
CIO All Weather Income Fund - AA HGD MD

Monthly Factsheet – February 2026

Key Information (Source: Amundi)

Net Asset Value (NAV) 101.89 (AUD)

NAV and AUM as of 27/02/2026

Assets Under
Management (AUM) 272.25 (million AUD)

Inception date 03/06/2024

Share-class
reference currency AUD

Sub-fund
reference currency USD

Maximum
management fees 0.57%

Total expense ratio 1.35 (Estimated) -
16/04/2024

Registered country Luxembourg

ISIN code LU2708334466

Bloomberg code AMWALLA LX

Benchmark None

Investment Objective and Strategy

The Fund aims to generate regular income. As a
secondary objective, the Fund aims to generate
capital appreciation over a mid-to-long term
investment horizon.
 
The Fund combines DBS’s Discretionary Portfolio
Management team expertise, DBS’s Chief
Investment Office macro views and DBS’s Funds
Selection Team's research, with additional
portfolio validation by Amundi.

 Lower Risk   Higher Risk 

Risk Indicator (Source : Fund Admin)

 The SRI represents the risk and return profile as
presented in the Key Information Document (KID). The lowest
category does not imply that there is no risk. The SRI is not
guaranteed and may change over time. The risk indicator
assumes you keep the product for 5 years.
The summary risk indicator is a guide to the level of risk of
this product compared to other products. It shows how likely
it is that the product will lose money because of movement in
the markets or because we are not able to pay you.

Fund statistics (Source: Amundi)

Number of Securities Held 17

Assets in Top 10 Holdings 79.16 %

Portfolio Volatility 3.80%

Worst Month 03/2025

Best Month 06/2025

Portfolio Sharpe Ratio 27.97

Maximum Drawdown -2.96%

Data as of end February 2026
(These numbers are over a one year
period)

Returns (Source: Fund Admin)

Bid to Bid performance evolution (rebased to 100) from 03/06/2024 to 27/02/2026
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Portfolio (111.64)

Fund allocation (Source : DBS)

Duration (years) 5.15
YTM 5.86%

Underlying Fund Data as of end January 2026

Credit rating breakdown (Source : DBS)

AAA 10.09%
AA 19.46%
A 14.52%
BBB 30.97%
BB 15.41%
B 6.23%
CCC & Below 1.27%
Not rated 2.00%

Bid to Bid returns

  1 month 3 months 6 months 1 year Since
Since 30/01/2026 28/11/2025 29/08/2025 28/02/2025 03/06/2024

Portfolio 1.04% 1.58% 3.49% 6.25% 6.55%

Offer to Bid returns *

  1 month 3 months 6 months 1 year Since
Since 30/01/2026 28/11/2025 29/08/2025 28/02/2025 03/06/2024

Portfolio -0.95% -0.41% 1.46% 4.17% 4.46%

Underlying Fund Data as of end January 2026

* Offer to Bid returns include an assumed sales charge of 2%, which may or may not be charged to
investors.

Annualised returns for periods exceeding 1 year (365 days basis).Returns are computed on the assumption that all dividends and distributions are reinvested, taking
into account all charges which would have been payable upon such reinvestment.
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Asset Class Breakdown (Source: Amundi)
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Allocation to Funds vs ETFs (Source: Amundi)
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Fixed Income breakdown (Source: Amundi)
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Top 10 Holdings (Source: Amundi)

  Asset Class Fund %
PIMCO GIS INCOME INSTITUTIONAL USD ACC Bond 9.10%
ROBECO CREDIT INCOME I USD CAP Bond 9.08%
GOLDMAN SACHS EM MKTS CORP BOND PF I ACC Bond 9.03%
SCHRODER ISF GLOBAL CREDIT INCOME C ACC Bond 8.98%
ISHARES $ CORP BOND UCITS ETF USD ACC Bond 8.91%
BGF ASIAN TIGER BOND D2 Bond 7.04%
LOOMIS SAYLES MULTISECTOR INCOME FUND N1 Bond 7.01%
FCH JUPITER DYNAMIC BOND Z USD HGD Bond 7.01%
VANGUARD USD CORPORATE BOND UCITS ETF US Bond 6.95%
ALGEBRIS FINANCIAL CREDIT I USD ACC Bond 6.01%

