -3,16% 2,59% 2,36% 123 O
7 Insight Liquid ABS & -2,05%  -2,05% 1,51% 1,10% 1,66 @
8 Ostrum Euro ABS Opportunities & -3,11% -5,74% 1,23% 2,63% 059 O
30 AB Mortgage Income & -21,73%  -21,73% 2,82% 10,77% 0,29 ()

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor) | Universen mit weniger als 20 Fonds werden vollstindig abgebildet | AuM: FondsgréBe nach Quartilen in Uni-
versen | ESG-Bewertung vorhanden.

Top 10% Top 25% Bottom 25 % © ABSOLUT RESEARCH 2020 | 10 2020


https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBHBA/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BEIAE/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBHBD/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HECI/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBHAJ/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IBEF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HCIF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBHBB/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HDBB/

Credit Private Debt & Asset-Backed - 10/2020 Absolu* ranking

Asset-Backed-Securities 9 o G °
Worst Month - 10 Jahre

Worst Maximum Rendite Sharpe
Month Drawdown p.a. StDev. Ratio AuM
1 Ostrum Euro ABS IG & -1,43% -3,00% 1,50% 1,25% 1,12 O
2 Goldman Sachs US Mortgage Backed Securities & -1,51% -2,88% 3,30% 1,95% 165 O
3 Erste Mortgage & -2,09% -7,06% 0,71% 2,18% 0,28 )
4 Asset Backed Securities Fund & -2,38% -7,41% 0,67% 2,84% 0,20 -
5 Ostrum Euro ABS Opportunities & -4,64% -12,94% 6,46% 4,68% 1,37 O
6 Amundi ABS & -4,72%  -4,72% 2,86% 2,37% 1,18 @
7 Deka-EuroFlex Plus & -5,65% -10,09% 4,44% 4,27% 1,02 O
8 GAM Multibond ABS & -6,05%  -6,62% 2,16% 2,82% 0,73 ©
9 Unilnstitutional Short Term Credit &' -6,16% -6,16% 1,74% 2,45% 0,67 @
10 MI TwentyFour Monument Bond & -6,54% -6,91% 3,02% 3,46% 0,84 ()
11 BNP Paribas Flexi ABS Europe I1G & -7,29%  -7,29% 2,76% 3,86% 069 @
12 Credit Suisse Lux Floating Rate Credit & -1,81% -8,53% 1,82% 3,20% 053 @
13 AB Mortgage Income & -21,73%  -21,73% 2,53% 7,70% 0,32 o

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor) | Universen mit weniger als 20 Fonds werden vollstédndig abgebildet | AuM: FondsgréBe nach Quartilen in Uni-
versen | ESG-Bewertung vorhanden.

Top 10% Top 25% Bottom 25 % 10 2020 | © ABSOLUT RESEARCH 2020


https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBHBA/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBHBD/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BEIAE/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HECI/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBHBB/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBHAI/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HFJC/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HHBD/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HEFC/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JDEF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBDDA/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JEIC/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HDBB/

Credit Private Debt & Asset-Backed - 10/2020 Absolu* ranking

Asset-Backed-Securities 9 o G °
Gain/Loss Ratio - 1 Jahr

Gain/Loss Maximum Sharpe

Ratio Drawdown Rendite StDev. Ratio AuM

1 Credit Suisse Nova Lux Supply Chain Finance High I... nd 0,00% 5,62% 0,52% 11,74 @
1 Credit Suisse Virtuoso Supply Chain Finance & nd 0,00% 2,73% 0,17% 20,14 @
1 Goldman Sachs US Mortgage Backed Securities & nd 0,00% 5,15% 1,38% 404 O
4 Lumyna Global Debt Securitised UCITS &' 41,02 -0,10% 4,04% 1,43% 312 9
5 iShares US Mortgage Backed Securities ETF & 19,77 -0,11% 4,15% 1,38% 3,31 o
6 Legg Mason WA US Mortgage-Backed Securities & 5,34 -0,74% 3,42% 1,68% 2,28 ‘)
7 Asset Backed Securities Fund & 4,06 -1,04% 4,33% 2,68% 1,77 -
8 BNP Paribas Flexi US Mortgage & 2,82 -1,72% 3,92% 2,76% 1,56 o
9 Erste Mortgage & 1,98 -0,81% 1,04% 1,72% 0,83 ‘)
10 European ABS Fund & 1,68  -8,15% 521%  10,49% 053 ©
11 PIMCO GIS Mortgage Opportunities &' 1,64 -5,72% 3,48% 6,93% 056 @
12 Insight Liquid ABS & 1,60 -2,05% 1,21% 2,45% 066 @
48 GemCap Semper Total Return &' 0,66 -27,40% -13,27% 29,67% -0,04 O

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor) | Universen mit weniger als 20 Fonds werden vollstédndig abgebildet | AuM: FondsgréBe nach Quartilen in Uni-
versen | ESG-Bewertung vorhanden.

Top 10% Top 25% Bottom 25 % © ABSOLUT RESEARCH 2020 | 10 2020


https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBIAF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BHDJD/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBHBD/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BHGBG/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IADC/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IAIB/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HECI/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IBEF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BEIAE/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BHAHG/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BFAHA/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HCIF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CCDGB/

Credit Private Debt & Asset-Backed - 10/2020 Absolu* ranking

Asset-Backed-Securities 9 o G °
Gain/Loss Ratio - 2 Jahre

Gain/Loss Maximum Rendite Sharpe

Ratio Drawdown p.a. StDev. Ratio AuM

1 Credit Suisse Nova Lux Supply Chain Finance High I... nd 0,00% 5,35% 0,39% 1482 @
1 Credit Suisse Virtuoso Supply Chain Finance & nd 0,00% 3,27% 0,24% 1599 @
3 Goldman Sachs US Mortgage Backed Securities & 18,62 -0,70% 6,37% 1,83% 369 O
4 Lumyna Global Debt Securitised UCITS &' 15,79 -0,51% 5,86% 1,94% 322 9
5 iShares US Mortgage Backed Securities ETF & 11,42 -0,70% 5,83% 2,06% 302 @
6 Legg Mason WA US Mortgage-Backed Securities & 9,43 -0,74% 5,85% 2,13% 2,93 )
7 Asset Backed Securities Fund &' 4,711 -1,87% 5,31% 2,67% 2,13 -
8 BNP Paribas Flexi US Mortgage & 3,92 -1,72% 4,94% 2,50% 2,12 o
9 Nordea US Total Return Bond & 2,72 -5,29% 5,00% 4,74% 1,13 ‘)
10 Erste Mortgage & 2,55 -0,92% 2,32% 2,06% 1,31 ‘)
11 Insight Liquid ABS & 230 -2,05% 1,42% 1,71% 1,056 @
12 Morgan Stanley IF Global Asset Backed Securities &' 2,29 -7,14% 4,54% 5,85% 084 @
45 Unilnstitutional Short Term Credit &' 0,92 -6,16% -0,42% 4,94% -0,00 o

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor) | Universen mit weniger als 20 Fonds werden vollstédndig abgebildet | AuM: FondsgréBe nach Quartilen in Uni-
versen | ESG-Bewertung vorhanden.

Top 10% Top 25% Bottom 25 % 10 2020 | © ABSOLUT RESEARCH 2020


https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBIAF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BHDJD/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBHBD/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BHGBG/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IADC/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IAIB/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HECI/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IBEF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IIAJ/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BEIAE/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HCIF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IHEG/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HEFC/

Credit Private Debt & Asset-Backed - 10/2020 Absolu* ranking

Asset-Backed-Securities 9 o G °
Gain/Loss Ratio - 3 Jahre

Gain/Loss Maximum Rendite Sharpe

Ratio Drawdown p.a. StDev. Ratio AuM

1 Credit Suisse Virtuoso Supply Chain Finance & nd 0,00% 3,23% 0,22% 16,88 @
2 Goldman Sachs US Mortgage Backed Securities & 4,32 -1,84% 3,87% 2,03% 208 O
3 Legg Mason WA US Mortgage-Backed Securities &' 3,32 -1,711% 3,49% 2,23% 1,72 9
4 iShares US Mortgage Backed Securities ETF & 3,12 -2,10% 3,36% 2,26% 164 @
5 Insight Liquid ABS & 2,81 -2,05% 1,33% 1,39% 1,21 @
6 European ABS Fund &' 242 -8,15% 4,40% 6,11% 0,78 ©
7 Allianz Short Duration Global Real Estate Bond & 2,38 -5,78% 2,69% 4,00% 0,76 ¢
8 PIMCO GIS Mortgage Opportunities & 2,37 -5,72% 2,84% 3,95% 0,81 o
9 Morgan Stanley IF Global Asset Backed Securities & 2,31 -71,14% 3,63% 4,82% 083 @
10 Nordea US Total Return Bond &' 2,17 -5,29% 3,19% 4,02% 0,38 ‘)
11 BNP Paribas Flexi US Mortgage &' 2,15 -2,97% 2,64% 2,47% 1,21 o
41 Eurizon Securitized Bond & 0,91 -5,16% -0,26% 3,27% 0,03 )

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor) | Universen mit weniger als 20 Fonds werden vollstédndig abgebildet | AuM: FondsgréBe nach Quartilen in Uni-
versen | ESG-Bewertung vorhanden.

Top 10% Top 25% Bottom 25 % © ABSOLUT RESEARCH 2020 | 10 2020


https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BHDJD/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBHBD/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IAIB/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IADC/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HCIF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BHAHG/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BFBGJ/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BFAHA/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IHEG/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IIAJ/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IBEF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IACG/

Credit Private Debt & Asset-Backed - 10/2020 Absolu* ranking

Asset-Backed-Securities 9 o G °
Gain/Loss Ratio - 5 Jahre

Gain/Loss Maximum Rendite Sharpe

Ratio Drawdown p.a. StDev. Ratio AuM

1 European ABS Fund & 4,12 -8,15% 6,68% 5,34% 1,31 ¢
2 Insight Liquid ABS & 4,09 -2,05% 1,51% 1,10% 1,66 @
3 Goldman Sachs US Mortgage Backed Securities & 3,37 -2,14% 3,12% 1,97% 1,75 O
4 Morgan Stanley IF Global Asset Backed Securities & 3,05 -7,14% 4,44% 3,98% 1,20 9
5 HSBC GIF Global Investment Grade Securitised Cred... 2,80 -7,93% 3,27% 4,05% 089 9
6 Allianz Short Duration Global Real Estate Bond & 2,78 -5,78% 2,32% 3,11% 0,85 ¢
7 Insight High Grade ABS & 235  -584% 2,19% 3,14% 080 @
8 BNP Paribas Flexi US Mortgage & 2,27 -3,16% 2,59% 2,36% 1,23 o
30 Erste Mortgage & 0,98 -7,06% -0,06% 1,91% 0,14 )

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor) | Universen mit weniger als 20 Fonds werden vollstindig abgebildet | AuM: FondsgréBe nach Quartilen in Uni-
versen | ESG-Bewertung vorhanden.

Top 10% Top 25% Bottom 25 % 10 2020 | © ABSOLUT RESEARCH 2020


https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BHAHG/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HCIF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBHBD/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IHEG/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BFFBE/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BFBGJ/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BEGFE/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IBEF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BEIAE/

Credit Private Debt & Asset-Backed - 10/2020 Absolu* ranking

Asset-Backed-Securities 9 o G °
Gain/Loss Ratio - 10 Jahre

Gain/Loss Maximum Rendite Sharpe

Ratio Drawdown p.a. StDev. Ratio AuM

1 Amundi ABS & 384  -472% 2,86% 2,37% 1,18 @
2 Goldman Sachs US Mortgage Backed Securities & 3,58 -2,88% 3,30% 1,95% 165 O
3 Ostrum Euro ABS Opportunities & 3,39  -12,94% 6,46% 4,68% 1,37 O
4 Ostrum Euro ABS IG &' 2,89 -3,00% 1,50% 1,25% 1,12 O
5 Deka-EuroFlex Plus & 2,88 -10,09% 4,44% 4,27% 1,02 O
6 GAM Multibond ABS & 255  -6,62% 2,16% 2,82% 0,73 ©
7 BNP Paribas Flexi ABS Europe IG & 252  -7,29% 2,76% 3,86% 069 @
8 Unilnstitutional Short Term Credit & 2,48 -6,16% 1,74% 2,45% 0,67 ([
9 MI TwentyFour Monument Bond &' 2,30 -6,91% 3,02% 3,46% 0,84 (]
10 Credit Suisse Lux Floating Rate Credit & 2,12 -8,53% 1,82% 3,20% 053 @
11 AB Mortgage Income & 1,93 -21,73% 2,53% 7,70% 0,32 ()
12 Erste Mortgage & 1,31 -7,06% 0,71% 2,18% 0,28 )
13 Asset Backed Securities Fund & 1,20 -7,41% 0,67% 2,84% 0,20 -

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor) | Universen mit weniger als 20 Fonds werden vollstédndig abgebildet | AuM: FondsgréBe nach Quartilen in Uni-
versen | ESG-Bewertung vorhanden.

Top 10% Top 25% Bottom 25 % © ABSOLUT RESEARCH 2020 | 10 2020


https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBHAI/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBHBD/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBHBB/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBHBA/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HFJC/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HHBD/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBDDA/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HEFC/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JDEF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JEIC/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HDBB/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BEIAE/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HECI/
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Rendite Year to Date - 1 Jahr

Year to Worst
Date LM Rendite Month StDev. AuM
1 Nordea European Covered Bond & @ 3,18% 0,59% 1,53% -1,06% 261% @
2 Xtrackers Il EUR Covered Bond Swap ETF &' @ 2,62% 0,72% 0,22% -2,76% 4,22% ¢
3 PIMCO Covered Bond ETF &' @ 2,19% 0,71% 1,24% -2,34% 3,18% O

4 Nordea 1 European Covered Bond Opportunities &' @ 2,04% 0,28% 1,75% -1,66% 3,35% @

5 Danske Danish Mortgage Bond & @ 1,99% 1,10% 0,83% -2,18% 3,16% o
6 Monega Danische Covered Bonds LD &' @ 1,90% 0,79% -0,14% -4,12% 545% @
7 ComStage ETF iBoxx Germany Cov Cap Overall TR ... 1,90% 0,51% -0,30% -1,85% 328% O
27 Aktivportfolio-Ul &' @ -0,16% 0,02% -0,44% -0,13% 022% ©

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor) | Universen mit weniger als 20 Fonds werden vollstiandig abgebildet | AuM: FondsgréBe nach Quartilen in Uni-
versen | ESG-Bewertung vorhanden.

Top 10% Top 25% Bottom 25 % © ABSOLUT RESEARCH 2020 | 10 2020


https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IJEG/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IIBI/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IFCE/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CAFGH/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBDEB/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BFGDJ/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JCAD/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JCCJ/
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Rendite - 1 Jahr

Sharpe Maximum

Rendite StDev. Ratio VaR (95%) Drawdown AuM

1 Nordea 1 European Covered Bond Opportunities @ @ 1,75% 3,35% 0,64 -1,44% -3,01% “ )
2 Nordea European Covered Bond &' @ 1,53% 2,61% 0,74 -1,11% -160% @
3 PIMCO Covered Bond ETF &' @ 1,24% 3,18% 0,51 -1,40% -234% O
4 Nordea 1 Low Duration European Covered Bond &' @ 1,01% 1,40% 1,00 -0,58% -0,96% ©
5 Danske Danish Mortgage Bond & @ 0,83% 3,16% 0,39 -1,43% -2,18% o
6 apo Danische Pfandbriefe Ul &' @ 0,41% 3,40% 0,24 -1,58% -254% O
7 CSA Hypotheken Schweiz &' 0,39% 0,67% 1,18 -0,29% -0,47% ©
27 DWS Covered Bond & @ -0,57% 3,01% -0,00 -1,48% -231% 9

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor) | Universen mit weniger als 20 Fonds werden vollstiandig abgebildet | AuM: FondsgréBe nach Quartilen in Uni-
versen | ESG-Bewertung vorhanden.

Top 10% Top 25% Bottom 25 % 10 2020 | © ABSOLUT RESEARCH 2020


https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CAFGH/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IJEG/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IFCE/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BGFAI/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBDEB/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BGBJI/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HEJB/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HJHF/
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Rendite p.a. - 2 Jahre

Rendite Sharpe Maximum

p.a. StDev. Ratio VaR (95%) Drawdown AuM

1 Nordea European Covered Bond & @ 4,45% 2,43% 1,98 -0,79% -193% @
2 Xtrackers Il EUR Covered Bond Swap ETF &' @ 3,99% 3,67% 1,19 -1,41% -361% O
3 PIMCO Covered Bond ETF &' @ 3,18% 2,57% 1,38  -0,96% -234% O
4 Monega Danische Covered Bonds LD &' @ 3,15% 4,28% 0,82 -1,76% -453% @
5 Bayerninvest Euro Covered Bond & 2,66% 2,61% 1,16 -1,02% -3,07% O
6 Unilnstitutional Euro Cov Bonds 4-6 years Sust & @ 2,66% 2,63% 1,15 -1,03% 2,70% 9@
7 ComStage ETF iBoxx Germany Cov Cap Overall TR ... 2,61% 2,86% 1,04 -1,14% -3,01% O
26 Aktivportfolio-Ul &' @ -0,64% 0,18% -0,00 -0,14% -1,32% ©

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor) | Universen mit weniger als 20 Fonds werden vollstiandig abgebildet | AuM: FondsgréBe nach Quartilen in Uni-
versen | ESG-Bewertung vorhanden.

Top 10% Top 25% Bottom 25 % © ABSOLUT RESEARCH 2020 | 10 2020


https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IJEG/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IIBI/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IFCE/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BFGDJ/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BGGEJ/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/GDEJ/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JCAD/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JCCJ/
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Rendite p.a. - 3 Jahre

Rendite Sharpe Maximum

p.a. StDev. Ratio VaR (95%) Drawdown AuM

1 Nordea European Covered Bond & @ 3,47% 2,16% 1,77 -0,74% -193% ©
2 Monega Danische Covered Bonds LD & @ 2,64% 3,93% 0,76 -1,64% -453% 9
3 Xtrackers Il EUR Covered Bond Swap ETF & @ 2,62% 3,24% 0,92 -1,32% -361% O
4 Danske Danish Mortgage Bond &' @ 2,25% 2,44% 1,06 -0,97% -218% 9
5 PIMCO Covered Bond ETF &' @ 2,18% 2,22% 1,14  -0,87% -234% O
6 SEB Danish Mortgage Bond & @ 2,12% 2,90% 0,85 -1,20% -3,10% @
24 Aktivportfolio-Ul &' @ -0,74% 0,16% -0,00 -0,14% -227% O

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor) | Universen mit weniger als 20 Fonds werden vollsténdig abgebildet | AuM: FondsgréBe nach Quartilen in Uni-
versen | ESG-Bewertung vorhanden.

Top 10% Top 25% Bottom 25 % 10 2020 | © ABSOLUT RESEARCH 2020


https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IJEG/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BFGDJ/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IIBI/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBDEB/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IFCE/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JFJH/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JCCJ/
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Rendite p.a. - 5 Jahre

Rendite Sharpe Maximum

p.a. StDev. Ratio VaR (95%) Drawdown AuM

1 Nordea European Covered Bond & @ 3,15% 2,09% 1,66 -0,73% -193% @
2 SEB Danish Mortgage Bond & @ 2,91% 2,83% 1,14 -1,10% -3,10% ©
3 Danske Danish Mortgage Bond & @ 2,86% 2,40% 1,32 -0,90% -2,18% 9
4 Nordea 1 Danish Covered Bond &' @ 2,43% 2,44% 1,13 -0,96% -3,38% ©
5 PIMCO Covered Bond ETF &' @ 2,26% 2,00% 1,29  -0,76% -234% O
6 Monega Daenische Covered Bonds & @ 2,08% 2,28% 1,05 -0,91% -2,66% @
22 Aktivportfolio-Ul &' @ -0,73% 0,23% -0,00 -017% -3,73% O

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor) | Universen mit weniger als 20 Fonds werden vollsténdig abgebildet | AuM: FondsgréBe nach Quartilen in Uni-
versen | ESG-Bewertung vorhanden.

Top 10% Top 25% Bottom 25 % © ABSOLUT RESEARCH 2020 | 10 2020


https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IJEG/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JFJH/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBDEB/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HHAF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IFCE/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IDHI/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JCCJ/
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Rendite p.a. - 10 Jahre

Rendite Sharpe Maximum

p.a. StDev. Ratio VaR (95%) Drawdown AuM

1 SEB Danish Mortgage Bond & @ 3,09% 3,07% 0,98 -1,20% -3,78% ©
2 Unilnstitutional Euro Cov Bonds 4-6 years Sust &' @ 3,06% 2,84% 1,05 -1,09% -351% 9@
3 Allianz Pfandbrieffonds &' @ 2,96% 2,36% 123 -0,87% -286% O
4 iShares EUR Covered Bond ETF & 2,94% 2,34% 1,22  -0,86% -331% @
5 DWS Covered Bond & @ 2,64% 2,57% 0,99 -1,00% -3,30% 9
6 Nordea 1 Danish Covered Bond &' @ 2,39% 2,87% 0,80 -1,16% -409% @
7 Lyxor EuroMTS Covered Bond Aggregate ETF &' 2,37% 2,29% 1,00 -0,89% -3,36% O
8 Deka iBoxx EUR Lig Germany Covered Div ETF &' @ 1,88% 1,98% 0,91 -0,78% 2,72% O
9 Xtrackers Il iBoxx Germany Covered Bond Swap ETF... 1,85% 1,76% 1,00 -0,68% -236% O
10 iShares Pfandbriefe & @ 1,84% 1,69% 1,04 -065% -233% @
11 ComStage ETF iBoxx Germany Cov Cap Overall TR ... 1,78% 2,11% 0,80 -0,85% -3,38% O
12 Amundi LCR Covered Bond Europe &' @ 1,06% 1,31% 0,74 -0,53% 2,72% O
13 Aktivportfolio-Ul &' @ 0,91% 1,61% 0,52 -0,69% -410% O
14 CSA Hypotheken Schweiz & 0,70% 0,51% 1,24 -0,18% -054% @

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor) | Universen mit weniger als 20 Fonds werden vollstédndig abgebildet | AuM: FondsgréBe nach Quartilen in Uni-
versen | ESG-Bewertung vorhanden.

Top 10% Top 25% Bottom 25 % 10 2020 | © ABSOLUT RESEARCH 2020


https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JFJH/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/GDEJ/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HJGA/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JHCI/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HJHF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HHAF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JGFD/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JCIB/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JGBB/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HFIH/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JCAD/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JFFD/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JCCJ/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HEJB/

Credit Private Debt & Asset-Backed - 10/2020 Absolu* ranking

Covered Bonds Europe 9 o G °
StDev. - 1 Jahr

Sharpe Maximum

StDev. Rendite Ratio VaR (95%) Drawdown AuM

1 Aktivportfolio-Ul & @ 0,22%  -0,44% -0,00 -0,14% -0,49% ©
2 CSA Hypotheken Schweiz &' 0,67% 0,39% 1,18 -0,29% -0,47% ©
3 Nordea 1 Low Duration European Covered Bond &' @ 1,40% 1,01% 1,00 -0,58% -0,96% ©
4 Amundi LCR Covered Bond Europe & @ 1,78% -0,12% 0,15 -0,86% -160% O
5 Lyxor EuroMTS Covered Bond Aggregate ETF &' 2,17% 0,05% 0,21 -1,03% -149% O
6 Deka iBoxx EUR Lig Germany Covered Div ETF &' @ 2,46% -0,31% 0,04 -1,19% -1,72% O
7 BNP Paribas Euro Covered Bond & @ 2,47% -0,19% 0,08 -1,19% 1,77% O
27 Monega Danische Covered Bonds LD & @ 5,45% -0,14% 0,05 -2,59% -412% @

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor) | Universen mit weniger als 20 Fonds werden vollstiandig abgebildet | AuM: FondsgréBe nach Quartilen in Uni-
versen | ESG-Bewertung vorhanden.

Top 10% Top 25% Bottom 25 % © ABSOLUT RESEARCH 2020 | 10 2020


https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JCCJ/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HEJB/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BGFAI/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JFFD/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JGFD/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JCIB/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IDIG/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BFGDJ/

Credit Private Debt & Asset-Backed - 10/2020 Absolu* ranking

Covered Bonds Europe 9 o G °
StDev. - 2 Jahre

Rendite Sharpe Maximum

StDev. p.a. Ratio VaR (95%) Drawdown AuM

1 Aktivportfolio-Ul & @ 0,18%  -0,64% -0,00 -0,14% -1,32% ©
2 CSA Hypotheken Schweiz &' 0,54% 0,29% 1,22 -0,23% -0,47% ©
3 Nordea 1 Low Duration European Covered Bond &' @ 1,17% 1,90% 1,93 -0,40% -0,96% ©
4 Amundi LCR Covered Bond Europe &' @ 1,35% 0,31% 0,51 -0,61% -168% O
5 Lyxor EuroMTS Covered Bond Aggregate ETF & 1,80% 1,64% 1,12 -0,72% -2,02% O
6 BNP Paribas Euro Covered Bond & @ 2,05% 1,58% 0,95 -0,84% -2,36% o
7 NN L Euro Covered Bonds @' @ 2,17% 2,04% 1,11 -0,86% -2,28% O
26 Monega Danische Covered Bonds LD & @ 4,28% 3,15% 0,82 -1,76% -453% @

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor) | Universen mit weniger als 20 Fonds werden vollstiandig abgebildet | AuM: FondsgréBe nach Quartilen in Uni-
versen | ESG-Bewertung vorhanden.

Top 10% Top 25% Bottom 25 % 10 2020 | © ABSOLUT RESEARCH 2020


https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JCCJ/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HEJB/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BGFAI/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JFFD/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JGFD/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IDIG/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IIFF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BFGDJ/

Credit Private Debt & Asset-Backed - 10/2020 Absolu* ranking

Covered Bonds Europe 9 o G °
StDev. - 3 Jahre

Rendite Sharpe Maximum

StDev. p.a. Ratio VaR (95%) Drawdown AuM

1 Aktivportfolio-Ul & @ 0,16%  -0,74% -0,00 -0,14% -227% O
2 CSA Hypotheken Schweiz &' 0,46% 0,24% 1,28 -0,20% -0,47% ©
3 Amundi LCR Covered Bond Europe &' @ 1,21% -0,15% 0,17 -0,59% -219% O
4 Lyxor EuroMTS Covered Bond Aggregate ETF & 1,59% 1,02% 0,86 -0,67% -2,02% O
5 BNP Paribas Euro Covered Bond & @ 1,76% 0,94% 0,74 -0,76% -2,36% O
6 NN L Euro Covered Bonds &' @ 1,90% 1,36% 0,90 -0,79% -2,28% O
24 Monega Danische Covered Bonds LD & @ 3,93% 2,64% 0,76 -1,64% -453% @

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor) | Universen mit weniger als 20 Fonds werden vollsténdig abgebildet | AuM: FondsgréBe nach Quartilen in Uni-
versen | ESG-Bewertung vorhanden.

Top 10% Top 25% Bottom 25 % © ABSOLUT RESEARCH 2020 | 10 2020


https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JCCJ/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HEJB/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JFFD/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JGFD/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IDIG/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IIFF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BFGDJ/

Credit Private Debt & Asset-Backed - 10/2020 Absolu* ranking

Covered Bonds Europe 9 o G °
StDev. - 5 Jahre

Rendite Sharpe Maximum

StDev. p.a. Ratio VaR (95%) Drawdown AuM

1 Aktivportfolio-Ul & @ 0,23%  -0,73% -0,00 -0,17% -3,73% ©
2 CSA Hypotheken Schweiz &' 0,40% 0,33% 1,61 -0,16% -0,47% ©
3 Amundi LCR Covered Bond Europe & @ 1,03% -0,01% 0,30 -0,49% 247% O
4 Lyxor EuroMTS Covered Bond Aggregate ETF &' 1,56% 1,00% 0,84 -0,66% -2,02% O
5 BNP Paribas Euro Covered Bond & @ 1,72% 0,86% 0,69 -0,74% -2,36% O
6 Xtrackers Il iBoxx Germany Covered Bond Swap ETF... 1,84% 0,98% 0,71 -0,79% -2,36% O
22 Xtrackers Il EUR Covered Bond Swap ETF &' @ 2,97% 2,03% 0,79 -1,24% -361% O

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor) | Universen mit weniger als 20 Fonds werden vollsténdig abgebildet | AuM: FondsgréBe nach Quartilen in Uni-
versen | ESG-Bewertung vorhanden.

Top 10% Top 25% Bottom 25 % 10 2020 | © ABSOLUT RESEARCH 2020


https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JCCJ/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HEJB/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JFFD/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JGFD/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IDIG/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JGBB/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IIBI/

Credit Private Debt & Asset-Backed - 10/2020 Absolu* ranking

Covered Bonds Europe 9 o G °
StDev. - 10 Jahre

Rendite Sharpe Maximum

StDev. p.a. Ratio VaR (95%) Drawdown AuM

1 CSA Hypotheken Schweiz & 0,51% 0,70% 1,24 -0,18% -0,54% ©
2 Amundi LCR Covered Bond Europe &' @ 1,31% 1,06% 0,74 -0,53% 2,72% O
3 Aktivportfolio-Ul & @ 1,61% 0,91% 0,52 -0,69% -410% O
4 iShares Pfandbriefe & @ 1,69% 1,84% 1,04 -065% -233% @
5 Xtrackers Il iBoxx Germany Covered Bond Swap ETF... 1,76% 1,85% 1,00 -0,68% -2,36% O
6 Deka iBoxx EUR Liq Germany Covered Div ETF &' @ 1,98% 1,88% 0,91 -0,78% 2,72% O
7 ComStage ETF iBoxx Germany Cov Cap Overall TR ... 2,11% 1,78% 0,80 -0,85% -3,38% O
8 Lyxor EuroMTS Covered Bond Aggregate ETF &' 2,29% 2,37% 1,00 -0,89% -3,36% O
9 iShares EUR Covered Bond ETF & 2,34% 2,94% 1,22  -0,86% -331% @
10 Allianz Pfandbrieffonds & @ 2,36% 2,96% 123 -0,87% -286% O
11 DWS Covered Bond & @ 2,57% 2,64% 0,99 -1,00% -3,30% 9
12 Unilnstitutional Euro Cov Bonds 4-6 years Sust & @ 2,84% 3,06% 1,05 -1,09% -351% @
13 Nordea 1 Danish Covered Bond &' @ 2,87% 2,39% 0,80 -1,16% -4,09% o
14 SEB Danish Mortgage Bond &' @ 3,07% 3,09% 098 -1,20% -378% @

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor) | Universen mit weniger als 20 Fonds werden vollstédndig abgebildet | AuM: FondsgréBe nach Quartilen in Uni-
versen | ESG-Bewertung vorhanden.

Top 10% Top 25% Bottom 25 % © ABSOLUT RESEARCH 2020 | 10 2020


https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HEJB/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JFFD/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JCCJ/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HFIH/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JGBB/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JCIB/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JCAD/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JGFD/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JHCI/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HJGA/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HJHF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/GDEJ/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HHAF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JFJH/

Credit Private Debt & Asset-Backed - 10/2020 Absolu* ranking

Covered Bonds Europe 9 o G °
Sharpe Ratio - 1 Jahr

Sharpe Maximum

Ratio Rendite StDev. VaR (95%) Drawdown AuM

1 CSA Hypotheken Schweiz & 1,18 0,39% 0,67% -0,29% -0,47% ©
2 Nordea 1 Low Duration European Covered Bond &' @ 1,00 1,01% 1,40% -0,58% -0,96% ©
3 Nordea European Covered Bond &' @ 0,74 1,53% 2,61% -1,11% -160% @
4 Nordea 1 European Covered Bond Opportunities &' @ 0,64 1,75% 3,35% -1,44% -3,01% @
5 PIMCO Covered Bond ETF &' @ 0,51 1,24% 3,18%  -1,40% -234% O
6 Danske Danish Mortgage Bond & @ 0,39 0,83% 3,16% -1,43% -2,18% ‘)
7 apo Danische Pfandbriefe Ul &' @ 0,24 0,41% 3,40% -1,58% -254% O
27 DWS Covered Bond & @ -0,00 -0,57% 3,01%  -1,48% -231% 9

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor) | Universen mit weniger als 20 Fonds werden vollstiandig abgebildet | AuM: FondsgréBe nach Quartilen in Uni-
versen | ESG-Bewertung vorhanden.

Top 10% Top 25% Bottom 25 % 10 2020 | © ABSOLUT RESEARCH 2020


https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HEJB/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BGFAI/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IJEG/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CAFGH/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IFCE/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBDEB/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BGBJI/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HJHF/

Credit Private Debt & Asset-Backed - 10/2020 Absolu* ranking

Covered Bonds Europe 9 o G °
Sharpe Ratio - 2 Jahre

Sharpe Rendite Maximum

Ratio p.a. StDev. VaR (95%) Drawdown AuM

1 Nordea European Covered Bond & @ 1,98 4,45% 2,43% -0,79% -193% @
2 Nordea 1 Low Duration European Covered Bond &' @ 1,93 1,90% 1,17% -0,40% -0,96% ©
3 PIMCO Covered Bond ETF &' @ 1,38 3,18% 2,57%  -0,96% -234% O
4 CSA Hypotheken Schweiz &' 1,22 0,29% 0,54% -0,23% -0,47% ©
5 iShares EUR Covered Bond ETF & 1,20 2,32% 2,25%  -0,87% -229% @
6 Xtrackers Il EUR Covered Bond Swap ETF &' @ 1,19 3,99% 3,67% -1,41% -361% O
7 Danske Danish Mortgage Bond & @ 1,17 2,53% 2,47% -0,96% -2,18% “ )
26 Aktivportfolio-Ul &' @ -0,00 -0,64% 0,18% -0,14% -1,32% O

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor) | Universen mit weniger als 20 Fonds werden vollstiandig abgebildet | AuM: FondsgréBe nach Quartilen in Uni-
versen | ESG-Bewertung vorhanden.

Top 10% Top 25% Bottom 25 % © ABSOLUT RESEARCH 2020 | 10 2020


https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IJEG/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BGFAI/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IFCE/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HEJB/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JHCI/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IIBI/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBDEB/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JCCJ/

Credit Private Debt & Asset-Backed - 10/2020 Absolu* ranking

Covered Bonds Europe 9 o G °
Sharpe Ratio - 3 Jahre

Sharpe Rendite Maximum

Ratio p.a. StDev. VaR (95%) Drawdown AuM

1 Nordea European Covered Bond & @ 1,77 3,47% 2,16% -0,74% -193% @
2 CSA Hypotheken Schweiz &' 1,28 0,24% 0,46% -0,20% -0,47% ©
3 PIMCO Covered Bond ETF &' @ 1,14 2,18% 2,22%  -0,87% -234% O
4 Danske Danish Mortgage Bond &' @ 1,06 2,25% 2,44% -0,97% -218% 9
5 iShares EUR Covered Bond ETF & 0,96 1,53% 1,97%  -0,81% -229% @
6 Xtrackers Il EUR Covered Bond Swap ETF &' @ 0,92 2,62% 3,24% -1,32% -361% O
24 Aktivportfolio-Ul &' @ -0,00 -0,74% 0,16%  -0,14% -227% O

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor) | Universen mit weniger als 20 Fonds werden vollsténdig abgebildet | AuM: FondsgréBe nach Quartilen in Uni-
versen | ESG-Bewertung vorhanden.

Top 10% Top 25% Bottom 25 % 10 2020 | © ABSOLUT RESEARCH 2020


https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IJEG/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HEJB/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IFCE/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBDEB/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JHCI/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IIBI/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JCCJ/

Credit Private Debt & Asset-Backed - 10/2020 Absolu* ranking

Covered Bonds Europe 9 o G °
Sharpe Ratio - 5 Jahre

Sharpe Rendite Maximum

Ratio p.a. StDev. VaR (95%) Drawdown AuM

1 Nordea European Covered Bond &' @ 1,66 3,15% 2,09% -0,73% -1,93% @
2 CSA Hypotheken Schweiz &' 1,61 0,33% 0,40% -0,16% -0,47% ©
3 Danske Danish Mortgage Bond & @ 1,32 2,86% 2,40% -0,90% -2,18% 9
4 PIMCO Covered Bond ETF &' @ 1,29 2,26% 2,00%  -0,76% -234% O
5 SEB Danish Mortgage Bond & @ 1,14 2,91% 2,83% -1,10% -3,10% @
6 Nordea 1 Danish Covered Bond & @ 1,13 2,43% 2,44% -0,96% -3,38% @
22 Aktivportfolio-Ul &' @ -0,00 -0,73% 0,23% -017% -3,73% O

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor) | Universen mit weniger als 20 Fonds werden vollsténdig abgebildet | AuM: FondsgréBe nach Quartilen in Uni-
versen | ESG-Bewertung vorhanden.

Top 10% Top 25% Bottom 25 % © ABSOLUT RESEARCH 2020 | 10 2020


https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IJEG/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HEJB/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBDEB/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IFCE/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JFJH/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HHAF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JCCJ/

Credit Private Debt & Asset-Backed - 10/2020 Absolu* ranking

Covered Bonds Europe 9 o G °
Sharpe Ratio - 10 Jahre

Sharpe Rendite Maximum

Ratio p.a. StDev. VaR (95%) Drawdown AuM

1 CSA Hypotheken Schweiz & 1,24 0,70% 0,51% -0,18% -0,54% ©
2 Allianz Pfandbrieffonds &' @ 1,23 2,96% 2,36%  -0,87% -286% O
3 iShares EUR Covered Bond ETF & 1,22 2,94% 2,34%  -0,86% -331% @
4 Unilnstitutional Euro Cov Bonds 4-6 years Sust &' @ 1,05 3,06% 2,84% -1,09% -351% @
5 iShares Pfandbriefe &' @ 1,04 1,84% 1,69% -0,65% -233% @
6 Xtrackers Il iBoxx Germany Covered Bond Swap ETF... 1,00 1,85% 1,76% -0,68% -2,36% O
7 Lyxor EuroMTS Covered Bond Aggregate ETF &' 1,00 2,37% 2,29% -0,89% -3,36% O
8 DWS Covered Bond & @ 0,99 2,64% 2,57%  -1,00% -3,30% 9
9 SEB Danish Mortgage Bond & @ 0,98 3,09% 3,07% -1,20% -3,78% @
10 Deka iBoxx EUR Liq Germany Covered Div ETF &' @ 0,91 1,88% 1,98% -0,78% -2,72% O
11 Nordea 1 Danish Covered Bond &' @ 0,80 2,39% 2,87% -1,16% -4,09% ()
12 ComStage ETF iBoxx Germany Cov Cap Overall TR ... 0,80 1,78% 2,11% -0,85% -3,38% O
13 Amundi LCR Covered Bond Europe &' @ 0,74 1,06% 1,31% -0,53% 2,72% O
14 Aktivportfolio-Ul &' @ 0,52 0,91% 1,61%  -0,69% -410% O

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor) | Universen mit weniger als 20 Fonds werden vollstédndig abgebildet | AuM: FondsgréBe nach Quartilen in Uni-
versen | ESG-Bewertung vorhanden.

Top 10% Top 25% Bottom 25 % 10 2020 | © ABSOLUT RESEARCH 2020


https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HEJB/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HJGA/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JHCI/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/GDEJ/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HFIH/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JGBB/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JGFD/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HJHF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JFJH/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JCIB/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HHAF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JCAD/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JFFD/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JCCJ/

Credit Private Debt & Asset-Backed - 10/2020 Absolu* ranking

Covered Bonds Europe 9 o G °

Maximum Drawdown - 1 Jahr

Maximum Worst Sharpe
Drawdown Month Rendite StDev. Ratio AuM
1 CSA Hypotheken Schweiz & -0,47% -0,32% 0,39% 0,67% 1,18 @
2 Aktivportfolio-Ul & @ -0,49%  -0,13%  -0,44% 0,22% -0,00 O
3 Nordea 1 Low Duration European Covered Bond &' @ -0,96% -0,50% 1,01% 1,40% 1,00 @
4 Lyxor EuroMTS Covered Bond Aggregate ETF & -1,49% -1,48% 0,05% 2,17% 0,21 o
5 Nordea European Covered Bond & @ -1,60% -1,06% 1,53% 2,61% 0,74 ©
6 Amundi LCR Covered Bond Europe & @ -1,60% -1,33% -0,12% 1,78% 0,15 O
7 iShares Pfandbriefe &' @ -1,65% -1,54% -0,13% 2,55% 0,11 o
27 Monega Danische Covered Bonds LD & @ -4,12% -4,12% -0,14% 5,45% 0,06 @

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor) | Universen mit weniger als 20 Fonds werden vollstiandig abgebildet | AuM: FondsgréBe nach Quartilen in Uni-
versen | ESG-Bewertung vorhanden.

Top 10% Top 25% Bottom 25 % © ABSOLUT RESEARCH 2020 | 10 2020


https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HEJB/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JCCJ/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BGFAI/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JGFD/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IJEG/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JFFD/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HFIH/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BFGDJ/

Credit Private Debt & Asset-Backed - 10/2020 Absolu* ranking

Covered Bonds Europe 9 o G °

Maximum Drawdown - 2 Jahre

Maximum Worst Rendite Sharpe
Drawdown Month p.a. StDev. Ratio AuM
1 CSA Hypotheken Schweiz & -0,47% -0,32% 0,29% 0,54% 122 ©
2 Nordea 1 Low Duration European Covered Bond &' @ -0,96% -0,50% 1,90% 1,17% 1,93 ©
3 Aktivportfolio-Ul & @ -1,32%  -0,14%  -0,64% 0,18% -0,00 O©
4 Amundi LCR Covered Bond Europe &' @ -1,68% -1,33% 0,31% 1,35% 0,51 ®
5 Nordea European Covered Bond &' @ -1,93% -1,06% 4,45% 2,43% 198 @
6 Lyxor EuroMTS Covered Bond Aggregate ETF & -2,02% -1,48% 1,64% 1,80% 1,12 O
7 Danske Danish Mortgage Bond & @ -2,18% -2,18% 2,53% 2,47% 1,17 d
26 Monega Danische Covered Bonds LD & @ -4,53% -4,12% 3,15% 4,28% 0,82 o

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor) | Universen mit weniger als 20 Fonds werden vollstiandig abgebildet | AuM: FondsgréBe nach Quartilen in Uni-
versen | ESG-Bewertung vorhanden.

