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naeﬂqu T.Rowe Funds SICAV Diversified Income Bond Fund

Portfolio Characteristics

% of Fund Indicative Benchmark
Weighted Average Quality BBB AA3/A1
Weighted Average Maturity 7.61 Years 8.58 Years
Weighted Average Duration 6.41 Years 6.73 Years
Number of Holdings 204 24,042
Yield to Maturity 4.67% 1.76%
Sector Diversification
U.S. ABS u.s. Reserves
2.3% Nh-ng/— 0.8%
Euro Emerging
Corporate Markets
2.4%
U.S.G (Local
Currency)
Corporate 24 6%
6.7% '
U.s.
Mortgage
o,
12.9% High Yield
o
Global 18.4%
Sovereign

15.0%

Lma'aﬂ”aaja: T.Rowe Price Funds as of 31 Aug 2017
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N83 GAM Star Credit Opportunities (USD)

Asset allocation
Portfolio allocation as at 31 Jul 2017

Asset type Weight%
Fixed-to-Floater Perpetual 42.8
Fixed-Dated Bond 217
Fixed Perpetual 14.8
Fixed-to-Floater Bond 84
Undated FRN 54
Cash 49
Dated FRN 27
Other 0.0
FX Forwards Derivatives Hedging -06
Total 100.0

Top 10 holdings as at 31 Jul 2017

Name % of Fund
HSBC Holdings FRN Perp 5.0
Stichting AK Rabobank Ceriificaten 6.5% Perp 3.6
Credit Suisse Group FRN Perp 26
HSBC Holdings FRN Perp 25
Societe Generale FRN Perp 24
Pershing Square Holdings 5.5% 2022-07-15 23
UBS Group FRM Perp 2.3
Reliance Industries 5.875% Perpetual 20
Demeter Investments for Swiss Re FRN 2052-08-15 2.0
Lloyds Bank PLC FRN Perpetual 1.9
Total 26.6

UYAIADYA: GAM Star Credit Opportunities (USD) as of 31 Aug 2017
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na\mu T.Rowe Funds SICAV Diversified Income Bond Fund

berformance : AsofJul 2017 B

Fund . T.Rowe Funds SICAV Diversified Income Bond Fund

Benchmark: Bloomberg Barclays Multiverse USD Hedged Index

N89%)14 GAM Star Credit Opportunities (USD)
Performance from 19 Jul 2011 to 31 Jul 2017
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Performance : As of Jul 2017

Fund : T.Rowe Funds SICAV Diversified Income Bond Fund
Benchmark: Bloomberg Barclays Multiverse USD Hedged Index

YAAMINTRUGNT)

"dﬁfaﬂmﬁqu : T.Rowe Funds SICAV Diversified
Income Bond Fund
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USD Hedged Index

ulgtnenisaenu

naay)u T.Rowe Funds SICAV Diversified Income Bond Fund #3mquszasdlunisasiiive
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Portfolio Characteristics

% of Fund Indicative Benchmark
Weighted Average Quality BBB AAIIA
Weighted Average Maturity 7.61 Years 8.58 Years
Weighted Average Duration 6.41 Years 6.73 Years
Number of Holdings 204 24 042
Yield to Maturity 4 67% 1.76%
Sector Diversification Credit Quality Reserves us
U.S. ABS us. Reserves No;ll ';g/led 0.7% Governme
ccoans 27\ |
Euro Emerging below 11.0% us
Corporate Markets 2.9% Trg;ﬁ:w
2.4% (Local B AAAT
. us. Currency) 15 1%/ 2.0%
orporate 24 6% AA
6.7% 27%
u.s.
Mortgage An
12.9% High Yield 94%
18 4%
Soverocn s 20.0%

15.0% 16.2
Numbers may not total due to rounding
Sources for Credit Quality: Moody
When available, T. Rowe Price will use Fitch for securit

Investors Service; if Moody's does not rate a security, then Standard & Poor's (S&P) is used as a secondary source.
that are not rated by Moody's or S&P. T. Rowe Price does not evaluate these ratings but simply

assigns them to the appropriate credit quality category as determined by the rating agency. T. Rowe Price uses the rating of the underlying investment vehicle

for credit default swaps
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a1glAsan13  Talfinnue
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Benchmark . Barclays US Agg Corporate

Total Return
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282817 Hiwnnsauwluasiansritnegluszauasmule (Investment Grade) 3e n3asfidaan
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Performance from 19 Jul 2011 to 31 Jul 2017
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Asset allocation

Portfolio allocation as at 31 Jul 2017
Asset type

Fixed-to-Floater Perpetual
Fixed-Dated Bond

Fixed Perpetual

Fixed-to-Floater Bond

Undated FRN

Cash

Dated FRN

Other

FX Forwards Derivatives Hedging

Total

Dec 16

Weight%
428

217
148

84

54

49

27

0.0

-06

100.0

Ya3ya Fund Fact Sheet nu §ufi 31 Asnpx 2560

Portfolio statistics (bond portfolio) as at 31 Jul 2017

Average coupon

Average yield to maturity
Duration

Distribution yield

Average security rating**
Average company-issuer rating**

Fund%
6.29
5.40
5.51
4.11
BB+
BBB

Bond Index%
4.01
313
7.92

** If a guarantee is in place, the credit rating relates to the guarantor. Otherwise,
the credit rating of the parent or ultra-parent is used. Priority is given to rating

providers as follows: SP=Moody’'s=Fitch.

Top 10 holdings as at 31 Jul 2017
Name

HSBC Holdings FRN Perp

Stichting AK Rabobank Certificaten 6.5% Perp
Credit Suisse Group FRN Perp

HSBC Holdings FRN Perp

Societe Generale FRN Perp

Pershing Square Holdings 5.5% 2022-07-15
UBS Group FRN Perp

Reliance Industries 5.875% Perpetual
Demeter Investments for Swiss Re FRN 2052-08-15
Lloyds Bank PLC FRN Perpetual

Total

% of Fund
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