  AU (C) AU MD (D) AG HGD MD (D) AE HGD MD (D) AA HGD MD (D) ARH HGD MD (D)

Characteristics - - - - - -

Share class currency USD USD GBP EUR AUD CNH
Share class category Accumulation Distribution Distribution Distribution Distribution Distribution
Dividend frequency - Monthly Monthly Monthly Monthly Monthly
NAV per unit 112.89 102.21 101.82 101.36 101.89 99.13
Inception date 03/06/2024 03/06/2024 03/06/2024 03/06/2024 03/06/2024 14/08/2024
ISIN code LU2708333658 LU2708333575 LU2708335604 LU2708334201 LU2708334466 LU2708334540
Bloomberg Code AMWEIAC LX AMWAUMD LX AMWAHMD LX AMWTHRA LX AMWALLA LX AAWARHM LX
Dividend per share - 0.48707 0.4852 0.3359 0.46434 0.28738
Last Dividend Date - 02/02/2026 02/02/2026 02/02/2026 02/02/2026 02/02/2026

Bid to Bid returns - - - - - -

1 month 1.03% 1.04% 1.04% 0.92% 1.04% 0.90%
3 months 1.64% 1.64% 1.66% 1.19% 1.58% 1.07%
6 months 3.74% 3.75% 3.69% 2.73% 3.49% 2.42%
1 year 6.88% 6.89% 6.65% 4.65% 6.25% 4.06%
3 years - - - - - -
5 years - - - - - -
Since Inception 7.23% 7.24% 7.00% 5.13% 6.55% 3.18%

Offer to Bid returns * - - - - - -

1 month -0.95% -0.95% -0.94% -1.06% -0.95% -1.08%
3 months -0.35% -0.35% -0.34% -0.80% -0.41% -0.91%
6 months 1.71% 1.71% 1.65% 0.72% 1.46% 0.41%
1 year 4.79% 4.79% 4.56% 2.60% 4.17% 2.02%
3 years - - - - - -
5 years - - - - - -
Since Inception 5.13% 5.13% 4.90% 3.07% 4.46% 1.16%

* Offer to Bid returns include an assumed sales charge of 2%, which may or may not be charged to investors.

Annualised returns for periods exceeding 1 year (365 days basis).
Returns are computed on the assumption that all dividends and distributions are reinvested, taking into account all charges which would have been payable upon
such reinvestment.

Amundi Singapore Limited Company Registration No.198900774E
80 Raffles Place #23-01,UOB Plaza 1, Singapore 048624

Tel : (65) 6536 4822
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Investment adviser commentary

Market and Performance Review:

Global fixed income markets delivered positive returns in February as investors rotated towards safer assets amid rising geopolitical tensions and concerns over AI-
driven asset bubble. Global investment grade (IG) corporate bonds generated 0.8% return during the month, while global high yield (HY) corporate bonds returned
0.2%. Performance was supported by a decline in US Treasury yields, although this was partially offset by widening credit spreads. The widening was more
pronounced in the high yield segment, where spreads widened by 27 bps compared to 13 bps in investment grade, resulting in relatively weaker returns for high
yield bonds over the period. 

Several geopolitical developments contributed to heightened market uncertainty in February. On 28 February, US and Israel launched coordinated strikes on Iran,
following months of speculation regarding an imminent strike. Iran responded by attacking neighboring GCC countries and closing the Strait of Hormuz,
exacerbating concerns around global trade and energy supply. Oil markets reacted swiftly with Brent crude price rising to $72.6 per barrel, the highest level since
Aug 2025. In a separate event, the US Supreme Court ruled President Trump’s broad-based tariffs unconstitutional. In response, President Trump announced a new
10% global tariff, with the possibility of increasing it to 15%.