Top 10% Top 25% Bottom 25 % 10 2020 | © ABSOLUT RESEARCH 2020


https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HEJB/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BGFAI/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JCCJ/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JFFD/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IJEG/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JGFD/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBDEB/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BFGDJ/

Credit Private Debt & Asset-Backed - 10/2020 Absolu* ranking

Covered Bonds Europe 9 o G °

Maximum Drawdown - 3 Jahre

Maximum Worst Rendite Sharpe
Drawdown Month p.a. StDev. Ratio AuM
1 CSA Hypotheken Schweiz & -0,47% -0,32% 0,24% 0,46% 128 @
2 Nordea European Covered Bond & @ -1,93% -1,06% 3,47% 2,16% 1,77 o
3 Lyxor EuroMTS Covered Bond Aggregate ETF & -2,02% -1,48% 1,02% 1,59% 086 O
4 Danske Danish Mortgage Bond &' @ -2,18% -2,18% 2,25% 2,44% 1,06 O
5 Amundi LCR Covered Bond Europe & @ -2,19% -1,33% -0,15% 1,21% 017 O
6 Aktivportfolio-Ul &' @ -2,27%  -0,14%  -0,74% 0,16% -0,00 ©
24 Monega Danische Covered Bonds LD & @ -4,53% -4,12% 2,64% 3,93% 0,76 9

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor) | Universen mit weniger als 20 Fonds werden vollsténdig abgebildet | AuM: FondsgréBe nach Quartilen in Uni-
versen | ESG-Bewertung vorhanden.

Top 10% Top 25% Bottom 25 % © ABSOLUT RESEARCH 2020 | 10 2020


https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HEJB/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IJEG/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JGFD/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBDEB/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JFFD/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JCCJ/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BFGDJ/

Credit Private Debt & Asset-Backed - 10/2020 Absolu* ranking

Covered Bonds Europe 9 o G °

Maximum Drawdown - 5 Jahre

Maximum Worst Rendite Sharpe
Drawdown Month p.a. StDev. Ratio AuM
1 CSA Hypotheken Schweiz & -0,47% -0,32% 0,33% 0,40% 1,61 o
2 Nordea European Covered Bond &' @ -1,93% -1,06% 3,15% 2,09% 1,66 @
3 Lyxor EuroMTS Covered Bond Aggregate ETF & -2,02% -1,48% 1,00% 1,56% 084 O
4 Danske Danish Mortgage Bond &' @ -2,18% -2,18% 2,86% 2,40% 1,32 @
5 NN L Euro Covered Bonds &' @ -2,28% -1,77% 1,37% 1,84% 092 O
6 iShares EUR Covered Bond ETF & -2,29%  -1,70% 1,33% 1,87% 08 @
22 Aktivportfolio-Ul &' @ -3,73%  -021%  -0,73% 0,23% -0,00 O

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor) | Universen mit weniger als 20 Fonds werden vollsténdig abgebildet | AuM: FondsgréBe nach Quartilen in Uni-
versen | ESG-Bewertung vorhanden.

Top 10% Top 25% Bottom 25 % 10 2020 | © ABSOLUT RESEARCH 2020


https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HEJB/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IJEG/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JGFD/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBDEB/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IIFF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JHCI/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JCCJ/

Credit Private Debt & Asset-Backed - 10/2020 Absolu* ranking

Covered Bonds Europe 9 o G °
Maximum Drawdown - 10 Jahre

Maximum Worst Rendite Sharpe
Drawdown Month p.a. StDev. Ratio AuM
1 CSA Hypotheken Schweiz & -0,54% -0,40% 0,70% 0,51% 124 @
2 iShares Pfandbriefe & @ -2,33%  -1,54% 1,84% 1,69% 1,04 @
3 Xtrackers Il iBoxx Germany Covered Bond Swap ETF... -2,36% -1,49% 1,85% 1,76% 1,00 O
4 Amundi LCR Covered Bond Europe & @ -2,72% -1,57% 1,06% 1,31% 0,74 O
5 Deka iBoxx EUR Liq Germany Covered Div ETF &' @ -2,72% -1,45% 1,88% 1,98% 0,91 o
6 Allianz Pfandbrieffonds &' @ -2,86%  -1,75% 2,96% 2,36% 1,23 O
7 DWS Covered Bond & @ -3,30%  -2,26% 2,64% 2,57% 099 9
8 iShares EUR Covered Bond ETF & -3,31%  -1,70% 2,94% 2,34% 1,22 @
9 Lyxor EuroMTS Covered Bond Aggregate ETF &' -3,36% -1,85% 2,37% 2,29% 1,00 O
10 ComStage ETF iBoxx Germany Cov Cap Overall TR ... -3,38% -1,85% 1,78% 2,11% 080 O
11 Unilnstitutional Euro Cov Bonds 4-6 years Sust & @ -3,51% -2,30% 3,06% 2,84% 1,06 @
12 SEB Danish Mortgage Bond &' @ -3,78%  -3,10% 3,09% 3,07% 098 @
13 Nordea 1 Danish Covered Bond &' @ -4,09% -2,59% 2,39% 2,87% 0,80 o
14 Aktivportfolio-Ul &' @ -4,10%  -1,48% 0,91% 1,61% 052 ©

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor) | Universen mit weniger als 20 Fonds werden vollstédndig abgebildet | AuM: FondsgréBe nach Quartilen in Uni-
versen | ESG-Bewertung vorhanden.

Top 10% Top 25% Bottom 25 % © ABSOLUT RESEARCH 2020 | 10 2020


https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HEJB/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HFIH/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JGBB/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JFFD/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JCIB/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HJGA/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HJHF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JHCI/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JGFD/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JCAD/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/GDEJ/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JFJH/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HHAF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JCCJ/

Credit Private Debt & Asset-Backed - 10/2020 Absolu* ranking

Covered Bonds Europe 9 o G °
VaR (95%) - 1 Jahr

MVaR Sharpe

VaR (95%) (95%) Rendite StDev. Ratio AuM

1 Aktivportfolio-Ul & @ -0,14%  -0,14%  -0,44% 0,22% -0,00 O
2 CSA Hypotheken Schweiz &' -0,29% -0,29% 0,39% 0,67% 1,18 @
3 Nordea 1 Low Duration European Covered Bond &' @ -0,58% -0,50% 1,01% 1,40% 1,00 @
4 Amundi LCR Covered Bond Europe & @ -0,86% -0,95% -0,12% 1,78% 0,15 O
5 Lyxor EuroMTS Covered Bond Aggregate ETF & -1,03% -1,20% 0,05% 2,17% 0,21 Qo
6 Nordea European Covered Bond & @ -1,11% -1,09% 1,53% 2,61% 0,74 o
7 BNP Paribas Euro Covered Bond & @ -1,19% -1,39% -0,19% 2,47% 0,08 o
27 Monega Danische Covered Bonds LD & @ -2,59% -3,16% -0,14% 5,45% 0,06 @

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor) | Universen mit weniger als 20 Fonds werden vollstiandig abgebildet | AuM: FondsgréBe nach Quartilen in Uni-
versen | ESG-Bewertung vorhanden.

Top 10% Top 25% Bottom 25 % 10 2020 | © ABSOLUT RESEARCH 2020


https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JCCJ/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HEJB/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BGFAI/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JFFD/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JGFD/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IJEG/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IDIG/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BFGDJ/

Credit Private Debt & Asset-Backed - 10/2020 Absolu* ranking

Covered Bonds Europe 9 o G °
VaR (95%) - 2 Jahre

MVaR Rendite Sharpe

VaR (95%) (95%) p.a. StDev. Ratio AuM

1 Aktivportfolio-Ul & @ -0,14%  -0,13%  -0,64% 0,18% -0,00 O
2 CSA Hypotheken Schweiz &' -0,23% -0,23% 0,29% 0,54% 122 ©
3 Nordea 1 Low Duration European Covered Bond &' @ -0,40% -0,39% 1,90% 1,17% 1,93 ©
4 Amundi LCR Covered Bond Europe &' @ -0,61% -0,69% 0,31% 1,35% 0,51 ®
5 Lyxor EuroMTS Covered Bond Aggregate ETF & -0,72% -0,88% 1,64% 1,80% 1,12 O
6 Nordea European Covered Bond &' @ -0,79% -0,82% 4,45% 2,43% 1,98 @
7 BNP Paribas Euro Covered Bond & @ -0,84% -1,01% 1,58% 2,05% 0,95 o
26 Monega Danische Covered Bonds LD & @ -1,76% -2,22% 3,15% 4,28% 0,82 o

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor) | Universen mit weniger als 20 Fonds werden vollstiandig abgebildet | AuM: FondsgréBe nach Quartilen in Uni-
versen | ESG-Bewertung vorhanden.

Top 10% Top 25% Bottom 25 % © ABSOLUT RESEARCH 2020 | 10 2020


https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JCCJ/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HEJB/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BGFAI/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JFFD/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JGFD/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IJEG/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IDIG/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BFGDJ/

Credit Private Debt & Asset-Backed - 10/2020 Absolu* ranking

Covered Bonds Europe 9 o G °
VaR (95%) - 3 Jahre

MVaR Rendite Sharpe

VaR (95%) (95%) p.a. StDev. Ratio AuM

1 Aktivportfolio-Ul & @ -0,14%  -0,13%  -0,74% 0,16% -0,00 O
2 CSA Hypotheken Schweiz &' -0,20% -0,19% 0,24% 0,46% 128 @
3 Amundi LCR Covered Bond Europe & @ -0,59% -0,65% -0,15% 1,21% 017 O
4 Lyxor EuroMTS Covered Bond Aggregate ETF & -0,67% -0,78% 1,02% 1,59% 0,86 O
5 Nordea European Covered Bond & @ -0,74% -0,73% 3,47% 2,16% 1,77 ©
6 BNP Paribas Euro Covered Bond & @ -0,76% -0,87% 0,94% 1,76% 0,74 o
24 Monega Danische Covered Bonds LD & @ -1,64% -1,96% 2,64% 3,93% 0,76 9

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor) | Universen mit weniger als 20 Fonds werden vollsténdig abgebildet | AuM: FondsgréBe nach Quartilen in Uni-
versen | ESG-Bewertung vorhanden.

Top 10% Top 25% Bottom 25 % 10 2020 | © ABSOLUT RESEARCH 2020


https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JCCJ/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HEJB/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JFFD/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JGFD/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IJEG/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IDIG/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BFGDJ/

Credit Private Debt & Asset-Backed - 10/2020 Absolu* ranking

Covered Bonds Europe 9 o G °

VaR (95%) - 5 Jahre

MVaR Rendite Sharpe

VaR (95%) (95%) p.a. StDev. Ratio AuM

1 CSA Hypotheken Schweiz & -0,16% -0,16% 0,33% 0,40% 1,61 o
2 Aktivportfolio-Ul & @ -0,17%  -0,16%  -0,73% 0,23% -0,00 O©
3 Amundi LCR Covered Bond Europe &' @ -0,49% -0,54% -0,01% 1,03% 0,30 O
4 Lyxor EuroMTS Covered Bond Aggregate ETF & -0,66% -0,75% 1,00% 1,56% 0,84 O
5 Nordea European Covered Bond &' @ -0,73% -0,73% 3,15% 2,09% 166 @
6 BNP Paribas Euro Covered Bond & @ -0,74% -0,85% 0,86% 1,72% 0,69 o
22 Xtrackers Il EUR Covered Bond Swap ETF & @ -1,24% -1,38% 2,03% 2,97% 0,79 O

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor) | Universen mit weniger als 20 Fonds werden vollsténdig abgebildet | AuM: FondsgréBe nach Quartilen in Uni-
versen | ESG-Bewertung vorhanden.

Top 10% Top 25% Bottom 25 % © ABSOLUT RESEARCH 2020 | 10 2020


https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HEJB/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JCCJ/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JFFD/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JGFD/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IJEG/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IDIG/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IIBI/

Credit Private Debt & Asset-Backed - 10/2020 Absolu* ranking

Covered Bonds Europe 9 o G °
VaR (95%) - 10 Jahre

MVaR Rendite Sharpe

VaR (95%) (95%) p.a. StDev. Ratio AuM

1 CSA Hypotheken Schweiz & -0,18% -0,18% 0,70% 0,51% 124 @
2 Amundi LCR Covered Bond Europe & @ -0,53% -0,60% 1,06% 1,31% 0,74 O
3 iShares Pfandbriefe & @ -0,65% -0,71% 1,84% 1,69% 1,04 @
4 Xtrackers Il iBoxx Germany Covered Bond Swap ETF... -0,68% -0,73% 1,85% 1,76% 1,00 O
5 Aktivportfolio-Ul & @ -0,69%  -0,56% 0,91% 1,61% 052 O
6 Deka iBoxx EUR Liq Germany Covered Div ETF &' @ -0,78% -0,83% 1,88% 1,98% 0,91 o
7 ComStage ETF iBoxx Germany Cov Cap Overall TR ... -0,85% -0,91% 1,78% 2,11% 080 O
8 iShares EUR Covered Bond ETF & -0,86%  -0,94% 2,94% 2,34% 1,22 @
9 Allianz Pfandbrieffonds &' @ -0,87%  -0,90% 2,96% 2,36% 1,23 O
10 Lyxor EuroMTS Covered Bond Aggregate ETF &' -0,89% -0,95% 2,37% 2,29% 1,00 O
11 DWS Covered Bond & @ -1,00%  -1,09% 2,64% 2,57% 09 9
12 Unilnstitutional Euro Cov Bonds 4-6 years Sust & @ -1,09% -1,09% 3,06% 2,84% 1,06 @
13 Nordea 1 Danish Covered Bond &' @ -1,16% -1,22% 2,39% 2,87% 0,80 o
14 SEB Danish Mortgage Bond &' @ -1,20%  -1,26% 3,09% 3,07% 098 @

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor) | Universen mit weniger als 20 Fonds werden vollstédndig abgebildet | AuM: FondsgréBe nach Quartilen in Uni-
versen | ESG-Bewertung vorhanden.

Top 10% Top 25% Bottom 25 % 10 2020 | © ABSOLUT RESEARCH 2020


https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HEJB/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JFFD/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HFIH/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JGBB/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JCCJ/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JCIB/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JCAD/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JHCI/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HJGA/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JGFD/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HJHF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/GDEJ/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HHAF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JFJH/

Credit Private Debt & Asset-Backed - 10/2020 Absolu* ranking

Covered Bonds Europe 9 o G °
MVaR (95%) - 1 Jahr

MVaR Sharpe
(95%) VaR (95%) Rendite StDev. Ratio AuM
1 Aktivportfolio-Ul & @ -0,14%  -0,14%  -0,44% 0,22% -0,00 O
2 CSA Hypotheken Schweiz &' -0,29% -0,29% 0,39% 0,67% 1,18 @
3 Nordea 1 Low Duration European Covered Bond &' @ -0,50% -0,58% 1,01% 1,40% 1,00 @
4 Amundi LCR Covered Bond Europe & @ -0,95% -0,86% -0,12% 1,78% 0,15 O
5 Nordea European Covered Bond & @ -1,09% -1,11% 1,53% 2,61% 0,74 ©
6 Lyxor EuroMTS Covered Bond Aggregate ETF & -1,20% -1,03% 0,05% 2,17% 0,21 @
7 Deka iBoxx EUR Liq Germany Covered Div ETF &' @ -1,30% -1,19% -0,31% 2,46% 0,04 O
27 Monega Danische Covered Bonds LD & @ -3,16% -2,59% -0,14% 5,45% 0,06 @

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor) | Universen mit weniger als 20 Fonds werden vollstiandig abgebildet | AuM: FondsgréBe nach Quartilen in Uni-
versen | ESG-Bewertung vorhanden.

Top 10% Top 25% Bottom 25 % © ABSOLUT RESEARCH 2020 | 10 2020


https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JCCJ/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HEJB/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BGFAI/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JFFD/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IJEG/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JGFD/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JCIB/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BFGDJ/

Credit Private Debt & Asset-Backed - 10/2020 Absolu* ranking

Covered Bonds Europe 9 o G °
MVaR (95%) - 2 Jahre

MVaR Rendite Sharpe
(95%) VaR (95%) p.a. StDev. Ratio AuM
1 Aktivportfolio-Ul & @ -0,13%  -0,14%  -0,64% 0,18% -0,00 O
2 CSA Hypotheken Schweiz &' -0,23% -0,23% 0,29% 0,54% 122 ©
3 Nordea 1 Low Duration European Covered Bond &' @ -0,39% -0,40% 1,90% 1,17% 1,93 ©
4 Amundi LCR Covered Bond Europe &' @ -0,69% -0,61% 0,31% 1,35% 0,51 ®
5 Nordea European Covered Bond &' @ -0,82% -0,79% 4,45% 2,43% 198 @
6 Lyxor EuroMTS Covered Bond Aggregate ETF & -0,88% -0,72% 1,64% 1,80% 1,12 O
7 Xtrackers Il iBoxx Germany Covered Bond Swap ETF... -1,01% -0,88% 2,13% 2,23% 1,12 O
26 Monega Danische Covered Bonds LD & @ -2,22% -1,76% 3,15% 4,28% 0,82 o

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor) | Universen mit weniger als 20 Fonds werden vollstiandig abgebildet | AuM: FondsgréBe nach Quartilen in Uni-
versen | ESG-Bewertung vorhanden.

Top 10% Top 25% Bottom 25 % 10 2020 | © ABSOLUT RESEARCH 2020


https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JCCJ/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HEJB/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BGFAI/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JFFD/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IJEG/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JGFD/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JGBB/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BFGDJ/

Credit Private Debt & Asset-Backed - 10/2020 Absolu* ranking

Covered Bonds Europe 9 o G °
MVaR (95%) - 3 Jahre

MVaR Rendite Sharpe
(95%) VaR (95%) p.a. StDev. Ratio AuM
1 Aktivportfolio-Ul & @ -0,13%  -0,14%  -0,74% 0,16% -0,00 O
2 CSA Hypotheken Schweiz &' -0,19% -0,20% 0,24% 0,46% 128 @
3 Amundi LCR Covered Bond Europe & @ -0,65% -0,59% -0,15% 1,21% 017 O
4 Nordea European Covered Bond & @ -0,73% -0,74% 3,47% 2,16% 1,77 ©
5 Lyxor EuroMTS Covered Bond Aggregate ETF & -0,78% -0,67% 1,02% 1,59% 0,86 O
6 BNP Paribas Euro Covered Bond & @ -0,87% -0,76% 0,94% 1,76% 0,74 o
24 Monega Danische Covered Bonds LD & @ -1,96% -1,64% 2,64% 3,93% 0,76 9

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor) | Universen mit weniger als 20 Fonds werden vollsténdig abgebildet | AuM: FondsgréBe nach Quartilen in Uni-
versen | ESG-Bewertung vorhanden.

Top 10% Top 25% Bottom 25 % © ABSOLUT RESEARCH 2020 | 10 2020


https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JCCJ/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HEJB/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JFFD/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IJEG/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JGFD/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IDIG/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BFGDJ/

Credit Private Debt & Asset-Backed - 10/2020 Absolu* ranking

Covered Bonds Europe 9 o G °
MVaR (95%) - 5 Jahre

MVaR Rendite Sharpe
(95%) VaR (95%) p.a. StDev. Ratio AuM
1 Aktivportfolio-Ul & @ -0,16%  -0,17%  -0,73% 0,23% -0,00 O
2 CSA Hypotheken Schweiz &' -0,16% -0,16% 0,33% 0,40% 1,61 o
3 Amundi LCR Covered Bond Europe &' @ -0,54% -0,49% -0,01% 1,03% 0,30 O
4 Nordea European Covered Bond &' @ -0,73% -0,73% 3,15% 2,09% 166 @
5 Lyxor EuroMTS Covered Bond Aggregate ETF & -0,75% -0,66% 1,00% 1,56% 084 O
6 Xtrackers Il iBoxx Germany Covered Bond Swap ETF... -0,84% -0,79% 0,98% 1,84% 0,71 @
22 Xtrackers Il EUR Covered Bond Swap ETF & @ -1,38% -1,24% 2,03% 2,97% 0,79 O

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor) | Universen mit weniger als 20 Fonds werden vollsténdig abgebildet | AuM: FondsgréBe nach Quartilen in Uni-
versen | ESG-Bewertung vorhanden.

Top 10% Top 25% Bottom 25 % 10 2020 | © ABSOLUT RESEARCH 2020


https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JCCJ/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HEJB/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JFFD/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IJEG/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JGFD/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JGBB/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IIBI/

Credit Private Debt & Asset-Backed - 10/2020 Absolu* ranking

Covered Bonds Europe 9 o G °
MVaR (95%) - 10 Jahre

MVaR Rendite Sharpe
(95%) VaR (95%) p.a. StDev. Ratio AuM
1 CSA Hypotheken Schweiz & -0,18% -0,18% 0,70% 0,51% 124 @
2 Aktivportfolio-Ul & @ -0,56%  -0,69% 0,91% 1,61% 052 O
3 Amundi LCR Covered Bond Europe & @ -0,60% -0,53% 1,06% 1,31% 0,74 O
4 iShares Pfandbriefe &' @ -0,71% -0,65% 1,84% 1,69% 1,04 @
5 Xtrackers Il iBoxx Germany Covered Bond Swap ETF... -0,73% -0,68% 1,85% 1,76% 1,00 O
6 Deka iBoxx EUR Liq Germany Covered Div ETF &' @ -0,83% -0,78% 1,88% 1,98% 0,91 o
7 Allianz Pfandbrieffonds &' @ -0,90%  -0,87% 2,96% 2,36% 1,23 O
8 ComStage ETF iBoxx Germany Cov Cap Overall TR ... -0,91% -0,85% 1,78% 2,11% 080 O
9 iShares EUR Covered Bond ETF & -0,94%  -0,86% 2,94% 2,34% 1,22 @
10 Lyxor EuroMTS Covered Bond Aggregate ETF &' -0,95% -0,89% 2,37% 2,29% 1,00 O
11 DWS Covered Bond & @ -1,09%  -1,00% 2,64% 2,57% 09 9
12 Unilnstitutional Euro Cov Bonds 4-6 years Sust & @ -1,09% -1,09% 3,06% 2,84% 1,06 @
13 Nordea 1 Danish Covered Bond &' @ -1,22% -1,16% 2,39% 2,87% 0,80 o
14 SEB Danish Mortgage Bond &' @ -1,26%  -1,20% 3,09% 3,07% 098 @

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor) | Universen mit weniger als 20 Fonds werden vollstédndig abgebildet | AuM: FondsgréBe nach Quartilen in Uni-
versen | ESG-Bewertung vorhanden.

Top 10% Top 25% Bottom 25 % © ABSOLUT RESEARCH 2020 | 10 2020


https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HEJB/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JCCJ/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JFFD/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HFIH/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JGBB/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JCIB/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HJGA/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JCAD/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JHCI/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JGFD/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HJHF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/GDEJ/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HHAF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JFJH/

Credit Private Debt & Asset-Backed - 10/2020 Absolu* ranking

Covered Bonds Europe 9 o G °
Worst Month - 1 Jahr

Worst Maximum Sharpe
Month Drawdown Rendite StDev. Ratio AuM
1 Aktivportfolio-Ul & @ -0,13%  -0,49%  -0,44% 0,22% -0,00 O
2 CSA Hypotheken Schweiz &' -0,32% -0,47% 0,39% 0,67% 1,18 @
3 Nordea 1 Low Duration European Covered Bond &' @ -0,50% -0,96% 1,01% 1,40% 1,00 @
4 Nordea European Covered Bond & @ -1,06% -1,60% 1,53% 2,61% 0,74 @
5 Amundi LCR Covered Bond Europe & @ -1,33% -1,60% -0,12% 1,78% 0,15 O
6 Deka iBoxx EUR Liq Germany Covered Div ETF &' @ -1,45% -1,72% -0,31% 2,46% 0,04 O
7 Lyxor EuroMTS Covered Bond Aggregate ETF &' -1,48% -1,49% 0,05% 2,17% 0,21 o
27 Monega Danische Covered Bonds LD & @ -4,12% -4,12% -0,14% 5,45% 0,06 @

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor) | Universen mit weniger als 20 Fonds werden vollstiandig abgebildet | AuM: FondsgréBe nach Quartilen in Uni-
versen | ESG-Bewertung vorhanden.

Top 10% Top 25% Bottom 25 % 10 2020 | © ABSOLUT RESEARCH 2020


https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JCCJ/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HEJB/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BGFAI/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IJEG/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JFFD/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JCIB/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JGFD/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BFGDJ/

Credit Private Debt & Asset-Backed - 10/2020 Absolu* ranking

Covered Bonds Europe 9 o G °
Worst Month - 2 Jahre

Worst Maximum Rendite Sharpe
Month Drawdown p.a. StDev. Ratio AuM
1 Aktivportfolio-Ul & @ -0,14%  -1,32%  -0,64% 0,18% -0,00 O
2 CSA Hypotheken Schweiz &' -0,32% -0,47% 0,29% 0,54% 122 ©
3 Nordea 1 Low Duration European Covered Bond &' @ -0,50% -0,96% 1,90% 1,17% 1,93 ©
4 Nordea European Covered Bond &' @ -1,06% -1,93% 4,45% 2,43% 1,98 ©
5 Amundi LCR Covered Bond Europe &' @ -1,33% -1,68% 0,31% 1,35% 0,51 ¢)
6 Deka iBoxx EUR Liq Germany Covered Div ETF &' @ -1,45% -2,45% 2,23% 2,26% 1,15 O
7 Lyxor EuroMTS Covered Bond Aggregate ETF &' -1,48% -2,02% 1,64% 1,80% 1,12 O
26 Monega Danische Covered Bonds LD & @ -4,12% -4,53% 3,15% 4,28% 082 @

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor) | Universen mit weniger als 20 Fonds werden vollstiandig abgebildet | AuM: FondsgréBe nach Quartilen in Uni-
versen | ESG-Bewertung vorhanden.

Top 10% Top 25% Bottom 25 % © ABSOLUT RESEARCH 2020 | 10 2020


https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JCCJ/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HEJB/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BGFAI/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IJEG/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JFFD/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JCIB/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JGFD/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BFGDJ/

Credit Private Debt & Asset-Backed - 10/2020 Absolu* ranking

Covered Bonds Europe 9 o G °

Worst Month - 3 Jahre

Worst Maximum Rendite Sharpe
Month Drawdown p.a. StDev. Ratio AuM
1 Aktivportfolio-Ul & @ -0,14%  -2,27%  -0,74% 0,16% -0,00 O
2 CSA Hypotheken Schweiz &' -0,32% -0,47% 0,24% 0,46% 128 @
3 Nordea European Covered Bond & @ -1,06% -1,93% 3,47% 2,16% 1,77 o
4 Amundi LCR Covered Bond Europe & @ -1,33% -2,19% -0,15% 1,21% 017 O
5 Deka iBoxx EUR Liq Germany Covered Div ETF &' @ -1,45% -2,45% 1,46% 2,12% 085 O
6 Lyxor EuroMTS Covered Bond Aggregate ETF & -1,48% -2,02% 1,02% 1,59% 0,86 O
24 Monega Danische Covered Bonds LD & @ -4,12% -4,53% 2,64% 3,93% 0,76 9

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor) | Universen mit weniger als 20 Fonds werden vollsténdig abgebildet | AuM: FondsgréBe nach Quartilen in Uni-
versen | ESG-Bewertung vorhanden.

Top 10% Top 25% Bottom 25 % 10 2020 | © ABSOLUT RESEARCH 2020


https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JCCJ/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HEJB/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IJEG/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JFFD/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JCIB/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JGFD/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BFGDJ/

Credit Private Debt & Asset-Backed - 10/2020 Absolu* ranking

Covered Bonds Europe 9 o G °

Worst Month - 5 Jahre

Worst Maximum Rendite Sharpe
Month Drawdown p.a. StDev. Ratio AuM
1 Aktivportfolio-Ul & @ -0,21%  -3,73%  -0,73% 0,23% -0,00 O
2 CSA Hypotheken Schweiz &' -0,32% -0,47% 0,33% 0,40% 1,61 o
3 Nordea European Covered Bond &' @ -1,06% -1,93% 3,15% 2,09% 1,66 @
4 Amundi LCR Covered Bond Europe & @ -1,33% -2,47% -0,01% 1,03% 0,30 O
5 Deka iBoxx EUR Lig Germany Covered Div ETF &' @ -1,45% -2,61% 0,99% 2,00% 0,66 O
6 Lyxor EuroMTS Covered Bond Aggregate ETF & -1,48% -2,02% 1,00% 1,56% 0,84 O
22 SEB Danish Mortgage Bond & @ -3,10% -3,10% 2,91% 2,83% 1,14 @

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor) | Universen mit weniger als 20 Fonds werden vollsténdig abgebildet | AuM: FondsgréBe nach Quartilen in Uni-
versen | ESG-Bewertung vorhanden.

Top 10% Top 25% Bottom 25 % © ABSOLUT RESEARCH 2020 | 10 2020


https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JCCJ/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HEJB/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IJEG/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JFFD/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JCIB/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JGFD/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JFJH/

Credit Private Debt & Asset-Backed - 10/2020 Absolu* ranking

Covered Bonds Europe 9 o G °
Worst Month - 10 Jahre

Worst Maximum Rendite Sharpe
Month Drawdown p.a. StDev. Ratio AuM
1 CSA Hypotheken Schweiz & -0,40% -0,54% 0,70% 0,51% 124 @
2 Deka iBoxx EUR Lig Germany Covered Div ETF &' @ -1,45% -2,72% 1,88% 1,98% 0,91 o
3 Aktivportfolio-Ul & @ -1,48%  -4,10% 0,91% 1,61% 052 O
4 Xtrackers Il iBoxx Germany Covered Bond Swap ETF... -1,49% -2,36% 1,85% 1,76% 1,00 O
5 iShares Pfandbriefe & @ -1,54% -2,33% 1,84% 1,69% 1,04 @
6 Amundi LCR Covered Bond Europe & @ -1,57% -2,72% 1,06% 1,31% 0,74 O
7 iShares EUR Covered Bond ETF & -1,70%  -3,31% 2,94% 2,34% 1,22 @
8 Allianz Pfandbrieffonds &' @ -1,75%  -2,86% 2,96% 2,36% 1,23 O
9 ComStage ETF iBoxx Germany Cov Cap Overall TR ... -1,85% -3,38% 1,78% 2,11% 080 O
10 Lyxor EuroMTS Covered Bond Aggregate ETF &' -1,85% -3,36% 2,37% 2,29% 1,00 O
11 DWS Covered Bond & @ -2,26%  -3,30% 2,64% 2,57% 09 9
12 Unilnstitutional Euro Cov Bonds 4-6 years Sust & @ -2,30% -3,51% 3,06% 2,84% 1,06 @
13 Nordea 1 Danish Covered Bond &' @ -2,59% -4,09% 2,39% 2,87% 0,80 o
14 SEB Danish Mortgage Bond &' @ -3,10%  -3,78% 3,09% 3,07% 098 @

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor) | Universen mit weniger als 20 Fonds werden vollstédndig abgebildet | AuM: FondsgréBe nach Quartilen in Uni-
versen | ESG-Bewertung vorhanden.

Top 10% Top 25% Bottom 25 % 10 2020 | © ABSOLUT RESEARCH 2020


https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HEJB/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JCIB/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JCCJ/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JGBB/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HFIH/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JFFD/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JHCI/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HJGA/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JCAD/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JGFD/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HJHF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/GDEJ/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HHAF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JFJH/

Credit Private Debt & Asset-Backed - 10/2020 Absolu* ranking

Covered Bonds Europe 9 o G °
Gain/Loss Ratio - 1 Jahr

Gain/Loss Maximum Sharpe

Ratio Drawdown Rendite StDev. Ratio AuM

1 Nordea 1 Low Duration European Covered Bond & @ 1,75 -0,96% 1,01% 1,40% 1,00 @
2 CSA Hypotheken Schweiz &' 1,52 -0,47% 0,39% 0,67% 1,18 @
3 Nordea European Covered Bond & @ 1,51 -1,60% 1,53% 2,61% 0,74 o
4 Nordea 1 European Covered Bond Opportunities &' @ 1,47 -3,01% 1,75% 3,35% 0,64 9
5 PIMCO Covered Bond ETF &' @ 1,38 -2,34% 1,24% 3,18% 051 O
6 Danske Danish Mortgage Bond & @ 1,24 -2,18% 0,83% 3,16% 0,39 ‘)
7 apo Danische Pfandbriefe U &' @ 1,12 -2,54% 0,41% 3,40% 0,24 o
27 Aktivportfolio-Ul & @ 023 -049%  -0,44% 0,22% -0,00 O

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor) | Universen mit weniger als 20 Fonds werden vollstiandig abgebildet | AuM: FondsgréBe nach Quartilen in Uni-
versen | ESG-Bewertung vorhanden.

Top 10% Top 25% Bottom 25 % © ABSOLUT RESEARCH 2020 | 10 2020


https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BGFAI/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HEJB/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IJEG/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CAFGH/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IFCE/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBDEB/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BGBJI/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JCCJ/

Credit Private Debt & Asset-Backed - 10/2020 Absolu* ranking

Covered Bonds Europe 9 o G °
Gain/Loss Ratio - 2 Jahre

Gain/Loss Maximum Rendite Sharpe

Ratio Drawdown p.a. StDev. Ratio AuM

1 Nordea European Covered Bond & @ 3,58 -1,93% 4,45% 2,43% 1,98 (]
2 Nordea 1 Low Duration European Covered Bond &' @ 3,30 -0,96% 1,90% 1,17% 1,93 ©
3 PIMCO Covered Bond ETF &' @ 254  -2,34% 3,18% 2,57% 1,38 O
4 Xtrackers Il EUR Covered Bond Swap ETF &' @ 2,22 -3,61% 3,99% 3,67% 1,19 O
5 Danske Danish Mortgage Bond & @ 2,20 -2,18% 2,53% 2,47% 1,17 o
6 Bayerninvest Euro Covered Bond &' 2,16 -3,07% 2,66% 2,61% 1,16 o
7 Unilnstitutional Euro Cov Bonds 4-6 years Sust &' @ 2,16 -2,70% 2,66% 2,63% 1,15 d
26 Aktivportfolio-Ul &' @ 009 -1,32%  -0,64% 0,18% -0,00 O

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor) | Universen mit weniger als 20 Fonds werden vollstiandig abgebildet | AuM: FondsgréBe nach Quartilen in Uni-
versen | ESG-Bewertung vorhanden.

Top 10% Top 25% Bottom 25 % 10 2020 | © ABSOLUT RESEARCH 2020


https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IJEG/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BGFAI/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IFCE/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IIBI/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBDEB/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BGGEJ/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/GDEJ/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JCCJ/

Credit Private Debt & Asset-Backed - 10/2020 Absolu* ranking

Covered Bonds Europe 9 o G °
Gain/Loss Ratio - 3 Jahre

Gain/Loss Maximum Rendite Sharpe

Ratio Drawdown p.a. StDev. Ratio AuM

1 Nordea European Covered Bond & @ 3,17 -1,93% 3,47% 2,16% 1,77 (]
2 PIMCO Covered Bond ETF &' @ 215  -2,34% 2,18% 2,22% 1,14 O
3 Danske Danish Mortgage Bond & @ 2,03 -2,18% 2,25% 2,44% 1,06 @
4 apo Danische Pfandbriefe U &' @ 1,92 -2,54% 2,02% 2,65% 0,90 o
5 Xtrackers Il EUR Covered Bond Swap ETF &' @ 1,83 -3,61% 2,62% 3,24% 092 O
6 SEB Danish Mortgage Bond & @ 1,79 -3,10% 2,12% 2,90% 085 @
24 Aktivportfolio-Ul &' @ 005 -227%  -0,74% 0,16% -0,00 O©

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor) | Universen mit weniger als 20 Fonds werden vollsténdig abgebildet | AuM: FondsgréBe nach Quartilen in Uni-
versen | ESG-Bewertung vorhanden.

Top 10% Top 25% Bottom 25 % © ABSOLUT RESEARCH 2020 | 10 2020


https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IJEG/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IFCE/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBDEB/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BGBJI/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IIBI/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JFJH/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JCCJ/

Credit Private Debt & Asset-Backed - 10/2020 Absolu* ranking

Covered Bonds Europe 9 o G °
Gain/Loss Ratio - 5 Jahre

Gain/Loss Maximum Rendite Sharpe

Ratio Drawdown p.a. StDev. Ratio AuM

1 Nordea European Covered Bond & @ 2,90 -1,93% 3,15% 2,09% 1,66 (]
2 Danske Danish Mortgage Bond &' @ 2,47 -2,18% 2,86% 2,40% 1,32 O
3 PIMCO Covered Bond ETF &' @ 234  -2,34% 2,26% 2,00% 1,29 O
4 SEB Danish Mortgage Bond & @ 2,19 -3,10% 2,91% 2,83% 1,14 @
5 Nordea 1 Danish Covered Bond &' @ 2,12 -3,38% 2,43% 2,44% 1,13 @
6 Monega Daenische Covered Bonds & @ 2,01 -2,66% 2,08% 2,28% 1,05 )
22 Aktivportfolio-Ul &' @ 012 -373%  -0,73% 0,23% -0,00 O©

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor) | Universen mit weniger als 20 Fonds werden vollsténdig abgebildet | AuM: FondsgréBe nach Quartilen in Uni-
versen | ESG-Bewertung vorhanden.

Top 10% Top 25% Bottom 25 % 10 2020 | © ABSOLUT RESEARCH 2020


https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IJEG/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBDEB/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IFCE/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JFJH/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HHAF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IDHI/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JCCJ/

Credit Private Debt & Asset-Backed - 10/2020 Absolu* ranking

Covered Bonds Europe 9 o G °
Gain/Loss Ratio - 10 Jahre

Gain/Loss Maximum Rendite Sharpe

Ratio Drawdown p.a. StDev. Ratio AuM

1 CSA Hypotheken Schweiz & 2,87 -0,54% 0,70% 0,51% 124 @
2 Allianz Pfandbrieffonds &' @ 248  -2,86% 2,96% 2,36% 1,23 O
3 iShares EUR Covered Bond ETF & 243  -3,31% 2,94% 2,34% 1,22 @
4 Unilnstitutional Euro Cov Bonds 4-6 years Sust & @ 2,32 -3,51% 3,06% 2,84% 1,05 @
5 Lyxor EuroMTS Covered Bond Aggregate ETF &' 2,18 -3,36% 2,37% 2,29% 1,00 O
6 iShares Pfandbriefe & @ 218  -2,33% 1,84% 1,69% 1,04 @
7 DWS Covered Bond & @ 212 -3,30% 2,64% 2,57% 099 9
8 Xtrackers Il iBoxx Germany Covered Bond Swap ETF... 2,11 -2,36% 1,85% 1,76% 1,00 O
9 SEB Danish Mortgage Bond & @ 2,10 -3,78% 3,09% 3,07% 098 @
10 Amundi LCR Covered Bond Europe &' @ 1,98 -2,72% 1,06% 1,31% 0,74 O
11 Deka iBoxx EUR Liq Germany Covered Div ETF &' @ 1,95 -2,72% 1,88% 1,98% 0,91 o
12 Nordea 1 Danish Covered Bond & @ 1,87 -4,09% 2,39% 2,87% 0,80 @
13 ComStage ETF iBoxx Germany Cov Cap Overall TR ... 1,83 -3,38% 1,78% 2,11% 0,80 O
14 Aktivportfolio-Ul &' @ 1,69  -4,10% 0,91% 1,61% 052 ©

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor) | Universen mit weniger als 20 Fonds werden vollstédndig abgebildet | AuM: FondsgréBe nach Quartilen in Uni-
versen | ESG-Bewertung vorhanden.

Top 10% Top 25% Bottom 25 % © ABSOLUT RESEARCH 2020 | 10 2020


https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HEJB/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HJGA/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JHCI/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/GDEJ/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JGFD/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HFIH/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HJHF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JGBB/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JFJH/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JFFD/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JCIB/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HHAF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JCAD/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JCCJ/
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Insurance-Linked Securities

3|{Rendite 12 Monate - Top Fonds
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Insurance-Linked Securities 9 o G °

7|Sharpe Ratio 12 Monate - Top Fonds
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8|Sharpe Ratio 36 Monate - Top Fonds
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Insurance-Linked Securities 9 o G °
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Insurance-Linked Securities
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Insurance-Linked Securities 9 o G °
Rendite Year to Date - 1 Jahr

Year to Worst

Date LM Rendite Month StDev. AuM

1 Solidum-Falcon Insurance Linked Strategy & 7,43% 1,53% 9,98% -1,01% 4,12% ¢
2 Leadenhall Value Insurance Linked & 6,92% 3,43% 3,19% -3,04% 522% @
3 Solidum-Falcon Insurance Opportunities & 5,90% 2,16% 8,60% -1,03% 405% O
4 Pioneer ILS Interval & 5,53% 1,39% 4,77% -1,45% 2,40% @
5 SCOR Atropos Catbond & 5,41% 1,11% 6,19%  -1,59% 2,71% 9
6 SCOR Atropos & 5,37% 1,25% 6,36%  -0,67% 1,79% @
7 Leadenhall UCITS ILS & 517% 1,03% 7,40%  -0,52% 233% 9
8 LGT Select Cat Bond & 4,98% 1,40% 6,65%  -2,91% 423% O
32 Tokio Marine CAT Bond &' -0,19%  -1,25% 0,49%  -2,33% 380% ©

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor) | Universen mit weniger als 20 Fonds werden vollstindig abgebildet | AuM: FondsgréBe nach Quartilen in Uni-
versen | ESG-Bewertung vorhanden.

