
 

Factsheet Report Date: 5/10/2024Advertising Material

Product Data

Custodian Hauck Aufhäuser Lampe Privatbank AG

Inception date 10/31/2006

Date first price calculation 11/15/2018

Issue price 100.00 USD

Fiscal year-end 9/30

Distribution policy accumulating

Minimum initial investment none

Fund currency USD

Pricing frequency daily

Legal form SICAV Part I Law of 2010

Administrator Hauck & Aufhäuser Fund Services S.A.

Fund Manager Deutsche Bank (Suisse) S.A.

Countries of distribution AT,CH,DE,DK,ES,FI,IT,LU,NO,SE

Bloomberg ID DBAAPUA LX

ESG status Article 8 SFDR - Sustainability Commitment

Fee Structure

Subscription fee up to 2.00 %

Redemption fee none

Management fee up to 0.09 % p.a. min. 3,315 USD p.M.

Custodian fee up to 0.04 % p.a. min. 1,895 USD p.M. (excl. VAT)

Investment advice allowance none

Fund manager fee up to 0.16 % p.a.

Switching fee none

Placement agent fee none

Performance fee none

Fund Features

The objective of the Sub-Fund is to achieve optimal growth/risk of the invested capital over the long-term. Active Asset Allocation ESG Portfolio - Plus 10 (USD) (the “Strategy”) is diversified into the

following asset classes: cash (including FX transactions), fixed income, equity, and commodity-linked investments (the “Asset classes”). In general, the portfolio represents a multi asset allocation

approach with a USD bias. The manager can achieve the Strategy chosen by the Client by either investing the Portfolio into instruments, which are linked to the Asset classes (such as structured

products or mutual funds including ETFs) or by investing in the Asset classes directly. The Strategy aims to decrease the Client portfolio`s downside risk by aiming to limit the maximum loss per annum

according to the targeted loss limitation. A medium to high equity exposure, combined with medium to lower fixed income exposure will produce moderate to high volatility for the Sub-Fund. The Risk

management objective bases on an intended target loss limitation of –10% on an annualized basis (“rolling” risk budget with a 99% confidence level), no guarantee. This means that potential losses

should not exceed a level of -10% during the next 12 month from each point of observation (rolling on a daily basis).

Ratio per 5/10/2024

Share Price 120.80 USD

Subscription price 123.22 USD

Redemption price 120.80 USD

Equity Participation rate 36.65 %

Net asset value 40.04 M. USD

Share Class 25.83 M. USD

Shares 213,838.201

TER (prior FY) 0.49 %

TER excl. performance fee

(prior FY)
0.49 %

TOR (prior FY) 244.00 %

Performance

Explanations and modeling; assumption: an investor wishes to purchase units for EUR 1,000.00. With a maximum sales charge of 2.00%, the

investor has to pay EUR 1,020.00. The gross performance (BVI method) includes all costs incurred at the fund level, the net performance also

includes the sales charge; additional costs may be incurred at the investor level (e.g. custody costs). Since the sales charge is only levied in the first

year, the net/gross amount shown is different only in this year. Past performance is not a reliable indicator of future performance.

DB PWM I - Active Asset Allocation ESG Portfolio - Plus 10 (USD) A
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Gross Performance DB PWM I - Active Asset Allocation ESG Portfolio - Plus 10

Period
Performance

cumulated
Performance

annualised
Volatility VaR (95%) Sharpe Ratio

Previous day 0.09 %

1 Month -0.07 % 5.99 % 3.18 % -0.78

3 Months 2.28 % 5.02 % 1.11

6 Months 9.75 % 5.03 % 3.30

Year to Date 2.69 % 4.84 % 0.76

1 Year 8.94 % 5.34 % 0.96

3 Years -0.27 % -0.09 % 5.11 % -0.33

5 Years 16.61 % 3.12 % 5.19 % 0.45

since first price calculation 20.80 % 3.50 % 5.12 % 0.55

Performance Data DB PWM I - Active Asset Allocation ESG Portfolio - Plus 10

Period gross performance net performance

5/10/2023 - 5/10/2024 8.94 % 8.94 %

5/10/2022 - 5/10/2023 0.24 % 0.24 %

5/10/2021 - 5/10/2022 -8.67 % -8.67 %

5/8/2020 - 5/10/2021 12.06 % 12.06 %

5/10/2019 - 5/8/2020 4.34 % 2.30 %

DB PWM I - Active Asset Allocation ESG Portfolio - Plus 10 (USD) A
WKN: HAFX90 / ISIN: LU1878002770
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Portfolio structure

Top 10 Holdings

Name of security Ratio

United States of America DL-Notes 2023(25) 10.45 %

United States of America DL-Notes 2021(26) 8.67 %

Robeco High Yield Bonds Act. Nom. Class I USD o.N. 5.07 %

Xtr.(IE)-MSCI Japan ESG UC.ETF Registered Shares 1C o.N. 3.92 %

iShs II-$ C.Bd 0-3yr ESG U.ETF Reg. Shs USD Acc. oN 3.89 %

United States of America DL-Notes 2021(28) 3.75 %

iShsIV-MSCI EM.ESG.Enh.U.ETF Reg. Shares USD Acc. o.N. 3.47 %

iSh.2 plc-DL Corp Bd ESG U.ETF Registered Shares USD Acc. oN 2.91 %

iShs IV-Sust.MSCI Em.Mkts SRI Registered Shares USD o.N. 2.81 %

UBS(Irl)ETF-MSCI UK IMI Soc.R. Reg.Shs A Dis. GBP o.N. 2.43 %

Breakdown Asset Allocation *

*) Target Funds, which are being held within the portfolio,

have been allocated to the categories equities, bonds and others.