Despite the uncertainties, global markets found support in resilient economic data, particularly from US. The January US employment report showed a payroll growth
of 130K despite AI-related technology sector layoffs. The unemployment rate fell to 4.3% and ISM manufacturing index reached its strongest since 2022, indicating
continued momentum in the industrial sector.
The fund posted a total return of 1.03% during the month driven by longer duration allocation, with top contribution from Jupiter Dynamic Bond and iShares USD
Corp Bond ETF. Emerging Markets and Diversified Credit remained resilient, however, were relative drag to the fund.

Fund Positioning:
 
In the beginning of 2026, the fund’s positioning underwent a series of changes to adjust duration and reduce credit risk. During the month of February, the
allocation remained unchanged with focus on high quality assets.

Overall, it continues to maintain a well-balanced stance between interest rate and credit risk, with diversification across developed market corporates and sovereigns,
emerging market debt, investment-grade and high-yield credit, securitized assets, and bank capital instruments.

With over 75% of assets allocated to investment-grade bonds and a duration hovering near five years, the fund is positioned to navigate market uncertainty and
anticipated rate cuts. Emphasis on quality within a tight spread environment provides flexibility to increase risk should credit spreads widen disproportionately in
response to signs of economic weakness.
 

Amundi Singapore Limited Company Registration No.198900774E
80 Raffles Place #23-01,UOB Plaza 1, Singapore 048624

Tel : (65) 6536 4822
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Dividend information

Dividend may be distributed out of interest income and/or capital gains and (in the event that interest income and/or capital gains are insufficient) out of capital
attributable to the relevant share class / class. Investors should note that the declaration and/or payment of dividend (whether out of interest income, capital gains
and/or capital) may have the effect of lowering the net asset value of the relevant share class / class. Past payout yields and payments do not represent future payout
yields and payments.

Important and Legal Information

This document contains information about Amundi Asia Funds – CIO All Weather Income Fund (the “Fund”),a sub-fund of Amundi Asia Funds, an undertaking for
collective investment in transferable securities existing under Part I of the Luxembourg law of 17 December 2010, organised as an open-ended mutual investment
fund (“fonds commun de placement”) and registered with the Luxembourg Trade and Companies Register under number K2187 and having its registered office at 5,
allee Scheffer, L-2520 Luxembourg. The management company of the Fund is Amundi Luxembourg S.A., 5, allée Scheffer, L-2520 Luxembourg and the Singapore
Representative of the Fund is Amundi Singapore Limited (Registration No. 198900774E), 80 Raffles Place, UOB Plaza 1, #23-01, Singapore 048624 (Amundi
Luxembourg S.A. and/or its affiliated companies, including without limitation Amundi Singapore Limited, being hereinafter referred to individually or jointly as
"Amundi”). Amundi Singapore Limited is regulated by the Monetary Authority of Singapore.

This is a marketing communication. Investors should read the Singapore Prospectus and the Product Highlights Sheet before deciding to invest in the Fund. The
share classes / classes of the Fund available for offer to the retail public in Singapore are set out in the Singapore Prospectus and the Product Highlights Sheet, which
together with the latest annual and semi-annual reports (if any) may be obtained, free of charge, at the registered office of the Singapore Representative of the Fund
or at www.amundi.com.sg or the Fund’s authorised distributors.