Top 10% Top 25% Bottom 25 % © ABSOLUT RESEARCH 2020 | 10 2020


https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JBCH/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IJHC/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IFEH/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BFEBC/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IDCJ/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HCHJ/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BFEAI/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IFDA/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BGDII/

Credit Private Debt & Asset-Backed - 10/2020 Absolu* ranking

Insurance-Linked Securities 9 o G °
Rendite - 1 Jahr

Sharpe Maximum

Rendite StDev. Ratio VaR (95%) Drawdown AuM

1 Solidum-Falcon Insurance Linked Strategy & 9,98% 4,12% 2,51 -1,16% -1,01% ¢
2 Solidum-Falcon Insurance Opportunities & 8,60% 4,05% 2,21 -1,23% -1,42% O
3 Leadenhall UCITS ILS & 7,40% 2,33% 333 -051% -0,86% @
4 LGT Select Cat Bond & 6,65% 4,23% 1,67 -146% -291% O
5 AXAIM Novalto GAIA & 6,42% 3,15% 216  -0,97% -181% @
6 SCOR Atropos & 6,36% 1,79% 374 -034% -067% @
7 SCOR Atropos Catbond & 6,19% 2,711% 2,42 -0,78% -1,59% @
8 LGT Lux | Cat Bond & 6,01% 1,91% 334 -042% -058% @
32 Schroder All-ILS Fund Ltd & 0,17% 3,94% 015 -18% -399% 9@

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor) | Universen mit weniger als 20 Fonds werden vollstindig abgebildet | AuM: FondsgréBe nach Quartilen in Uni-
versen | ESG-Bewertung vorhanden.

Top 10% Top 25% Bottom 25 % 10 2020 | © ABSOLUT RESEARCH 2020


https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JBCH/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IFEH/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BFEAI/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IFDA/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HCEG/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HCHJ/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IDCJ/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IIAA/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HCDG/

Credit Private Debt & Asset-Backed - 10/2020 Absolu* ranking

Insurance-Linked Securities 9 o G °

Rendite p.a. - 2 Jahre

Rendite Sharpe Maximum

p.a. StDev. Ratio VaR (95%) Drawdown AuM

1 Solidum-Falcon Insurance Linked Strategy & 6,01% 3,69% 1,72 -1,26% -213% O
2 SCOR Atropos & 5,38% 1,80% 318 -041% -067% @
3 LGT Select Cat Bond & 5,15% 3,71% 1,49  -1,34% -291% O
4 GAM Star Cat Bond & 4,62% 2,36% 2,11 -0,74%  -097% @
5 Twelve Cat Bond & 4,47% 2,03% 2,38 -0,60% -1,20% @
6 SCOR Atropos Catbond &' 4,41% 2,79% 1,71 -0,96% -1,59% @
7 Leadenhall UCITS ILS & 4,36% 2,67% 1,77  -091%  -2,26% @
8 Solidum-Falcon Insurance Opportunities & 4,29% 4,18% 1,11 -1,63% -480% O
32 Leadenhall Value Insurance Linked &2 -0,29% 6,36% 0,01 -3,03% -10,63% @

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor) | Universen mit weniger als 20 Fonds werden vollstindig abgebildet | AuM: FondsgréBe nach Quartilen in Uni-
versen | ESG-Bewertung vorhanden.

Top 10% Top 25% Bottom 25 % © ABSOLUT RESEARCH 2020 | 10 2020


https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JBCH/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HCHJ/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IFDA/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IFHF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBCHH/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IDCJ/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BFEAI/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IFEH/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IJHC/

Credit Private Debt & Asset-Backed - 10/2020 Absolu* ranking

Insurance-Linked Securities 9 o G °

Rendite p.a. - 3 Jahre

Rendite Sharpe Maximum

p.a. StDev. Ratio VaR (95%) Drawdown AuM

1 Solidum-Falcon Insurance Linked Strategy & 6,52% 3,33% 2,06 -1,05% -2,13% ¢
2 LGT Select Cat Bond & 5,86% 3,07% 2,02  -0,98% -291% O
3 Solidum-Falcon Insurance Opportunities & 5,59% 4,09% 1,45 -1,48% -480% O
4 Solidum Cat Bond & 5,54% 3,10% 1,90 -1,02% -260% O
5 GAM Star Cat Bond & 511% 2,14% 255 -060% -097% @
6 JSS CatBond & 5,04% 2,63% 2,05 -0,83% -1,67% O
7 AXAIM Novalto GAIA®Z 5,01% 2,711% 1,97  -0,88% -229% 9
28 TenaxILS UCITS& -1,93% 3,03% -0,00 -160% -939% O

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor) | Universen mit weniger als 20 Fonds werden vollstiandig abgebildet | AuM: FondsgréBe nach Quartilen in Uni-
versen | ESG-Bewertung vorhanden.

Top 10% Top 25% Bottom 25 % 10 2020 | © ABSOLUT RESEARCH 2020


https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JBCH/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IFDA/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IFEH/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JDHC/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IFHF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IHFF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HCEG/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BGBFD/

Credit Private Debt & Asset-Backed - 10/2020 Absolu* ranking

Insurance-Linked Securities 9 o G °

Rendite p.a. - 5 Jahre

Rendite Sharpe Maximum

p.a. StDev. Ratio VaR (95%) Drawdown AuM

1 LGT Select Cat Bond & 4,40% 3,09% 1,53  -1,10% -3,90% O
2 Solidum-Falcon Insurance Linked Strategy &' 4,26% 3,90% 1,17 -1,50% -5,95% ¢
3 SCOR Atropos Catbond & 3,93% 2,22% 1,91 -0,73% -2,24% @
4 GAM Star Cat Bond & 3,86% 2,51% 167 -087% -372% @
5 SCOR Atropos & 3,44% 3,59% 1,05  -1,42% -7,03% @
6 Schroder IF Flexible Cat Bond &' 3,39% 3,55% 1,04 -1,40% -540% @
22 Leadenhall Value Insurance Linked &2 -1,21% 8,77% -0,00 -4,23% -23,85% @

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor) | Universen mit weniger als 20 Fonds werden vollsténdig abgebildet | AuM: FondsgréBe nach Quartilen in Uni-
versen | ESG-Bewertung vorhanden.

Top 10% Top 25% Bottom 25 % © ABSOLUT RESEARCH 2020 | 10 2020


https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IFDA/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JBCH/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IDCJ/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IFHF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HCHJ/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/ICBC/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IJHC/

Credit Private Debt & Asset-Backed - 10/2020 Absolu* ranking

Insurance-Linked Securities 9 o G °

Rendite p.a. - 10 Jahre

Rendite Sharpe Maximum

p.a. StDev. Ratio VaR (95%) Drawdown AuM
1 Leadenhall Value Insurance Linked & 4,08% 6,45% 0,62 -2,/11% -23,85% @
2 AZ Eskatos Multistrategy ILS & 4,02% 1,48% 2,65 -0,37% -2,75% O
3 AXAIM Novalto GAIA®Z 3,62% 2,54% 1,38  -0,91% -5,09% 9
4 Solidum Cat Bond & 2,89% 3,31% 0,84  -1,33% 744% O
5 LGT Lux Il ILS Plus & 2,78% 3,67% 0,73 -151% -820% @
6 Schroder All-ILS Fund Ltd & 2,73% 3,57% 0,74  -1,46% -929% 9
7 Plenum CAT Bond & 2,711% 2,22% 1,16  -0,83% -5,04% 9
8 LGT CH Cat Bond & 1,46% 2,00% 068 -083% -472% O

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor) | Universen mit weniger als 20 Fonds werden vollsténdig abgebildet | AuM: FondsgréBe nach Quartilen in Uni-
versen | ESG-Bewertung vorhanden.

Top 10% Top 25% Bottom 25 % 10 2020 | © ABSOLUT RESEARCH 2020


https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IJHC/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JCII/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HCEG/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JDHC/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BFEBB/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HCDG/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JABG/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BFEBA/

Credit Private Debt & Asset-Backed - 10/2020 Absolu* ranking

Insurance-Linked Securities 9 o G °
StDev. - 1 Jahr

Sharpe Maximum

StDev. Rendite Ratio VaR (95%) Drawdown AuM

1 AZ Eskatos Multistrategy ILS &' 1,45% 4,47% 3,35 -0,32% -083% O
2 LGT CH Cat Bond & 1,51% 3,71% 2,70 -041% -052% O
3 SCOR Atropos & 1,79% 6,36% 374 -034% -067% @
4 Horizon & 1,83% 1,84% 1,22  -0,72% -1,40% -
5 Plenum CAT Bond & 1,90% 5,27% 29  -047% -095% @
6 LGT Lux | Cat Bond & 1,91% 6,01% 334 -042% -058% @
7 AZ Cat Bond Plus & 1,94% 5,90% 324 -044% -058% O
8 GAM Star Cat Bond & 1,96% 5,83% 317  -0,45% -097% @
32 Leadenhall Value Insurance Linked &2 5,22% 3,19% 0,69 -2,20% -3,49% 9

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor) | Universen mit weniger als 20 Fonds werden vollstindig abgebildet | AuM: FondsgréBe nach Quartilen in Uni-
versen | ESG-Bewertung vorhanden.

Top 10% Top 25% Bottom 25 % © ABSOLUT RESEARCH 2020 | 10 2020


https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JCII/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BFEBA/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HCHJ/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HCHE/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JABG/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IIAA/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IJDH/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IFHF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IJHC/

Credit Private Debt & Asset-Backed - 10/2020 Absolu* ranking

Insurance-Linked Securities 9 o G °
StDev. - 2 Jahre

Rendite Sharpe Maximum

StDev. p.a. Ratio VaR (95%) Drawdown AuM

1 SCOR Atropos & 1,80% 5,38% 318 -041% -067% @
2 Twelve Cat Bond & 2,03% 4,47% 2,38 -0,60% -1,20% @
3 AZ Eskatos Multistrategy ILS & 2,04% 1,46% 0,89 -0,84% -2,75% O
4 Horizon & 2,13% 1,21% 0,74  -091%  -1,85% -
5 LGT Lux Il ILS Plus & 2,27% 2,29% 1,177 -0,89% -160% @
6 GAM Star Cat Bond & 2,36% 4,62% 2,11 -0,74%  -097% @
7 AZ Cat Bond Plus & 2,42% 1,84% 0,91 -1,00% -345% O
8 LGT CH Cat Bond & 2,43% 0,35% 0,29 -1,12% 472% O
32 Leadenhall Value Insurance Linked &2 6,36% -0,29% 0,01 -3,03% -10,63% @

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor) | Universen mit weniger als 20 Fonds werden vollstindig abgebildet | AuM: FondsgréBe nach Quartilen in Uni-
versen | ESG-Bewertung vorhanden.

Top 10% Top 25% Bottom 25 % 10 2020 | © ABSOLUT RESEARCH 2020


https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HCHJ/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBCHH/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JCII/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HCHE/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BFEBB/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IFHF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IJDH/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BFEBA/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IJHC/

Credit Private Debt & Asset-Backed - 10/2020 Absolu* ranking

Insurance-Linked Securities 9 o G °
StDev. - 3 Jahre

Rendite Sharpe Maximum

StDev. p.a. Ratio VaR (95%) Drawdown AuM

1 SCOR Atropos & 1,68% 4,62% 295 -042% -1,14% @
2 AZ Eskatos Multistrategy ILS & 1,78% 2,99% 1,87 -0,60% -2,75% O
3 LGT Lux Il ILS Plus & 1,96% 3,28% 1,84 -066% -160% @
4 LGT CH Cat Bond & 2,00% 0,92% 0,64 -0,87% 472% O
5 AZ Cat Bond Plus & 2,03% 1,20% 0,76  -0,86% -366% O
6 GAM Star Cat Bond & 2,14% 511% 255 -060% -097% @
7 LGT Lux | Cat Bond & 2,33% 3,30% 1,56 -0,83% -229% @
28 Leadenhall Value Insurance Linked &2 5,43% 1,06% 0,26 -248% -1218% @

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor) | Universen mit weniger als 20 Fonds werden vollstiandig abgebildet | AuM: FondsgréBe nach Quartilen in Uni-
versen | ESG-Bewertung vorhanden.

Top 10% Top 25% Bottom 25 % © ABSOLUT RESEARCH 2020 | 10 2020


https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HCHJ/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JCII/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BFEBB/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BFEBA/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IJDH/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IFHF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IIAA/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IJHC/

Credit Private Debt & Asset-Backed - 10/2020 Absolu* ranking

Insurance-Linked Securities 9 o G °

StDev. - 5 Jahre

Rendite Sharpe Maximum

StDev. p.a. Ratio VaR (95%) Drawdown AuM

1 LGT CH Cat Bond & 1,57% 1,16% 094 -065% -472% O
2 AZ CatBond Plus & 1,81% 0,41% 040 -083% -501% O
3 AZ Eskatos Multistrategy ILS & 1,88% 3,24% 1,90 -0,62% -2,75% O
4 LGT Lux | Cat Bond & 1,88% 2,96% 1,74 -065% -229% @
5 SCOR Atropos Catbond &' 2,22% 3,93% 1,91 -0,73% -2,24% @
6 Plenum CAT Bond & 2,28% 2,42% 1,20 -0,88% -5,04% 9
22 Leadenhall Value Insurance Linked &2 8,77% -1,21% -0,00 -4,23% -23,85% @

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor) | Universen mit weniger als 20 Fonds werden vollsténdig abgebildet | AuM: FondsgréBe nach Quartilen in Uni-
versen | ESG-Bewertung vorhanden.

Top 10% Top 25% Bottom 25 % 10 2020 | © ABSOLUT RESEARCH 2020


https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BFEBA/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IJDH/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JCII/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IIAA/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IDCJ/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JABG/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IJHC/

Credit Private Debt & Asset-Backed - 10/2020 Absolu* ranking

Insurance-Linked Securities 9 o G °
StDev. - 10 Jahre

Rendite Sharpe Maximum

StDev. p.a. Ratio VaR (95%) Drawdown AuM
1 AZ Eskatos Multistrategy ILS &' 1,48% 4,02% 2,65 -0,37% -2,75% O
2 LGT CH Cat Bond & 2,00% 1,46% 068 -083% -472% O
3 Plenum CAT Bond & 2,22% 2,711% 1,16  -0,83% -5,04% 9
4 AXA IM Novalto GAIA®Z 2,54% 3,62% 1,38  -0,91% -5,09% 9
5 Solidum Cat Bond & 3,31% 2,89% 0,84  -1,33% 744% O
6 Schroder All-ILS Fund Ltd & 3,57% 2,73% 0,74  -1,46% -929% 9
7 LGT Lux Il ILS Plus & 3,67% 2,78% 073 -151% -8,20% @
8 Leadenhall Value Insurance Linked &2 6,45% 4,08% 0,62 -2,11% -23,85% @

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor) | Universen mit weniger als 20 Fonds werden vollsténdig abgebildet | AuM: FondsgréBe nach Quartilen in Uni-
versen | ESG-Bewertung vorhanden.

Top 10% Top 25% Bottom 25 % © ABSOLUT RESEARCH 2020 | 10 2020


https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JCII/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BFEBA/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JABG/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HCEG/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JDHC/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HCDG/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BFEBB/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IJHC/

Credit Private Debt & Asset-Backed - 10/2020 Absolu* ranking

Insurance-Linked Securities 9 o G °
Sharpe Ratio - 1 Jahr

Sharpe Maximum

Ratio Rendite StDev. VaR (95%) Drawdown AuM

1 SCOR Atropos & 3,74 6,36% 1,79%  -0,34% -067% @
2 AZ Eskatos Multistrategy ILS & 3,35 4,47% 1,45% -0,32% -083% O
3 LGT Lux | Cat Bond & 3,34 6,01% 1,91% -042% -0,58% @
4 Leadenhall UCITS ILS & 3,33 7,40% 233% -051% -086% @
5 AZ Cat Bond Plus & 3,24 5,90% 1,94%  -044% -0,58% O
6 GAM Star Cat Bond & 3,17 5,83% 1,96% -045% -097% @
7 Plenum CAT Bond & 2,96 5,27% 1,90% -047% -095% @
8 Twelve Cat Bond & 2,84 5,98% 2,24%  -0,57% -1,11% @
32 Schroder All-ILS Fund Ltd & 0,15 0,17% 394%  -1,85% -399% 9

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor) | Universen mit weniger als 20 Fonds werden vollstindig abgebildet | AuM: FondsgréBe nach Quartilen in Uni-
versen | ESG-Bewertung vorhanden.

Top 10% Top 25% Bottom 25 % 10 2020 | © ABSOLUT RESEARCH 2020


https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HCHJ/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JCII/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IIAA/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BFEAI/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IJDH/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IFHF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JABG/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBCHH/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HCDG/

Credit Private Debt & Asset-Backed - 10/2020 Absolu* ranking

Insurance-Linked Securities 9 o G °
Sharpe Ratio - 2 Jahre

Sharpe Rendite Maximum

Ratio p.a. StDev. VaR (95%) Drawdown AuM

1 SCOR Atropos & 3,18 5,38% 1,80% -041% -067% @
2 Twelve Cat Bond & 2,38 4,47% 2,03% -0,60% -1,20% @
3 GAM Star Cat Bond & 2,11 4,62% 2,36% -0,74% -097% @
4 Leadenhall UCITS ILS & 1,77 4,36% 267% -091% -2,26% @
5 Solidum-Falcon Insurance Linked Strategy & 1,72 6,01% 3,69% -1,26% -2,13% ¢
6 SCOR Atropos Catbond &' 1,1 4,41% 2,79%  -0,96% -1,59% @
7 LGT Select Cat Bond & 1,49 5,15% 3,71%  -1,34% -291% O
8 JSS CatBond & 1,39 3,28% 261%  -0,97% -1,67% O
32 Leadenhall Value Insurance Linked &2 0,01 -0,29% 6,36% -3,03% -10,63% @

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor) | Universen mit weniger als 20 Fonds werden vollstindig abgebildet | AuM: FondsgréBe nach Quartilen in Uni-
versen | ESG-Bewertung vorhanden.

Top 10% Top 25% Bottom 25 % © ABSOLUT RESEARCH 2020 | 10 2020


https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HCHJ/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBCHH/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IFHF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BFEAI/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JBCH/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IDCJ/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IFDA/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IHFF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IJHC/

Credit Private Debt & Asset-Backed - 10/2020 Absolu* ranking

Insurance-Linked Securities 9 o G °
Sharpe Ratio - 3 Jahre

Sharpe Rendite Maximum

Ratio p.a. StDev. VaR (95%) Drawdown AuM

1 SCOR Atropos & 2,95 4,62% 1,68% -042% -1,14% @
2 GAM Star Cat Bond & 2,55 5,11% 214%  -060% -097% @
3 Solidum-Falcon Insurance Linked Strategy &' 2,06 6,52% 3,33% -1,05% 213% O
4 JSS CatBond & 2,05 5,04% 2,63%  -0,83% -167% O
5 LGT Select Cat Bond & 2,02 5,86% 3,07%  -0,98% -291% O
6 AXAIM Novalto GAIA®Z 1,97 5,01% 2,711%  -0,88% -229% 9
7 SCOR Atropos Catbond & 1,95 4,24% 2,35% -0,77% -1,59% @
28 TenaxILS UCITS& -0,00 -1,93% 3,03% -160% -939% O©

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor) | Universen mit weniger als 20 Fonds werden vollstiandig abgebildet | AuM: FondsgréBe nach Quartilen in Uni-
versen | ESG-Bewertung vorhanden.

Top 10% Top 25% Bottom 25 % 10 2020 | © ABSOLUT RESEARCH 2020


https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HCHJ/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IFHF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JBCH/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IHFF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IFDA/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HCEG/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IDCJ/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BGBFD/

Credit Private Debt & Asset-Backed - 10/2020 Absolu* ranking

Insurance-Linked Securities 9 o G °
Sharpe Ratio - 5 Jahre

Sharpe Rendite Maximum

Ratio p.a. StDev. VaR (95%) Drawdown AuM

1 SCOR Atropos Catbond &' 1,91 3,93% 2,22% -0,73% -2,24% @
2 AZ Eskatos Multistrategy ILS & 1,90 3,24% 1,88% -0,62% -2,75% O
3 LGT Lux | Cat Bond & 1,74 2,96% 1,88%  -0,65% -229% @
4 GAM Star Cat Bond & 1,67 3,86% 251% -087% -372% @
5 LGT Select Cat Bond & 1,53 4,40% 3,09%  -1,10% -3,90% O
6 Plenum CAT Bond & 1,20 2,42% 2,28%  -0,88% -504% 9
22 Leadenhall Value Insurance Linked & -0,00 -1,21% 8,77% -4,23% -23,85% @

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor) | Universen mit weniger als 20 Fonds werden vollsténdig abgebildet | AuM: FondsgréBe nach Quartilen in Uni-
versen | ESG-Bewertung vorhanden.

Top 10% Top 25% Bottom 25 % © ABSOLUT RESEARCH 2020 | 10 2020


https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IDCJ/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JCII/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IIAA/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IFHF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IFDA/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JABG/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IJHC/

Credit Private Debt & Asset-Backed - 10/2020 Absolu* ranking

Insurance-Linked Securities 9 o G °
Sharpe Ratio - 10 Jahre

Sharpe Rendite Maximum

Ratio p.a. StDev. VaR (95%) Drawdown AuM
1 AZ Eskatos Multistrategy ILS &' 2,65 4,02% 1,48% -0,37% -2,75% O
2 AXAIM Novalto GAIA®Z 1,38 3,62% 2,54%  -0,91% -509% 9
3 Plenum CAT Bond & 1,16 2,711% 2,22%  -0,83% -5,04% 9
4 Solidum Cat Bond & 0,84 2,89% 331%  -1,33% -7,44% O
5 Schroder All-ILS Fund Ltd & 0,74 2,73% 3,57%  -1,46% -929% @
6 LGT Lux Il ILS Plus & 0,73 2,78% 367% -151% -820% @
7 LGT CH Cat Bond & 0,68 1,46% 200% -0,83% -472% O
8 Leadenhall Value Insurance Linked &2 0,62 4,08% 6,45% -2,11% -23,85% @

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor) | Universen mit weniger als 20 Fonds werden vollsténdig abgebildet | AuM: FondsgréBe nach Quartilen in Uni-
versen | ESG-Bewertung vorhanden.

Top 10% Top 25% Bottom 25 % 10 2020 | © ABSOLUT RESEARCH 2020


https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JCII/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HCEG/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JABG/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JDHC/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HCDG/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BFEBB/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BFEBA/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IJHC/

Credit Private Debt & Asset-Backed - 10/2020 Absolu* ranking

Insurance-Linked Securities 9 o G °

Maximum Drawdown - 1 Jahr

Maximum Worst Sharpe
Drawdown Month Rendite StDev. Ratio AuM
1 LGT CH Cat Bond & -0,52%  -0,52% 3,71% 1,51% 270 O
2 LGT Lux | Cat Bond & -0,58%  -0,58% 6,01% 1,91% 334 @
3 AZ Cat Bond Plus & -0,58%  -0,58% 5,90% 1,94% 324 ©
4 SCOR Atropos & -0,67%  -0,67% 6,36% 1,79% 374 @
5 AZ Eskatos Multistrategy ILS & -0,83% -0,83% 4,47% 1,45% 33 O
6 Leadenhall UCITS ILS & -0,86%  -0,52% 7,40% 2,33% 333 @
7 Plenum CAT Bond & -0,95%  -0,74% 5,27% 1,90% 296 Q@
8 GAM Star Cat Bond & -0,97%  -0,97% 5,83% 1,96% 317 @
32 Schroder All-ILS Fund Ltd & -3,99%  -3,04% 0,17% 3,94% 015 Q@

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor) | Universen mit weniger als 20 Fonds werden vollstindig abgebildet | AuM: FondsgréBe nach Quartilen in Uni-
versen | ESG-Bewertung vorhanden.

Top 10% Top 25% Bottom 25 % © ABSOLUT RESEARCH 2020 | 10 2020


https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BFEBA/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IIAA/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IJDH/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HCHJ/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JCII/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BFEAI/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JABG/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IFHF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HCDG/

Credit Private Debt & Asset-Backed - 10/2020 Absolu* ranking

Insurance-Linked Securities 9 o G °

Maximum Drawdown - 2 Jahre

Maximum Worst Rendite Sharpe
Drawdown Month p.a. StDev. Ratio AuM
1 SCOR Atropos & -0,67%  -0,67% 5,38% 1,80% 318 @
2 GAM Star Cat Bond & -0,97%  -0,97% 4,62% 2,36% 211 @
3 Twelve Cat Bond & -1,20%  -1,11% 4,47% 2,03% 238 @
4 SCOR Atropos Catbond & -1,59% -1,59% 4,41% 2,79% 1,71 )
5 LGT Lux Il ILS Plus & -1,60%  -1,54% 2,29% 2,27% 1,17 @
6 JSS CatBond & -1,67%  -1,67% 3,28% 2,61% 1,39 O
7 Catpricorn Fund & -1,84% -1,61% 2,64% 2,44% 1,23 -
8 Horizon & -1,85%  -1,56% 1,21% 2,13% 0,74 -
32 Leadenhall Value Insurance Linked &' -10,63% -4,09% -0,29% 6,36% 0,01 [«

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor) | Universen mit weniger als 20 Fonds werden vollstindig abgebildet | AuM: FondsgréBe nach Quartilen in Uni-
versen | ESG-Bewertung vorhanden.

Top 10% Top 25% Bottom 25 % 10 2020 | © ABSOLUT RESEARCH 2020


https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HCHJ/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IFHF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBCHH/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IDCJ/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BFEBB/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IHFF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HCHF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HCHE/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IJHC/

Credit Private Debt & Asset-Backed - 10/2020 Absolu* ranking

Insurance-Linked Securities 9 o G °

Maximum Drawdown - 3 Jahre

Maximum Worst Rendite Sharpe
Drawdown Month p.a. StDev. Ratio AuM
1 GAM Star Cat Bond & -0,97%  -0,97% 5,11% 2,14% 255 @
2 SCOR Atropos & -1,14%  -0,70% 4,62% 1,68% 295 @
3 SCOR Atropos Catbond & -1,59%  -1,59% 4,24% 2,35% 1,95 @
4 LGT Lux Il ILS Plus & -1,60%  -1,54% 3,28% 1,96% 1,84 @
5 JSS CatBond & -1,67%  -1,67% 5,04% 2,63% 205 O
6 Solidum-Falcon Insurance Linked Strategy &' -2,13% -1,01% 6,52% 3,33% 206 O
7 Schroder GAIA Cat Bond & -2,18%  -1,89% 4,41% 2,92% 1,63 @
28 Leadenhall Value Insurance Linked &2 -12,18% -4,09% 1,06% 5,43% 0,26 @

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor) | Universen mit weniger als 20 Fonds werden vollstiandig abgebildet | AuM: FondsgréBe nach Quartilen in Uni-
versen | ESG-Bewertung vorhanden.

Top 10% Top 25% Bottom 25 % © ABSOLUT RESEARCH 2020 | 10 2020


https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IFHF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HCHJ/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IDCJ/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BFEBB/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IHFF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JBCH/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IFGE/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IJHC/

Credit Private Debt & Asset-Backed - 10/2020 Absolu* ranking

Insurance-Linked Securities 9 o G °

Maximum Drawdown - 5 Jahre

Maximum Worst Rendite Sharpe
Drawdown Month p.a. StDev. Ratio AuM
1 SCOR Atropos Catbond &' -2,24% -2,24% 3,93% 2,22% 1,91 “)
2 LGT Lux | Cat Bond & -2,29%  -0,94% 2,96% 1,88% 1,74 @
3 AZ Eskatos Multistrategy ILS & -2,75% -1,81% 3,24% 1,88% 190 O
4 GAM Star Cat Bond & -3,72%  -3,72% 3,86% 2,51% 1,67 @
5 LGT Select Cat Bond & -3,90%  -3,90% 4,40% 3,09% 1,53 O
6 LGT CH Cat Bond & -4,72%  -1,87% 1,16% 1,57% 094 O
22 Leadenhall Value Insurance Linked &2 -23,85% -16,62% -1,21% 8,77% -0,00 9

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor) | Universen mit weniger als 20 Fonds werden vollsténdig abgebildet | AuM: FondsgréBe nach Quartilen in Uni-
versen | ESG-Bewertung vorhanden.

Top 10% Top 25% Bottom 25 % 10 2020 | © ABSOLUT RESEARCH 2020


https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IDCJ/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IIAA/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JCII/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IFHF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IFDA/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BFEBA/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IJHC/

Credit Private Debt & Asset-Backed - 10/2020 Absolu* ranking

Insurance-Linked Securities 9 o G °

Maximum Drawdown - 10 Jahre

Maximum Worst Rendite Sharpe

Drawdown Month p.a. StDev. Ratio AuM
1 AZ Eskatos Multistrategy ILS &' -2,75% -1,81% 4,02% 1,48% 265 O
2 LGT CH Cat Bond & -4,72%  -4,65% 1,46% 2,00% 068 O
3 Plenum CAT Bond & -5,04%  -3,32% 2,711% 2,22% 1,16 9
4 AXA IM Novalto GAIA®Z -5,09%  -5,09% 3,62% 2,54% 1,38 Q@
5 Solidum Cat Bond & -7,44%  -7,44% 2,89% 3,31% 084 ©
6 LGT Lux Il ILS Plus & -8,20%  -7,57% 2,78% 3,67% 073 @
7 Schroder All-ILS Fund Ltd &' -9,29%  -9,29% 2,73% 3,57% 0,74 9
8 Leadenhall Value Insurance Linked &2 -23,85% -16,62% 4,08% 6,45% 062 @

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor) | Universen mit weniger als 20 Fonds werden vollsténdig abgebildet | AuM: FondsgréBe nach Quartilen in Uni-
versen | ESG-Bewertung vorhanden.

Top 10% Top 25% Bottom 25 % © ABSOLUT RESEARCH 2020 | 10 2020


https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JCII/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BFEBA/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JABG/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HCEG/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JDHC/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BFEBB/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HCDG/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IJHC/

Credit Private Debt & Asset-Backed - 10/2020 Absolu* ranking

Insurance-Linked Securities 9 o G °
VaR (95%) - 1 Jahr

MVaR Sharpe

VaR (95%) (95%) Rendite StDev. Ratio AuM

1 AZ Eskatos Multistrategy ILS &' -0,32% -0,51% 4,47% 1,45% 335 O
2 SCOR Atropos & -0,34%  -0,46% 6,36% 1,79% 374 @
3 LGT CH Cat Bond & -0,41%  -0,50% 3,71% 1,51% 270 O
4 LGT Lux | Cat Bond & -0,42%  -0,54% 6,01% 1,91% 334 @
5 AZ Cat Bond Plus & -0,44%  -0,51% 5,90% 1,94% 324 ©
6 GAM Star Cat Bond & -0,45%  -0,65% 5,83% 1,96% 317 @
7 Plenum CAT Bond & -0,47%  -0,59% 5,27% 1,90% 296 9
8 Leadenhall UCITS ILS & -0,51%  -0,54% 7,40% 2,33% 333 @
32 Leadenhall Value Insurance Linked &' -2,20% -2,22% 3,19% 5,22% 0,69 )

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor) | Universen mit weniger als 20 Fonds werden vollstindig abgebildet | AuM: FondsgréBe nach Quartilen in Uni-
versen | ESG-Bewertung vorhanden.

Top 10% Top 25% Bottom 25 % 10 2020 | © ABSOLUT RESEARCH 2020


https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JCII/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HCHJ/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BFEBA/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IIAA/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IJDH/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IFHF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JABG/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BFEAI/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IJHC/

Credit Private Debt & Asset-Backed - 10/2020 Absolu* ranking

Insurance-Linked Securities 9 o G °
VaR (95%) - 2 Jahre

MVaR Rendite Sharpe

VaR (95%) (95%) p.a. StDev. Ratio AuM

1 SCOR Atropos & -0,41%  -0,44% 5,38% 1,80% 318 @
2 Twelve Cat Bond & -0,60% -0,71% 4,47% 2,03% 238 @
3 GAM Star Cat Bond & -0,74%  -0,63% 4,62% 2,36% 211 @
4 AZ Eskatos Multistrategy ILS & -0,84% -1,07% 1,46% 2,04% 0,89 o
5 LGT Lux Il ILS Plus & -0,89%  -0,96% 2,29% 2,27% 1,17 @
6 Leadenhall UCITS ILS & -0,91%  -0,98% 4,36% 2,67% 1,77 9
7 Horizon & -0,91%  -1,06% 1,21% 2,13% 0,74 -
8 Catpricorn Fund & -0,94%  -1,06% 2,64% 2,44% 1,23 -
32 Leadenhall Value Insurance Linked &' -3,03% -3,47% -0,29% 6,36% 0,01 [«

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor) | Universen mit weniger als 20 Fonds werden vollstindig abgebildet | AuM: FondsgréBe nach Quartilen in Uni-
versen | ESG-Bewertung vorhanden.

Top 10% Top 25% Bottom 25 % © ABSOLUT RESEARCH 2020 | 10 2020


https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HCHJ/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBCHH/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IFHF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JCII/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BFEBB/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BFEAI/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HCHE/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HCHF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IJHC/

Credit Private Debt & Asset-Backed - 10/2020 Absolu* ranking

Insurance-Linked Securities 9 o G °

VaR (95%) - 3 Jahre

MVaR Rendite Sharpe

VaR (95%) (95%) p.a. StDev. Ratio AuM

1 SCOR Atropos & -0,42%  -0,44% 4,62% 1,68% 295 @
2 GAM Star Cat Bond & -0,60%  -0,52% 5,11% 2,14% 255 @
3 AZ Eskatos Multistrategy ILS & -0,60% -0,82% 2,99% 1,78% 1,87 O
4 LGT Lux Il ILS Plus & -0,66%  -0,76% 3,28% 1,96% 1,84 @
5 SCOR Atropos Catbond &' -0,77% -0,85% 4,24% 2,35% 195 @
6 Leadenhall UCITS ILS & -0,78%  -0,85% 4,09% 2,36% 1,88 @
7 LGT Lux | Cat Bond & -0,83%  -0,70% 3,30% 2,33% 1,56 @
28 Leadenhall Value Insurance Linked &2 -2,48% -2,90% 1,06% 5,43% 026 9

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor) | Universen mit weniger als 20 Fonds werden vollstiandig abgebildet | AuM: FondsgréBe nach Quartilen in Uni-
versen | ESG-Bewertung vorhanden.

Top 10% Top 25% Bottom 25 % 10 2020 | © ABSOLUT RESEARCH 2020


https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HCHJ/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IFHF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JCII/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BFEBB/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IDCJ/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BFEAI/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IIAA/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IJHC/

Credit Private Debt & Asset-Backed - 10/2020 Absolu* ranking

Insurance-Linked Securities 9 o G °

VaR (95%) - 5 Jahre

MVaR Rendite Sharpe

VaR (95%) (95%) p.a. StDev. Ratio AuM

1 AZ Eskatos Multistrategy ILS &' -0,62% -0,87% 3,24% 1,88% 1,90 O
2 LGT CH Cat Bond & -0,65%  -0,80% 1,16% 1,57% 094 O
3 LGT Lux | Cat Bond & -0,65%  -0,50% 2,96% 1,88% 1,74 @
4 SCOR Atropos Catbond & -0,73% -0,90% 3,93% 2,22% 1,91 )
5 AZ Cat Bond Plus & -0,83%  -0,80% 0,41% 1,81% 040 ©
6 GAM Star Cat Bond & -0,87%  -1,09% 3,86% 2,51% 1,67 @
22 Leadenhall Value Insurance Linked &2 -4,23% -9,06% -1,21% 8,77% -0,00 9

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor) | Universen mit weniger als 20 Fonds werden vollsténdig abgebildet | AuM: FondsgréBe nach Quartilen in Uni-
versen | ESG-Bewertung vorhanden.

Top 10% Top 25% Bottom 25 % © ABSOLUT RESEARCH 2020 | 10 2020


https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JCII/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BFEBA/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IIAA/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IDCJ/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IJDH/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IFHF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IJHC/

Credit Private Debt & Asset-Backed - 10/2020 Absolu* ranking

Insurance-Linked Securities 9 o G °

VaR (95%) - 10 Jahre

MVaR Rendite Sharpe

VaR (95%) (95%) p.a. StDev. Ratio AuM
1 AZ Eskatos Multistrategy ILS &' -0,37% -0,56% 4,02% 1,48% 265 O
2 LGT CH Cat Bond & -0,83%  -0,92% 1,46% 2,00% 068 O
3 Plenum CAT Bond & -0,83%  -1,05% 2,711% 2,22% 1,16 9
4 AXA IM Novalto GAIA®Z -0,91%  -1,11% 3,62% 2,54% 1,38 Q@
5 Solidum Cat Bond & -1,33%  -1,49% 2,89% 3,31% 084 ©
6 Schroder All-ILS Fund Ltd & -1,46%  -1,27% 2,73% 3,57% 0,74 9
7 LGT Lux Il ILS Plus & -1,51%  -1,78% 2,78% 3,67% 0,73 @
8 Leadenhall Value Insurance Linked &2 -2,711% -2,49% 4,08% 6,45% 062 9

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor) | Universen mit weniger als 20 Fonds werden vollsténdig abgebildet | AuM: FondsgréBe nach Quartilen in Uni-
versen | ESG-Bewertung vorhanden.

Top 10% Top 25% Bottom 25 % 10 2020 | © ABSOLUT RESEARCH 2020


https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JCII/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BFEBA/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JABG/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HCEG/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JDHC/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HCDG/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BFEBB/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IJHC/

Credit Private Debt & Asset-Backed - 10/2020 Absolu* ranking

Insurance-Linked Securities 9 o G °
MVaR (95%) - 1 Jahr

MVaR Sharpe
(95%) VaR (95%) Rendite StDev. Ratio AuM
1 SCOR Atropos & -0,46%  -0,34% 6,36% 1,79% 374 @
2 LGT CH Cat Bond & -0,50%  -0,41% 3,71% 1,51% 270 O
3 AZ Cat Bond Plus & -0,51%  -0,44% 5,90% 1,94% 324 ©
4 AZ Eskatos Multistrategy ILS & -0,51% -0,32% 4,47% 1,45% 33 O
5 Leadenhall UCITS ILS & -0,54%  -0,51% 7,40% 2,33% 333 @
6 LGT Lux | Cat Bond & -0,54%  -0,42% 6,01% 1,91% 334 @
7 Plenum CAT Bond & -0,59%  -0,47% 5,27% 1,90% 296 9
8 GAM Star Cat Bond & -0,65%  -0,45% 5,83% 1,96% 317 @
32 Schroder All-ILS Fund Ltd & -2,31%  -1,85% 0,17% 3,94% 0,15 9

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor) | Universen mit weniger als 20 Fonds werden vollstindig abgebildet | AuM: FondsgréBe nach Quartilen in Uni-
versen | ESG-Bewertung vorhanden.

Top 10% Top 25% Bottom 25 % © ABSOLUT RESEARCH 2020 | 10 2020


https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HCHJ/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BFEBA/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IJDH/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JCII/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BFEAI/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IIAA/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JABG/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IFHF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HCDG/

Credit Private Debt & Asset-Backed - 10/2020 Absolu* ranking

Insurance-Linked Securities 9 o G °
MVaR (95%) - 2 Jahre

MVaR Rendite Sharpe
(95%) VaR (95%) p.a. StDev. Ratio AuM
1 SCOR Atropos & -0,44%  -0,41% 5,38% 1,80% 318 @
2 GAM Star Cat Bond & -0,63%  -0,74% 4,62% 2,36% 211 @
3 Twelve Cat Bond & -0,71% -0,60% 4,47% 2,03% 238 @
4 LGT Lux | Cat Bond & -0,94%  -1,09% 3,08% 2,83% 1,21 @
5 LGT Lux Il ILS Plus & -0,96%  -0,89% 2,29% 2,27% 1,17 @
6 Leadenhall UCITS ILS & -0,98%  -0,91% 4,36% 2,67% 1,77 9
7 AZ Cat Bond Plus & -0,99%  -1,00% 1,84% 2,42% 091 O
8 JSS CatBond & -1,03%  -0,97% 3,28% 2,61% 1,39 O
32 Leadenhall Value Insurance Linked &' -3,47% -3,03% -0,29% 6,36% 0,01 [«

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor) | Universen mit weniger als 20 Fonds werden vollstindig abgebildet | AuM: FondsgréBe nach Quartilen in Uni-
versen | ESG-Bewertung vorhanden.