Bonds 57.9 % Equities 38.2 %

Deposits 3.4 % Others 0.5 %

Breakdown Countries

USA 61.1 % Ireland 24.8 %

Luxembourg 5.1 % France 2.2 %

Germany 1.7 % Australia 1.1 %

Others 4.1 %

figure fund categories

Equity index fund 51.5 % Bond index fund 22.7 %

Bond fund 16.9 % Money market fund 6.8 %

Other real estate investments 2.0 %

Currency allocation

US-Dollar 91.0 % Euro 6.1 %

British Pound 2.4 % Danish Crown 0.2 %

Swiss Franc 0.2 % Japanese Yen 0.0 %
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Administrator: Hauck & Aufhäuser Fund Services S.A., phone +352 451314 -500, fax +352 451314-519, e-mail: Info-HAFS@hal-privatbank.com, www.hal-privatbank.com

Disclaimer:

This document is a marketing communication. The information contained in this document does not constitute any form of investment advice; it merely provides a brief summary of the essential features of

the Fund. All information and data have been carefully put together, in part by drawing on information supplied by third parties. It may happen that individual data prove, in particular with the passage of

time, to be no longer correct, or no longer wholly correct, on account of changes in the applicable legislation, on-going developments in the markets or other material circumstances, including short-term

developments. Consequently, no warranty is given as to the accuracy, completeness or up-to-dateness of any of the data. It should be noted that the indication of the respective sales countries refers only to

the existence of a marketing authorisation of the fund/sub-fund/unit certificate class in the respective country. The existence of any separate requirements for the investor profile must be checked

individually by the investor. For EEA states, it is important to differentiate the investor profile. Investors are encouraged to consult their advisor to this effect. The particulars contained in this information may

change at any time without prior notice. The data and information are based on our assessment of the current legal and tax situation. The fiscal treatment of the investment is dependent of the personal

circumstances of the individual client and is subject to future chances. No liability is assumed or accepted in relation to any loss or damage that may arise, directly or indirectly, from the distribution or use of

this product information or its contents. 

Investing in investment funds carries with it the risk of price losses and currency losses, so that the future value of units may rise or fall in relation to their value at the time of acquisition. In so far as any

statements are made concerning market developments, returns, price gains or other instances of asset growth, as well as risk ratios, these merely constitute forecasts for which we accept and assume no

liability as regards the actual occurrence of the events predicted. In particular, previous performance, simulations and/or forecasts cannot be taken as a reliable indicator of future performance. 

Full details concerning the Fund can be found in the key investor information and the sales prospectus, together with the latest audited annual report and, where data exist which are more recent than those

contained in the latest annual report, the latest half-yearly report. These documents constitute the sole binding basis for any acquisition. In so far as any tax or legal interests are affected, these should be

discussed by the addressee with his/her tax adviser or lawyer. 

The above-mentioned sales documents (in German) can be obtained by you free of charge, in electronic or printed form, from the website https://www.hal-privatbank.com/asset-servicing/fondsportal and

from the business premises of Hauck Aufhäuser Lampe Privatbank AG at Kaiserstraße 24, 60311 Frankfurt am Main or 1c rue Gabriel Lippmann, L-5365 Munsbach, or from Hauck & Aufhäuser Fund Services

S.A. at 1c rue Gabriel Lippmann, L-5365 Munsbach. Units in Funds may only be offered in countries where such an offer or sale is permissible and/or is the subject of an authorisation issued by the local

supervisory authority. In particular, units in this Fund may not be offered or sold within the USA or to, or for the account of, US citizens or persons resident in the USA. This document, and the information

which it contains, is not addressed to US citizens or to persons having their permanent residence in the USA; nor may it be distributed in the USA. Moreover, the distribution and publication of this document

may also be restricted in other legal systems.

Conceptual Definitions:

TIS: Taxable Income per Share - TIS-Ratio (Taxable Income per Share - Ratio): Percentage of interest-bearing assets in the fund - TER: Total expense Ratio (incl. Performance Fee) - TOR: Turnover Rate:

Frequency of portfolio turnover in the period (figure may be negative under certain circumstances) - VaR (Value at Risk): risk measure for the maximum loss under a given probability for a given holding

period - prior FY: prior fiscal year - order of Lipper Rating: consistant return / preservation / expense / total return

For more detailed information about Morningstar's Sustainability, including its methodology, please go to: 

https://www.morningstar.com/content/dam/marketing/shared/Company/Trends/Sustainability/Detail/Documents/SustainabilityRatingMethodology2019.pdf?cid=AEM_RED0016
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