This document is for information purposes only, is not a recommendation, financial analysis or advice, and does not constitute a solicitation, invitation or offer to
purchase or sell the Fund in any jurisdiction where such offer, solicitation or invitation would be unlawful. This information is not for distribution and does not
constitute an offer to sell or the solicitation of any offer to buy any securities or services in the United States or in any of its territories or possessions subject to its
jurisdiction to or for the benefit of any U.S. Person (as this term is defined in SEC Regulation S under the U.S. Securities Act of 1933 and in the Singapore Prospectus
of the Fund). The Fund is not registered in the United States under the Investment Company Act of 1940 and shares / units of the Fund are not registered in the
United States under the Securities Act of 1933. Accordingly, this document is for distribution or to be used solely in jurisdictions where it is permitted and to persons
who may receive it without breaching applicable legal or regulatory requirements, or that would require the registration of Amundi or its affiliates in these countries.

Past performance and any forecasts made are not indicative of future performance of the Fund. Please note that distribution/dividends (if applicable) are not
guaranteed unless otherwise stated in the dividend policy for the relevant share class / class contained in the Singapore Prospectus. Investors should review the
relevant dividends disclosure report (if applicable) found on www.amundi.com.sg. Any opinion or view presented is subject to change without notice. The information
on this document is intended for general circulation without taking into account the specific investment objectives, financial situation or particular needs of any
particular investor. An investor may wish to seek advice from a financial adviser regarding the suitability of the Fund, taking into account the specific investment
objectives, financial situation or particular needs of any person in receipt of the recommendation, before making a commitment to purchase shares / units in the
Fund.

Where applicable and contemplated in the Singapore Prospectus, the Fund may invest in financial derivatives as part of its strategy, and a material portion of the
returns may be generated from financial derivative strategies. In such scenarios, the Fund will be subject to risks associated with such investments as further detailed
in the Singapore Prospectus. Additional risk factors are described in the Singapore Prospectus. Investments in the Fund are subject to investment risks, including the
possible loss of the principal amount invested. Such activities may not be suitable for everyone. Value of the shares / units in the Fund and the income accruing to
the shares / units, if any, may fall or rise. Any forecast, projection or target is indicative only and is not guaranteed in any way. Such information is solely indicative
and may be subject to modification from time to time. References to specific securities are presented to illustrate the application of our investment philosophy only
and are not to be considered recommendation by Amundi.

It is the responsibility of investors to read the legal documents in force in particular the current Singapore Prospectus of the Fund. Subscriptions in the Fund will only
be accepted on the basis of their latest prospectus available in English and/or the Product Highlights Sheet. A summary of information about investors’ rights and
collective redress mechanisms can be found in English on the regulatory page at https://about.amundi.com/Metanav-Footer/Footer/Quick-Links/Legal-
documentation.

Information on sustainability-related aspects (if applicable) can be found at https://about.amundi.com/Metanav-Footer/Footer/Quick-Links/Legal-documentation.

The information contained in this document is as at the date of publication of this document except where otherwise stated. The information contained in this
document has been obtained from sources believed to be reliable but has not been independently verified, although Amundi and its affiliated companies believe it
to be fair and not misleading. Total percentage may not add to 100% due to rounding. Amundi does not accept any liability whatsoever whether direct or indirect
that may arise from the use of information contained in this document. Amundi and its associates, directors, connected parties and/or employees may from time to
time have interests and or underwriting commitments in the investments mentioned in this document. Amundi does not guarantee that all risks associated to the
transactions mentioned herein have been identified, nor does it provide advice as to whether you should enter into any such transaction. Amundi does not make any
representation as to the merits, suitability, expected success, or profitability of any such transaction mentioned herein.

Pursuant to the new Guidelines on marketing communications under Regulation (EU) 2019/1156 of 20 June 2019 on cross-border distribution of funds issued by the
European Securities and Markets Authority (ESMA), performance returns which are less than 12 months will not be reported for European domiciled funds.

This advertisement or publication has not been reviewed by the Monetary Authority of Singapore.

The information contained shall not be copied, reproduced, modified, translated or distributed without the prior written approval of Amundi.

Amundi Singapore Limited Company Registration No.198900774E
80 Raffles Place #23-01,UOB Plaza 1, Singapore 048624

Tel : (65) 6536 4822
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