Top 10% Top 25% Bottom 25 % 10 2020 | © ABSOLUT RESEARCH 2020


https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HCHJ/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IFHF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBCHH/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IIAA/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BFEBB/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BFEAI/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IJDH/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IHFF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IJHC/

Credit Private Debt & Asset-Backed - 10/2020 Absolu* ranking

Insurance-Linked Securities 9 o G °
MVaR (95%) - 3 Jahre

MVaR Rendite Sharpe
(95%) VaR (95%) p.a. StDev. Ratio AuM
1 SCOR Atropos & -0,44%  -0,42% 4,62% 1,68% 295 @
2 GAM Star Cat Bond & -0,52%  -0,60% 511% 2,14% 255 @
3 LGT Lux | Cat Bond & -0,70%  -0,83% 3,30% 2,33% 1,56 @
4 LGT Lux Il ILS Plus & -0,76%  -0,66% 3,28% 1,96% 1,84 @
5 AZ Cat Bond Plus & -0,80%  -0,86% 1,20% 2,03% 0,76 ©
6 AZ Eskatos Multistrategy ILS & -0,82% -0,60% 2,99% 1,78% 1,87 O
7 Leadenhall UCITS ILS & -0,85%  -0,78% 4,09% 2,36% 1,88 @
28 Leadenhall Value Insurance Linked &2 -2,90% -2,48% 1,06% 5,43% 0,26 @

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor) | Universen mit weniger als 20 Fonds werden vollstiandig abgebildet | AuM: FondsgréBe nach Quartilen in Uni-
versen | ESG-Bewertung vorhanden.

Top 10% Top 25% Bottom 25 % © ABSOLUT RESEARCH 2020 | 10 2020


https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HCHJ/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IFHF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IIAA/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BFEBB/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IJDH/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JCII/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BFEAI/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IJHC/

Credit Private Debt & Asset-Backed - 10/2020 Absolu* ranking

Insurance-Linked Securities 9 o G °
MVaR (95%) - 5 Jahre

MVaR Rendite Sharpe
(95%) VaR (95%) p.a. StDev. Ratio AuM
1 LGT Lux | Cat Bond & -0,50%  -0,65% 2,96% 1,88% 1,74 @
2 AZ CatBond Plus & -0,80%  -0,83% 0,41% 1,81% 040 O
3 LGT CH Cat Bond & -0,80%  -0,65% 1,16% 1,57% 094 O
4 AZ Eskatos Multistrategy ILS & -0,87% -0,62% 3,24% 1,88% 190 O
5 SCOR Atropos Catbond &' -0,90% -0,73% 3,93% 2,22% 1,91 )
6 Plenum CAT Bond & -1,08%  -0,88% 2,42% 2,28% 1,20 9
22 Leadenhall Value Insurance Linked &2 -5,06% -4,23% -1,21% 8,77% -0,00 9

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor) | Universen mit weniger als 20 Fonds werden vollsténdig abgebildet | AuM: FondsgréBe nach Quartilen in Uni-
versen | ESG-Bewertung vorhanden.

Top 10% Top 25% Bottom 25 % 10 2020 | © ABSOLUT RESEARCH 2020


https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IIAA/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IJDH/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BFEBA/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JCII/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IDCJ/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JABG/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IJHC/

Credit Private Debt & Asset-Backed - 10/2020 Absolu* ranking

Insurance-Linked Securities 9 o G °
MVaR (95%) - 10 Jahre

MVaR Rendite Sharpe

(95%) VaR (95%) p.a. StDev. Ratio AuM
1 AZ Eskatos Multistrategy ILS &' -0,56% -0,37% 4,02% 1,48% 265 O
2 LGT CH Cat Bond & -0,92%  -0,83% 1,46% 2,00% 068 O
3 Plenum CAT Bond & -1,05%  -0,83% 2,711% 2,22% 1,16 9
4 AXA IM Novalto GAIA®Z -1,11%  -0,91% 3,62% 2,54% 1,38 Q@
5 Schroder All-ILS Fund Ltd & -1,27%  -1,46% 2,73% 3,57% 0,74 9
6 Solidum Cat Bond & -1,49%  -1,33% 2,89% 3,31% 08 ©
7 LGT Lux Il ILS Plus & -1,78%  -1,51% 2,78% 3,67% 0,73 @
8 Leadenhall Value Insurance Linked & -2,49% -2,711% 4,08% 6,45% 062 9

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor) | Universen mit weniger als 20 Fonds werden vollsténdig abgebildet | AuM: FondsgréBe nach Quartilen in Uni-
versen | ESG-Bewertung vorhanden.

Top 10% Top 25% Bottom 25 % © ABSOLUT RESEARCH 2020 | 10 2020


https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JCII/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BFEBA/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JABG/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HCEG/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HCDG/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JDHC/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BFEBB/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IJHC/

Credit Private Debt & Asset-Backed - 10/2020 Absolu* ranking

Insurance-Linked Securities 9 o G °
Worst Month - 1 Jahr

Worst Maximum Sharpe
Month Drawdown Rendite StDev. Ratio AuM
1 LGT CH Cat Bond & -0,52%  -0,52% 3,71% 1,51% 270 O
2 Leadenhall UCITS ILS & -0,52%  -0,86% 7,40% 2,33% 333 @
3 LGT Lux | Cat Bond & -0,58%  -0,58% 6,01% 1,91% 334 @
4 AZ Cat Bond Plus & -0,58%  -0,58% 5,90% 1,94% 324 ©
5 SCOR Atropos & -0,67%  -0,67% 6,36% 1,79% 374 @
6 Plenum CAT Bond & -0,74%  -0,95% 5,27% 1,90% 296 Q@
7 AZ Eskatos Multistrategy ILS & -0,83% -0,83% 4,47% 1,45% 33 O
8 GAM Star Cat Bond & -0,97%  -0,97% 5,83% 1,96% 317 @
32 Schroder All-ILS Fund Ltd & -3,04%  -3,99% 0,17% 3,94% 015 Q@

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor) | Universen mit weniger als 20 Fonds werden vollstindig abgebildet | AuM: FondsgréBe nach Quartilen in Uni-
versen | ESG-Bewertung vorhanden.

Top 10% Top 25% Bottom 25 % 10 2020 | © ABSOLUT RESEARCH 2020


https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BFEBA/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BFEAI/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IIAA/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IJDH/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HCHJ/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JABG/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JCII/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IFHF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HCDG/

Credit Private Debt & Asset-Backed - 10/2020 Absolu* ranking

Insurance-Linked Securities 9 o G °
Worst Month - 2 Jahre

Worst Maximum Rendite Sharpe
Month Drawdown p.a. StDev. Ratio AuM
1 SCOR Atropos & -0,67%  -0,67% 5,38% 1,80% 318 @
2 LGT Lux | Cat Bond & -0,94%  -2,29% 3,08% 2,83% 1,21 @
3 GAM Star Cat Bond & -0,97%  -0,97% 4,62% 2,36% 211 @
4 Solidum-Falcon Insurance Linked Strategy & -1,01% -2,13% 6,01% 3,69% 1,72 O
5 AZ Cat Bond Plus & -1,09%  -3,45% 1,84% 2,42% 091 ©
6 Twelve Cat Bond & -1,11% -1,20% 4,47% 2,03% 238 @
7 Leadenhall UCITS ILS & -1,45%  -2,26% 4,36% 2,67% 1,77 9
8 LGT Lux Il ILS Plus & -1,54%  -1,60% 2,29% 2,27% 1,17 @
32 Pioneer ILS Interval & -4,26%  -8,25%  -0,04% 4,74% 007 @

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor) | Universen mit weniger als 20 Fonds werden vollstindig abgebildet | AuM: FondsgréBe nach Quartilen in Uni-
versen | ESG-Bewertung vorhanden.

Top 10% Top 25% Bottom 25 % © ABSOLUT RESEARCH 2020 | 10 2020


https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HCHJ/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IIAA/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IFHF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JBCH/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IJDH/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBCHH/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BFEAI/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BFEBB/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BFEBC/

Credit Private Debt & Asset-Backed - 10/2020 Absolu* ranking

Insurance-Linked Securities 9 o G °
Worst Month - 3 Jahre

Worst Maximum Rendite Sharpe
Month Drawdown p.a. StDev. Ratio AuM
1 SCOR Atropos & -0,70%  -1,14% 4,62% 1,68% 295 @
2 LGT Lux | Cat Bond & -0,94%  -2,29% 3,30% 2,33% 1,56 @
3 GAM Star Cat Bond & -0,97%  -0,97% 5,11% 2,14% 255 @
4 Solidum-Falcon Insurance Linked Strategy &' -1,01% -2,13% 6,52% 3,33% 206 O
5 AZ Cat Bond Plus & -1,09%  -3,66% 1,20% 2,03% 0,76 ©
6 Leadenhall UCITS ILS & -1,45%  -2,26% 4,09% 2,36% 1,88 @
7 LGT Lux Il ILS Plus & -1,54%  -1,60% 3,28% 1,96% 1,84 @
28 Pioneer ILS Interval & -4,26% -8,25% 1,38% 4,10% 042 @

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor) | Universen mit weniger als 20 Fonds werden vollstiandig abgebildet | AuM: FondsgréBe nach Quartilen in Uni-
versen | ESG-Bewertung vorhanden.

Top 10% Top 25% Bottom 25 % 10 2020 | © ABSOLUT RESEARCH 2020


https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HCHJ/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IIAA/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IFHF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JBCH/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IJDH/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BFEAI/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BFEBB/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BFEBC/

Credit Private Debt & Asset-Backed - 10/2020 Absolu* ranking

Insurance-Linked Securities 9 o G °
Worst Month - 5 Jahre

Worst Maximum Rendite Sharpe
Month Drawdown p.a. StDev. Ratio AuM
1 LGT Lux | Cat Bond & -0,94%  -2,29% 2,96% 1,88% 1,74 @
2 AZ CatBond Plus & -1,43%  -5,01% 0,41% 1,81% 040 O
3 AZ Eskatos Multistrategy ILS & -1,81% -2,75% 3,24% 1,88% 190 O
4 LGT CH Cat Bond & -1,87%  -4,72% 1,16% 1,57% 094 O
5 SCOR Atropos Catbond & -2,24% -2,24% 3,93% 2,22% 1,91 )
6 Plenum CAT Bond & -2,72%  -5,04% 2,42% 2,28% 1,20 9
22 Leadenhall Value Insurance Linked &2 -16,62% -23,85% -1,21% 8,77% -0,00 9

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor) | Universen mit weniger als 20 Fonds werden vollsténdig abgebildet | AuM: FondsgréBe nach Quartilen in Uni-
versen | ESG-Bewertung vorhanden.

Top 10% Top 25% Bottom 25 % © ABSOLUT RESEARCH 2020 | 10 2020


https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IIAA/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IJDH/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JCII/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BFEBA/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IDCJ/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JABG/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IJHC/
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Insurance-Linked Securities 9 o G °
Worst Month - 10 Jahre

Worst Maximum Rendite Sharpe

Month Drawdown p.a. StDev. Ratio AuM
1 AZ Eskatos Multistrategy ILS &' -1,81% -2,75% 4,02% 1,48% 265 O
2 Plenum CAT Bond & -3,32%  -5,04% 2,711% 2,22% 1,16 @
3 LGT CH Cat Bond & -4,65%  -4,72% 1,46% 2,00% 068 O
4 AXA IM Novalto GAIA®Z -5,09%  -5,09% 3,62% 2,54% 1,38 Q@
5 Solidum Cat Bond & -7,44%  -7,44% 2,89% 3,31% 084 ©
6 LGT Lux Il ILS Plus & -7,57%  -8,20% 2,78% 3,67% 073 @
7 Schroder All-ILS Fund Ltd &' -9,29%  -9,29% 2,73% 3,57% 0,74 9
8 Leadenhall Value Insurance Linked &2 -16,62% -23,85% 4,08% 6,45% 062 @

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor) | Universen mit weniger als 20 Fonds werden vollsténdig abgebildet | AuM: FondsgréBe nach Quartilen in Uni-
versen | ESG-Bewertung vorhanden.

Top 10% Top 25% Bottom 25 % 10 2020 | © ABSOLUT RESEARCH 2020


https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JCII/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JABG/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BFEBA/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HCEG/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JDHC/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BFEBB/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HCDG/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IJHC/

Credit Private Debt & Asset-Backed - 10/2020 Absolu* ranking

Insurance-Linked Securities 9 o G °
Gain/Loss Ratio - 1 Jahr

Gain/Loss Maximum Sharpe

Ratio Drawdown Rendite StDev. Ratio AuM

1 Leadenhall UCITS ILS & 933 -0,86% 7,40% 2,33% 333 @
2 SCOR Atropos & 9,14  -0,67% 6,36% 1,79% 374 @
3 AZ Cat Bond Plus & 762  -0,58% 5,90% 1,94% 324 ©
4 LGT Lux | Cat Bond & 7,16  -0,58% 6,01% 1,91% 334 @
5 GAM Star Cat Bond & 6,73  -0,97% 5,83% 1,96% 317 @
6 Plenum CAT Bond & 6,43  -0,95% 5,27% 1,90% 296 Q@
7 AZ Eskatos Multistrategy ILS & 6,28 -0,83% 4,47% 1,45% 33 O
8 Twelve Cat Bond & 6,11 -1,11% 5,98% 2,24% 284 @
32 Schroder All-ILS Fund Ltd & 1,06  -3,99% 0,17% 3,94% 0,15 9

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor) | Universen mit weniger als 20 Fonds werden vollstindig abgebildet | AuM: FondsgréBe nach Quartilen in Uni-
versen | ESG-Bewertung vorhanden.

Top 10% Top 25% Bottom 25 % © ABSOLUT RESEARCH 2020 | 10 2020


https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BFEAI/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HCHJ/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IJDH/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IIAA/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IFHF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JABG/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JCII/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBCHH/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HCDG/
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Insurance-Linked Securities 9 o G °
Gain/Loss Ratio - 2 Jahre

Gain/Loss Maximum Rendite Sharpe

Ratio Drawdown p.a. StDev. Ratio AuM

1 SCOR Atropos & 760 -0,67% 5,38% 1,80% 318 @
2 GAM Star Cat Bond & 457  -0,97% 4,62% 2,36% 211 @
3 Twelve Cat Bond & 4,35 -1,20% 4,47% 2,03% 238 @
4 Solidum-Falcon Insurance Linked Strategy & 3,52 -2,13% 6,01% 3,69% 1,72 O
5 Leadenhall UCITS ILS & 3,21 -2,26% 4,36% 2,67% 1,77 9
6 SCOR Atropos Catbond &' 294  -1,59% 4,41% 2,79% 1,71 9
7 LGT Select Cat Bond & 288 -2,91% 5,15% 3,71% 1,49 O
8 JSS CatBond & 258 -1,67% 3,28% 2,61% 1,39 O
32 Leadenhall Value Insurance Linked &' 0,99 -10,63% -0,29% 6,36% 0,01 [«

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor) | Universen mit weniger als 20 Fonds werden vollstindig abgebildet | AuM: FondsgréBe nach Quartilen in Uni-
versen | ESG-Bewertung vorhanden.

Top 10% Top 25% Bottom 25 % 10 2020 | © ABSOLUT RESEARCH 2020


https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HCHJ/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IFHF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBCHH/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JBCH/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BFEAI/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IDCJ/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IFDA/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IHFF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IJHC/

Credit Private Debt & Asset-Backed - 10/2020 Absolu* ranking

Insurance-Linked Securities 9 o G °
Gain/Loss Ratio - 3 Jahre

Gain/Loss Maximum Rendite Sharpe

Ratio Drawdown p.a. StDev. Ratio AuM

1 SCOR Atropos & 6,76  -1,14% 4,62% 1,68% 295 @
2 GAM Star Cat Bond & 6,08 -0,97% 5,11% 2,14% 255 @
3 Solidum-Falcon Insurance Linked Strategy &' 5,04 -2,13% 6,52% 3,33% 206 O
4 JSS CatBond & 442  -1,67% 5,04% 2,63% 205 O
5 LGT Select Cat Bond & 418  -2,91% 5,86% 3,07% 202 O
6 AXAIM Novalto GAIA®Z 4,03 -2,29% 5,01% 2,711% 1,97 9
7 Solidum Cat Bond & 399 -2,60% 5,54% 3,10% 1,90 O
28 TenaxILS UCITS& 062 -939%  -1,93% 3,03% -0,00 ©

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor) | Universen mit weniger als 20 Fonds werden vollstiandig abgebildet | AuM: FondsgréBe nach Quartilen in Uni-
versen | ESG-Bewertung vorhanden.

Top 10% Top 25% Bottom 25 % © ABSOLUT RESEARCH 2020 | 10 2020


https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HCHJ/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IFHF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JBCH/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IHFF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IFDA/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HCEG/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JDHC/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BGBFD/

Credit Private Debt & Asset-Backed - 10/2020 Absolu* ranking

Insurance-Linked Securities 9 o G °
Gain/Loss Ratio - 5 Jahre

Gain/Loss Maximum Rendite Sharpe

Ratio Drawdown p.a. StDev. Ratio AuM

1 GAM Star Cat Bond & 386 -3,72% 3,86% 2,51% 1,67 @
2 SCOR Atropos Catbond & 3,71 -2,24% 3,93% 2,22% 1,91 )
3 LGT Lux | Cat Bond & 345  -2,29% 2,96% 1,88% 1,74 @
4 LGT Select Cat Bond & 334  -3,90% 4,40% 3,09% 1,53 O
5 AZ Eskatos Multistrategy ILS & 3,18 -2,75% 3,24% 1,88% 190 O
6 Solidum-Falcon Insurance Linked Strategy & 2,97 -5,95% 4,26% 3,90% 1,17 ¢
22 Leadenhall Value Insurance Linked &2 0,89 -23,85% -1,21% 8,77% -0,00 9

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor) | Universen mit weniger als 20 Fonds werden vollsténdig abgebildet | AuM: FondsgréBe nach Quartilen in Uni-
versen | ESG-Bewertung vorhanden.

Top 10% Top 25% Bottom 25 % 10 2020 | © ABSOLUT RESEARCH 2020


https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IFHF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IDCJ/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IIAA/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IFDA/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JCII/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JBCH/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IJHC/

Credit Private Debt & Asset-Backed - 10/2020 Absolu* ranking

Insurance-Linked Securities 9 o G °
Gain/Loss Ratio - 10 Jahre

Gain/Loss Maximum Rendite Sharpe

Ratio Drawdown p.a. StDev. Ratio AuM
1 AZ Eskatos Multistrategy ILS &' 5,77 -2,75% 4,02% 1,48% 265 O
2 AXAIM Novalto GAIA®Z 3,61 -5,09% 3,62% 2,54% 1,38 @
3 Plenum CAT Bond & 293  -5,04% 2,711% 2,22% 1,16 9
4 Solidum Cat Bond & 2,61 -7,44% 2,89% 3,31% 084 ©
5 Schroder All-ILS Fund Ltd & 2,41 -9,29% 2,73% 3,57% 0,74 9
6 LGT Lux Il ILS Plus & 229 -8,20% 2,78% 3,67% 073 @
7 LGT CH Cat Bond & 214 -472% 1,46% 2,00% 068 O
8 Leadenhall Value Insurance Linked &2 2,08 -23,85% 4,08% 6,45% 062 9

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor) | Universen mit weniger als 20 Fonds werden vollsténdig abgebildet | AuM: FondsgréBe nach Quartilen in Uni-
versen | ESG-Bewertung vorhanden.

Top 10% Top 25% Bottom 25 % © ABSOLUT RESEARCH 2020 | 10 2020


https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JCII/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HCEG/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JABG/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JDHC/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HCDG/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BFEBB/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BFEBA/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IJHC/
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Rendite Year to Date - 1 Jahr

Year to Worst

Date LM Rendite Month StDev. AuM

1 K Invest Europaeiske Banklan &' 1,00% 0,28% 1,56% -11,01% 13,19% 9
2 SCOR Euro Loans Il & -0,07% 0,70% 091%  -9,02% 11,42% O
3 Credit Suisse Nova Lux European Senior Loan &' -0,33% 0,94% 0,32% -14,51% 17,40% @
4 Blackstone GSO European Senior Loan &' -0,53% 0,65% -0,01% -12,85% 15,65% @
5 SCOR Euro Loans V& -0,62% 1,16% 0,22% -12,42% 1521% O
6 Accunia European CLO Investment Grade & -0,86% 0,65% -1,08%  -20,74% 25,04% O
7 Muzinich European Senior Loans & -0,97% 0,68% -0,82% -13,01% 15,86% o
8 BlueBay SF High Income Loan Base Fund Il & -1,02% -0,10% -0,58% -10,59% 12,96% o
9 Muzinich European Loans & -1,03% 1,00% -0,62% -14,59% 17,78% o
34 Invesco European Senior Loan & -4,60% 0,42% -3,31%  -19,93% 23,26% ()

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor) | Universen mit weniger als 20 Fonds werden vollstéandig abgebildet | AuM: FondsgréBe nach Quartilen in Uni-
versen | ESG-Bewertung vorhanden.

Top 10% Top 25% Bottom 25 % © ABSOLUT RESEARCH 2020 | 10 2020


https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CCEEH/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HCJH/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BHCDD/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BHCDC/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BGEBI/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBADI/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BHFIF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JCFH/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BFIAD/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IHID/

Credit Private Debt & Asset-Backed - 10/2020 Absolu* ranking

Loans Europe 9 o G °
Rendite - 1 Jahr

Sharpe Maximum

Rendite StDev. Ratio VaR (95%) Drawdown AuM

1 K Invest Europaeiske Banklan &' 1,56% 13,19% 0,15 -6,06% -11,01% @
2 SCOR Euro Loans Il & 091%  11,42% 0,11 -530% -939% O
3 Credit Suisse Nova Lux European Senior Loan &' 0,32% 17,40% 0,04 -8,11% -1525% @
4 SCOR Euro Loans V& 0,22%  15,21% 004 -711% -12,88% O
5 Blackstone GSO European Senior Loan &' -0,01% 15,65% 0,02 -7,33% -1358% @
6 MontLake Descartes Alternative Credit UCITS & -0,36% 31,68% 0,00 -14,64% -2523% O
7 BlueBay SF High Income Loan Base Fund Il & -0,58% 12,96% -0,00 -6,13% -10,99% O
8 Muzinich European Loans & -0,62% 17,78% -0,00 -8,37%  -15,45% )
9 ECM European Loans & -0,68% 19,64% -0,00 -922% -1711% O
34 Daneo Private Debt & -4,63% 2,93% -0,00 -1,78% -539% O

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor) | Universen mit weniger als 20 Fonds werden vollstéandig abgebildet | AuM: FondsgréBe nach Quartilen in Uni-
versen | ESG-Bewertung vorhanden.

Top 10% Top 25% Bottom 25 % 10 2020 | © ABSOLUT RESEARCH 2020


https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CCEEH/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HCJH/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BHCDD/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BGEBI/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BHCDC/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBIAG/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JCFH/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BFIAD/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JHEG/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBAEA/

Credit Private Debt & Asset-Backed - 10/2020 Absolu* ranking

te s © 000

Rendite p.a. - 2 Jahre

Rendite Sharpe Maximum

p.a. StDev. Ratio VaR (95%) Drawdown AuM

1 Knvest Europaeiske Banklan & 2,01% 9,17% 0,26 -415% -11,01% @
2 Blackstone GSO European Senior Loan &' 1,48% 10,90% 0,17 -5,00% -13,58% @
3 SCOR Euro Loans V& 1,38% 10,54% 0,17 -4.84% -12,88% O
4 Arcano European Income & 1,35% 8,61% 0,20 -3,94% -1128% @
5 Credit Suisse Nova Lux European Senior Loan &' 1,22% 12,09% 0,13 -5,58% -15,25% @
6 ICG European Senior Loan & 1,19% 12,49% 0,12 -5,76% -15,75% @
7 ECM European Loans & 0,99% 13,63% 0,10 -6,31% -1711% O
8 SCOR Euro Loans Il & 0,98% 7,98% 0,17 -3,68% -939% O
32 Daneo Private Debt & -0,96% 2,35% -0,00 -1,19% -539% O

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor) | Universen mit weniger als 20 Fonds werden vollstindig abgebildet | AuM: FondsgréBe nach Quartilen in Uni-
versen | ESG-Bewertung vorhanden.

Top 10% Top 25% Bottom 25 % © ABSOLUT RESEARCH 2020 | 10 2020


https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CCEEH/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BHCDC/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BGEBI/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BHCCF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BHCDD/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BGEAA/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JHEG/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HCJH/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBAEA/

Credit Private Debt & Asset-Backed - 10/2020 Absolu* ranking

Loans Europe 9 o G °
Rendite p.a. - 3 Jahre

Rendite Sharpe Maximum

p.a. StDev. Ratio VaR (95%) Drawdown AuM

1 Muzinich Flexible Loans &' 229% 10,20% 0,26 -461% -15,66% O
2 SCOR Euro Loans V& 1,88% 8,55% 0,26 -3,87% -1288% O
3 ICG European Senior Loan &' 1,75% 10,15% 0,21 -4,63% -15,75% @
4 K Invest Europaeiske Banklan & 1,73% 7,45% 0,28 -3,37% -11,01% @
5 ECM European Loans & 1,72% 11,06% 0,19 -5,06% -1711% O
6 Accunia European CLO Opportunity &' 1,67% 24,22% 0,08 -11,08% -3430% O
7 Blackstone GSO European Senior Loan &' 1,62% 8,87% 0,22 -4,04% -13,58% @
26 Neuberger Berman European Senior Floating Rate I... 0,10% 8,73% 0,05 -411%  -13,88% ¢

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor) | Universen mit weniger als 20 Fonds werden vollstiandig abgebildet | AuM: FondsgréBe nach Quartilen in Uni-
versen | ESG-Bewertung vorhanden.

Top 10% Top 25% Bottom 25 % 10 2020 | © ABSOLUT RESEARCH 2020


https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BFIAC/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BGEBI/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BGEAA/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CCEEH/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JHEG/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBADJ/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BHCDC/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BGAHD/

Credit Private Debt & Asset-Backed - 10/2020 Absolu* ranking

Loans Europe 9 o G °
Rendite p.a. - 5 Jahre

Rendite Sharpe Maximum

p.a. StDev. Ratio VaR (95%) Drawdown AuM

1 Barings European Loan &' 2,81% 8,07% 0,39 -3,57% -16,61% @
2 SCOR Euro Loans V& 2,72% 6,62% 0,46  -2,90% -12,88% O
3 Capital Four European Loan & Bond & 2,67% 8,31% 0,36 -3,70% -16,89% @
4 Janus Henderson Secured Loans & 2,65% 7,33% 0,40 -3,24% -14,02% O
5 Alcentra European Loan & 2,53% 7,58% 0,38 -3,37%  -15,08% o
6 K Invest Europaeiske Banklan & 2,52% 5,89% 0,48 -2,58% -11,01% )
7 Oaktree European Senior Loan &' 2,39% 7,13% 0,38 -317%  -14,03% 9
8 SCOR Euro Loans Il & 2,38% 5,11% 0,53 -2,22% -939% O
9 Blackstone GSO European Senior Loan &' 2,27% 6,96% 0,37 -3,10% -13,58% @
10 SCOR Euro Loans & 2,24% 7,24% 0,35 -323% -14,36% @
11 M&G European Loan & 2,12% 5,64% 0,43 -249% -1166% @
12 BlueBay SF High Income Loan Base Fund Il & 2,11% 5,79% 0,42 -2,56% -10,99% o
13 Arcano European Income &' 2,08% 5,60% 0,43 -2,47% -11,28% o
14 Invesco European Senior Loan &' 2,07% 10,28% 0,23 -4,66% -20,99% @
15 AXA IM European Loan &' 1,45% 7,68% 0,23 -3,50% -15,28% )

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor) | Universen mit weniger als 20 Fonds werden vollsténdig abgebildet | AuM: FondsgréBe nach Quartilen in Uni-
versen | ESG-Bewertung vorhanden.

Top 10% Top 25% Bottom 25 % © ABSOLUT RESEARCH 2020 | 10 2020


https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IJCJ/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BGEBI/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BGGFC/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JDHI/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BGEBB/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CCEEH/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JEAA/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HCJH/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BHCDC/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HCJF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HDIB/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JCFH/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BHCCF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IHID/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BFCBI/

Credit Private Debt & Asset-Backed - 10/2020 Absolu* ranking

Loans Europe 9 o G °
Rendite p.a. - 10 Jahre

Rendite Sharpe Maximum

p.a. StDev. Ratio VaR (95%) Drawdown AuM
1 Barings European Loan &' 4,81% 6,48% 0,73 -267% -16,61% @
2 Alcentra European Loan & 4,48% 5,88% 0,74 -241%  -15,08% o
3 Janus Henderson Secured Loans & 4,36% 6,03% 0,71 -2,49%  -14,02% o
4 Blackstone GSO European Senior Loan &' 3,86% 5,48% 0,69 -227T% -13,58% @
5 Oaktree European Senior Loan &' 3,84% 6,01% 0,62 -253% -1403% @
6 BlueBay SF High Income Loan Base Fund Il & 3,47% 4,78% 0,71 -1,97% -10,99% O
7 M&G European Loan &' 3,45% 4,36% 0,77 -1,78% -11,66% @

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor) | Universen mit weniger als 20 Fonds werden vollstandig abgebildet | AuM: FondsgréBe nach Quartilen in Uni-
versen | ESG-Bewertung vorhanden.

Top 10% Top 25% Bottom 25 % 10 2020 | © ABSOLUT RESEARCH 2020


https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IJCJ/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BGEBB/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JDHI/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BHCDC/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JEAA/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JCFH/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HDIB/

Credit Private Debt & Asset-Backed - 10/2020 Absolu* ranking

Loans Europe 9 o G °
StDev. - 1 Jahr

Sharpe Maximum

StDev. Rendite Ratio VaR (95%) Drawdown AuM

1 Daneo Private Debt & 2,93% -4,63% -0,00 -1,78% -539% O
2 SCOR Euro Loans I & 11,42% 0,91% 0,11 -5,30% -939% O
3 Arcano European Income &' 12,33% -0,83% -0,00 -5,86% -11,28% @
4 M&G European Loan & 12,60% -1,67% -0,00 -6,06% -11,66% @
5 BlueBay SF High Income Loan Base Fund Il & 12,96% -0,58% -0,00 -6,13% -10,99% O
6 K Invest Europaeiske Banklan & 13,19% 1,56% 0,15 -6,06% -11,01% @
7 Arcano European Senior Secured Loan & 13,86% -2,97% -0,00 -6,75% -1284% O
8 SCOR Euro Loans V& 15,21% 0,22% 0,04 -7,11% -1288% O
9 Neuberger Berman European Senior Floating Rate I... 15,39% -3,28% -0,00 -7,49% -13,88% ¢
34 Accunia European CLO Opportunity & 42,89% -0,88% -0,00 -19,60% -3430% O

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor) | Universen mit weniger als 20 Fonds werden vollstéandig abgebildet | AuM: FondsgréBe nach Quartilen in Uni-
versen | ESG-Bewertung vorhanden.

Top 10% Top 25% Bottom 25 % © ABSOLUT RESEARCH 2020 | 10 2020


https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBAEA/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HCJH/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BHCCF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HDIB/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JCFH/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CCEEH/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BHCCE/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BGEBI/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BGAHD/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBADJ/

Credit Private Debt & Asset-Backed - 10/2020 Absolu* ranking

Loans Europe 9 o G °
StDev. - 2 Jahre

Rendite Sharpe Maximum

StDev. p.a. Ratio VaR (95%) Drawdown AuM

1 Daneo Private Debt & 2,35% -0,96% -0,00 -1,19% -539% O
2 SCOR Euro Loans I & 7,98% 0,98% 0,17 -3,68% -939% O
3 Arcano European Income & 8,61% 1,35% 0,20 -3,94% -1128% @
4 M&G European Loan & 8,82% 0,80% 0,13 -4,09% -11,66% @
5 BlueBay SF High Income Loan Base Fund Il & 9,03% 0,84% 0,13 -418% -10,99% O
6 K Invest Europaeiske Banklan & 9,17% 2,01% 0,26 -415% -11,01% @
7 Arcano European Senior Secured Loan & 9,64% -0,13% 0,03 -455% -12,84% O
8 SCOR Euro Loans V& 10,54% 1,38% 017 -484% -1288% O
32 Accunia European CLO Opportunity & 29,77% 0,77% 0,04 -13,65% -3430% O

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor) | Universen mit weniger als 20 Fonds werden vollstindig abgebildet | AuM: FondsgréBe nach Quartilen in Uni-
versen | ESG-Bewertung vorhanden.

Top 10% Top 25% Bottom 25 % 10 2020 | © ABSOLUT RESEARCH 2020


https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBAEA/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HCJH/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BHCCF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HDIB/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JCFH/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CCEEH/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BHCCE/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BGEBI/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBADJ/

Credit Private Debt & Asset-Backed - 10/2020 Absolu* ranking

Loans Europe 9 o G °
StDev. - 3 Jahre

Rendite Sharpe Maximum

StDev. p.a. Ratio VaR (95%) Drawdown AuM

1 SCOR Euro Loans Il & 6,48% 1,39% 027 -294% -939% O
2 Arcano European Income & 7,06% 0,88% 0,17 -3,26% -11,28% @
3 M&G European Loan & 7,20% 1,14% 0,21 -3,30% -11,66% @
4 BlueBay SF High Income Loan Base Fund Il & 7,33% 0,92% 0,17 -3,38% -10,99% O
5 Knvest Europaeiske Banklan & 7,45% 1,73% 0,28 -3,37% -11,01% @
6 Arcano European Senior Secured Loan & 7,84% 0,75% 0,14 -3,63% -1284% O
7 SCOR Euro Loans V& 8,55% 1,88% 0,26 -3,87% -12,88% O
26 Accunia European CLO Opportunity & 24,22% 1,67% 0,08 -11,08% -3430% O

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor) | Universen mit weniger als 20 Fonds werden vollstiandig abgebildet | AuM: FondsgréBe nach Quartilen in Uni-
versen | ESG-Bewertung vorhanden.

Top 10% Top 25% Bottom 25 % © ABSOLUT RESEARCH 2020 | 10 2020


https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HCJH/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BHCCF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HDIB/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JCFH/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CCEEH/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BHCCE/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BGEBI/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBADJ/

Credit Private Debt & Asset-Backed - 10/2020

Abso'"* ranking

Loans Europe
StDev. - 5 Jahre

®© 000

Rendite Sharpe Maximum

StDev. p.a. Ratio VaR (95%) Drawdown AuM

1 SCOR Euro Loans Il & 511% 2,38% 053 -222% -939% O
2 Arcano European Income & 5,60% 2,08% 0,43 -247% -1128% @
3 M&G European Loan & 5,64% 2,12% 0,43 -249% -1166% @
4 BlueBay SF High Income Loan Base Fund Il & 5,79% 2,11% 0,42 -2,56% -10,99% O
5 Knvest Europaeiske Banklan & 5,89% 2,52% 0,48 -2,58% -11,01% @
6 SCOR Euro Loans V& 6,62% 2,72% 0,46  -290% -12,88% O
7 Blackstone GSO European Senior Loan &' 6,96% 2,27% 0,37 -3,10% -13,58% @
8 Oaktree European Senior Loan &' 7,13% 2,39% 0,38 -317%  -14,03% @
9 SCOR Euro Loans & 7,24% 2,24% 0,35 -323% -14,36% @
10 Janus Henderson Secured Loans &' 7,33% 2,65% 0,40 -3,24% -14,02% O
11 Alcentra European Loan & 7,58% 2,53% 0,38 -3,37%  -15,08% ()
12 AXA IM European Loan &' 7,68% 1,45% 0,23 -3,50% -15,28% )
13 Barings European Loan & 8,07% 2,81% 0,39 -3,57% -16,61% o
14 Capital Four European Loan & Bond & 8,31% 2,67% 0,36 -3,70% -16,89% ()
15 Invesco European Senior Loan &' 10,28% 2,07% 0,23 -4,66% -20,99% @

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor) | Universen mit weniger als 20 Fonds werden vollsténdig abgebildet | AuM: FondsgréBe nach Quartilen in Uni-
versen | ESG-Bewertung vorhanden.

Top 10%

Top 25% Bottom 25 %

10 2020 | © ABSOLUT RESEARCH 2020


https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HCJH/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BHCCF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HDIB/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JCFH/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CCEEH/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BGEBI/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BHCDC/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JEAA/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HCJF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JDHI/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BGEBB/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BFCBI/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IJCJ/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BGGFC/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IHID/

Credit Private Debt & Asset-Backed - 10/2020 Absolu* ranking

Loans Europe 9 o G °
StDev. - 10 Jahre

Rendite Sharpe Maximum

StDev. p.a. Ratio VaR (95%) Drawdown AuM
1 M&G European Loan &' 4,36% 3,45% 0,77 -1,78% -1166% @
2 BlueBay SF High Income Loan Base Fund Il & 4,78% 3,47% 0,71 -1,97% -10,99% O
3 Blackstone GSO European Senior Loan &' 5,48% 3,86% 0,69 -227T% -1358% @
4 Alcentra European Loan & 5,88% 4,48% 0,74 -241%  -15,08% o
5 Oaktree European Senior Loan &' 6,01% 3,84% 0,62 -253% -1403% @
6 Janus Henderson Secured Loans & 6,03% 4,36% 0,71 -2,49%  -14,02% O
7 Barings European Loan &' 6,48% 4,81% 0,73 -2,67% -16,61% @

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor) | Universen mit weniger als 20 Fonds werden vollstandig abgebildet | AuM: FondsgréBe nach Quartilen in Uni-
versen | ESG-Bewertung vorhanden.

Top 10% Top 25% Bottom 25 % © ABSOLUT RESEARCH 2020 | 10 2020


https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HDIB/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JCFH/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BHCDC/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BGEBB/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JEAA/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JDHI/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IJCJ/

Credit Private Debt & Asset-Backed - 10/2020 Absolu* ranking

Loans Europe 9 o G °
Sharpe Ratio - 1 Jahr

Sharpe Maximum

Ratio Rendite StDev. VaR (95%) Drawdown AuM

1 K Invest Europaeiske Banklan &' 0,15 1,56% 13,19% -6,06% -11,01% @
2 SCOR Euro Loans I & 0,11 0,91% 11,42% -5,30% -939% O
3 Credit Suisse Nova Lux European Senior Loan &' 0,04 0,32% 17,40% -8,11% -1525% @
4 SCOR Euro Loans V& 0,04 0,22% 1521%  -7,11% -12,88% O
5 Blackstone GSO European Senior Loan &' 0,02 -0,01% 15,65% -7,33% -1358% @
6 MontLake Descartes Alternative Credit UCITS & 0,00 -0,36%  31,68% -14,64% -2523% O
7 BlueBay SF High Income Loan Base Fund Il & -0,00 -0,58% 12,96% -6,13% -10,99% o
8 Muzinich European Loans & -0,00 -0,62% 17,78% -8,37% -15,45% ‘)
9 Arcano European Income & -0,00 -0,83% 12,33% -5,86% -11,28% o
34 Invesco European Senior Loan & -0,01 -3,31% 23,26% -11,10% -20,99% ()

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor) | Universen mit weniger als 20 Fonds werden vollstéandig abgebildet | AuM: FondsgréBe nach Quartilen in Uni-
versen | ESG-Bewertung vorhanden.

Top 10% Top 25% Bottom 25 % 10 2020 | © ABSOLUT RESEARCH 2020


https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CCEEH/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HCJH/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BHCDD/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BGEBI/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BHCDC/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBIAG/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JCFH/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BFIAD/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BHCCF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IHID/

Credit Private Debt & Asset-Backed - 10/2020 Absolu* ranking

Loans Europe 9 o G °
Sharpe Ratio - 2 Jahre

Sharpe Rendite Maximum

Ratio p.a. StDev. VaR (95%) Drawdown AuM

1 K Invest Europaeiske Banklan &' 0,26 2,01% 9,17% -415% -11,01% @
2 Arcano European Income &' 0,20 1,35% 8,61% -3,94% -11,28% @
3 Blackstone GSO European Senior Loan &' 0,17 1,48% 10,90% -5,00% -13,58% @
4 SCOR Euro Loans Il & 0,17 0,98% 798%  -368% -939% O
5 SCOR Euro Loans V& 0,17 1,38% 10,54% -4,84% -1288% O
6 BlueBay SF High Income Loan Base Fund Il & 0,13 0,84% 9,03% -4,18% -10,99% o
7 M&G European Loan & 0,13 0,80% 8,82% -4,09% -11,66% o
8 Credit Suisse Nova Lux European Senior Loan &' 0,13 1,22% 12,09% -5,58% -15,25% @
32 Neuberger Berman European Senior Floating Rate I... -0,00 -0,74% 10,74% -5,11%  -13,88% ¢

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor) | Universen mit weniger als 20 Fonds werden vollstindig abgebildet | AuM: FondsgréBe nach Quartilen in Uni-
versen | ESG-Bewertung vorhanden.

Top 10% Top 25% Bottom 25 % © ABSOLUT RESEARCH 2020 | 10 2020


https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CCEEH/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BHCCF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BHCDC/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HCJH/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BGEBI/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JCFH/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HDIB/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BHCDD/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BGAHD/

Credit Private Debt & Asset-Backed - 10/2020 Absolu* ranking

Loans Europe 9 o G °
Sharpe Ratio - 3 Jahre

Sharpe Rendite Maximum

Ratio p.a. StDev. VaR (95%) Drawdown AuM

1 K Invest Europaeiske Banklan &' 0,28 1,73% 7,45% -337%  -11,01% 9
2 SCOR Euro Loans Il & 0,27 1,39% 6,48% -294% -939% O
3 SCOR Euro Loans V& 0,26 1,88% 8,55% -3,87% -1288% O
4 Muzinich Flexible Loans & 0,26 229% 10,20%  -461% -1566% O
5 Blackstone GSO European Senior Loan &' 0,22 1,62% 8,87% -4,04% -1358% @
6 ICG European Senior Loan &' 0,21 1,75% 10,15% -4,63% -15,75% @
7 M&G European Loan & 0,21 1,14% 7,20% -3,30% -11,66% @
26 Invesco European Senior Loan &' 0,04 0,20% 13,15% -6,15% -20,99% @

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor) | Universen mit weniger als 20 Fonds werden vollstiandig abgebildet | AuM: FondsgréBe nach Quartilen in Uni-
versen | ESG-Bewertung vorhanden.

