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WLEGON

Asset Management

Fund objective

The Fund invests in Dutch mortgage receivables originated by ASR Levensverzekering N.V. and

which are secured by private Dutch homes. The Fund acquires mortgage receivables by
subscribing to ASR Levensverzekering N.V.'s new mortgage production. In principal, a Vertical
Slice of ASR Levensverzekering N.V.'s eligible new mortgage production is acquired, unless
explicitly otherwise agreed between the Manager and ASR Levensverzekering N.V. In addition,
cash may be held to facilitate exit and distribution of profits, for example. The use of other
techniques, instruments and/or structures requires prior approval of the Meeting of

Participants.

Lower risk

Don’t take any
unnecessary risks.

Higher risk

Typically

Read the

Information Document.

naDnann

Key Investor

Key facts Performance
Fund launch 17 March 2017 Past performance does not predict future returns.
Sector Mortga.ges Performance
Investor type Institutional
Dividend Monthly Im 3m Ytd 3y 5y SI
Structure Open End Fund Gross return (%) 0.15 2.72 5.92 -3.35 -0.83 1.40
Listed No Fund Net return (%) 011 261 548 -3.78 -127 095
ISIN NLO012375208
SFDR classification Article 8 Benchmark (%) 2.38 3.41 4.89 -3.94 -2.46 -0.17
Fund base currency EUR Tracking error ex post (%) - - - 9.20 7.62 6.74
To.tal Fund size 6,840,022,414 Information ratio - - - 0.02 0.16 0.17
Price’ 9,264.66 ~ : '
Participations 738,292 Benchmark

Composed ML SWAP Index
Costs? Cumulative performance
OCF 0.45 %

The cost of investing will impact your investment. The return will be
reduced by the fees and expenses that may be incurred in managing

the investment. Fees may have a compounding effect.

Risk facts

Duration

! Look for information on the current price at www.aegonam.com
2source: Aegon Asset Management.
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The cumulative performance is based on total return data excluding management, service and entry or exit fees.
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Discrete annual performance

Past performance does not predict future returns.

12 months to Nov24 Nov23 Nov22 Nov2l Nov20 Nov19 Nov18 Nov1l7 Nov1e Nov1s
Fund Gross return (%) 8.69 3.62 -19.82 4.40 1.78 10.45 2.56 - - -
Fund Net return (%) 8.20 3.16 -20.18 3.93 1.32 9.95 2.10 - - -
Benchmark (%) 9.02 0.06 -18.89 -2.80 2.54 9.78 1.20 - - -
Tracking error ex post (%) 495 8.35 13.20 4.48 4.25 6.02 3.22 - - -
Information ratio -0.16 0.37 -0.12 1.55 -0.28 0.03 0.28 - - -
Sector allocation (%) Asset allocation (%)

Financials EG_— o5 Fixed Income Loans NG o3 .6

Cash B1l4 Cash 114
Currency allocation (%) Country allocation (%)

|
Pre hedge Post hedge  Netherlands 98.6
ash 14
EUR 100.0 100.0
Total 100.0 100.0




Disclaimer
For Professional Investors only and not to be distributed to or relied upon by retail clients.

This is a marketing communication. Please refer to the Prospectus of the Fund and to the Key Investor Information Document before making any final investment decisions. The relevant documents can be found at aegonam.com. The principal risk of this

product is the loss of capital. Please note that the investments underlying this particular fund are illiquid and investors should consider fully the consequences of investit id assets.

Past performance is not a guide to future performance. Outcomes, including the payment of income, are not guaranteed.
Costs may increase or decrease as a result of currency and exchange rate fluctuations

All data is sourced to Aegon Asset Management unless otherwise stated. The document is accurate at the time of writing but is subject to change without notice. Data attributed to a third party ("3rd Party Data") is proprietary to that third party and/or other
suppliers (the "Data Owner") and is used by Aegon Investment Management B.V. under licence. 3rd Party Data: (i) may not be copied or distributed; and (ii) is not warranted to be accurate, complete or timely. None of the Data Owner, Aegon Investment

Management B.V. or any other person connected to, or from whom Aegon Investment Management B.V. sources, 3rd Party Data is liable for any losses or liabilities arising from use of 3rd Party Data.
The subject fund of this marketing is a Netherlands domiciled Alternative Investment Fund. The marketing and offer of the fund is restricted to professional investors only. Aegon Investment Management BV is the Alternative Investment Fund Manager.

Aegon Investment Management B.V. is registered with the Netherlands Authority for the Financial Markets as a licensed fund management company. On the basis of its fund management license Aegon Investment Management B.V. is also authorized to provide

individual portfolio management and advisory services.



