Not

TEMPLATE: DO NOT SEND TO NFA

0D 0

Relevant/not

Market Factor:

Effect on long

Effect on short

Relevant  formally  Risk Free Interest Rates component of component of
tested portfolio (as % of portfolio (as % of
NAV) NAV)
O O
Risk free interest rates
increase
25 bp
Risk free interest rates
decrease 25 bp
Risk free interest rates
increase 75 bp
Risk free interest rates
decrease 75 bp
Not Relevant/not Market Factor: Effect on long Effect on short
Relevant  formally Credit Spreads component of component of
tested portfolio (as % of portfolio (as % of
NAV) NAV)
O O
Credit spreads increase
50bp
Credit spreads decrease
50 bp
Credit spreads increase
250 bp
Credit spreads decrease
250 bp
Not Relevant/not Market Factor: Effect on long Effect on short
Relevant  formally Currency Rates component of component of
tested portfolio (as % of portfolio (as % of
NAV) NAV)
O O

Currency rates increase
5%

Currency rates decrease
5%

Currency rates increase
20%

Currency rates decrease
20%