Top 10% Top 25% Bottom 25 % 10 2020 | © ABSOLUT RESEARCH 2020


https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CCEEH/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HCJH/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BGEBI/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BFIAC/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BHCDC/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BGEAA/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HDIB/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IHID/

Credit Private Debt & Asset-Backed - 10/2020 Absolu* ranking

Loans Europe 9 o G °
Sharpe Ratio - 5 Jahre

Sharpe Rendite Maximum

Ratio p.a. StDev. VaR (95%) Drawdown AuM

1 SCOR Euro Loans Il & 0,53 2,38% 511%  -2,22% -939% O
2 Knvest Europaeiske Banklan & 0,48 2,52% 5,89% -2,58% -11,01% @
3 SCOR Euro Loans V& 0,46 2,72% 6,62%  -2,90% -12,88% O
4 M&G European Loan & 0,43 2,12% 5,64% -2,49% -11,66% o
5 Arcano European Income & 0,43 2,08% 5,60% -2,47% -11,28% @
6 BlueBay SF High Income Loan Base Fund Il & 0,42 2,11% 5,79% -2,56% -10,99% o
7 Janus Henderson Secured Loans &' 0,40 2,65% 7,33% -3,24%  -14,02% Qo
8 Barings European Loan &' 0,39 2,81% 8,07% -3,57% -16,61% @
9 Oaktree European Senior Loan &' 0,38 2,39% 7,13% -3,17% -1403% @
10 Alcentra European Loan & 0,38 2,53% 7,58% -3,37% -15,08% (]
11 Blackstone GSO European Senior Loan &' 0,37 2,27% 6,96% -3,10% -13,58% @
12 Capital Four European Loan & Bond & 0,36 2,67% 8,31% -3,70% -16,89% (]
13 SCOR Euro Loans & 0,35 2,24% 7,24%  -3,23% -14,36% 9
14 Invesco European Senior Loan &' 0,23 2,07% 10,28% -4,66% -20,99% o
15 AXA IM European Loan & 0,23 1,45% 7,68%  -3,50% -1528% @

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor) | Universen mit weniger als 20 Fonds werden vollsténdig abgebildet | AuM: FondsgréBe nach Quartilen in Uni-
versen | ESG-Bewertung vorhanden.

Top 10% Top 25% Bottom 25 % © ABSOLUT RESEARCH 2020 | 10 2020


https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HCJH/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CCEEH/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BGEBI/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HDIB/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BHCCF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JCFH/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JDHI/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IJCJ/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JEAA/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BGEBB/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BHCDC/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BGGFC/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HCJF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IHID/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BFCBI/

Credit Private Debt & Asset-Backed - 10/2020 Absolu* ranking

Loans Europe 9 o G °
Sharpe Ratio - 10 Jahre

Sharpe Rendite Maximum

Ratio p.a. StDev. VaR (95%) Drawdown AuM
1 M&G European Loan &' 0,77 3,45% 4,36% -1,78% -1166% @
2 Alcentra European Loan & 0,74 4,48% 5,88% -241%  -15,08% o
3 Barings European Loan & 0,73 4,81% 6,48% -2,67% -16,61% @
4 Janus Henderson Secured Loans &' 0,71 4,36% 6,03% -2,49%  -14,02% o
5 BlueBay SF High Income Loan Base Fund Il & 0,71 3,47% 4,78% -1,97% -10,99% O
6 Blackstone GSO European Senior Loan &' 0,69 3,86% 5,48% -2,27% -1358% @
7 Oaktree European Senior Loan &' 0,62 3,84% 6,01% -2,53% -1403% @

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor) | Universen mit weniger als 20 Fonds werden vollstandig abgebildet | AuM: FondsgréBe nach Quartilen in Uni-
versen | ESG-Bewertung vorhanden.

Top 10% Top 25% Bottom 25 % 10 2020 | © ABSOLUT RESEARCH 2020


https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HDIB/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BGEBB/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IJCJ/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JDHI/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JCFH/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BHCDC/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JEAA/

Credit Private Debt & Asset-Backed - 10/2020 Absolu* ranking

I © 000

Maximum Drawdown - 1 Jahr

Maximum Worst Sharpe
Drawdown Month Rendite StDev. Ratio AuM
1 Daneo Private Debt & -5,39% -1,90% -4,63% 2,93% -0,00 O
2 SCOR Euro Loans Il & -9,39%  -9,02% 0,91%  11,42% 011 ©
3 BlueBay SF High Income Loan Base Fund Il & -10,99% -10,59% -0,58% 12,96% -0,00 O
4 K Invest Europaeiske Banklan & -11,01% -11,01% 1,56% 13,19% 0,15 @
5 Arcano European Income & -11,28% -10,80% -0,83% 12,33% -0,00 o
6 M&G European Loan & -11,66% -10,85% -1,67% 12,60% -0,00 @
7 Arcano European Senior Secured Loan & -12,84% -12,40% -2,97% 13,86% -0,00 O
8 SCOR Euro Loans V& -12,88% -12,42% 0,22%  15,21% 0,04 O
9 SCOR Euro Loans VI &2 -13,40% -12,96%  -1,52%  15,41% -0,00 O
34 Accunia European CLO Opportunity & -34,30% -34,04% -0,88% 42,89% -0,00 O

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor) | Universen mit weniger als 20 Fonds werden vollstéandig abgebildet | AuM: FondsgréBe nach Quartilen in Uni-
versen | ESG-Bewertung vorhanden.

Top 10% Top 25% Bottom 25 % © ABSOLUT RESEARCH 2020 | 10 2020


https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBAEA/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HCJH/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JCFH/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CCEEH/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BHCCF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HDIB/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BHCCE/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BGEBI/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BGEAI/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBADJ/

Credit Private Debt & Asset-Backed - 10/2020 Absolu* ranking

I © 000

Maximum Drawdown - 2 Jahre

Maximum Worst Rendite Sharpe
Drawdown Month p.a. StDev. Ratio AuM
1 Daneo Private Debt & -5,39% -1,90% -0,96% 2,35% -0,00 O
2 SCOR Euro Loans Il & -9,39%  -9,02% 0,98% 7,98% 017 ©
3 BlueBay SF High Income Loan Base Fund Il & -10,99% -10,59% 0,84% 9,03% 0,13 O
4 K Invest Europaeiske Banklan & -11,01% -11,01% 2,01% 9,17% 026 9
5 Arcano European Income &' -11,28% -10,80% 1,35% 8,61% 020 ©
6 M&G European Loan & -11,66% -10,85% 0,80% 8,82% 0,13 @
7 Arcano European Senior Secured Loan & -12,84% -12,40% -0,13% 9,64% 0,03 O
8 SCOR Euro Loans V& -12,88% -12,42% 1,38%  10,54% 017 O
32 Accunia European CLO Opportunity & -34,30% -34,04% 0,77% 29,77% 0,04 O

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor) | Universen mit weniger als 20 Fonds werden vollstindig abgebildet | AuM: FondsgréBe nach Quartilen in Uni-
versen | ESG-Bewertung vorhanden.

Top 10% Top 25% Bottom 25 % 10 2020 | © ABSOLUT RESEARCH 2020


https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBAEA/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HCJH/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JCFH/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CCEEH/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BHCCF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HDIB/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BHCCE/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BGEBI/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBADJ/

Credit Private Debt & Asset-Backed - 10/2020 Absolu* ranking

I © 000

Maximum Drawdown - 3 Jahre

Maximum Worst Rendite Sharpe
Drawdown Month p.a. StDev. Ratio AuM
1 SCOR Euro Loans Il & -9,39%  -9,02% 1,39% 6,48% 027 ©
2 BlueBay SF High Income Loan Base Fund Il & -10,99% -10,59% 0,92% 7,33% 017 O
3 Knvest Europaeiske Banklan & -11,01% -11,01% 1,73% 7,45% 0,28 )
4 Arcano European Income &' -11,28% -10,80% 0,88% 7,06% 0,17 @
5 M&G European Loan & -11,66% -10,85% 1,14% 7,20% 0,21 o
6 Arcano European Senior Secured Loan & -12,84% -12,40% 0,75% 7,84% 0,14 O
7 SCOR Euro Loans V& -12,88% -12,42% 1,88% 8,55% 026 O
26 Accunia European CLO Opportunity & -34,30% -34,04% 1,67% 24,22% 0,08 O

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor) | Universen mit weniger als 20 Fonds werden vollstiandig abgebildet | AuM: FondsgréBe nach Quartilen in Uni-
versen | ESG-Bewertung vorhanden.

Top 10% Top 25% Bottom 25 % © ABSOLUT RESEARCH 2020 | 10 2020


https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HCJH/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JCFH/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CCEEH/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BHCCF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HDIB/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BHCCE/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BGEBI/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBADJ/

Credit Private Debt & Asset-Backed - 10/2020 Absolu* ranking

Loans Europe 9 o G °
Maximum Drawdown - 5 Jahre

Maximum Worst Rendite Sharpe
Drawdown Month p.a. StDev. Ratio AuM
1 SCOR Euro Loans Il & -9,39%  -9,02% 2,38% 511% 053 ©
2 BlueBay SF High Income Loan Base Fund Il & -10,99% -10,59% 2,11% 5,79% 042 O
3 Knvest Europaeiske Banklan & -11,01% -11,01% 2,52% 5,89% 0,48 “ )
4 Arcano European Income &' -11,28% -10,80% 2,08% 5,60% 043 @
5 M&G European Loan & -11,66% -10,85% 2,12% 5,64% 043 ©
6 SCOR Euro Loans V& -12,88% -12,42% 2,72% 6,62% 046 O
7 Blackstone GSO European Senior Loan &' -13,58% -12,85% 2,27% 6,96% 037 @
8 Janus Henderson Secured Loans & -14,02% -14,02% 2,65% 7,33% 0,40 O
9 Oaktree European Senior Loan &' -14,03% -13,19% 2,39% 7,13% 0,38 @
10 SCOR Euro Loans & -14,36% -13,63% 2,24% 7,24% 035 @
11 Alcentra European Loan & -15,08% -14,47% 2,53% 7,58% 0,38 ()
12 AXA IM European Loan &' -15,28%  -14,34% 1,45% 7,68% 023 @
13 Barings European Loan & -16,61% -15,68% 2,81% 8,07% 0,39 o
14 Capital Four European Loan & Bond & -16,89% -16,16% 2,67% 8,31% 0,36 ()
15 Invesco European Senior Loan &' -20,99% -19,93% 2,07% 10,28% 0,23 o

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor) | Universen mit weniger als 20 Fonds werden vollsténdig abgebildet | AuM: FondsgréBe nach Quartilen in Uni-
versen | ESG-Bewertung vorhanden.

Top 10% Top 25% Bottom 25 % 10 2020 | © ABSOLUT RESEARCH 2020


https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HCJH/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JCFH/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CCEEH/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BHCCF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HDIB/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BGEBI/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BHCDC/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JDHI/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JEAA/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HCJF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BGEBB/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BFCBI/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IJCJ/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BGGFC/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IHID/

Credit Private Debt & Asset-Backed - 10/2020 Absolu* ranking

I © 000

Maximum Drawdown - 10 Jahre

Maximum Worst Rendite Sharpe

Drawdown Month p.a. StDev. Ratio AuM
1 BlueBay SF High Income Loan Base Fund Il &' -10,99% -10,59% 3,47% 4,78% 0,71 o
2 M&G European Loan & -11,66% -10,85% 3,45% 4,36% 0,77 @
3 Blackstone GSO European Senior Loan &' -13,58% -12,85% 3,86% 5,48% 069 @
4 Janus Henderson Secured Loans & -14,02% -14,02% 4,36% 6,03% 0,71 o
5 Oaktree European Senior Loan &' -14,03% -13,19% 3,84% 6,01% 062 9
6 Alcentra European Loan & -15,08% -14,47% 4,48% 5,88% 0,74 o
7 Barings European Loan &' -16,61% -15,68% 4,81% 6,48% 0,73 @

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor) | Universen mit weniger als 20 Fonds werden vollstandig abgebildet | AuM: FondsgréBe nach Quartilen in Uni-
versen | ESG-Bewertung vorhanden.

Top 10% Top 25% Bottom 25 % © ABSOLUT RESEARCH 2020 | 10 2020


https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JCFH/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HDIB/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BHCDC/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JDHI/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JEAA/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BGEBB/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IJCJ/

Credit Private Debt & Asset-Backed - 10/2020 Absolu* ranking

Loans Europe 9 o G °
VaR (95%) - 1 Jahr

MVaR Sharpe

VaR (95%) (95%) Rendite StDev. Ratio AuM

1 Daneo Private Debt & -1,78% -2,03% -4,63% 2,93% -0,00 ©
2 SCOR Euro Loans lll &' -5,30% -6,38% 0,91% 11,42% 0,11 ®
3 Arcano European Income & -5,86% -7,63% -0,83% 12,33% -0,00 o
4 M&G European Loan & -6,06% -7,74% -1,67% 12,60% -0,00 @
5 Knvest Europaeiske Banklan & -6,06% -7,82% 1,56% 13,19% 0,15 @
6 BlueBay SF High Income Loan Base Fund Il & -6,13% -7,55% -0,58% 12,96% -0,00 o
7 Arcano European Senior Secured Loan & -6,75% -8,77% -2,97% 13,86% -0,00 O
8 SCOR Euro Loans V& -7,11%  -8,83% 0,22%  15,21% 0,04 O
9 Blackstone GSO European Senior Loan &' -7,33% -9,18% -0,01% 15,65% 002 @
34 Accunia European CLO Opportunity & -19,60% -25,01% -0,88% 42,89% -0,00 O

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor) | Universen mit weniger als 20 Fonds werden vollstéandig abgebildet | AuM: FondsgréBe nach Quartilen in Uni-
versen | ESG-Bewertung vorhanden.

Top 10% Top 25% Bottom 25 % 10 2020 | © ABSOLUT RESEARCH 2020


https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBAEA/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HCJH/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BHCCF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HDIB/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CCEEH/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JCFH/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BHCCE/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BGEBI/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BHCDC/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBADJ/

Credit Private Debt & Asset-Backed - 10/2020 Absolu* ranking

Loans Europe 9 o G °
VaR (95%) - 2 Jahre

MVaR Rendite Sharpe

VaR (95%) (95%) p.a. StDev. Ratio AuM

1 Daneo Private Debt & -1,19% -1,48% -0,96% 2,35% -0,00 O
2 SCOR Euro Loans Il & -3,68%  -4,39% 0,98% 7,98% 017 ©
3 Arcano European Income & -3,94% -5,13% 1,35% 8,61% 020 ©
4 M&G European Loan & -4,09% -5,25% 0,80% 8,82% 0,13 @
5 Knvest Europaeiske Banklan & -4,15% -5,33% 2,01% 9,17% 026 9
6 BlueBay SF High Income Loan Base Fund Il & -4,18% -5,15% 0,84% 9,03% 0,13 O
7 Arcano European Senior Secured Loan & -4,55% -5,88% -0,13% 9,64% 0,03 O
8 SCOR Euro Loans V& -4,84%  -5,99% 1,38%  10,54% 017 O
32 Accunia European CLO Opportunity & -13,65% -17,08% 0,77% 29,77% 0,04 O

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor) | Universen mit weniger als 20 Fonds werden vollstindig abgebildet | AuM: FondsgréBe nach Quartilen in Uni-
versen | ESG-Bewertung vorhanden.

Top 10% Top 25% Bottom 25 % © ABSOLUT RESEARCH 2020 | 10 2020


https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBAEA/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HCJH/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BHCCF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HDIB/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CCEEH/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JCFH/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BHCCE/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BGEBI/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBADJ/

Credit Private Debt & Asset-Backed - 10/2020 Absolu* ranking

Loans Europe 9 o G °
VaR (95%) - 3 Jahre

MVaR Rendite Sharpe

VaR (95%) (95%) p.a. StDev. Ratio AuM

1 SCOR Euro Loans Il & -2,94%  -3,44% 1,39% 6,48% 027 ©
2 Arcano European Income &' -3,26% -4,09% 0,88% 7,06% 017 @
3 M&G European Loan & -3,30% -4,12% 1,14% 7,20% 0,21 o
4 K Invest Europaeiske Banklan & -3,37% -4.21% 1,73% 7,45% 028 9
5 BlueBay SF High Income Loan Base Fund Il & -3,38% -4,06% 0,92% 7,33% 0,17 O
6 Arcano European Senior Secured Loan & -3,63% -4,50% 0,75% 7,84% 0,14 O
7 SCOR Euro Loans V& -3,87% -4,67% 1,88% 8,55% 026 O
26 Accunia European CLO Opportunity & -11,08% -13,53% 1,67% 24,22% 0,08 O

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor) | Universen mit weniger als 20 Fonds werden vollstiandig abgebildet | AuM: FondsgréBe nach Quartilen in Uni-
versen | ESG-Bewertung vorhanden.

Top 10% Top 25% Bottom 25 % 10 2020 | © ABSOLUT RESEARCH 2020


https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HCJH/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BHCCF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HDIB/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CCEEH/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JCFH/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BHCCE/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BGEBI/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBADJ/

Credit Private Debt & Asset-Backed - 10/2020

Abso'"* ranking

Loans Europe

VaR (95%) - 5 Jahre

®© 000

MVaR Rendite Sharpe

VaR (95%) (95%) p.a. StDev. Ratio AuM

1 SCOR Euro Loans Il & -2,22%  -2,46% 2,38% 511% 053 ©
2 Arcano European Income &' -2,47% -2,86% 2,08% 5,60% 043 @
3 M&G European Loan & -2,49% -2,85% 2,12% 5,64% 043 ©
4 BlueBay SF High Income Loan Base Fund Il & -2,56% -2,90% 2,11% 5,79% 042 O
5 Knvest Europaeiske Banklan & -2,58% -3,00% 2,52% 5,89% 0,48 “ )
6 SCOR Euro Loans V& -2,90%  -3,21% 2,72% 6,62% 046 O
7 Blackstone GSO European Senior Loan &' -3,10% -3,54% 2,27% 6,96% 037 @
8 Oaktree European Senior Loan &' -3,17% -3,59% 2,39% 7,13% 0,38 @
9 SCOR Euro Loans & -3,23%  -3,61% 2,24% 7,24% 035 @
10 Janus Henderson Secured Loans &' -3,24% -3,74% 2,65% 7,33% 0,40 O
11 Alcentra European Loan & -3,37% -3,82% 2,53% 7,58% 0,38 ()
12 AXA IM European Loan &' -3,50% -3,95% 1,45% 7,68% 0,23 )
13 Barings European Loan & -3,57% -4,10% 2,81% 8,07% 0,39 o
14 Capital Four European Loan & Bond & -3,70% -417% 2,67% 8,31% 0,36 ()
15 Invesco European Senior Loan &' -4,66% -5,33% 2,07% 10,28% 023 @

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor) | Universen mit weniger als 20 Fonds werden vollsténdig abgebildet | AuM: FondsgréBe nach Quartilen in Uni-
versen | ESG-Bewertung vorhanden.

Top 10%

Top 25% Bottom 25 %

© ABSOLUT RESEARCH 2020 | 10 2020


https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HCJH/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BHCCF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HDIB/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JCFH/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CCEEH/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BGEBI/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BHCDC/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JEAA/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HCJF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JDHI/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BGEBB/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BFCBI/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IJCJ/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BGGFC/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IHID/

Credit Private Debt & Asset-Backed - 10/2020 Absolu* ranking

R s © 000

VaR (95%) - 10 Jahre

MVaR Rendite Sharpe

VaR (95%) (95%) p.a. StDev. Ratio AuM
1 M&G European Loan &' -1,78% -1,73% 3,45% 4,36% 0,77 @
2 BlueBay SF High Income Loan Base Fund Il & -1,97% -2,12% 3,47% 4,78% 0,71 o
3 Blackstone GSO European Senior Loan &' -2,27% -2,33% 3,86% 5,48% 069 @
4 Alcentra European Loan & -2,41% -2,35% 4,48% 5,88% 0,74 o
5 Janus Henderson Secured Loans & -2,49% -2,72% 4,36% 6,03% 0,71 o
6 Oaktree European Senior Loan &' -2,53% -2,70% 3,84% 6,01% 062 9
7 Barings European Loan &' -2,67% -2,76% 4,81% 6,48% 0,73 @

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor) | Universen mit weniger als 20 Fonds werden vollstandig abgebildet | AuM: FondsgréBe nach Quartilen in Uni-
versen | ESG-Bewertung vorhanden.

Top 10% Top 25% Bottom 25 % 10 2020 | © ABSOLUT RESEARCH 2020


https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HDIB/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JCFH/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BHCDC/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BGEBB/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JDHI/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JEAA/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IJCJ/

Credit Private Debt & Asset-Backed - 10/2020 Absolu* ranking

Loans Europe 9 o G °
MVaR (95%) - 1 Jahr

MVaR Sharpe
(95%) VaR (95%) Rendite StDev. Ratio AuM
1 Daneo Private Debt & -2,03% -1,78% -4,63% 2,93% -0,00 O
2 SCOR Euro Loans I & -6,38% -5,30% 0,91% 11,42% 0,11 ¢)
3 BlueBay SF High Income Loan Base Fund Il & -7,55% -6,13% -0,58% 12,96% -0,00 O
4 Arcano European Income & -7,63% -5,86% -0,83% 12,33% -0,00 o
5 M&G European Loan &' -1,74% -6,06% -1,67% 12,60% -0,00 @
6 K Invest Europaeiske Banklan & -7,82% -6,06% 1,56% 13,19% 0,15 9
7 Arcano European Senior Secured Loan & -8,77% -6,75% -2,97% 13,86% -0,00 O
8 SCOR Euro Loans V& -8,83%  -7,11% 0,22%  15,21% 0,04 O
9 Blackstone GSO European Senior Loan &' -9,18% -7,33% -0,01% 15,65% 002 @
34 Accunia European CLO Opportunity & -25,01% -19,60% -0,88% 42,89% -0,00 O

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor) | Universen mit weniger als 20 Fonds werden vollstéandig abgebildet | AuM: FondsgréBe nach Quartilen in Uni-
versen | ESG-Bewertung vorhanden.

Top 10% Top 25% Bottom 25 % © ABSOLUT RESEARCH 2020 | 10 2020


https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBAEA/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HCJH/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JCFH/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BHCCF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HDIB/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CCEEH/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BHCCE/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BGEBI/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BHCDC/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBADJ/

Credit Private Debt & Asset-Backed - 10/2020 Absolu* ranking

Loans Europe 9 o G °
MVaR (95%) - 2 Jahre

MVaR Rendite Sharpe
(95%) VaR (95%) p.a. StDev. Ratio AuM
1 Daneo Private Debt & -1,48% -1,19% -0,96% 2,35% -0,00 O
2 SCOR Euro Loans Il & -4,39%  -3,68% 0,98% 7,98% 017 ©
3 Arcano European Income & -5,13% -3,94% 1,35% 8,61% 020 ©
4 BlueBay SF High Income Loan Base Fund Il & -5,15% -4,18% 0,84% 9,03% 0,13 O
5 M&G European Loan & -5,25% -4,09% 0,80% 8,82% 0,13 @
6 K Invest Europaeiske Banklan & -5,33% -4,15% 2,01% 9,17% 026 9
7 Arcano European Senior Secured Loan & -5,88% -4,55% -0,13% 9,64% 0,03 O
8 SCOR Euro Loans V& -5,99% -4,84% 1,38% 10,54% 017 O
32 Accunia European CLO Opportunity & -17,08% -13,65% 0,77% 29,77% 0,04 O

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor) | Universen mit weniger als 20 Fonds werden vollstindig abgebildet | AuM: FondsgréBe nach Quartilen in Uni-
versen | ESG-Bewertung vorhanden.

Top 10% Top 25% Bottom 25 % 10 2020 | © ABSOLUT RESEARCH 2020


https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBAEA/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HCJH/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BHCCF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JCFH/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HDIB/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CCEEH/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BHCCE/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BGEBI/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBADJ/

Credit Private Debt & Asset-Backed - 10/2020 Absolu* ranking

Loans Europe 9 o G °
MVaR (95%) - 3 Jahre

MVaR Rendite Sharpe
(95%) VaR (95%) p.a. StDev. Ratio AuM
1 SCOR Euro Loans Il & -3,44%  -2,94% 1,39% 6,48% 027 ©
2 BlueBay SF High Income Loan Base Fund Il & -4,06% -3,38% 0,92% 7,33% 017 O
3 Arcano European Income &' -4,09% -3,26% 0,88% 7,06% 0,17 @
4 M&G European Loan & -4,12% -3,30% 1,14% 7,20% 0,21 @
5 Knvest Europaeiske Banklan & -4,21% -3,37% 1,73% 7,45% 028 9
6 Arcano European Senior Secured Loan & -4,50% -3,63% 0,75% 7,84% 0,14 O
7 SCOR Euro Loans V& -4,67% -3,87% 1,88% 8,55% 026 O
26 Accunia European CLO Opportunity & -13,53% -11,08% 1,67% 24,22% 0,08 O

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor) | Universen mit weniger als 20 Fonds werden vollstiandig abgebildet | AuM: FondsgréBe nach Quartilen in Uni-
versen | ESG-Bewertung vorhanden.

Top 10% Top 25% Bottom 25 % © ABSOLUT RESEARCH 2020 | 10 2020


https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HCJH/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JCFH/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BHCCF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HDIB/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CCEEH/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BHCCE/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BGEBI/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBADJ/

Credit Private Debt & Asset-Backed - 10/2020

Abso'"* ranking

Loans Europe
MVaR (95%) - 5 Jahre

®© 000

MVaR Rendite Sharpe
(95%) VaR (95%) p.a. StDev. Ratio AuM
1 SCOR Euro Loans Il & -2,46%  -2,22% 2,38% 511% 053 ©
2 M&G European Loan & -2,85% -2,49% 2,12% 5,64% 043 ©
3 Arcano European Income &' -2,86% -2,47% 2,08% 5,60% 043 @
4 BlueBay SF High Income Loan Base Fund Il & -2,90% -2,56% 2,11% 5,79% 042 O
5 Knvest Europaeiske Banklan & -3,00% -2,58% 2,52% 5,89% 0,48 “ )
6 SCOR Euro Loans V& -3,21%  -2,90% 2,72% 6,62% 046 O
7 Blackstone GSO European Senior Loan &' -3,54% -3,10% 2,27% 6,96% 037 @
8 Oaktree European Senior Loan &' -3,59% -3,17% 2,39% 7,13% 0,38 @
9 SCOR Euro Loans & -3,61%  -3,23% 2,24% 7,24% 035 @
10 Janus Henderson Secured Loans &' -3,74% -3,24% 2,65% 7,33% 0,40 O
11 Alcentra European Loan & -3,82% -3,37% 2,53% 7,58% 0,38 ()
12 AXA IM European Loan &' -3,95% -3,50% 1,45% 7,68% 0,23 )
13 Barings European Loan & -4,10% -3,57% 2,81% 8,07% 0,39 o
14 Capital Four European Loan & Bond & -4,17% -3,70% 2,67% 8,31% 0,36 ()
15 Invesco European Senior Loan &' -5,33% -4,66% 2,07% 10,28% 023 @

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor) | Universen mit weniger als 20 Fonds werden vollsténdig abgebildet | AuM: FondsgréBe nach Quartilen in Uni-
versen | ESG-Bewertung vorhanden.

Top 10%

Top 25% Bottom 25 %

10 2020 | © ABSOLUT RESEARCH 2020


https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HCJH/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HDIB/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BHCCF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JCFH/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CCEEH/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BGEBI/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BHCDC/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JEAA/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HCJF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JDHI/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BGEBB/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BFCBI/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IJCJ/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BGGFC/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IHID/

Credit Private Debt & Asset-Backed - 10/2020 Absolu* ranking

Loans Europe 9 o G °
MVaR (95%) - 10 Jahre

MVaR Rendite Sharpe

(95%) VaR (95%) p.a. StDev. Ratio AuM
1 M&G European Loan &' -1,73% -1,78% 3,45% 4,36% 0,77 @
2 BlueBay SF High Income Loan Base Fund Il & -2,12% -1,97% 3,47% 4,78% 0,71 o
3 Blackstone GSO European Senior Loan &' -2,33% -2,27% 3,86% 5,48% 069 @
4 Alcentra European Loan & -2,35% -2,41% 4,48% 5,88% 0,74 o
5 Oaktree European Senior Loan &' -2,70% -2,53% 3,84% 6,01% 062 9
6 Janus Henderson Secured Loans & -2,72% -2,49% 4,36% 6,03% 0,71 o
7 Barings European Loan &' -2,76% -2,67% 4,81% 6,48% 0,73 @

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor) | Universen mit weniger als 20 Fonds werden vollstandig abgebildet | AuM: FondsgréBe nach Quartilen in Uni-
versen | ESG-Bewertung vorhanden.

Top 10% Top 25% Bottom 25 % © ABSOLUT RESEARCH 2020 | 10 2020


https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HDIB/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JCFH/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BHCDC/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BGEBB/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JEAA/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JDHI/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IJCJ/

Credit Private Debt & Asset-Backed - 10/2020 Absolu* ranking

Loans Europe 9 o G °
Worst Month - 1 Jahr

Worst Maximum Sharpe
Month Drawdown Rendite StDev. Ratio AuM
1 Daneo Private Debt & -1,90% -5,39% -4,63% 2,93% -0,00 O
2 SCOR Euro Loans Il & -9,02%  -9,39% 0,91%  11,42% 011 ©
3 BlueBay SF High Income Loan Base Fund Il & -10,59% -10,99% -0,58% 12,96% -0,00 O
4 Arcano European Income &' -10,80% -11,28% -0,83% 12,33% -0,00 o
5 M&G European Loan & -10,85% -11,66% -1,67% 12,60% -0,00 @
6 K Invest Europaeiske Banklan & -11,01% -11,01% 1,56% 13,19% 0,15 9
7 Arcano European Senior Secured Loan & -12,40% -12,84% -2,97% 13,86% -0,00 O
8 SCOR Euro Loans V& -12,42% -12,88% 0,22%  15,21% 0,04 O
9 Blackstone GSO European Senior Loan &' -12,85% -13,58% -0,01% 15,65% 002 @
34 Accunia European CLO Opportunity & -34,04% -34,30% -0,88% 42,89% -0,00 O

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor) | Universen mit weniger als 20 Fonds werden vollstéandig abgebildet | AuM: FondsgréBe nach Quartilen in Uni-
versen | ESG-Bewertung vorhanden.

Top 10% Top 25% Bottom 25 % 10 2020 | © ABSOLUT RESEARCH 2020


https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBAEA/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HCJH/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JCFH/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BHCCF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HDIB/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CCEEH/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BHCCE/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BGEBI/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BHCDC/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBADJ/

Credit Private Debt & Asset-Backed - 10/2020 Absolu* ranking

Loans Europe 9 o G °
Worst Month - 2 Jahre

Worst Maximum Rendite Sharpe
Month Drawdown p.a. StDev. Ratio AuM
1 Daneo Private Debt & -1,90% -5,39% -0,96% 2,35% -0,00 O
2 SCOR Euro Loans Il & -9,02%  -9,39% 0,98% 7,98% 017 ©
3 BlueBay SF High Income Loan Base Fund Il & -10,59% -10,99% 0,84% 9,03% 0,13 O
4 Arcano European Income &' -10,80% -11,28% 1,35% 8,61% 020 ©
5 M&G European Loan & -10,85% -11,66% 0,80% 8,82% 0,13 @
6 K Invest Europaeiske Banklan & -11,01% -11,01% 2,01% 9,17% 0,26 ‘)
7 Arcano European Senior Secured Loan & -12,40% -12,84% -0,13% 9,64% 0,03 O
8 SCOR Euro Loans V& -12,42% -12,88% 1,38%  10,54% 017 O
32 Accunia European CLO Opportunity & -34,04% -34,30% 0,77% 29,77% 0,04 O

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor) | Universen mit weniger als 20 Fonds werden vollstindig abgebildet | AuM: FondsgréBe nach Quartilen in Uni-
versen | ESG-Bewertung vorhanden.

Top 10% Top 25% Bottom 25 % © ABSOLUT RESEARCH 2020 | 10 2020


https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBAEA/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HCJH/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JCFH/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BHCCF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HDIB/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CCEEH/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BHCCE/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BGEBI/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBADJ/

Credit Private Debt & Asset-Backed - 10/2020 Absolu* ranking

Loans Europe 9 o G °
Worst Month - 3 Jahre

Worst Maximum Rendite Sharpe
Month Drawdown p.a. StDev. Ratio AuM
1 SCOR Euro Loans Il & -9,02% -9,39% 1,39% 6,48% 027 O
2 BlueBay SF High Income Loan Base Fund Il & -10,59% -10,99% 0,92% 7,33% 017 O
3 Arcano European Income &' -10,80% -11,28% 0,88% 7,06% 0,17 @
4 M&G European Loan & -10,85% -11,66% 1,14% 7,20% 0,21 @
5 Knvest Europaeiske Banklan & -11,01% -11,01% 1,73% 7,45% 028 9
6 Arcano European Senior Secured Loan & -12,40% -12,84% 0,75% 7,84% 0,14 O
7 SCOR Euro Loans V& -12,42% -12,88% 1,88% 8,55% 026 O
26 Accunia European CLO Opportunity & -34,04% -34,30% 1,67% 24,22% 0,08 O

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor) | Universen mit weniger als 20 Fonds werden vollstiandig abgebildet | AuM: FondsgréBe nach Quartilen in Uni-
versen | ESG-Bewertung vorhanden.

Top 10% Top 25% Bottom 25 % 10 2020 | © ABSOLUT RESEARCH 2020


https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HCJH/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JCFH/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BHCCF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HDIB/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CCEEH/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BHCCE/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BGEBI/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBADJ/

Credit Private Debt & Asset-Backed - 10/2020 Absolu* ranking

Loans Europe 9 o G °
Worst Month - 5 Jahre

Worst Maximum Rendite Sharpe
Month Drawdown p.a. StDev. Ratio AuM
1 SCOR Euro Loans Il & -9,02%  -9,39% 2,38% 5,11% 053 ©
2 BlueBay SF High Income Loan Base Fund Il & -10,59% -10,99% 2,11% 5,79% 042 O
3 Arcano European Income &' -10,80% -11,28% 2,08% 5,60% 043 @
4 M&G European Loan & -10,85% -11,66% 2,12% 5,64% 043 ©
5 Knvest Europaeiske Banklan & -11,01% -11,01% 2,52% 5,89% 0,48 9
6 SCOR Euro Loans V& -12,42% -12,88% 2,72% 6,62% 046 O
7 Blackstone GSO European Senior Loan &' -12,85% -13,58% 2,27% 6,96% 037 @
8 Oaktree European Senior Loan &' -13,19% -14,03% 2,39% 7,13% 0,38 @
9 SCOR Euro Loans & -13,63% -14,36% 2,24% 7,24% 035 @
10 Janus Henderson Secured Loans &' -14,02% -14,02% 2,65% 7,33% 0,40 o
11 AXA IM European Loan &' -14,34% -15,28% 1,45% 7,68% 023 @
12 Alcentra European Loan & -14,47% -15,08% 2,53% 7,58% 0,38 ()
13 Barings European Loan & -15,68% -16,61% 2,81% 8,07% 0,39 o
14 Capital Four European Loan & Bond & -16,16% -16,89% 2,67% 8,31% 0,36 ()
15 Invesco European Senior Loan &' -19,93% -20,99% 2,07% 10,28% 0,23 o

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor) | Universen mit weniger als 20 Fonds werden vollsténdig abgebildet | AuM: FondsgréBe nach Quartilen in Uni-
versen | ESG-Bewertung vorhanden.

Top 10% Top 25% Bottom 25 % © ABSOLUT RESEARCH 2020 | 10 2020


https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HCJH/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JCFH/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BHCCF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HDIB/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CCEEH/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BGEBI/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BHCDC/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JEAA/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HCJF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JDHI/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BFCBI/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BGEBB/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IJCJ/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BGGFC/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IHID/

Credit Private Debt & Asset-Backed - 10/2020 Absolu* ranking

Loans Europe 9 o G °
Worst Month - 10 Jahre

Worst Maximum Rendite Sharpe

Month Drawdown p.a. StDev. Ratio AuM
1 BlueBay SF High Income Loan Base Fund Il &' -10,59% -10,99% 3,47% 4,78% 0,71 o
2 M&G European Loan & -10,85% -11,66% 3,45% 4,36% 0,77 @
3 Blackstone GSO European Senior Loan &' -12,85% -13,58% 3,86% 5,48% 069 @
4 Qaktree European Senior Loan &' -13,19% -14,03% 3,84% 6,01% 062 9
5 Janus Henderson Secured Loans & -14,02% -14,02% 4,36% 6,03% 0,71 o
6 Alcentra European Loan & -14,47% -15,08% 4,48% 5,88% 0,74 o
7 Barings European Loan &' -15,68% -16,61% 4,81% 6,48% 0,73 @

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor) | Universen mit weniger als 20 Fonds werden vollstandig abgebildet | AuM: FondsgréBe nach Quartilen in Uni-
versen | ESG-Bewertung vorhanden.

Top 10% Top 25% Bottom 25 % 10 2020 | © ABSOLUT RESEARCH 2020


https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JCFH/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HDIB/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BHCDC/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JEAA/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JDHI/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BGEBB/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IJCJ/

Credit Private Debt & Asset-Backed - 10/2020 Absolu* ranking

Loans Europe 9 o G °
Gain/Loss Ratio - 1 Jahr

Gain/Loss Maximum Sharpe

Ratio Drawdown Rendite StDev. Ratio AuM

1 Accunia European CLO Opportunity &' 1,25 -34,30% -0,88% 42,89% -0,00 O
2 Knvest Europaeiske Banklan & 1,21 -11,01% 1,56% 13,19% 0,15 @
3 MontLake Descartes Alternative Credit UCITS & 1,19 -25,23% -0,36% 31,68% 0,00 O
4 SCOR Euro Loans lll &' 1,16 -9,39% 0,91% 11,42% 0,11 ®
5 Credit Suisse Nova Lux European Senior Loan & 1,12 -15,25% 0,32% 17,40% 0,04 9
6 SCOR Euro Loans V& 1,10 -12,88% 0,22%  15,21% 0,046 O
7 Accunia European CLO Investment Grade & 1,10 -20,83% -1,08% 25,04% -0,00 O
8 Blackstone GSO European Senior Loan &' 1,08 -13,58% -0,01% 15,65% 002 @
9 ECM European Loans & 1,07 -17,11% -0,68% 19,64% -0,00 o
34 Daneo Private Debt & 022 -539%  -4,63% 2,93% -0,00 ©

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor) | Universen mit weniger als 20 Fonds werden vollstéandig abgebildet | AuM: FondsgréBe nach Quartilen in Uni-
versen | ESG-Bewertung vorhanden.

Top 10% Top 25% Bottom 25 % © ABSOLUT RESEARCH 2020 | 10 2020


https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBADJ/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CCEEH/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBIAG/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HCJH/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BHCDD/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BGEBI/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBADI/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BHCDC/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JHEG/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBAEA/

Credit Private Debt & Asset-Backed - 10/2020 Absolu* ranking

Loans Europe 9 o G °
Gain/Loss Ratio - 2 Jahre

Gain/Loss Maximum Rendite Sharpe

Ratio Drawdown p.a. StDev. Ratio AuM

1 K Invest Europaeiske Banklan &' 1,39 -11,01% 2,01% 9,17% 026 9
2 Accunia European CLO Opportunity & 1,29 -34,30% 0,77% 29,77% 0,04 O
3 SCOR Euro Loans V& 1,29 -12,88% 1,38% 10,54% 017 O
4 Arcano European Income &' 1,28 -11,28% 1,35% 8,61% 020 ©
5 Blackstone GSO European Senior Loan &' 1,26 -13,58% 1,48% 10,90% 017 @
6 SCOR Euro Loans Il & 1,24 -9,39% 0,98% 7,98% 017 ©
7 1CG European Senior Loan &' 1,23 -15,75% 1,19% 12,49% 0,12 @
8 Credit Suisse Nova Lux European Senior Loan &' 1,23 -15,25% 1,22% 12,09% 0,13 @
32 Daneo Private Debt & 0,69 -5,39% -0,96% 2,35% -0,00 O

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor) | Universen mit weniger als 20 Fonds werden vollstindig abgebildet | AuM: FondsgréBe nach Quartilen in Uni-
versen | ESG-Bewertung vorhanden.

Top 10% Top 25% Bottom 25 % 10 2020 | © ABSOLUT RESEARCH 2020


https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CCEEH/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBADJ/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BGEBI/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BHCCF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BHCDC/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HCJH/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BGEAA/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BHCDD/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBAEA/
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Gain/Loss Ratio - 3 Jahre

Gain/Loss Maximum Rendite Sharpe

Ratio Drawdown p.a. StDev. Ratio AuM

1 SCOR Euro LoansV & 1,50 -12,88% 1,88% 8,55% 026 O
2 Muzinich Flexible Loans & 1,47 -15,66% 229%  10,20% 026 O
3 Knvest Europaeiske Banklan & 1,45 -11,01% 1,73% 7,45% 028 9
4 SCOR Euro Loans Il & 1,43 -9,39% 1,39% 6,48% 027 O
5 SCOR Euro Loans VI & 1,38  -13,40% 1,36% 8,65% 020 O
6 ICG European Senior Loan &' 1,38 -15,75% 1,75% 10,15% 0,21 o
7 ECM European Loans & 1,37 -17,11% 1,72% 11,06% 0,19 o
26 Neuberger Berman European Senior Floating Rate I... 1,09 -13,88% 0,10% 8,73% 0,05 ¢

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor) | Universen mit weniger als 20 Fonds werden vollstiandig abgebildet | AuM: FondsgréBe nach Quartilen in Uni-
versen | ESG-Bewertung vorhanden.

Top 10% Top 25% Bottom 25 % © ABSOLUT RESEARCH 2020 | 10 2020


https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BGEBI/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BFIAC/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CCEEH/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HCJH/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BGEAI/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BGEAA/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JHEG/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BGAHD/
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Gain/Loss Ratio - 5 Jahre

®© 000

Gain/Loss Maximum Rendite Sharpe

Ratio Drawdown p.a. StDev. Ratio AuM

1 SCOR Euro Loans V & 2,04 -12,88% 2,72% 6,62% 046 O
2 SCOR Euro Loans Il & 200 -9,39% 2,38% 511% 053 ©
3 Knvest Europaeiske Banklan & 1,87 -11,01% 2,52% 5,89% 0,48 9
4 BlueBay SF High Income Loan Base Fund Il & 1,74  -10,99% 2,11% 5,79% 042 O
5 SCOR Euro Loans & 1,73 -14,36% 2,24% 7,24% 035 @
6 Janus Henderson Secured Loans &' 1,72  -14,02% 2,65% 7,33% 0,40 o
7 Capital Four European Loan & Bond &' 1,72  -16,89% 2,67% 8,31% 0,36 @
8 Alcentra European Loan & 1,72 -15,08% 2,53% 7,58% 0,38 ([
9 Oaktree European Senior Loan &' 1,70 -14,03% 2,39% 7,13% 0,38 @
10 M&G European Loan & 1,67 -11,66% 2,12% 5,64% 0,43 (]
11 Barings European Loan & 1,67 -16,61% 2,81% 8,07% 0,39 ()
12 Arcano European Income &' 1,66 -11,28% 2,08% 5,60% 0,43 (]
13 Blackstone GSO European Senior Loan &' 1,64 -13,58% 2,27% 6,96% 037 @
14 Invesco European Senior Loan &' 1,46 -20,99% 2,07% 10,28% 0,23 o
15 AXA IM European Loan & 1,41 -15,28% 1,45% 7,68% 023 @

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor) | Universen mit weniger als 20 Fonds werden vollsténdig abgebildet | AuM: FondsgréBe nach Quartilen in Uni-
versen | ESG-Bewertung vorhanden.

Top 10%

Top 25% Bottom 25 %

10 2020 | © ABSOLUT RESEARCH 2020


https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BGEBI/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HCJH/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CCEEH/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JCFH/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HCJF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JDHI/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BGGFC/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BGEBB/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JEAA/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HDIB/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IJCJ/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BHCCF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BHCDC/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IHID/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BFCBI/
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Gain/Loss Ratio - 10 Jahre

Gain/Loss Maximum Rendite Sharpe

Ratio Drawdown p.a. StDev. Ratio AuM
1 Alcentra European Loan & 2,56 -15,08% 4,48% 5,88% 0,74 (]
2 M&G European Loan & 246 -11,66% 3,45% 4,36% 0,77 @
3 BlueBay SF High Income Loan Base Fund Il & 2,39 -10,99% 3,47% 4,78% 0,71 o
4 Janus Henderson Secured Loans &' 2,35 -14,02% 4,36% 6,03% 0,71 o
5 Barings European Loan &' 2,34 -16,61% 4,81% 6,48% 0,73 @
6 Blackstone GSO European Senior Loan &' 2,32 -13,58% 3,86% 5,48% 069 @
7 Oaktree European Senior Loan &' 218 -14,03% 3,84% 6,01% 062 9

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor) | Universen mit weniger als 20 Fonds werden vollstandig abgebildet | AuM: FondsgréBe nach Quartilen in Uni-
versen | ESG-Bewertung vorhanden.

Top 10% Top 25% Bottom 25 % © ABSOLUT RESEARCH 2020 | 10 2020


https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BGEBB/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HDIB/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JCFH/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JDHI/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IJCJ/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BHCDC/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JEAA/
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3|{Rendite 12 Monate - Top Fonds
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© Absolut Research GmbH
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7|Sharpe Ratio 12 Monate - Top Fonds

Twelve Insurance Private Debt 0,55
Stone Harbor Leveraged Loan Portfolio
Eaton Vance Floating-Rate Income
Lupus alpha CLO High Quality Invest
Aberdeen Standard Alpha Global Loans
ICM Global Floating Rate Income
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© Absolut Research GmbH
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© Absolut Research GmbH
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11|Verwaltetes Vermogen in Mio € - Top Anbieter
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© Absolut Research GmbH
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12|Verwaltetes Vermogen in Mio € - Top Fonds

Barings Global Loan 4.827

Credit Suisse Nova Lux Global Senior Loan 4.551
Invesco US Senior Loan

NN L Flex Senior Loans
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ICG Global Loan 617

Invesco Global Senior Loan 600

© Absolut Research GmbH
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Rendite Year to Date - 1 Jahr

Year to Worst

Date LM Rendite Month StDev. AuM

1 Lupus alpha CLO High Quality Invest & 2,68% 0,75% 2,38% -12,65% 16,87% O
2 Twelve Insurance Private Debt &' 1,02% 0,04% 3,18% -5,07% 6,49% O
3 Infinigon IG Collateralized Loan BI &' 0,73% 0,91% -0,12% -19,62% 23,89% O
4 Aberdeen Standard Alpha Global Loans & 0,38% 0,68% 1,49% -10,79% 13,85% O
5 Stone Harbor Leveraged Loan Portfolio & 0,33% 0,81% 2,22% -9,25% 11,41% O
6 Infinigon Investment Grade Liquid Alternative &' 0,16% 0,15% -0,65% -16,69% 21,21% ¢
7 ICM Global Floating Rate Income & -0,22% 0,66% 1,11% -12,46% 15,34% @
8 Eaton Vance Floating-Rate Income &' -0,41% 0,08% 1,52% -8,63% 10,65% O
9 Invesco Zodiac US Senior Loan ESG & -0,78% 0,26% 0,62% -9,40% 11,24% @
10 Guggenheim QIF Defensive Loan & -0,89% 0,60% 0,64% -10,66% 12,62% @
11 Guggenheim U.S. Loan & -0,98% 0,76% 0,64% -10,85%  12,62% @
44 PvB Alegra CLO Fund & -24,74% 1,91% -23,76% -41,06% 47,28% O

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor) | Universen mit weniger als 20 Fonds werden vollstédndig abgebildet | AuM: FondsgréBe nach Quartilen in Uni-
versen | ESG-Bewertung vorhanden.

Top 10% Top 25% Bottom 25 % © ABSOLUT RESEARCH 2020 | 10 2020


https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IBIH/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBCHG/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/ICAE/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CADGD/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IGBF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BIEEI/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IBDE/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IDAA/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBHBE/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BGEAE/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IICJ/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HDAE/
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Rzzgiste - ?Iahr 9 o G °

Sharpe Maximum

Rendite StDev. Ratio VaR (95%) Drawdown AuM

1 Twelve Insurance Private Debt & 3,18% 6,49% 0,55 -2,81% -557% O
2 Lupus alpha CLO High Quality Invest & 2,38% 16,87% 0,16 -7,70% -1341% O
3 Stone Harbor Leveraged Loan Portfolio & 2,22% 11,41% 0,23 -5,18% -10,60% O
4 Eaton Vance Floating-Rate Income &' 1,52% 10,65% 0,18 -4,89% -984% O
5 Aberdeen Standard Alpha Global Loans & 1,49% 13,85% 0,14 -6,38% -12,30% O
6 Neuberger Berman CLO Income & 1,17% 34,16% 0,06 -15,62% -2763% O
7 ICM Global Floating Rate Income & 1,11% 15,34% 0,10 -7,10%  -13,61% @
8 Neuberger Berman Global Senior Floating Rate In... 0,75% 16,42% 0,07 -7,63% -1481% @
9 Guggenheim QIF Defensive Loan & 0,64% 12,62% 0,08 -5,87% -1164% @
10 Guggenheim U.S. Loan & 0,64% 12,62% 0,08 -5,88% -11,76% @
11 Invesco Zodiac US Senior Loan ESG & 0,62% 11,24% 0,09 -524% -10,50% @
44 PvB Alegra CLO Fund & -23,76%  47,28% -0,11  -23,58% -44,26% O

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor) | Universen mit weniger als 20 Fonds werden vollstédndig abgebildet | AuM: FondsgréBe nach Quartilen in Uni-
versen | ESG-Bewertung vorhanden.

Top 10% Top 25% Bottom 25 % 10 2020 | © ABSOLUT RESEARCH 2020


https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBCHG/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IBIH/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IGBF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IDAA/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CADGD/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBFEG/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IBDE/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IGEJ/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BGEAE/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IICJ/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBHBE/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HDAE/
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Rendite p.a. - 2 Jahre

Rendite Sharpe Maximum

p.a. StDev. Ratio VaR (95%) Drawdown AuM

1 Twelve Insurance Private Debt & 5,13% 4,99% 1,10 -1,94% -557% O
2 Stone Harbor Leveraged Loan Portfolio & 3,29% 8,62% 0,42 -3,79% -10,60% O
3 Aberdeen Standard Alpha Global Loans & 2,86% 9,84% 0,33 -4,40% -12,30% o
4 Eaton Vance Floating-Rate Income &' 2,11% 7,95% 0,31 -3,57% -984% O
5 ICG Global Loan & 2,07%  13,05% 019  -595% -16,89% @
6 Lupus alpha CLO High Quality Invest & 2,02% 11,73% 0,20 -5,34% -13,41% O
7 Guggenheim U.S. Loan & 1,93% 9,07% 0,25 411% -11,76% @
8 Guggenheim QIF Defensive Loan & 1,91% 9,10% 0,25 -413% -1164% @
9 PineBridge SIF Global Secured Credit & 1,82% 10,75% 0,20 -490% -13,81% @
10 ICM Global Floating Rate Income &' 1,75% 10,89% 0,19 -498% -1361% @
11 T Rowe Price Floating Rate Loan & 1,74% 7,51% 0,28 -3,40% -9,75% ¢
42 PvB Alegra CLO Fund & -11,61%  32,92% -0,04 -16,09% -4426% O

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor) | Universen mit weniger als 20 Fonds werden vollstédndig abgebildet | AuM: FondsgréBe nach Quartilen in Uni-
versen | ESG-Bewertung vorhanden.

Top 10% Top 25% Bottom 25 % © ABSOLUT RESEARCH 2020 | 10 2020


https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBCHG/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IGBF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CADGD/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IDAA/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BGEAD/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IBIH/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IICJ/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BGEAE/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BFECB/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IBDE/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CCCFD/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HDAE/

Credit Private Debt & Asset-Backed - 10/2020 Absolu* ranking

Loans Global 9 o G °
Rendite p.a. - 3 Jahre

Rendite Sharpe Maximum

p.a. StDev. Ratio VaR (95%) Drawdown AuM

1 Stone Harbor Leveraged Loan Portfolio &' 3,85% 7,01% 0,60 -299% -10,60% O
2 ICG Global Loan & 3,58%  10,60% 0,37 -469% -1689% @
3 Eaton Vance Floating-Rate Income & 3,01% 6,47% 0,52 -2,81% -984% O
4 Guggenheim U.S. Loan & 2,97% 7,38% 0,45 -324% -11,76% @
5 ICM Global Floating Rate Income & 2,90% 8,86% 0,37 -3,94% -1361% @
6 Guggenheim QIF Defensive Loan & 2,711% 7,40% 0,41 -3,27% -1164% @
7 T Rowe Price Floating Rate Loan & 2,70% 6,12% 0,50 -2,67% -9,75% O
8 JSS Senior Loan & 2,60% 8,10% 0,36 -360% -1291% @
9 Twelve Insurance Private Debt & 2,54% 4,77% 0,61 -2,05% -557% O
10 PineBridge SIF Global Secured Credit & 2,53% 8,73% 0,33 -391% -13,81% @
39 PvB Alegra CLO Fund & -6,87%  26,73% -0,02 -1291% -4426% O

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor) | Universen mit weniger als 20 Fonds werden vollstidndig abgebildet | AuM: FondsgréBe nach Quartilen in Uni-
versen | ESG-Bewertung vorhanden.

Top 10% Top 25% Bottom 25 % 10 2020 | © ABSOLUT RESEARCH 2020


https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IGBF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BGEAD/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IDAA/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IICJ/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IBDE/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BGEAE/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CCCFD/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BGEBH/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBCHG/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BFECB/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HDAE/

Credit Private Debt & Asset-Backed - 10/2020 Absolu* ranking

Loans Global 9 o G °

Rendite p.a. - 5 Jahre

Rendite Sharpe Maximum

p.a. StDev. Ratio VaR (95%) Drawdown AuM

1 Stone Harbor Leveraged Loan Portfolio &' 4,27% 5,65% 0,81 -2,32% -10,60% O
2 Barings Global Loan & 3,91% 7,44% 0,57 -3,19%  -15,11% o
3 ICM Global Floating Rate Income & 3,80% 6,98% 0,59 -2,98% -13,61% )
4 Twelve Insurance Private Debt & 3,73% 3,98% 1,02 -1,58% -557% O
5 Guggenheim U.S. Loan & 3,68% 5,85% 0,68 -2,46% -11,76% @
6 PineBridge SIF Global Secured Credit & 3,65% 7,16% 0,55 -3,08% -13,81% @
7 Eaton Vance Floating-Rate Income &' 3,51% 5,13% 0,75 -2,14% -984% O
25 PvB Alegra CLO Fund & -0,46%  21,42% -0,00 -997% -4426% O

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor) | Universen mit weniger als 20 Fonds werden vollstiandig abgebildet | AuM: FondsgréBe nach Quartilen in Uni-
versen | ESG-Bewertung vorhanden.

Top 10% Top 25% Bottom 25 % © ABSOLUT RESEARCH 2020 | 10 2020


https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IGBF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IJDA/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IBDE/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBCHG/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IICJ/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BFECB/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IDAA/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HDAE/

Credit Private Debt & Asset-Backed - 10/2020 Absolu* ranking

Loans Global 9 o G °
Rendite p.a. - 10 Jahre

Rendite Sharpe Maximum

p.a. StDev. Ratio VaR (95%) Drawdown AuM
1 PvB Alegra CLO Fund & 13,16%  18,55% 0,71 -7,60% -4426% O
2 Barings Global Loan & 4,93% 6,01% 0,80 -2,44% -1511% @
3 Stone Harbor Leveraged Loan Portfolio & 4,47% 4,57% 0,96 -1,80% -10,60% O
4 Invesco US Senior Loan & 3,92% 577% 0,66 -2,40% -15,16% @
5 Natixis Loomis Sayles Senior Loan &' 3,38% 4,58% 0,72 -1,89% -11,70% O
6 AXAIM Loan & 2,70% 6,26% 042 -273% -1583% @
7 NN L Flex Senior Loans & 2,30% 5,48% 0,40 -2,40% -1511% @
8 Franklin Floating Rate I & 1,59% 5,79% 026 -2,60% -2159% O

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor) | Universen mit weniger als 20 Fonds werden vollsténdig abgebildet | AuM: FondsgréBe nach Quartilen in Uni-
versen | ESG-Bewertung vorhanden.

Top 10% Top 25% Bottom 25 % 10 2020 | © ABSOLUT RESEARCH 2020


https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HDAE/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IJDA/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IGBF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JCIH/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JGAF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IDCF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HEBJ/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JGGI/

Credit Private Debt & Asset-Backed - 10/2020 Absolu* ranking

Loans Global 9 o G °
StDev. - 1 Jahr

Sharpe Maximum

StDev. Rendite Ratio VaR (95%) Drawdown AuM

1 AllianceBernstein Inst AXA High Yield Loan &' 6,43% -1,34% -0,00 -3,15% -6,26% O
2 Twelve Insurance Private Debt &' 6,49% 3,18% 0,55 -2,81% -557% O
3 AllianceBernstein Inst AXA High Yield Loan Il & 8,79% -2,00% -0,00 -4,31% -8,45% O
4 T Rowe Price Floating Rate Loan & 10,05% -1,13% -0,00 -4,83% -9,75% O
5 Eaton Vance Floating-Rate Income &' 10,65% 1,52% 0,18 -4,89% -984% O
6 Invesco Zodiac US Senior Loan ESG & 11,24% 0,62% 0,09 -524% -10,50% @
7 Indaco Senior Secured Corporate Loan & 11,27% -2,05% -0,00 -547% -1097% O
8 Neuberger Berman High Quality Global Senior Floa... 11,37% -0,65% -0,00 -5,40% -10,77% O
9 Stone Harbor Leveraged Loan Portfolio & 11,41% 2,22% 0,23 -5,18% -10,60% ¢
10 Indaco CIFC US Loans & 11,47%  -3,34% -0,00 -568% -11,35% O
11 Natixis Loomis Sayles Senior Loan & 12,29% -1,05% -0,00 -5,86% -11,70% O
44 PvB Alegra CLO Fund & 47,28% -23,76% -0,11  -23,58% -44,26% O

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor) | Universen mit weniger als 20 Fonds werden vollstédndig abgebildet | AuM: FondsgréBe nach Quartilen in Uni-
versen | ESG-Bewertung vorhanden.

Top 10% Top 25% Bottom 25 % © ABSOLUT RESEARCH 2020 | 10 2020


https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IHIG/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBCHG/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IGID/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CCCFD/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IDAA/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBHBE/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BGEBG/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BFGJH/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IGBF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BGEAF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JGAF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HDAE/

Credit Private Debt & Asset-Backed - 10/2020 Absolu* ranking

Loans Global 9 o G °
StDev. - 2 Jahre

Rendite Sharpe Maximum

StDev. p.a. Ratio VaR (95%) Drawdown AuM

1 Twelve Insurance Private Debt & 4,99% 5,13% 1,10 -1,94% -557% O
2 AllianceBernstein Inst AXA High Yield Loan & 5,44% -0,72% -0,00 -2,63% -6,26% O
3 AllianceBernstein Inst AXA High Yield Loan Il & 6,84% -0,94% -0,00 -3,31% -8,45% O
4 T Rowe Price Floating Rate Loan & 7,51% 1,74% 0,28 -3,40% -9,75% O
5 Eaton Vance Floating-Rate Income &' 7,95% 2,11% 0,31 -3,57% -984% O
6 Indaco Senior Secured Corporate Loan & 8,15% -1,07% -0,00 -3,93% -1097% O
7 Neuberger Berman High Quality Global Senior Floa... 8,32% 1,33% 0,20 -3,81% -10,77% O
8 Indaco CIFC US Loans & 8,45%  -1,76% -0,00 -413% -11,42% O
9 Stone Harbor Leveraged Loan Portfolio & 8,62% 3,29% 0,42 -3,79% -10,60% ¢
10 Natixis Loomis Sayles Senior Loan & 9,02% 1,15% 0,17 -416% -11,70% O
11 Guggenheim U.S. Loan & 9,07% 1,93% 0,25 -411% -11,76% @
42 PvB Alegra CLO Fund & 32,92% -11,61% -0,04 -16,09% -4426% O

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor) | Universen mit weniger als 20 Fonds werden vollstédndig abgebildet | AuM: FondsgréBe nach Quartilen in Uni-
versen | ESG-Bewertung vorhanden.

Top 10% Top 25% Bottom 25 % 10 2020 | © ABSOLUT RESEARCH 2020


https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBCHG/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IHIG/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IGID/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CCCFD/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IDAA/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BGEBG/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BFGJH/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BGEAF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IGBF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JGAF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IICJ/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HDAE/

Credit Private Debt & Asset-Backed - 10/2020 Absolu* ranking

Loans Global 9 o G °
StDev. - 3 Jahre

Rendite Sharpe Maximum

StDev. p.a. Ratio VaR (95%) Drawdown AuM

1 AllianceBernstein Inst AXA High Yield Loan &' 4,45% -0,07% 0,06 -2,11% -6,26% O
2 Twelve Insurance Private Debt &' 4,77% 2,54% 0,61 -2,05% -557% O
3 AllianceBernstein Inst AXA High Yield Loan Il & 5,57% -0,22% 0,02 -2,65% -8,45% O
4 T Rowe Price Floating Rate Loan & 6,12% 2,70% 0,50 -2,67% -9,75% O
5 Eaton Vance Floating-Rate Income &' 6,47% 3,01% 0,52 -2,81% -984% O
6 Indaco Senior Secured Corporate Loan & 6,63% -0,30% 0,01 -3,15% -1097% O
7 Neuberger Berman High Quality Global Senior Floa... 6,77% 2,10% 0,36 -3,02% -10,77% O
8 Indaco CIFC US Loans & 6,88%  -0,61% -0,00 -3,30% -11,42% O
9 Stone Harbor Leveraged Loan Portfolio & 7,01% 3,85% 0,60 -299% -10,60% O
10 Natixis Loomis Sayles Senior Loan & 7,34% 1,99% 0,32 -3,30% -11,70% O
39 PvB Alegra CLO Fund & 26,73%  -6,87% -0,02 -1291% -4426% O

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor) | Universen mit weniger als 20 Fonds werden vollstidndig abgebildet | AuM: FondsgréBe nach Quartilen in Uni-
versen | ESG-Bewertung vorhanden.

Top 10% Top 25% Bottom 25 % © ABSOLUT RESEARCH 2020 | 10 2020


https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IHIG/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBCHG/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IGID/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CCCFD/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IDAA/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BGEBG/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BFGJH/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BGEAF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IGBF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JGAF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HDAE/

Credit Private Debt & Asset-Backed - 10/2020 Absolu* ranking

Loans Global 9 o G °
StDev. - 5 Jahre

Rendite Sharpe Maximum

StDev. p.a. Ratio VaR (95%) Drawdown AuM

1 AllianceBernstein Inst AXA High Yield Loan & 3,54% 0,79% 0,31 -1,61% -6,26% O
2 Twelve Insurance Private Debt &' 3,98% 3,73% 1,02 -1,58% -557% O
3 AllianceBernstein Inst AXA High Yield Loan Il & 4,38% 0,71% 0,24 -2,01% -8,45% O
4 Eaton Vance Floating-Rate Income &' 5,13% 3,51% 0,75 -2,14% -984% O
5 Stone Harbor Leveraged Loan Portfolio & 5,65% 4,27% 0,81 -2,32% -10,60% O
6 Natixis Loomis Sayles Senior Loan & 5,83% 2,66% 0,51 -253% -11,70% O
7 Guggenheim U.S. Loan & 5,85% 3,68% 0,68 -2,46% -11,76% @
25 PvB Alegra CLO Fund & 21,42% -0,46% -0,00 -997% -4426% O

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor) | Universen mit weniger als 20 Fonds werden vollstiandig abgebildet | AuM: FondsgréBe nach Quartilen in Uni-
versen | ESG-Bewertung vorhanden.

Top 10% Top 25% Bottom 25 % 10 2020 | © ABSOLUT RESEARCH 2020


https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IHIG/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBCHG/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IGID/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IDAA/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IGBF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JGAF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IICJ/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HDAE/

Credit Private Debt & Asset-Backed - 10/2020 Absolu* ranking

Loans Global 9 o G °
StDev. - 10 Jahre

Rendite Sharpe Maximum

StDev. p.a. Ratio VaR (95%) Drawdown AuM
1 Stone Harbor Leveraged Loan Portfolio &' 4,57% 4,47% 0,96 -1,80% -10,60% O
2 Natixis Loomis Sayles Senior Loan & 4,58% 3,38% 0,72 -1,89% -11,70% O
3 NN L Flex Senior Loans & 5,48% 2,30% 0,40 -2,40% -1511% @
4 Invesco US Senior Loan & 5,77% 3,92% 0,66 -2,40% -15,16% @
5 Franklin Floating Rate Il & 5,79% 1,59% 026 -2,60% -2159% O
6 Barings Global Loan & 6,01% 4,93% 0,80 -2,44% -1511% @
7 AXAIM Loan & 6,26% 2,70% 042 -273% -1583% @
8 PvB Alegra CLO Fund & 18,55%  13,16% 0,71 -7,60% -44,26% O

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor) | Universen mit weniger als 20 Fonds werden vollsténdig abgebildet | AuM: FondsgréBe nach Quartilen in Uni-
versen | ESG-Bewertung vorhanden.

Top 10% Top 25% Bottom 25 % © ABSOLUT RESEARCH 2020 | 10 2020


https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IGBF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JGAF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HEBJ/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JCIH/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JGGI/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IJDA/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IDCF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HDAE/

Credit Private Debt & Asset-Backed - 10/2020 Absolu* ranking

Loans Global 9 o G °
Sharpe Ratio - 1 Jahr

Sharpe Maximum

Ratio Rendite StDev. VaR (95%) Drawdown AuM

1 Twelve Insurance Private Debt & 0,55 3,18% 6,49% -2,81% -557% O
2 Stone Harbor Leveraged Loan Portfolio & 0,23 2,22% 11,41% -5,18% -10,60% O
3 Eaton Vance Floating-Rate Income & 0,18 1,52% 10,65% -4,89% -984% O
4 Lupus alpha CLO High Quality Invest & 0,16 2,38% 16,87% -7,70% -13,41% O
5 Aberdeen Standard Alpha Global Loans & 0,14 1,49% 13,85% -6,38% -12,30% o
6 ICM Global Floating Rate Income & 0,10 1,11% 15,34% -7,10% -13,61% ‘)
7 Invesco Zodiac US Senior Loan ESG &' 0,09 0,62% 11,24% -5,24% -10,50% @
8 Guggenheim QIF Defensive Loan & 0,08 0,64% 12,62% -5,87% -11,64% ‘)
9 Guggenheim U.S. Loan & 0,08 0,64% 12,62% -5,88% -11,76% @
10 Neuberger Berman Global Senior Floating Rate In... 0,07 0,75% 16,42% -7,63% -14,81% ‘)
11 PineBridge SIF Global Secured Credit & 0,07 0,59% 14,99% -6,98% -1381% @
44 PvB Alegra CLO Fund & -0,11  -23,76%  47,28% -23,58% -44,26% O

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor) | Universen mit weniger als 20 Fonds werden vollstédndig abgebildet | AuM: FondsgréBe nach Quartilen in Uni-
versen | ESG-Bewertung vorhanden.

Top 10% Top 25% Bottom 25 % 10 2020 | © ABSOLUT RESEARCH 2020


https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBCHG/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IGBF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IDAA/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IBIH/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CADGD/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IBDE/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBHBE/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BGEAE/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IICJ/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IGEJ/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BFECB/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HDAE/

Credit Private Debt & Asset-Backed - 10/2020 Absolu* ranking

Loans Global 9 o G °
Sharpe Ratio - 2 Jahre

Sharpe Rendite Maximum

Ratio p.a. StDev. VaR (95%) Drawdown AuM

1 Twelve Insurance Private Debt & 1,10 5,13% 4,99% -1,94% -557% O
2 Stone Harbor Leveraged Loan Portfolio & 0,42 3,29% 8,62% -3,79% -10,60% O
3 Aberdeen Standard Alpha Global Loans & 0,33 2,86% 9,84% -4,40% -12,30% o
4 Eaton Vance Floating-Rate Income &' 0,31 2,11% 7,95% -3,57% -984% O
5 T Rowe Price Floating Rate Loan & 0,28 1,74% 7,51% -3,40% -9,75% O
6 Guggenheim U.S. Loan & 0,25 1,93% 9,07% -411% -11,76% @
7 Guggenheim QIF Defensive Loan &' 0,25 1,91% 9,10% -413% -1164% @
8 PineBridge SIF Global Secured Credit & 0,20 1,82% 10,75% -4,90% -13,81% @
9 Lupus alpha CLO High Quality Invest & 0,20 2,02% 11,73% -5,34% -13,41% O
10 Neuberger Berman High Quality Global Senior Floa... 0,20 1,33% 8,32% -3,81% -10,77% O
11 ICM Global Floating Rate Income &' 0,19 1,75% 10,89% -498% -1361% @
42 PvB Alegra CLO Fund & -0,04 -11,61% 32,92% -16,09% -44,26% O

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor) | Universen mit weniger als 20 Fonds werden vollstédndig abgebildet | AuM: FondsgréBe nach Quartilen in Uni-
versen | ESG-Bewertung vorhanden.

Top 10% Top 25% Bottom 25 % © ABSOLUT RESEARCH 2020 | 10 2020


https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBCHG/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IGBF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CADGD/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IDAA/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CCCFD/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IICJ/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BGEAE/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BFECB/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IBIH/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BFGJH/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IBDE/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HDAE/

Credit Private Debt & Asset-Backed - 10/2020 Absolu* ranking

Loans Global 9 o G °
Sharpe Ratio - 3 Jahre

Sharpe Rendite Maximum

Ratio p.a. StDev. VaR (95%) Drawdown AuM

1 Twelve Insurance Private Debt &' 0,61 2,54% 477% -2,05% -557% O
2 Stone Harbor Leveraged Loan Portfolio & 0,60 3,85% 7,01% -299% -10,60% O
3 Eaton Vance Floating-Rate Income & 0,52 3,01% 6,47% -2,81% -984% O
4 T Rowe Price Floating Rate Loan & 0,50 2,70% 6,12% -2,67% -9,75% O
5 Guggenheim U.S. Loan & 0,45 2,97% 7,38% -324% -11,76% @
6 Guggenheim QIF Defensive Loan & 0,41 2,711% 7,40% -3,27% -11,64% ‘)
7 1CG Global Loan & 0,37 3,58% 10,60%  -469% -1689% @
8 ICM Global Floating Rate Income & 0,37 2,90% 8,86% -3,94% -13,61% ‘)
9 JSS Senior Loan &' 0,36 2,60% 8,10%  -3,60% -1291% @
10 Neuberger Berman High Quality Global Senior Floa... 0,36 2,10% 6,77% -3,02% -10,77% O
39 PvB Alegra CLO Fund & -0,02  -6,87% 26,73% -12,91% -4426% O

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor) | Universen mit weniger als 20 Fonds werden vollstidndig abgebildet | AuM: FondsgréBe nach Quartilen in Uni-
versen | ESG-Bewertung vorhanden.

Top 10% Top 25% Bottom 25 % 10 2020 | © ABSOLUT RESEARCH 2020


https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBCHG/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IGBF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IDAA/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CCCFD/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IICJ/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BGEAE/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BGEAD/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IBDE/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BGEBH/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BFGJH/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HDAE/

Credit Private Debt & Asset-Backed - 10/2020

Abso'"* ranking

Loans Global
Sharpe Ratio - 5 Jahre

®© 000

Sharpe Rendite Maximum

Ratio p.a. StDev. VaR (95%) Drawdown AuM

1 Twelve Insurance Private Debt &' 1,02 3,73% 3,98% -1,58% -557% O
2 Stone Harbor Leveraged Loan Portfolio & 0,81 4,27% 5,65% -2,32% -10,60% O
3 Eaton Vance Floating-Rate Income & 0,75 3,51% 5,13% -2,14% -984% O
4 Guggenheim U.S. Loan & 0,68 3,68% 5,85% -2,46% -11,76% @
5 ICM Global Floating Rate Income & 0,59 3,80% 6,98% -2,98% -13,61% o
6 Barings Global Loan & 0,57 3,91% 7,44% -3,19%  -15,11% o
7 PineBridge SIF Global Secured Credit & 0,55 3,65% 7,16% -3,08% -13,81% @
25 PvB Alegra CLO Fund & -0,00 -0,46% 21,42% -997% -4426% O

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor) | Universen mit weniger als 20 Fonds werden vollstiandig abgebildet | AuM: FondsgréBe nach Quartilen in Uni-

versen | ESG-Bewertung vorhanden.

Top 10% Top 25% Bottom 25 %

© ABSOLUT RESEARCH 2020 | 10 2020


https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBCHG/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IGBF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IDAA/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IICJ/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IBDE/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IJDA/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BFECB/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HDAE/

Credit Private Debt & Asset-Backed - 10/2020 Absolu* ranking

Loans Global 9 o G °
Sharpe Ratio - 10 Jahre

Sharpe Rendite Maximum

Ratio p.a. StDev. VaR (95%) Drawdown AuM
1 Stone Harbor Leveraged Loan Portfolio &' 0,96 4,47% 4,57% -1,80% -10,60% O
2 Barings Global Loan & 0,80 4,93% 6,01%  -2,44% -1511% @
3 Natixis Loomis Sayles Senior Loan & 0,72 3,38% 4,58% -1,89% -11,70% O
4 PvB Alegra CLO Fund & 0,71 13,16% 18,55% -7,60% -4426% O
5 Invesco US Senior Loan & 0,66 3,92% 577% -2,40% -15,16% @
6 AXAIM Loan & 0,42 2,70% 6,26%  -2,73% -1583% @
7 NN L Flex Senior Loans & 0,40 2,30% 5,48% -2,40%  -15,11% o
8 Franklin Floating Rate I & 0,26 1,59% 579%  -2,60% -21,59% O

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor) | Universen mit weniger als 20 Fonds werden vollsténdig abgebildet | AuM: FondsgréBe nach Quartilen in Uni-
versen | ESG-Bewertung vorhanden.

Top 10% Top 25% Bottom 25 % 10 2020 | © ABSOLUT RESEARCH 2020


https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IGBF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IJDA/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JGAF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HDAE/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JCIH/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IDCF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HEBJ/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JGGI/

Credit Private Debt & Asset-Backed - 10/2020 Absolu* ranking

Loans Global 9 o G °

Maximum Drawdown - 1 Jahr

Maximum Worst Sharpe
Drawdown Month Rendite StDev. Ratio AuM
1 Twelve Insurance Private Debt & -5,57% -5,07% 3,18% 6,49% 055 O
2 AllianceBernstein Inst AXA High Yield Loan & -6,26% -5,41% -1,34% 6,43% -0,00 o
3 AllianceBernstein Inst AXA High Yield Loan Il & -8,45% -7,33% -2,00% 8,79% -0,00 O
4 T Rowe Price Floating Rate Loan &' -9,75% -8,66% -1,13% 10,05% -0,00 ©
5 Eaton Vance Floating-Rate Income &' -9,84% -8,63% 1,52% 10,65% 0,18 O
6 Invesco Zodiac US Senior Loan ESG & -10,50% -9,40% 0,62% 11,24% 0,09 o
7 Stone Harbor Leveraged Loan Portfolio & -10,60% -9,25% 2,22% 11,41% 0,23 ¢
8 Neuberger Berman High Quality Global Senior Floa... -10,77% -9,54% -0,65% 11,37% -0,00 O
9 Indaco Senior Secured Corporate Loan & -10,97% -9,56% -2,05% 11,27% -0,00 O
10 Indaco CIFC US Loans & -11,35%  -9,83%  -3,34%  11,47% -0,00 O
11 Guggenheim QIF Defensive Loan & -11,64% -10,66% 0,64% 12,62% 0,08 9
44 PvB Alegra CLO Fund & -44,26% -41,06% -23,76%  47,28% -0,11 ©

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor) | Universen mit weniger als 20 Fonds werden vollstédndig abgebildet | AuM: FondsgréBe nach Quartilen in Uni-
versen | ESG-Bewertung vorhanden.

Top 10% Top 25% Bottom 25 % © ABSOLUT RESEARCH 2020 | 10 2020


https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBCHG/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IHIG/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IGID/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CCCFD/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IDAA/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBHBE/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IGBF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BFGJH/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BGEBG/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BGEAF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BGEAE/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HDAE/

Credit Private Debt & Asset-Backed - 10/2020 Absolu* ranking

Loans Global 9 o G °
Maximum Drawdown - 2 Jahre

Maximum Worst Rendite Sharpe
Drawdown Month p.a. StDev. Ratio AuM
1 Twelve Insurance Private Debt & -5,57% -5,07% 5,13% 4,99% 1,10 O
2 AllianceBernstein Inst AXA High Yield Loan & -6,26% -5,41% -0,72% 5,44% -0,00 o
3 AllianceBernstein Inst AXA High Yield Loan Il & -8,45% -7,33% -0,94% 6,84% -0,00 O
4 T Rowe Price Floating Rate Loan &' -9,75% -8,66% 1,74% 7,51% 028 O
5 Eaton Vance Floating-Rate Income &' -9,84% -8,63% 2,11% 7,95% 0,31 ¢)
6 Stone Harbor Leveraged Loan Portfolio & -10,60% -9,25% 3,29% 8,62% 0,42 ¢
7 Neuberger Berman High Quality Global Senior Floa... -10,77% -9,54% 1,33% 8,32% 020 O
8 Indaco Senior Secured Corporate Loan & -10,97% -9,56% -1,07% 8,15% -0,00 O
9 Indaco CIFC US Loans & -11,42%  -9,83%  -1,76% 8,45% -0,00 O
10 Guggenheim QIF Defensive Loan & -11,64% -10,66% 1,91% 9,10% 025 9
11 Natixis Loomis Sayles Senior Loan & -11,70% -10,53% 1,15% 9,02% 0,17 O
42 PvB Alegra CLO Fund & -44,26% -41,06% -11,61%  32,92% -0,04 O

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor) | Universen mit weniger als 20 Fonds werden vollstédndig abgebildet | AuM: FondsgréBe nach Quartilen in Uni-
versen | ESG-Bewertung vorhanden.

Top 10% Top 25% Bottom 25 % 10 2020 | © ABSOLUT RESEARCH 2020


https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBCHG/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IHIG/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IGID/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CCCFD/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IDAA/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IGBF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BFGJH/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BGEBG/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BGEAF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BGEAE/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JGAF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HDAE/

Credit Private Debt & Asset-Backed - 10/2020 Absolu* ranking

Loans Global 9 o G °

Maximum Drawdown - 3 Jahre

Maximum Worst Rendite Sharpe
Drawdown Month p.a. StDev. Ratio AuM
1 Twelve Insurance Private Debt & -5,57% -5,07% 2,54% 4,77% 0,61 @
2 AllianceBernstein Inst AXA High Yield Loan & -6,26% -5,41% -0,07% 4,45% 0,06 o
3 AllianceBernstein Inst AXA High Yield Loan Il & -8,45% -7,33% -0,22% 5,57% 0,02 O
4 T Rowe Price Floating Rate Loan & -9,75% -8,66% 2,70% 6,12% 050 O
5 Eaton Vance Floating-Rate Income &' -9,84% -8,63% 3,01% 6,47% 052 O
6 Stone Harbor Leveraged Loan Portfolio & -10,60% -9,25% 3,85% 7,01% 060 O
7 Neuberger Berman High Quality Global Senior Floa... -10,77% -9,54% 2,10% 6,77% 036 O
8 Indaco Senior Secured Corporate Loan & -10,97% -9,56% -0,30% 6,63% 0,01 C)
9 Indaco CIFC US Loans & -11,42%  -9,83%  -0,61% 6,88% -0,00 O
10 Guggenheim QIF Defensive Loan & -11,64% -10,66% 2,711% 7,40% 0,41 4
39 PvB Alegra CLO Fund & -44,26% -41,06%  -6,87%  26,73% -0,02 ©

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor) | Universen mit weniger als 20 Fonds werden vollstidndig abgebildet | AuM: FondsgréBe nach Quartilen in Uni-
versen | ESG-Bewertung vorhanden.

Top 10% Top 25% Bottom 25 % © ABSOLUT RESEARCH 2020 | 10 2020


https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBCHG/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IHIG/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IGID/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CCCFD/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IDAA/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IGBF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BFGJH/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BGEBG/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BGEAF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BGEAE/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HDAE/

Credit Private Debt & Asset-Backed - 10/2020 Absolu* ranking

Loans Global 9 o G °

Maximum Drawdown - 5 Jahre

Maximum Worst Rendite Sharpe
Drawdown Month p.a. StDev. Ratio AuM
1 Twelve Insurance Private Debt &' -5,57% -5,07% 3,73% 3,98% 1,02 O
2 AllianceBernstein Inst AXA High Yield Loan & -6,26% -5,41% 0,79% 3,54% 0,31 o
3 AllianceBernstein Inst AXA High Yield Loan Il & -8,45% -7,33% 0,71% 4,38% 024 O
4 Eaton Vance Floating-Rate Income &' -9,84% -8,63% 3,51% 5,13% 0,75 O
5 Stone Harbor Leveraged Loan Portfolio & -10,60% -9,25% 4.27% 5,65% 0,81 ¢)
6 Natixis Loomis Sayles Senior Loan & -11,70% -10,53% 2,66% 5,83% 0,51 @
7 Guggenheim U.S. Loan & -11,76% -10,85% 3,68% 5,85% 068 @
25 PvB Alegra CLO Fund & -44,26% -41,06%  -0,46%  21,42% -0,00 O

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor) | Universen mit weniger als 20 Fonds werden vollstiandig abgebildet | AuM: FondsgréBe nach Quartilen in Uni-
versen | ESG-Bewertung vorhanden.

Top 10% Top 25% Bottom 25 % 10 2020 | © ABSOLUT RESEARCH 2020


https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBCHG/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IHIG/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IGID/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IDAA/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IGBF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JGAF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IICJ/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HDAE/

Credit Private Debt & Asset-Backed - 10/2020 Absolu* ranking

Loans Global 9 o G °

Maximum Drawdown - 10 Jahre

Maximum Worst Rendite Sharpe

Drawdown Month p.a. StDev. Ratio AuM
1 Stone Harbor Leveraged Loan Portfolio &' -10,60% -9,25% 4,47% 4,57% 09 O
2 Natixis Loomis Sayles Senior Loan & -11,70% -10,53% 3,38% 4,58% 0,72 O
3 NN L Flex Senior Loans & -15,11% -13,58% 2,30% 5,48% 040 @
4 Barings Global Loan & -15,11%  -13,74% 4,93% 6,01% 080 @
5 Invesco US Senior Loan & -15,16% -13,67% 3,92% 577% 066 @
6 AXAIM Loan & -15,83% -14,87% 2,70% 6,26% 042 @
7 Franklin Floating Rate | & -21,59% -12,71% 1,59% 5,79% 026 ©
8 PvB Alegra CLO Fund & -44,26% -41,06% 13,16% 18,55% 0,71 @

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor) | Universen mit weniger als 20 Fonds werden vollsténdig abgebildet | AuM: FondsgréBe nach Quartilen in Uni-
versen | ESG-Bewertung vorhanden.

Top 10% Top 25% Bottom 25 % © ABSOLUT RESEARCH 2020 | 10 2020


https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IGBF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JGAF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HEBJ/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IJDA/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JCIH/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IDCF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JGGI/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HDAE/

Credit Private Debt & Asset-Backed - 10/2020 Absolu* ranking

L Global
V:;I:;%)(T 1Jahr 9 o G °

MVaR Sharpe

VaR (95%) (95%) Rendite StDev. Ratio AuM

1 Twelve Insurance Private Debt & -2,81% -3,58% 3,18% 6,49% 055 O
2 AllianceBernstein Inst AXA High Yield Loan & -3,15% -3,91% -1,34% 6,43% -0,00 O
3 AllianceBernstein Inst AXA High Yield Loan Il & -4,31% -5,29% -2,00% 8,79% -0,00 O
4 T Rowe Price Floating Rate Loan & -4,83% -6,21% -1,13% 10,05% -0,00 ©
5 Eaton Vance Floating-Rate Income &' -4,89% -6,22% 1,52% 10,65% 0,18 O
6 Stone Harbor Leveraged Loan Portfolio & -5,18% -6,65% 2,22% 11,41% 0,23 ¢
7 Invesco Zodiac US Senior Loan ESG & -5,24% -6,73% 0,62% 11,24% 0,09 o
8 Neuberger Berman High Quality Global Senior Floa... -5,40% -6,89% -0,65% 11,37% -0,00 O
9 Indaco Senior Secured Corporate Loan & -5,47% -6,93% -2,05% 11,27% -0,00 O
10 Indaco CIFC US Loans & -5,68%  -7,16%  -3,34% 11,47% -0,00 O
11 Natixis Loomis Sayles Senior Loan & -5,86% -7,54% -1,05% 12,29% -0,00 O
44 PvB Alegra CLO Fund & -23,58% -30,47% -23,76%  47,28% -0,11 ©

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor) | Universen mit weniger als 20 Fonds werden vollstédndig abgebildet | AuM: FondsgréBe nach Quartilen in Uni-
versen | ESG-Bewertung vorhanden.

Top 10% Top 25% Bottom 25 % 10 2020 | © ABSOLUT RESEARCH 2020


https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBCHG/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IHIG/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IGID/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CCCFD/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IDAA/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IGBF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBHBE/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BFGJH/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BGEBG/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BGEAF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JGAF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HDAE/

Credit Private Debt & Asset-Backed - 10/2020 Absolu* ranking

L Global
V:;I:: 5%)(T 2 Jahre 9 o G °

MVaR Rendite Sharpe

VaR (95%) (95%) p.a. StDev. Ratio AuM

1 Twelve Insurance Private Debt & -1,94% -2,50% 5,13% 4,99% 1,10 O
2 AllianceBernstein Inst AXA High Yield Loan & -2,63% -3,14% -0,72% 5,44% -0,00 o
3 AllianceBernstein Inst AXA High Yield Loan Il & -3,31% -4,00% -0,94% 6,84% -0,00 O
4 T Rowe Price Floating Rate Loan &' -3,40% -4,40% 1,74% 7,51% 028 O
5 Eaton Vance Floating-Rate Income &' -3,57% -4,51% 2,11% 7,95% 0,31 ¢)
6 Stone Harbor Leveraged Loan Portfolio & -3,79% -4,82% 3,29% 8,62% 0,42 ¢
7 Neuberger Berman High Quality Global Senior Floa... -3,81% -4,87% 1,33% 8,32% 020 O
8 Indaco Senior Secured Corporate Loan & -3,93% -4,95% -1,07% 8,15% -0,00 O
9 Guggenheim U.S. Loan & -4,11% -5,35% 1,93% 9,07% 025 @
10 Guggenheim QIF Defensive Loan & -4,13% -5,31% 1,91% 9,10% 025 9
11 Indaco CIFC US Loans & -4,13%  -518%  -1,76% 8,45% -0,00 O
42 PvB Alegra CLO Fund & -16,09% -20,69% -11,61%  32,92% -0,04 O

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor) | Universen mit weniger als 20 Fonds werden vollstédndig abgebildet | AuM: FondsgréBe nach Quartilen in Uni-
versen | ESG-Bewertung vorhanden.

Top 10% Top 25% Bottom 25 % © ABSOLUT RESEARCH 2020 | 10 2020


https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBCHG/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IHIG/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IGID/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CCCFD/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IDAA/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IGBF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BFGJH/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BGEBG/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IICJ/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BGEAE/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BGEAF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HDAE/

Credit Private Debt & Asset-Backed - 10/2020 Absolu* ranking

L Global
V:;I:;%)(T 3 Jahre 9 o G °

MVaR Rendite Sharpe

VaR (95%) (95%) p.a. StDev. Ratio AuM

1 Twelve Insurance Private Debt & -2,05% -2,55% 2,54% 4,77% 0,61 @
2 AllianceBernstein Inst AXA High Yield Loan & -2,11% -2,54% -0,07% 4,45% 0,06 o
3 AllianceBernstein Inst AXA High Yield Loan Il & -2,65% -3,21% -0,22% 5,57% 0,02 O
4 T Rowe Price Floating Rate Loan & -2,67% -3,43% 2,70% 6,12% 050 O
5 Eaton Vance Floating-Rate Income &' -2,81% -3,55% 3,01% 6,47% 052 O
6 Stone Harbor Leveraged Loan Portfolio & -2,99% -3,81% 3,85% 7,01% 060 O
7 Neuberger Berman High Quality Global Senior Floa... -3,02% -3,83% 2,10% 6,77% 036 O
8 Indaco Senior Secured Corporate Loan & -3,15% -3,93% -0,30% 6,63% 0,01 C)
9 Guggenheim U.S. Loan & -3,24% -4,13% 2,97% 7,38% 045 @
10 Guggenheim QIF Defensive Loan & -3,27% -4,15% 2,711% 7,40% 0,41 4
39 PvB Alegra CLO Fund & -1291% -16,11%  -6,87%  26,73% -0,02 ©

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor) | Universen mit weniger als 20 Fonds werden vollstidndig abgebildet | AuM: FondsgréBe nach Quartilen in Uni-
versen | ESG-Bewertung vorhanden.

Top 10% Top 25% Bottom 25 % 10 2020 | © ABSOLUT RESEARCH 2020


https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBCHG/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IHIG/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IGID/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CCCFD/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IDAA/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IGBF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BFGJH/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BGEBG/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IICJ/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BGEAE/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HDAE/

Credit Private Debt & Asset-Backed - 10/2020 Absolu* ranking

Loans Global 9 o G °

VaR (95%) - 5 Jahre

MVaR Rendite Sharpe

VaR (95%) (95%) p.a. StDev. Ratio AuM

1 Twelve Insurance Private Debt &' -1,58% -1,98% 3,73% 3,98% 1,02 O
2 AllianceBernstein Inst AXA High Yield Loan & -1,61% -1,93% 0,79% 3,54% 0,31 o
3 AllianceBernstein Inst AXA High Yield Loan Il & -2,01% -2,39% 0,71% 4,38% 024 O
4 Eaton Vance Floating-Rate Income &' -2,14% -2,62% 3,51% 5,13% 0,75 O
5 Stone Harbor Leveraged Loan Portfolio & -2,32% -2,86% 4.27% 5,65% 0,81 ¢)
6 Guggenheim U.S. Loan & -2,46% -2,94% 3,68% 5,85% 0,68 @
7 Natixis Loomis Sayles Senior Loan & -2,53% -3,06% 2,66% 5,83% 0,51 @
25 PvB Alegra CLO Fund & -9,97% -11,60%  -0,46%  21,42% -0,00 O

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor) | Universen mit weniger als 20 Fonds werden vollstiandig abgebildet | AuM: FondsgréBe nach Quartilen in Uni-
versen | ESG-Bewertung vorhanden.

Top 10% Top 25% Bottom 25 % © ABSOLUT RESEARCH 2020 | 10 2020


https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBCHG/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IHIG/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IGID/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IDAA/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IGBF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IICJ/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JGAF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HDAE/

Credit Private Debt & Asset-Backed - 10/2020 Absolu* ranking

Loans Global 9 o G °
VaR (95%) - 10 Jahre

MVaR Rendite Sharpe

VaR (95%) (95%) p.a. StDev. Ratio AuM
1 Stone Harbor Leveraged Loan Portfolio &' -1,80% -2,13% 4,47% 4,57% 09 O
2 Natixis Loomis Sayles Senior Loan & -1,89% -2,09% 3,38% 4,58% 0,72 O
3 NN L Flex Senior Loans & -2,40%  -2,43% 2,30% 5,48% 040 @
4 Invesco US Senior Loan & -2,40% -2,59% 3,92% 577% 066 @
5 Barings Global Loan & -2,44% -2,72% 4,93% 6,01% 0,80 @
6 Franklin Floating Rate I & -2,60%  -2,80% 1,59% 5,79% 026 ©
7 AXAIM Loan & -2,73%  -2,76% 2,70% 6,26% 042 @
8 PvB Alegra CLO Fund & -7,60%  -8,38%  13,16%  18,55% 0,711 ©

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor) | Universen mit weniger als 20 Fonds werden vollsténdig abgebildet | AuM: FondsgréBe nach Quartilen in Uni-
versen | ESG-Bewertung vorhanden.

Top 10% Top 25% Bottom 25 % 10 2020 | © ABSOLUT RESEARCH 2020


https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IGBF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JGAF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HEBJ/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JCIH/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IJDA/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JGGI/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IDCF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HDAE/

Credit Private Debt & Asset-Backed - 10/2020 Absolu* ranking

L Global
1\/([)3:1: (95(;,)—1Iahr 9 o G °

MVaR Sharpe
(95%) VaR (95%) Rendite StDev. Ratio AuM
1 Twelve Insurance Private Debt & -3,58% -2,81% 3,18% 6,49% 055 O
2 AllianceBernstein Inst AXA High Yield Loan & -3,91% -3,15% -1,34% 6,43% -0,00 O
3 AllianceBernstein Inst AXA High Yield Loan Il & -5,29% -4,31% -2,00% 8,79% -0,00 o
4 T Rowe Price Floating Rate Loan & -6,21% -4,83% -1,13% 10,05% -0,00 ©
5 Eaton Vance Floating-Rate Income &' -6,22% -4,89% 1,52% 10,65% 0,18 O
6 Stone Harbor Leveraged Loan Portfolio & -6,65% -5,18% 2,22% 11,41% 0,23 ¢
7 Invesco Zodiac US Senior Loan ESG & -6,73% -5,24% 0,62% 11,24% 0,09 o
8 Neuberger Berman High Quality Global Senior Floa... -6,89% -5,40% -0,65% 11,37% -0,00 O
9 Indaco Senior Secured Corporate Loan & -6,93% -5,47% -2,05% 11,27% -0,00 O
10 Indaco CIFC US Loans & -7,16%  -568%  -3,34% 11,47% -0,00 O
11 Natixis Loomis Sayles Senior Loan & -7,54% -5,86% -1,05% 12,29% -0,00 O
44 PvB Alegra CLO Fund & -30,47% -23,58% -23,76%  47,28% -0,11 ©

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor) | Universen mit weniger als 20 Fonds werden vollstédndig abgebildet | AuM: FondsgréBe nach Quartilen in Uni-
versen | ESG-Bewertung vorhanden.

Top 10% Top 25% Bottom 25 % © ABSOLUT RESEARCH 2020 | 10 2020


https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBCHG/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IHIG/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IGID/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CCCFD/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IDAA/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IGBF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBHBE/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BFGJH/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BGEBG/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BGEAF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JGAF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HDAE/

Credit Private Debt & Asset-Backed - 10/2020 Absolu* ranking

Loans Global 9 o G °
MVaR (95%) - 2 Jahre

MVaR Rendite Sharpe
(95%) VaR (95%) p.a. StDev. Ratio AuM
1 Twelve Insurance Private Debt & -2,50% -1,94% 5,13% 4,99% 1,10 O
2 AllianceBernstein Inst AXA High Yield Loan & -3,14% -2,63% -0,72% 5,44% -0,00 o
3 AllianceBernstein Inst AXA High Yield Loan Il & -4,00% -3,31% -0,94% 6,84% -0,00 O
4 T Rowe Price Floating Rate Loan &' -4,40% -3,40% 1,74% 7,51% 028 O
5 Eaton Vance Floating-Rate Income &' -4,51% -3,57% 2,11% 7,95% 0,31 ¢)
6 Stone Harbor Leveraged Loan Portfolio & -4,82% -3,79% 3,29% 8,62% 0,42 ¢
7 Neuberger Berman High Quality Global Senior Floa... -4,87% -3,81% 1,33% 8,32% 020 O
8 Indaco Senior Secured Corporate Loan & -4,95% -3,93% -1,07% 8,15% -0,00 O
9 Indaco CIFC US Loans & -5,18%  -4,13%  -1,76% 8,45% -0,00 O
10 Guggenheim QIF Defensive Loan & -5,31% -4,13% 1,91% 9,10% 025 9
11 Natixis Loomis Sayles Senior Loan & -5,34% -4,16% 1,15% 9,02% 0,17 O
42 PvB Alegra CLO Fund & -20,69% -16,09% -11,61%  32,92% -0,04 O

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor) | Universen mit weniger als 20 Fonds werden vollstédndig abgebildet | AuM: FondsgréBe nach Quartilen in Uni-
versen | ESG-Bewertung vorhanden.

Top 10% Top 25% Bottom 25 % 10 2020 | © ABSOLUT RESEARCH 2020


https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBCHG/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IHIG/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IGID/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CCCFD/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IDAA/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IGBF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BFGJH/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BGEBG/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BGEAF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BGEAE/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JGAF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HDAE/

Credit Private Debt & Asset-Backed - 10/2020 Absolu* ranking

Loans Global 9 o G °
MVaR (95%) - 3 Jahre

MVaR Rendite Sharpe
(95%) VaR (95%) p.a. StDev. Ratio AuM
1 AllianceBernstein Inst AXA High Yield Loan & -2,54% -2,11% -0,07% 4,45% 0,06 o
2 Twelve Insurance Private Debt &' -2,55% -2,05% 2,54% 4,77% 0,61 o
3 AllianceBernstein Inst AXA High Yield Loan Il & -3,21% -2,65% -0,22% 5,57% 0,02 O
4 T Rowe Price Floating Rate Loan & -3,43% -2,67% 2,70% 6,12% 050 O
5 Eaton Vance Floating-Rate Income &' -3,55% -2,81% 3,01% 6,47% 052 O
6 Stone Harbor Leveraged Loan Portfolio & -3,81% -2,99% 3,85% 7,01% 060 O
7 Neuberger Berman High Quality Global Senior Floa... -3,83% -3,02% 2,10% 6,77% 036 O
8 Indaco Senior Secured Corporate Loan & -3,93% -3,15% -0,30% 6,63% 0,01 C)
9 Indaco CIFC US Loans & -4,12%  -3,30%  -0,61% 6,88% -0,00 O
10 Guggenheim U.S. Loan & -4,13% -3,24% 2,97% 7,38% 045 @
39 PvB Alegra CLO Fund & -16,11% -1291%  -6,87%  26,73% -0,02 ©

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor) | Universen mit weniger als 20 Fonds werden vollstidndig abgebildet | AuM: FondsgréBe nach Quartilen in Uni-
versen | ESG-Bewertung vorhanden.

Top 10% Top 25% Bottom 25 % © ABSOLUT RESEARCH 2020 | 10 2020


https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IHIG/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBCHG/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IGID/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CCCFD/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IDAA/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IGBF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BFGJH/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BGEBG/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BGEAF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IICJ/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HDAE/

Credit Private Debt & Asset-Backed - 10/2020 Absolu* ranking

Loans Global 9 o G °
MVaR (95%) - 5 Jahre

MVaR Rendite Sharpe
(95%) VaR (95%) p.a. StDev. Ratio AuM
1 AllianceBernstein Inst AXA High Yield Loan & -1,93% -1,61% 0,79% 3,54% 0,31 o
2 Twelve Insurance Private Debt & -1,98% -1,58% 3,73% 3,98% 1,02 O
3 AllianceBernstein Inst AXA High Yield Loan Il & -2,39% -2,01% 0,71% 4,38% 024 O
4 Eaton Vance Floating-Rate Income &' -2,62% -2,14% 3,51% 5,13% 0,75 O
5 Stone Harbor Leveraged Loan Portfolio & -2,86% -2,32% 4.27% 5,65% 0,81 ¢)
6 Guggenheim U.S. Loan & -2,94% -2,46% 3,68% 5,85% 068 @
7 Natixis Loomis Sayles Senior Loan & -3,06% -2,53% 2,66% 5,83% 0,51 @
25 PvB Alegra CLO Fund & -11,60%  -9,97%  -0,46% 21,42% -0,00 O

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor) | Universen mit weniger als 20 Fonds werden vollstiandig abgebildet | AuM: FondsgréBe nach Quartilen in Uni-
versen | ESG-Bewertung vorhanden.

Top 10% Top 25% Bottom 25 % 10 2020 | © ABSOLUT RESEARCH 2020


https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IHIG/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBCHG/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IGID/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IDAA/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IGBF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IICJ/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JGAF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HDAE/

Credit Private Debt & Asset-Backed - 10/2020 Absolu* ranking

Loans Global 9 o G °
MVaR (95%) - 10 Jahre

MVaR Rendite Sharpe

(95%) VaR (95%) p.a. StDev. Ratio AuM
1 Natixis Loomis Sayles Senior Loan &' -2,09% -1,89% 3,38% 4,58% 0,72 O
2 Stone Harbor Leveraged Loan Portfolio & -2,13% -1,80% 4,47% 4,57% 09 O
3 NN L Flex Senior Loans & -2,43%  -2,40% 2,30% 5,48% 040 @
4 Invesco US Senior Loan & -2,59% -2,40% 3,92% 577% 066 @
5 Barings Global Loan & -2,72% -2,44% 4,93% 6,01% 0,80 @
6 AXAIM Loan & -2,76%  -2,73% 2,70% 6,26% 042 @
7 Franklin Floating Rate | & -2,80%  -2,60% 1,59% 5,79% 026 ©
8 PvB Alegra CLO Fund & -8,38%  -7,60% 13,16%  18,55% 0,711 ©

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor) | Universen mit weniger als 20 Fonds werden vollsténdig abgebildet | AuM: FondsgréBe nach Quartilen in Uni-
versen | ESG-Bewertung vorhanden.

Top 10% Top 25% Bottom 25 % © ABSOLUT RESEARCH 2020 | 10 2020


https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JGAF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IGBF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HEBJ/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JCIH/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IJDA/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IDCF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JGGI/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HDAE/

Credit Private Debt & Asset-Backed - 10/2020 Absolu* ranking

Loans Global 9 o G °
Worst Month - 1 Jahr

Worst Maximum Sharpe
Month Drawdown Rendite StDev. Ratio AuM
1 Twelve Insurance Private Debt & -5,07% -5,57% 3,18% 6,49% 055 O
2 AllianceBernstein Inst AXA High Yield Loan & -5,41% -6,26% -1,34% 6,43% -0,00 O
3 AllianceBernstein Inst AXA High Yield Loan Il & -7,33% -8,45% -2,00% 8,79% -0,00 O
4 Eaton Vance Floating-Rate Income &' -8,63% -9,84% 1,52% 10,65% 0,18 O
5 T Rowe Price Floating Rate Loan &' -8,66% -9,75% -1,13% 10,05% -0,00 O
6 Stone Harbor Leveraged Loan Portfolio & -9,25% -10,60% 2,22% 11,41% 0,23 ¢
7 Invesco Zodiac US Senior Loan ESG & -9,40% -10,50% 0,62% 11,24% 0,09 o
8 Neuberger Berman High Quality Global Senior Floa... -9,54% -10,77% -0,65% 11,37% -0,00 O
9 Indaco Senior Secured Corporate Loan & -9,56% -10,97% -2,05% 11,27% -0,00 O
10 Indaco CIFC US Loans & -9,83% -11,35%  -3,34%  11,47% -0,00 O
11 Natixis Loomis Sayles Senior Loan & -10,53% -11,70% -1,05% 12,29% -0,00 O
44 PvB Alegra CLO Fund & -41,06% -44,26% -23,76%  47,28% -0,11 ©

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor) | Universen mit weniger als 20 Fonds werden vollstédndig abgebildet | AuM: FondsgréBe nach Quartilen in Uni-
versen | ESG-Bewertung vorhanden.

Top 10% Top 25% Bottom 25 % 10 2020 | © ABSOLUT RESEARCH 2020


https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBCHG/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IHIG/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IGID/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IDAA/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CCCFD/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IGBF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBHBE/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BFGJH/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BGEBG/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BGEAF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JGAF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HDAE/

Credit Private Debt & Asset-Backed - 10/2020 Absolu* ranking

Loans Global 9 o G °
Worst Month - 2 Jahre

Worst Maximum Rendite Sharpe
Month Drawdown p.a. StDev. Ratio AuM
1 Twelve Insurance Private Debt & -5,07% -5,57% 5,13% 4,99% 1,10 O
2 AllianceBernstein Inst AXA High Yield Loan & -5,41% -6,26% -0,72% 5,44% -0,00 o
3 AllianceBernstein Inst AXA High Yield Loan Il & -7,33% -8,45% -0,94% 6,84% -0,00 O
4 Eaton Vance Floating-Rate Income &' -8,63% -9,84% 2,11% 7,95% 0,31 ®
5 T Rowe Price Floating Rate Loan &' -8,66% -9,75% 1,74% 7,51% 028 O
6 Stone Harbor Leveraged Loan Portfolio & -9,25% -10,60% 3,29% 8,62% 0,42 ¢
7 Neuberger Berman High Quality Global Senior Floa... -9,54% -10,77% 1,33% 8,32% 020 O
8 Indaco Senior Secured Corporate Loan & -9,56% -10,97% -1,07% 8,15% -0,00 O
9 Indaco CIFC US Loans & -9,83% -11,42%  -1,76% 8,45% -0,00 O
10 Natixis Loomis Sayles Senior Loan & -10,53% -11,70% 1,15% 9,02% 0,17 O
11 Guggenheim QIF Defensive Loan & -10,66% -11,64% 1,91% 9,10% 025 9
42 PvB Alegra CLO Fund & -41,06% -44,26% -11,61%  32,92% -0,04 O

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor) | Universen mit weniger als 20 Fonds werden vollstédndig abgebildet | AuM: FondsgréBe nach Quartilen in Uni-
versen | ESG-Bewertung vorhanden.

Top 10% Top 25% Bottom 25 % © ABSOLUT RESEARCH 2020 | 10 2020


https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBCHG/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IHIG/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IGID/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IDAA/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CCCFD/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IGBF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BFGJH/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BGEBG/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BGEAF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JGAF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BGEAE/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HDAE/

Credit Private Debt & Asset-Backed - 10/2020 Absolu* ranking

Loans Global 9 o G °
Worst Month - 3 Jahre

Worst Maximum Rendite Sharpe
Month Drawdown p.a. StDev. Ratio AuM
1 Twelve Insurance Private Debt & -5,07% -5,57% 2,54% 4,77% 0,61 @
2 AllianceBernstein Inst AXA High Yield Loan & -5,41% -6,26% -0,07% 4,45% 0,06 o
3 AllianceBernstein Inst AXA High Yield Loan Il & -7,33% -8,45% -0,22% 5,57% 0,02 O
4 Eaton Vance Floating-Rate Income &' -8,63% -9,84% 3,01% 6,47% 052 O
5 T Rowe Price Floating Rate Loan & -8,66% -9,75% 2,70% 6,12% 050 O
6 Stone Harbor Leveraged Loan Portfolio & -9,25% -10,60% 3,85% 7,01% 060 O
7 Neuberger Berman High Quality Global Senior Floa... -9,54% -10,77% 2,10% 6,77% 036 O
8 Indaco Senior Secured Corporate Loan & -9,56% -10,97% -0,30% 6,63% 0,01 C)
9 Indaco CIFC US Loans & -9,83% -11,42%  -0,61% 6,88% -0,00 O
10 Natixis Loomis Sayles Senior Loan & -10,53% -11,70% 1,99% 7,34% 032 O
39 PvB Alegra CLO Fund & -41,06% -44,26%  -6,87%  26,73% -0,02 ©

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor) | Universen mit weniger als 20 Fonds werden vollstidndig abgebildet | AuM: FondsgréBe nach Quartilen in Uni-
versen | ESG-Bewertung vorhanden.

Top 10% Top 25% Bottom 25 % 10 2020 | © ABSOLUT RESEARCH 2020


https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBCHG/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IHIG/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IGID/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IDAA/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CCCFD/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IGBF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BFGJH/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BGEBG/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BGEAF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JGAF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HDAE/

Credit Private Debt & Asset-Backed - 10/2020 Absolu* ranking

Loans Global 9 o G °
Worst Month - 5 Jahre

Worst Maximum Rendite Sharpe
Month Drawdown p.a. StDev. Ratio AuM
1 Twelve Insurance Private Debt &' -5,07% -5,57% 3,73% 3,98% 1,02 O
2 AllianceBernstein Inst AXA High Yield Loan & -5,41% -6,26% 0,79% 3,54% 0,31 o
3 AllianceBernstein Inst AXA High Yield Loan Il & -7,33% -8,45% 0,71% 4,38% 024 O
4 Eaton Vance Floating-Rate Income &' -8,63% -9,84% 3,51% 5,13% 0,75 O
5 Stone Harbor Leveraged Loan Portfolio & -9,25% -10,60% 4.27% 5,65% 0,81 ¢)
6 Natixis Loomis Sayles Senior Loan & -10,53% -11,70% 2,66% 5,83% 0,51 @
7 Guggenheim U.S. Loan & -10,85% -11,76% 3,68% 5,85% 068 @
25 PvB Alegra CLO Fund & -41,06% -44,26%  -0,46%  21,42% -0,00 O

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor) | Universen mit weniger als 20 Fonds werden vollstiandig abgebildet | AuM: FondsgréBe nach Quartilen in Uni-
versen | ESG-Bewertung vorhanden.

Top 10% Top 25% Bottom 25 % © ABSOLUT RESEARCH 2020 | 10 2020


https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBCHG/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IHIG/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IGID/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IDAA/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IGBF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JGAF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IICJ/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HDAE/

Credit Private Debt & Asset-Backed - 10/2020 Absolu* ranking

Loans Global 9 o G °
Worst Month - 10 Jahre

Worst Maximum Rendite Sharpe

Month Drawdown p.a. StDev. Ratio AuM
1 Stone Harbor Leveraged Loan Portfolio &' -9,25% -10,60% 4,47% 4,57% 09 O
2 Natixis Loomis Sayles Senior Loan & -10,53% -11,70% 3,38% 4,58% 0,72 O
3 Franklin Floating Rate | & -12,711%  -21,59% 1,59% 5,79% 026 ©
4 NN L Flex Senior Loans & -13,58% -15,11% 2,30% 5,48% 040 @
5 Invesco US Senior Loan & -13,67% -15,16% 3,92% 577% 066 @
6 Barings Global Loan & -13,74% -15,11% 4,93% 6,01% 08 @
7 AXAIM Loan & -14,87% -15,83% 2,70% 6,26% 042 @
8 PvB Alegra CLO Fund & -41,06% -44,26%  13,16%  18,55% 0,711 ©

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor) | Universen mit weniger als 20 Fonds werden vollsténdig abgebildet | AuM: FondsgréBe nach Quartilen in Uni-
versen | ESG-Bewertung vorhanden.

Top 10% Top 25% Bottom 25 % 10 2020 | © ABSOLUT RESEARCH 2020


https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IGBF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JGAF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JGGI/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HEBJ/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JCIH/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IJDA/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IDCF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HDAE/

Credit Private Debt & Asset-Backed - 10/2020 Absolu* ranking

Loans Global 9 o G °
Gain/Loss Ratio - 1 Jahr

Gain/Loss Maximum Sharpe

Ratio Drawdown Rendite StDev. Ratio AuM

1 Twelve Insurance Private Debt &' 1,60 -5,57% 3,18% 6,49% 055 O
2 Lupus alpha CLO High Quality Invest & 1,27 -13,41% 2,38% 16,87% 0,16 O
3 Stone Harbor Leveraged Loan Portfolio & 1,26 -10,60% 2,22% 11,41% 0,23 ¢
4 Neuberger Berman CLO Income & 1,23 -27,63% 1,17% 34,16% 0,06 O
5 Eaton Vance Floating-Rate Income &' 1,20 -9,84% 1,52% 10,65% 0,18 O
6 Aberdeen Standard Alpha Global Loans & 1,19  -12,30% 1,49% 13,85% 0,14 o
7 ICM Global Floating Rate Income & 1,16 -13,61% 1,11% 15,34% 0,10 “ )
8 Infinigon IG Collateralized Loan BI & 1,13 -19,62% -0,12% 23,89% 0,01 @
9 Neuberger Berman Global Senior Floating Rate In... 1,13  -14,81% 0,75% 16,42% 0,07 ‘)
10 Guggenheim QIF Defensive Loan & 1,12 -11,64% 0,64% 12,62% 0,08 9
11 Guggenheim U.S. Loan & 1,12 -11,76% 0,64%  12,62% 008 @
44 Franklin Floating Rate I & 043 -2159% -1412%  15,90% -0,02 O©

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor) | Universen mit weniger als 20 Fonds werden vollstédndig abgebildet | AuM: FondsgréBe nach Quartilen in Uni-
versen | ESG-Bewertung vorhanden.

Top 10% Top 25% Bottom 25 % © ABSOLUT RESEARCH 2020 | 10 2020


https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBCHG/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IBIH/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IGBF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBFEG/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IDAA/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CADGD/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IBDE/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/ICAE/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IGEJ/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BGEAE/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IICJ/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JGGI/

Credit Private Debt & Asset-Backed - 10/2020 Absolu* ranking

Loans Global 9 o G °
Gain/Loss Ratio - 2 Jahre

Gain/Loss Maximum Rendite Sharpe

Ratio Drawdown p.a. StDev. Ratio AuM

1 Twelve Insurance Private Debt &' 2,43 -5,57% 5,13% 4,99% 1,10 O
2 Stone Harbor Leveraged Loan Portfolio & 1,48 -10,60% 3,29% 8,62% 042 O
3 Aberdeen Standard Alpha Global Loans & 1,45 -12,30% 2,86% 9,84% 033 O
4 Lupus alpha CLO High Quality Invest & 1,35 -13,41% 2,02% 11,73% 020 O
5 Eaton Vance Floating-Rate Income &' 1,34 -9,84% 2,11% 7,95% 0,31 ¢)
6 1CG Global Loan & 1,31 -16,89% 2,07%  13,05% 019 @
7 Guggenheim U.S. Loan & 1,31 -11,76% 1,93% 9,07% 025 ©
8 Guggenheim QIF Defensive Loan & 1,30 -11,64% 1,91% 9,10% 0,25 ‘)
9 T Rowe Price Floating Rate Loan &' 1,30 -9,75% 1,74% 7,51% 0,28 ¢
10 ICM Global Floating Rate Income &' 1,26 -13,61% 1,75% 10,89% 0,19 ‘)
11 PineBridge SIF Global Secured Credit & 1,26 -13,81% 1,82% 10,75% 020 9
42 Franklin Floating Rate I & 049 -2159%  -759%  11,34% -0,01 ©

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor) | Universen mit weniger als 20 Fonds werden vollstédndig abgebildet | AuM: FondsgréBe nach Quartilen in Uni-
versen | ESG-Bewertung vorhanden.

Top 10% Top 25% Bottom 25 % 10 2020 | © ABSOLUT RESEARCH 2020


https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBCHG/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IGBF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CADGD/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IBIH/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IDAA/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BGEAD/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IICJ/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BGEAE/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CCCFD/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IBDE/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BFECB/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JGGI/

Credit Private Debt & Asset-Backed - 10/2020 Absolu* ranking

Loans Global 9 o G °
Gain/Loss Ratio - 3 Jahre

Gain/Loss Maximum Rendite Sharpe

Ratio Drawdown p.a. StDev. Ratio AuM

1 Stone Harbor Leveraged Loan Portfolio & 1,80 -10,60% 3,85% 7,01% 060 O
2 Eaton Vance Floating-Rate Income &' 1,67 -9,84% 3,01% 6,47% 052 O
3 ICG Global Loan & 1,65 -16,89% 3,58%  10,60% 037 @
4 Guggenheim U.S. Loan & 1,64 -11,76% 2,97% 7,38% 045 @
5 T Rowe Price Floating Rate Loan & 1,64 -9,75% 2,70% 6,12% 050 O
6 Twelve Insurance Private Debt & 1,62 -9,97% 2,54% 4,77% 0,61 o
7 Guggenheim QIF Defensive Loan & 1,58 -11,64% 2,711% 7,40% 0,41 “)
8 ICM Global Floating Rate Income & 1,55 -13,61% 2,90% 8,86% 0,37 ‘)
9 JSS Senior Loan &' 1,49 -1291% 2,60% 8,10% 036 @
10 Neuberger Berman High Quality Global Senior Floa... 1,47 -10,77% 2,10% 6,77% 036 O
39 Franklin Floating Rate I & 064 -2159%  -3,85% 9,35% -0,00 O©

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor) | Universen mit weniger als 20 Fonds werden vollstidndig abgebildet | AuM: FondsgréBe nach Quartilen in Uni-
versen | ESG-Bewertung vorhanden.

Top 10% Top 25% Bottom 25 % © ABSOLUT RESEARCH 2020 | 10 2020


https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IGBF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IDAA/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BGEAD/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IICJ/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CCCFD/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBCHG/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BGEAE/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IBDE/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BGEBH/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BFGJH/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JGGI/

Credit Private Debt & Asset-Backed - 10/2020 Absolu* ranking

Loans Global 9 o G °
Gain/Loss Ratio - 5 Jahre

Gain/Loss Maximum Rendite Sharpe

Ratio Drawdown p.a. StDev. Ratio AuM

1 Stone Harbor Leveraged Loan Portfolio &' 2,22 -10,60% 4,27% 5,65% 0,81 ¢
2 Twelve Insurance Private Debt &' 2,20 -5,57% 3,73% 3,98% 1,02 O
3 Eaton Vance Floating-Rate Income &' 2,13 -9,84% 3,51% 5,13% 0,75 O
4 Guggenheim U.S. Loan & 213 -11,76% 3,68% 5,85% 0,68 @
5 ICM Global Floating Rate Income & 2,02 -13,61% 3,80% 6,98% 059 @
6 Barings Global Loan & 1,86 -1511% 3,91% 7,44% 057 @
7 PineBridge SIF Global Secured Credit & 1,82 -13,81% 3,65% 7,16% 055 @
25 Franklin Floating Rate I & 099 -2159%  -0,34% 7,66% -0,00 O

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor) | Universen mit weniger als 20 Fonds werden vollstiandig abgebildet | AuM: FondsgréBe nach Quartilen in Uni-
versen | ESG-Bewertung vorhanden.

Top 10% Top 25% Bottom 25 % 10 2020 | © ABSOLUT RESEARCH 2020


https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IGBF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBCHG/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IDAA/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IICJ/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IBDE/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IJDA/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BFECB/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JGGI/

Credit Private Debt & Asset-Backed - 10/2020 Absolu* ranking

Loans Global 9 o G °
Gain/Loss Ratio - 10 Jahre

Gain/Loss Maximum Rendite Sharpe

Ratio Drawdown p.a. StDev. Ratio AuM
1 Stone Harbor Leveraged Loan Portfolio &' 261 -10,60% 4,47% 4,57% 09 O
2 PvB Alegra CLO Fund &' 2,57 -44,26% 13,16% 18,55% 0,71 ®
3 Barings Global Loan & 2,37  -1511% 4,93% 6,01% 080 @
4 Natixis Loomis Sayles Senior Loan & 2,31 -11,70% 3,38% 4,58% 0,72 O
5 Invesco US Senior Loan & 2,12 -15,16% 3,92% 5,77% 066 @
6 AXAIM Loan & 1,80 -15,83% 2,70% 6,26% 042 @
7 NN L Flex Senior Loans & 1,70  -15,11% 2,30% 5,48% 040 @
8 Franklin Floating Rate I & 1,40 -21,59% 1,59% 5,79% 026 ©

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor) | Universen mit weniger als 20 Fonds werden vollsténdig abgebildet | AuM: FondsgréBe nach Quartilen in Uni-
versen | ESG-Bewertung vorhanden.

Top 10% Top 25% Bottom 25 % © ABSOLUT RESEARCH 2020 | 10 2020


https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IGBF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HDAE/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IJDA/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JGAF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JCIH/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IDCF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HEBJ/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JGGI/
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Credit Private Debt & Asset-Backed - 10/2020

Abso'"* ranking

Fondsverzeichnis 9 o G °
3 Jahre (Rang/Kennzahl)
Fondsname Ranking-Kategorie Anzahl Rendite p.a. StDev. Sharpe Ratio
AB Mortgage Income & Asset-Backed-Securities 41 27 1,04% 39 13,77% 39 0,10
Aberdeen Standard Alpha Global Loa... Loans Global 39 - - - - - -
Accunia European CLO Investment ...  Loans Europe 26 - - - - - -
Accunia European CLO Opportunity @  Loans Europe 26 6 1,67% 26  24,22% 22 0,08
AEAM ABS & Asset-Backed-Securities 4 30 054% 14 294% 2 0,30
Aegon European ABS & Asset-Backed-Securities 41 29  0,62% 13 2,94% 19 0,33
Aktivportfolio-Ul & Covered Bonds Europe 24 24 -0,74% 1 0,16% 24 -0,00
Alcentra European Loan & Loans Europe 26 14 1,14% 16 9,71% 16 0,15
Alcentra Fund S.C.A. SICAV-SIF - Al...  Loans Global 39 24 049% 16 8,26% 20 0,10
Alegra ABS | Euro & Asset-Backed-Securities 41 - - - - - -
Alegra ABS Il Euro & Asset-Backed-Securities 41 - - - - - -
Alegra Credit & Asset-Backed-Securities 41 - - - - - -
Alegra High Grade ABS & Asset-Backed-Securities 41 - - - - - -
AllianceBernstein Inst AXA High Yield... Loans Global 39 31 -0,22% 3 557% 30 0,02
AllianceBernstein Inst AXA High Yield... Loans Global 39 29  -0,07% 1 4,45% 24 0,06
Allianz Pfandbrieffonds &' Covered Bonds Europe 24 17 1,17% 9 1,98% 15 0,77
Allianz Short Duration Global Real Es... Asset-Backed-Securities 41 10 2,69% 19  4,00% 12 0,76
Alpha UCITS Fair Oaks Dynamic Cred... Loans Global 39 34 -061% 38 1926% 35 -0,00
Amundi ABS & Asset-Backed-Securities 41 32 0,33% 15 311% 26 0,22
Amundi LCR Covered Bond Europe @  Covered Bonds Europe 24 23 -0,15% 3 1,21% 23 0,17
Angel Oak Multi-Strategy Income ... Asset-Backed-Securities 41 26 1,08% 32 9,04% 31 0,16
apo Danische Pfandbriefe Ul & Covered Bonds Europe 24 7 2,02% 21 2,65% 9 0,90
Arcano European Income & Loans Europe 26 21 0,88% 2 7,06% 13 0,17
Arcano European Senior Secured Loa... Loans Europe 26 22 0,75% 6 7,84% 19 0,14
Asset Backed Securities Fund &' Asset-Backed-Securities 41 15 2,23% 11 2,76% 7 0,94

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor)

© ABSOLUT RESEARCH 2020 | 10 2020


https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HDBB/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CADGD/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBADI/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBADJ/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BGIIJ/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BGGDF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JCCJ/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BGEBB/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BGEBJ/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HDBF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HDAG/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IEIE/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JEFD/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IGID/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IHIG/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HJGA/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BFBGJ/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JHJG/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBHAI/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JFFD/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IAGD/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BGBJI/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BHCCF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BHCCE/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HECI/

Credit Private Debt & Asset-Backed - 10/2020 Absolu* ranking

Fondsverzeichnis 9 o G °
3 Jahre (Rang/Kennzahl)
Fondsname Ranking-Kategorie Anzahl Rendite p.a. StDev. Sharpe Ratio
AXA IM European Loan & Loans Europe 26 23 0,43% 17 9,81% 23 0,08
AXA IM Loan & Loans Global 39 28 -0,04% 30 10,33% 29 0,03
AXA IM Novalto CLO Credit & Loans Global 39 3 -0,19% 37 1822% 3 0,01
AXA IM Novalto CRONOS & Insurance-Linked Sec... 28 - - - - - -
AXA IM Novalto GAIA® Insurance-Linked Sec... 28 7 501% 16 2,71% 6 1,97
AXA IM WAVe Cat Bonds & Insurance-Linked Sec... 28 13 3,48% 10 2,41% 13 1,59
AZ Bond ABS & Asset-Backed-Securities 41 - - - - - -
AZ Cat Bond Plus & Insurance-Linked Sec... 28 25 1,20% 5  2,03% 22 0,76
AZ Eskatos Multistrategy ILS & Insurance-Linked Sec... 28 18 2,99% 2 1,78% 10 1,87
Baloise Senior Secured Loan & Loans Global 39 - - - - - -
Barings European Loan & Loans Europe 26 17 1,01% 21 10,30% 20 0,13
Barings Global Loan & Loans Global 39 12 2,43% 23 9,30% 13 0,30
Bayerninvest Euro Covered Bond & Covered Bonds Europe 24 - - - - - -
Blackstone GSO European Senior Loa... Loans Europe 26 7 1,62% 10 8,87% 5 0,22
BlueBay SF High Income Loan Base ... Loans Europe 26 20 0,92% 4 7,33% 14 0,17
BNP Flexi lll European Senior Corpo...  Loans Europe 26 - - - - - -
BNP Paribas Euro Covered Bond & Covered Bonds Europe 24 21 0,94% 5 1,76% 19 0,74
BNP Paribas Flexi ABS Europe IG &' Asset-Backed-Securities 41 3 0,40% 26 472% 30 0,16
BNP Paribas Flexi ABS Opportunities & Asset-Backed-Securities 41 21 1,33% 38 13,44% 33 0,13
BNP Paribas Flexi lll Senior Corporate... Loans Global 39 22 0,54% 33 10,99% 22 0,08
BNP Paribas Flexi US Mortgage & Asset-Backed-Securities 41 11 2,64% 10 2,47% 5 1,21
BNPP Flexi | ABS Europe AAA ' Asset-Backed-Securities 41 39 -0,01% 8 2,25% 32 0,15
Borealis ILS & Insurance-Linked Sec... 28 - - - - - -
Capital Four European Loan & Bond @ Loans Europe 26 19 0,95% 22 10,68% 21 0,12
Catpricorn Fund & Insurance-Linked Sec... 28 - - - - - -

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor)

10 2020 | © ABSOLUT RESEARCH 2020


https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BFCBI/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IDCF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BFCBH/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HCEF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HCEG/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BGDIJ/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BGGDG/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IJDH/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JCII/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BGEAC/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IJCJ/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IJDA/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BGGEJ/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BHCDC/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JCFH/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BHCDA/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IDIG/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBDDA/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBDDB/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IEED/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IBEF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IFGD/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BGDID/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BGGFC/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HCHF/

Credit Private Debt & Asset-Backed - 10/2020

Abso'"* ranking

Fondsverzeichnis 9 o G °
3 Jahre (Rang/Kennzahl)
Fondsname Ranking-Kategorie Anzahl Rendite p.a. StDev. Sharpe Ratio
CIFC Global Floating Rate Credit & Loans Global 39 - - - - - -
Cigogne ABS MBS Arbitrage & Asset-Backed-Securities 41 - - - - - -
ComStage ETF iBoxx Germany Cov C... Covered Bonds Europe 24 8 1,57% 19  2,57% 18 0,75
Credit Suisse Lux Floating Rate Credi... Asset-Backed-Securities 41 13 2,53% 29 567% 14 0,51
Credit Suisse Lux IRIS Balanced & Insurance-Linked Sec... 28 - - - - - -
Credit Suisse Nova Lux European Se... Loans Europe 26 - - - - - -
Credit Suisse Nova Lux Global Senior... Loans Global 39 16 1,84% 27  9,69% 17 0,23
Credit Suisse Nova Lux Supply Chain... Asset-Backed-Securities 41 - - - - - -
Credit Suisse Virtuoso Supply Chain F... Asset-Backed-Securities 41 6 3,23% 1 0,22% 1 16,88
CSA Hypotheken Schweiz & Covered Bonds Europe 24 22 0,24% 2 0,46% 2 1,28
CSA Insurance Linked Strategies Fixe... Insurance-Linked Sec... 28 - - - - - -
CSA Insurance Linked Strategies & Insurance-Linked Sec... 28 - - - - - -
Daneo Private Debt & Loans Europe 26 - - - - - -
Danske Danish Mortgage Bond &' Covered Bonds Europe 24 4  2,25% 18 2,44% 4 1,06
Deka iBoxx EUR Liq Germany Covere... Covered Bonds Europe 24 11 1,46% 12 2,12% 12 0,85
Deka-EuroFlex Plus & Asset-Backed-Securities 41 35 019% 24 445% 35 0,12
DWS Covered Bond & Covered Bonds Europe 24 19 0,96% 11 2,11% 21 0,62
Eaton Vance Floating-Rate Income &  Loans Global 39 3 3,01% 5 6,47% 3 0,52
ECM European Loans & Loans Europe 26 5 1,72% 23 11,06% 10 0,19
ECM Senior Secured & Loans Global 39 23 0,50% 32 10,90% 23 0,08
Erste Mortgage & Asset-Backed-Securities 41 33 0,30% 6 2,08% 20 0,32
Eurizon Securitized Bond & Asset-Backed-Securities 41 41  -0,26% 16 3,27% 41 0,03
European ABS Fund & Asset-Backed-Securities 41 1 4,40% 31 6,11% 11 0,78
Franklin Floating Rate Il & Loans Global 39 38 -3,85% 24 9,35% 38 -0,00
GAM Multibond ABS &' Asset-Backed-Securities 41 36 0,14% 22 4,26% 37 0,12

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor)
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https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CAFHA/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CABCB/
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GAM Star Cat Bond & Insurance-Linked Sec... 28 5 511% 6 2,14% 2 2,55
GAM Star MBS Total Return & Asset-Backed-Securities 41 14 225% 33 1098% 25 0,24
GemCap Semper Total Return &' Asset-Backed-Securities 41 - - - - - -
Generali Euro Covered Bond &' Covered Bonds Europe 24 - - - - - -
Goldman Sachs US Mortgage Backed... Asset-Backed-Securities 41 2 3,87% 5 2,03% 2 2,08
Guggenheim QIF Defensive Loan &' Loans Global 39 6 2,71% 12 7,40% 6 0,41
Guggenheim U.S. Loan & Loans Global 39 4 2,97% 11 7,38% 5 0,45
Heritam Equinox & Insurance-Linked Sec... 28 19  2,85% 15  2,66% 19 1,20
Horizon & Insurance-Linked Sec... 28 - - - - - -
HSBC GIF Global High Yield Securitis... Asset-Backed-Securities 41 16 2,10% 37 11,91% 28 0,21
HSBC GIF Global Investment Grade S... Asset-Backed-Securities 41 12 2,54% 28  5,15% 13 0,56
ICG European Senior Loan (2 Loans Europe 26 3 1,75% 19 10,15% 6 0,21
ICG Global Loan & Loans Global 39 2 358% 31 10,60% 7 0,37
ICM Global Floating Rate Income &' Loans Global 39 5 2,90% 18  8,86% 8 0,37
ILS Diversified & Insurance-Linked Sec... 28 - - - - - -
Indaco CIFC US Loans & Loans Global 39 35 -0,61% 8 688% 34 -0,00
Indaco Senior Secured Corporate Loa... Loans Global 39 32 -0,30% 6 6,63% 32 0,01
Infinigon 1G Collateralized Loan BIZ*  Loans Global 39 19  0,91% 35 13,42% 21 0,09
Infinigon 1G Liquid Alternative & Loans Europe 26 - - - - - -
Infinigon Investment Grade Liquid Al... Loans Global 39 - - - - - -
Insight High Grade ABS &' Asset-Backed-Securities 41 20 1,48% 17 3,88% 15 0,47
Insight Liquid ABS & Asset-Backed-Securities 41 22 1,33% 3 1,39% 6 1,21
Invesco European Senior Loan &' Loans Europe 26 25 0,20% 25 13,15% 26 0,04
Invesco Global Senior Loan Select &  Loans Global 39 26 0,08% 20 8,99% 28 0,05
Invesco Global Senior Loan & Loans Global 39 14 2,04% 29 10,05% 15 0,24

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor)
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Invesco US Senior Loan & Loans Global 39 17 1,74% 22 9,24% 16 0,23
Invesco Zodiac European Senior Loa... Loans Europe 26 - - - - - -
Invesco Zodiac US Senior Loan ESG ' Loans Global 39 - - - - - -
IRIS Balanced & Insurance-Linked Sec... 28 - - - - - -
IRIS Low Volatility &' Insurance-Linked Sec... 28 - - - - - -
iShares EUR Covered Bond ETF &' Covered Bonds Europe 24 9 1,53% 7 1,97% 5 0,96
iShares Pfandbriefe & Covered Bonds Europe 24 10 1,47% 10  2,00% 7 0,91
iShares US Mortgage Backed Securiti... Asset-Backed-Securities 41 5 3,36% 9 2,26% 4 1,64
Janus Henderson Secured Loans & Loans Europe 26 11 1,32% 14 9,25% 12 0,18
JSS Cat Bond & Insurance-Linked Sec... 28 6 5,04% 12 2,63% 4 2,05
JSS Senior Loan Leveraged &' Loans Global 39 21 0,60% 36 16,34% 25 0,06
JSS Senior Loan & Loans Global 39 8  2,60% 14 8,10% 9 0,36
K Invest Europaeiske Banklan 2 Loans Europe 26 4 1,73% 5 7,45% 1 0,28
Kempen Diversified Structured Credit... Asset-Backed-Securities 41 - - - - - -
Leadenhall Nat Cat Focus Insurance ... Insurance-Linked Sec... 28 - - - - - -
Leadenhall UCITS ILS & Insurance-Linked Sec... 28 12 4,09% 9 2,36% 9 1,88
Leadenhall Value Insurance Linked @  Insurance-Linked Sec... 28 26 1,06% 28  5,43% 27 0,26
Legg Mason WA Structured Opportun... Asset-Backed-Securities 41 17 2,06% 40 1413% 29 0,17
Legg Mason WA US Mortgage-Backe... Asset-Backed-Securities 41 4 3,49% 7 2,23% 3 1,72
LFP Opportunity Delff Senior Corpora... Loans Global 39 - - - - - -
LGT CH Cat Bond & Insurance-Linked Sec... 28 27 0,92% 4 2,00% 24 0,64
LGT Lux | Cat Bond & Insurance-Linked Sec... 28 15 3,30% 7 2,33% 14 1,56
LGT Lux 1 ILO & Insurance-Linked Sec... 28 14 3,46% 24 3,11% 18 1,23
LGT Lux I ILS Plus & Insurance-Linked Sec... 28 16 3,28% 3 1,96% 11 1,84
LGT Select Cat Bond & Insurance-Linked Sec... 28 2 5,86% 22 3,07% 5 2,02

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor)
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LGT Select Insurance-Linked Opportu... Insurance-Linked Sec... 28 - - - - - -
LGT Select Insurance-Linked Strate...  Insurance-Linked Sec... 28 - - - - - -
LO CAT Bonds & Insurance-Linked Sec... 28 17 3,15% 11 2,48% 17 1,41
LO Funds IV Insurance Linked Opport... Insurance-Linked Sec... 28 - - - - - -
Lord Abbett Floating Rate Senior Loa... Loans Global 39 20 0,82% 19  8,91% 19 0,13
Lumyna Global Debt Securitised UCIT... Asset-Backed-Securities 41 - - - - - -
Lupus Alpha CLO High Grade Invest & Loans Global 39 25  0,18% 34 10,99% 27 0,05
Lupus alpha CLO High Quality Invest & Loans Global 39 18  1,45% 26 9,53% 18 0,19
Lyxor EuroMTS Covered Bond Aggre...  Covered Bonds Europe 24 18 1,02% 4 1,59% 11 0,86
M&G European Loan & Loans Europe 26 15 1,14% 3 7,20% 7 0,21
Macquarie Absolute Return MBS & Asset-Backed-Securities 41 - - - - - -
MAM Corporate Loan Feeder Fund &  Loans Global 39 - - - - - -
MI TwentyFour Asset Backed Income &' Asset-Backed-Securities 41 8 3,07% 35 11,28% 22 0,30
MI TwentyFour Asset Backed Opportu... Asset-Backed-Securities 41 18 2,05% 34 11,26% 27 0,21
MI TwentyFour Monument Bond & Asset-Backed-Securities 41 24 1,16% 23 427% 17 0,35
Monega Daenische Covered Bonds &  Covered Bonds Europe 24 20 0,96% 17 2,39% 22 0,55
Monega Danische Covered Bonds LD... Covered Bonds Europe 24 2 2,64% 24 3,93% 17 0,76
MontLake Descartes Alternative Cred... Loans Europe 26 - - - - - -
Morgan Stanley IF Global Asset Back... Asset-Backed-Securities 41 3  3,63% 27 4,82% 9 0,83
Multilabel ABS Selection & Asset-Backed-Securities 41 25  1,12% 36 11,74% 34 0,13
Muzinich European Loans & Loans Europe 26 8 1,59% 18 10,01% 9 0,19
Muzinich European Senior Loans & Loans Europe 26 - - - - - -
Muzinich Flexible Loans &' Loans Europe 26 1 2,29% 20 10,20% 4 0,26
Natixis Loomis Sayles Senior Loan @  Loans Global 39 15 1,99% 10 7,34% 12 0,32
Neuberger Berman CLO Income &' Loans Global 39 - - - - - -

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor)

10 2020 | © ABSOLUT RESEARCH 2020


https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BHCCJ/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IIIH/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IAEE/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBGAD/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CCFFI/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BHGBG/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BHEGE/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IBIH/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JGFD/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HDIB/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CADGA/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBAEB/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IHDA/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBHBC/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JDEF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IDHI/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BFGDJ/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBIAG/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IHEG/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IDEE/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BFIAD/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BHFIF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BFIAC/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JGAF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBFEG/

Credit Private Debt & Asset-Backed - 10/2020 Absolu* ranking

Fondsverzeichnis 9 o G °
3 Jahre (Rang/Kennzahl)

Fondsname Ranking-Kategorie Anzahl Rendite p.a. StDev. Sharpe Ratio

Neuberger Berman European Senior ... Loans Europe 26 26  0,10% 9 8,73% 25 0,05

Neuberger Berman Global Senior Floa- | .1 oy 39 11 249% 25 953% 14 0,30

ting Rate Income &'

Neuberger Berman High Quality Global | .\ 150 39 13 210% 7 677% 10 0,36

Senior Floating Rate Income &'

NN L AAAABS &

Asset-Backed-Securities 41 37 0,05% 2 1,37% 23 0,30

NN L Euro Covered Bonds & Covered Bonds Europe 24 16 1,36% 6 1,90% 8 0,90
NN L European ABS & Asset-Backed-Securities 41 - - - - - -
NN L Flex Senior Loans Select & Loans Global 39 37 -1,31% 15 8,16% 37 -0,00
NN L Flex Senior Loans & Loans Global 39 36  -1,10% 21 9,08% 36 -0,00
Nordea 1 Danish Covered Bond & Covered Bonds Europe 24 13 1,44% 20  2,64% 20 0,68
sgrrﬁ] enz?t:e:lé;opean Covered Bond Op- Covered Bonds Europe 24 - - - - - -
ygrr:;%;nlaog, Duration European Co- Covered Bonds Europe 24 - - - - - -
Nordea European Covered Bond &' Covered Bonds Europe 24 1 3,47% 13 2,16% 1 1,77
Nordea US Total Return Bond & Asset-Backed-Securities 41 7 3,19% 21 4,02% 8 0,88
Oaktree European Credit & Loans Europe 26 24 0,37% 12 9,05% 24 0,08
Oaktree European Senior Loan (2 Loans Europe 26 16 1,11% 13 9,10% 15 0,16

Ostrum Euro ABS IG &

Asset-Backed-Securities 41 38 0,03% 4 1,41% 24 0,27

Ostrum Euro ABS Opportunities &

Asset-Backed-Securities 41 28 0,72% 12 2,92% 16 0,37

Partners Group Private Loans SICAV-
SIF®

Loans Global 39 - - - - - -

PIMCO Covered Bond ETF &'

Covered Bonds Europe 24 5 2,18% 15 2,22% 3 1,14

PIMCO GIS Mortgage Opportunities &

Asset-Backed-Securities 41 9 2,84% 18 3,95% 10 0,81

PineBridge SIF European Secured Cre-
dit

Loans Europe 26 13 1,23% 24 11,19% 18 0,14

PineBridge SIF Global Secured Credit
@

Loans Global 39 10 2,53% 17 8,73% 11 0,33

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor)
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Credit Private Debt & Asset-Backed - 10/2020 Absolu* ranking

Fondsverzeichnis 9 o G °

3 Jahre (Rang/Kennzahl)

Fondsname Ranking-Kategorie Anzahl Rendite p.a. StDev. Sharpe Ratio
Pioneer ILS Interval 'r?t?é‘;ance'“”ked Secu- 28 23 138% 27 410% 26 042
Plenum CAT Bond 'r'i‘t?gsrance'““ked Secu- 28 21 217% 13  265% 21 0,95
Plenum Insurance Capital & Irrilt?:srance—Linked Sacu- 28 - - - - - -
PVB Alegra CLO Fund & Loans Global 39 39 -687% 39 2673% 39  -0,02
Russell Floating Rate & Loans Global 39 33 -035% 28 985% 33 0,00
Schroder All-ILS Fund Ltd & 'r’i‘t?gsra”"e'“”ked Secu- 28 22 175% 17 278% 23 075
Schroder GAIA Cat Bond 2 'r'i‘t?é’;ance'“”ked Secu- 28 9 441% 18 292% 12 163

Schroder IF Core Insurance-Linked Se- Insurance-Linked Secu- 08 20 2.81% 14 2.66% 20 119

curities & rities
Schroder IF Flexible Cat Bond & 'r?t?gsra”"e'““ked Secu- 28 10 425% 20 301% 15 152

Schroder ISF Securitised Credit & Asset-Backed-Securities 41 19 1,76% 30 5,98% 18 0,35

SCOR Atropos Catbond & insurance-Linked Secu- 28 11 424% 8 235% 7 195
SCOR Atropos insurance-Linked Sec- 28 8 462% 1 168% 1 295
SCOR Euro Loans Il & Loans Europe 26 9 1,39% 1 6,48% 2 0,27
SCOR Euro LoansV & Loans Europe 26 2 1,88% 7  8,55% 3 0,26
SCOR Euro Loans VI & Loans Europe 26 12 1,31% 11 8,98% 11 0,18
SCOR Euro Loans VIl &' Loans Europe 26 10 1,36% 8 8,65% 8 0,20
SCOR Euro Loans & Loans Europe 26 18 1,01% 15  9,30% 17 0,15
SCOR European Senior Loans &' Loans Europe 26 - - - - - -
SEB Danish Mortgage Bond &' Covered Bonds Europe 24 6 212% 22 2,90% 13 0,85
Securis Catastrophe Bond 2 Ir?t?gsrance-Linked Secu- 28 - - - - - -
: Insurance-Linked Secu-
Securis | & rities 28 - - - - - -

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor)
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https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IEDF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HCDG/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IFGE/
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Fondsverzeichnis 9 o G °
3 Jahre (Rang/Kennzahl)

Fondsname Ranking-Kategorie Anzahl Rendite p.a. StDev. Sharpe Ratio

Securis Non-Life &' Insurance-Linked Secu- 28 - - - - - -
rities

Securis Opportunities & Ir?t?gsrance-Linked Secu- 28 - - - - - -

Solidum Cat Bond & insurance-Linked Sec- 28 4 554% 23 310% 8 1,90

Solidum ELS SAC Fund 2 & nsurance-Linked Sec- 28 - - - ;

Solidum-Falcon Insurance Linked Stra- Ingurance—Linked Secu- 08 1 6.52% 95 3.33% 3 2,06

tegy & rities

S_ohdum-FaIcon Insurance Opportuni- Insurance-Linked Secu- 08 3 5,59% 26 4,09% 16 145

ties & rities

éltone Harbor Leveraged Loan Portfolio Loans Global 39 1 3.85% 9 7.01% 9 0,60

Stone Harbor Securitised Bond & Asset-Backed-Securities 41 - - - - - -

Swiss Mortgage Fund & Asset-Backed-Securities 41 - - - - - -

T Rowe Price Floating Rate Loan &' Loans Global 39 7 2,70% 4 6,12% 4 0,50

Tenax ILS UCITS & insurance-Linked Sec- 28 28 -1,93% 21 303% 28  -0,00

Tokio Marine CAT Bond & 'r'i‘t?gsra”"e'“”ked Secu- 28 24 133% 19  296% 25 0,57

Twelve Cat Bond & Insurance-Linked Secu- 8 ) ) ) ) ) )
rities

Twelve Insurance Private Debt & Loans Global 39 9 2,54% 2 4,77% 1 0,61

Unilnstitutional Euro Cov Bonds 4-6 oo oy Bonds Europe 24 12 144% 16 234% 16 0,77

years Sust &

Unilnstitutional Global Covered Bonds o\ ot Bonds Europe 24 14 141% 14 219% 14 081

@

Unilnstitutional Short Term Credit &

Asset-Backed-Securities 41 40 -0,06% 20 4,01% 40 0,07

Unilnstitutional Structured Credit High
Yield &

Asset-Backed-Securities 41 23 1,32% 41 16,24% 38 0,10

Unilnstitutional Structured Credit &'

Asset-Backed-Securities 4 - - - - - -

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor)
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https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BGBFD/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BGDII/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBCHH/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBCHG/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/GDEJ/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/GDEJ/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IJFJ/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IJFJ/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HEFC/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IDCC/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IDCC/
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Credit Private Debt & Asset-Backed - 10/2020

Abso'"* ranking

Fondsverzeichnis 9 o G °
3 Jahre (Rang/Kennzahl)

Fondsname Ranking-Kategorie Anzahl Rendite p.a. StDev. Sharpe Ratio
Vontobel TwentyFour Monument Euro- o o+ packed-Securities 41 34 020% 25 461% 36 0,12
pean ABS &'

. Insurance-Linked Secu-
Wilson Fund &' rities 28 - - - - - -
)E(grgf_;ers I'EUR Covered Bond Swap o o4 Bonds Europe 24 3 262% 23 324% 6 0,92
Xtrackers Il iBoxx Germany Covered 0 0
Bond Swap ETF & Covered Bonds Europe 24 15 1,38% 8 1,98% 10 0,88
ZILUX Senior Loans Global & Loans Global 39 27 0,05% 13 8,03% 26 0,05
Zuerich Anlagestiftung Insurance Insurance-Linked Secu- 28 i . . - - -
Linked Strategies & rities

Datenstand: 30.9.2020 | Sharpe Ratio (3M Euribor)
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Credit Private Debt & Asset-Backed - 10/2020 Absolu* ranking

Verzeichnis der Fondsanbieter 9 o G °

Fondsanbieter Fondsname

AB AB Mortgage Income &

AllianceBernstein Inst AXA High Yield Loan &

AllianceBernstein Inst AXA High Yield Loan Il &'

Aberdeen Standard Investments Aberdeen Standard Alpha Global Loans &

Accunia Accunia European CLO Opportunity &

Accunia European CLO Investment Grade &

AEGON Asset Management Aegon European ABS &
AEAM ABS &
Alegra Capital Alegra ABS | Euro &'

Alegra High Grade ABS &

Alegra ABS Il Euro &

Alegra Credit &'

Allianz Global Investors Allianz Short Duration Global Real Estate Bond &

Allianz Pfandbrieffonds &

Amundi Amundi ABS &'

Amundi LCR Covered Bond Europe &

Pioneer ILS Interval &

Apo Asset Management apo Danische Pfandbriefe Ul &

Arcano Partners Arcano European Income &

Arcano European Senior Secured Loan &

Audentia Capital Wilson Fund &'

AXA IM AXA IM WAVe Cat Bonds &'

AXA IM Novalto GAIA &

AXA IM Novalto CRONOS &

AXA IM European Loan &

Datenstand: 30.9.2020
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https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HDBB/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IHIG/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IGID/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CADGD/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBADJ/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBADI/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BGGDF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BGIIJ/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HDBF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JEFD/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HDAG/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IEIE/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BFBGJ/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HJGA/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBHAI/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JFFD/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BFEBC/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BGBJI/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BHCCF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BHCCE/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BGDIF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BGDIJ/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HCEG/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HCEF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BFCBI/
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Verzeichnis der Fondsanbieter 9 o G °

Fondsanbieter Fondsname
AXA IM AXA IM Loan &

AXA IM Novalto CLO Credit &'

Azimut AZ Bond ABS &'

AZ Cat Bond Plus &'

AZ Eskatos Multistrategy ILS &

Baloise Asset Management Baloise Senior Secured Loan &
Banque Heritage Heritam Equinox &
Barings Barings European Loan &

Barings Global Loan &

Bayerninvest Bayerninvest Euro Covered Bond &'
Blackstone Blackstone GSO European Senior Loan &
BlueBay BlueBay SF High Income Loan Base Fund I &
BNP Paribas Asset Management BNP Paribas Flexi US Mortgage &

BNPP Flexi | ABS Europe AAA

BNP Paribas Flexi ABS Europe IG &

BNP Paribas Flexi ABS Opportunities &

BNP Paribas Euro Covered Bond &

BNP Flexi lll European Senior Corporate Loans &'

BNP Paribas Flexi lll Senior Corporate Loans &

BNY Mellon Insight High Grade ABS &'

Insight Liquid ABS &

Alcentra European Loan &

Alcentra Fund S.C.A. SICAV-SIF - Alcentra Global Loan Fund &'

Capital Four Capital Four European Loan & Bond &

CIFC Asset Management CIFC Global Floating Rate Credit &

Datenstand: 30.9.2020
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https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JCII/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BGEAC/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BGDJB/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IJCJ/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IJDA/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BGGEJ/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BHCDC/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JCFH/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IBEF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IFGD/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBDDA/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBDDB/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IDIG/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BHCDA/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/IEED/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BEGFE/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HCIF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BGEBB/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BGEBJ/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/BGGFC/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CAFHA/
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Verzeichnis der Fondsanbieter 9 o G °

Fondsanbieter Fondsname
CM-CIC Asset Management Cigogne ABS MBS Arbitrage &
Coriolis Capital Horizon &

Borealis ILS &

Catpricorn Fund &

Credit Suisse Credit Suisse Lux Floating Rate Credit &'

Credit Suisse Virtuoso Supply Chain Finance &

Credit Suisse Nova Lux Supply Chain Finance High Income &'

CSA Hypotheken Schweiz &

CSA Insurance Linked Strategies &

CSA Insurance Linked Strategies Fixed &'

IRIS Balanced &'

IRIS Low Volatility &

Credit Suisse Lux IRIS Balanced &

Credit Suisse Nova Lux European Senior Loan &

Credit Suisse Nova Lux Global Senior Loan &

Daneo Partners Daneo Private Debt &

Danske Danske Danish Mortgage Bond &'

Deka Deka-EuroFlex Plus &

Deka ETF Deka iBoxx EUR Liq Germany Covered Div ETF &'
DWS European ABS Fund &

DWS Covered Bond &

Eaton Vance Eaton Vance Floating-Rate Income &
Erste Asset Management Erste Mortgage &

Eurizon Capital Eurizon Securitized Bond &

Fair Oaks Capital Alpha UCITS Fair Oaks Dynamic Credit &

Datenstand: 30.9.2020

© ABSOLUT RESEARCH 2020 | 10 2020
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https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/CBIAF/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/HEJB/
https://www.absolut-research.de/publikationen/absolutranking/datenbank/factsheet/database/Fund/dF/JDDD/
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Franklin Templeton Legg Mason WA US Mortgage-Backed Securities &

Legg Mason WA Structured Opportunities &

Franklin Floating Rate Il &

GAM Group GAM Star MBS Total Return &

GAM Multibond ABS &'

Multilabel ABS Selection &

GAM Star Cat Bond &'

Gemini Investment Management GemCap Semper Total Return &'

Generali Generali Euro Covered Bond &

Goldman Sachs Goldman Sachs US Mortgage Backed Securities &'
Guggenheim Investment Management Guggenheim U.S. Loan &

Guggenheim QIF Defensive Loan &'

HSBC HSBC GIF Global Investment Grade Securitised Credit &

HSBC GIF Global High Yield Securitised Credit &

ILS Advisers ILS Diversified &'

Infinigon Capital Infinigon 1G Liquid Alternative &

Infinigon 1G Collateralized Loan Bl &

Infinigon Investment Grade Liquid Alternative &'

Intermediate Capital Group ICG European Senior Loan &'

ICG Global Loan &

Invesco Invesco European Senior Loan &'

Invesco Zodiac European Senior Loan Select &

Invesco US Senior Loan &

Invesco Global Senior Loan &

Invesco Global Senior Loan Select &
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Invesco Invesco Zodiac US Senior Loan ESG &
Investcorp ICM Global Floating Rate Income &'
iShares ETF iShares US Mortgage Backed Securities ETF &

iShares Pfandbriefe &'

iShares EUR Covered Bond ETF &

Janus Henderson Investors

Janus Henderson Secured Loans &

Kempen

Kempen Diversified Structured Credit &

Kirstein AS

K Invest Europaeiske Banklan &

La Francaise Group

LFP Opportunity Delff Senior Corporate Loans &

Leadenhall Capital Partners

Leadenhall UCITS ILS &

Leadenhall Nat Cat Focus Insurance Linked &

Leadenhall Value Insurance Linked &'

LGT

LGT CH Cat Bond &

LGT Select Insurance-Linked Strategies &

LGT Select Cat Bond &

LGT Select Insurance-Linked Opportunities &

LGT Lux | Cat Bond &

LGT Lux Il ILS Plus &

LGT Lux I ILO &

Lombard Odier Investment Managers

LO CAT Bonds &'

LO Funds IV Insurance Linked Opportunities &

Lord Abbett & Co

Lord Abbett Floating Rate Senior Loan &

Lumyna Investments Limited

Lumyna Global Debt Securitised UCITS &

Lupus alpha

Lupus alpha CLO High Quality Invest &

Lupus Alpha CLO High Grade Invest &
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Lyxor ETF ComStage ETF iBoxx Germany Cov Cap Overall TR &

Lyxor EuroMTS Covered Bond Aggregate ETF &

M&G M&G European Loan &

Macquarie Macquarie Absolute Return MBS &
Marathon Asset Management MAM Corporate Loan Feeder Fund &
Monega Monega Danische Covered Bonds LD &

Monega Daenische Covered Bonds &'

MontLake Angel Oak Multi-Strategy Income UCITS &'

MontLake Descartes Alternative Credit UCITS &

Morgan Stanley Morgan Stanley IF Global Asset Backed Securities &

Muzinich & Co Ltd Muzinich Flexible Loans &'

Muzinich European Loans &'

Muzinich European Senior Loans &

Natixis IM Ostrum Euro ABS IG &

Ostrum Euro ABS Opportunities &

Natixis Loomis Sayles Senior Loan &

Neuberger Berman Neuberger Berman European Senior Floating Rate Income &

Neuberger Berman Global Senior Floating Rate Income &

Neuberger Berman CLO Income &'

Neuberger Berman High Quality Global Senior Floating Rate In...

NN Investment Partners NN L AAAABS &

NN L European ABS &

NN L Euro Covered Bonds &'

NN L Flex Senior Loans &

NN L Flex Senior Loans Select &'
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Nomura

Asset Backed Securities Fund &'

Nordea

Nordea US Total Return Bond &

Nordea 1 Danish Covered Bond &'

Nordea European Covered Bond &'

Nordea 1 Low Duration European Covered Bond &

Nordea 1 European Covered Bond Opportunities &'

Oaktree Capital Management

Oaktree European Senior Loan &

Oaktree European Credit &

Partners Group

Partners Group Private Loans SICAV-SIF (&

PIMCO

PIMCO GIS Mortgage Opportunities &

PIMCO ETF

PIMCO Covered Bond ETF &'

PineBridge Investments

PineBridge SIF European Secured Credit &

PineBridge SIF Global Secured Credit &

Plenum Investments AG

Plenum CAT Bond &

Plenum Insurance Capital &

PvB Pernet von Ballmoos AG

PvB Alegra CLO Fund &

Russell Investments

Russell Floating Rate &

Safra Sarasin

JSS Cat Bond &'

JSS Senior Loan &

JSS Senior Loan Leveraged &

Schroders

Schroder ISF Securitised Credit &

Schroder All-ILS Fund Lid &

Schroder GAIA Cat Bond &

Schroder IF Core Insurance-Linked Securities &'

Schroder IF Flexible Cat Bond &
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SCOR Investment Partners SCOR Atropos &'
SCOR Atropos Catbond &

SCOR Euro Loans &

SCOR Euro Loans I &

SCOR Euro Loans V&

SCOR Euro Loans VI&&

SCOR Euro Loans VIl &

SCOR European Senior Loans &'

SEB SEB Danish Mortgage Bond &'
Securis Investment Partners Securis Catastrophe Bond &
Securis | &

Securis Non-Life &

Securis Opportunities &'

Solidum Asset Management Solidum ELS SAC Fund 2 &

Solidum Cat Bond &

Solidum-Falcon Insurance Linked Strategy &'

Solidum-Falcon Insurance Opportunities &

Stone Harbor Investment Partners LP Stone Harbor Securitised Bond &

Stone Harbor Leveraged Loan Portfolio &

T Rowe Price International

T Rowe Price Floating Rate Loan &

Tavis Capital

Swiss Mortgage Fund &

Tenax Capital

Tenax ILS UCITS &

Tokio Marine Asset Management

Tokio Marine CAT Bond &'

Twelve Capital

Twelve Cat Bond &

Twelve Insurance Private Debt &
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UBS Aktivportfolio-Ul &
Union Investment Unilnstitutional Short Term Credit &

Unilnstitutional Structured Credit High Yield &'

Unilnstitutional Structured Credit &

Unilnstitutional Euro Cov Bonds 4-6 years Sust &

Unilnstitutional Global Covered Bonds &

Valeur Group Indaco Senior Secured Corporate Loan &

Indaco CIFC US Loans &'

Vontobel MI TwentyFour Monument Bond &

MI TwentyFour Asset Backed Income &'

MI TwentyFour Asset Backed Opportunities &

Vontobel TwentyFour Monument European ABS 2

Wells Fargo ECM European Loans &

ECM Senior Secured &

Xtrackers ETF Xtrackers Il iBoxx Germany Covered Bond Swap ETF &
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Glossar

Renditekennzahlen

®© 000

Alpha

a=R—[*Rsu Das Alpha misst die Uber- oder Unterrendite zur Benchmark, adjustiert

um das Beta des Managers zur Benchmark.
Arithmetisches Mittel
T Das arithmetische Mittel ist der Quotient aus der Summe der Renditen
Z Rt und der Anzahl der Renditen.
1_3 _ \=l
T

Geometrisches Mittel

1

_ T
Rgeom :H(1+Rt)]2_1
t=1

Risikokennzahlen

Beta

Das geometrische Mittel gibt die durchschnittliche Rendite bei kontinu-
ierlicher Auf-/Abzinsung an.

> (R, ~R)*(Ryy,, — Row)
ﬂ — t=1 - —
Z(RBM,t - RBM)2

t=1

f=(XX)"X'y

Conditional Value at Risk

a) Das Beta ist ein MaB fir die Ubernahme systematischen (Markt-)
Risikos und ist definiert als das Verhaltnis von Kovarianz zwischen
Renditen und Benchmarkrenditen zur Varianz der Benchmarkrenditen.

b) Vektor der geschéatzten OLS-Faktorkoeffizienten aus der Style-Ana-
lyse. X bezeichnet die Faktorrenditematrix und y den Renditevektor
des analysierten Produkts.

CVaR(X)=E(X | X <VaR(X))

Der Conditional Value at Risk (CVaR) entspricht dem Erwartungswert
der Realisationen der Renditenverteilung, die unterhalb des Quantils
zum Signifikanzniveau liegen. Der CVaR oder Expected Tail Loss gibt
somit an, welcher Verlust bei einer Uberschreitung des Value at Risk
(VaR) zu erwarten ist.
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Downside Deviation

®© 000

T
Z(Rt _RMAR | Rt < RMAR)2
DD =+

T

Excess-Kurtosis

Die Downside Deviation misst die durchschnittliche Streuung unterhalb
des Schwellenwertes. Die Downside Deviation bertcksichtigt im Ge-
gensatz zur Standardabweichung nicht alle Abweichungen, sondern
nur die Abweichungen unterhalb des gesetzten Schwellenwertes.

T
> R~ Ry
t=1

K:a*T_3b

Korrelation

Die Kurtosis (Woélbung) misst die Steilheit einer Verteilung, d.h. die Kon-
zentration der Realisationen um den arithmetischen Mittelwert. Eine
normalverteilte ZufallsgroBe hat eine Kurtosis von 3. Ein hdherer Wert
fUr die Kurtosis steht fUr eine spitzere Verteilung und damit mehr Wahr-
scheinlichkeitsmasse an den Réandern der Verteilung. Eine Kurtosis
kleiner 3 steht fUr eine starkere Konzentration um den arithmetischen
Mittelwert.

Kovarianz

Der Korrelationskoeffizient misst niveauunabhangig den linearen
Gleichlauf zwischen zwei Variablen. Der Korrelationskoeffizient kann
Werte zwischen -1 und +1 annehmen, wobei -1 perfekter negativer
Gleichlauf, +1 perfekter positiver Gleichlauf und Null keine Korrelation
bedeutet.

(X, - X)), -Y)

_ t=1
Txy = T-1

Kurtosis (Wolbung)

Die Kovarianz misst niveauabhéngig den linearen Gleichlauf zwischen
zwei Variablen.

K=ax

T
;(Ri— R

G4

Maximum Drawdown

Die Kurtosis (Woélbung) misst die Steilheit einer Verteilung, d.h. die Kon-
zentration der Realisationen um den arithmetischen Mittelwert. Eine
normalverteilte ZufallsgroBe hat eine Kurtosis von 3. Ein hdherer Wert
fUr die Kurtosis steht fUr eine spitzere Verteilung und damit mehr Wahr-
scheinlichkeitsmasse an den Réndern der Verteilung. Eine Kurtosis
kleiner 3 steht fur eine starkere Konzentration um den arithmetischen
Mittelwert.

T

T
MDD =max| [ [A+R)-1-> (A+R )11, >¢,
| 4 tr=1 ’

Der Maximum Drawdown ist der maximale Verlust, der in einem Ver-
lustzeitraum bis zur vollstandigen Werterholung angefallen ist.

10 2020 | © ABSOLUT RESEARCH 2020



Credit Private Debt & Asset-Backed - 10/2020

Abso'"* ranking

Glossar

Modified Value at Risk

®© 000

MVaR=R+Z .0
(z2-1DS (z-3z,)K (2z)-5z,)S?
z, + + -

Z =
e 6 24 36

Skewness (Schiefe)

Der Modified Value at Risk (MVaR) gibt den erwarteten maximalen monat-
lichen Verlust an, der mit einer festgelegten Wahrscheinlichkeit nicht Uber-
schritten wird. Wahrend der Value at Risk nur die Standardabweichung der
Renditeverteilung als RisikomaB verwendet, flieBen in die Berechnung
des MVaR zusétzlich Schiefe und Woélbung der Verteilung als Risiko-
mafBe mit ein.

T
D R~ RY?
_ t=1
S=c+* 53
Standardabweichung

Die Schiefe ist ein MaB fur die Symmetrie einer Verteilung. Bei symme-
trischen Verteilungen betragt der Wert der Schiefe Null. Ein negativer
Wert der Schiefe steht flr eine hthere Anzahl an Renditen, die gréBer
sind als der arithmetische Mittelwert. Ein positiver Wert der Schiefe
steht flr eine hdhere Anzahl an Renditen, die kleiner sind als der arith-
metische Mittelwert.

Value at Risk

Die Standardabweichung misst die durchschnittliche Streuung der
Renditen um ihren arithmetischen Mittelwert.

VaR, = —(R + ko)

Performance-Kennzahlen

Gain/Loss-Ratio

Der Value at Risk (VaR) gibt den erwarteten maximalen monatlichen
Verlust an, der mit einer festgelegten Wahrscheinlichkeit nicht tGber-
schritten wird.

b

j (1- F(x))dx
Q(r)="—
IF (x)dx

Generalized Rachev Ratio

Die Gain/Loss Ratio gibt das Verhaltnis der Flache unterhalb der Ren-
diteverteilung oberhalb des Schwellenwertes und der Flache unterhalb
der Renditeverteilung unterhalb des Schwellenwertes wieder. Es ist so-
mit ein risikoadjustiertes Renditemal, welches die ersten vier Momente
einer Verteilung bertcksichtigt.

o E(X° | X >VaR;(X))
E(X7 | X <VaR, (X))

Die Generalized Rachev Ratio ermdglicht eine Gewichtung der extre-
men Rander mit der Risikoeinstellung eines Investors.
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Information Ratio

®© 000

IR = (R_RRF)
TE

Rachev Ratio

Information Ratio ist der Quotient aus Alpha und Tracking Error und ein
MaB fur den Erfolg aktiven Managements.

_E(X| X >VaR,(X))
" E(X| X <VaR, (X))

Sharpe Ratio

Die Rachev Ratio ist der Quotient von erwartetem Extremgewinn
(Expected Tail Gain) zu erwartetem Extremverlust (Expected Tail Loss).

R-R,,

O(R_RRF )/‘R_RRF‘

SR =

Sortino Ratio

Die Sharpe Ratio ist definiert als Verhaltnis von Uberschussrendite
(Rendite minus risikofreier Zinssatz) zu Standardabweichung.

sor=B=Ru)
DD

Tracking Error

Die Sortino Ratio ist definiert als Verhéltnis von Uberschussrendite
(Rendite minus risikofreier Zinssatz) zu Downside Deviation.

T ) Der Tracking Error misst die durchschnittliche Abweichung der Renditen
Z (RBMJ — Rt) von der Benchmark.
TE =+
T-1
Treynor Ratio
(R —R ) Die Treynor Ratio ist definiert als Verhéltnis von Uberschussrendite
TR = RE (Rendite minus risikofreier Zinssatz) zu Beta.
?t = zelnd}lltlec;n ier ?(;rlode t t(t + ]) . (t _ 1)2 . ;
= zZa er rerioaen = = -
Ryar = Geforderte Mindestrendite (Schwellenwert) (t B IXt - 2)(t -3) (l B 2)(t B 3) (t B 1)(1‘ B 2)
Ry = Risikolose Rendite
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