Reporting Vod
Date Share Class Name Unfavorable erate | ravorable |Unfavor Stress | Stress
Net Average Net able Net| Moderate | Favorable N
LU0437189599 Return HPL e Net Average | Average Return | Net Average | N et Net
08/31/2022  |New Millenni — Ret Return HP1 et Average | Average | Average
LU0863466057 |08/31/2022 N ! n!um Inflation Linked Bond Europe A Cap eturn HP1 v 58 | Gt BTe8) | Festnrn | ey
LU0a37191736 |08/31/2022 Nzx m!::enn!um Inflatﬁon Linked Bond Europe D Dis 4 -7,17% -2,91% 2,91% -2,15% HP1 HP;n
LU1148874040 |08/31/2022  |New M:ui:::ﬁz :n::at!on Linked Bond Europe | Cap i '7'17? -2,91% 2,91% -2:150/: :8'26?’ 0,45% |-21,88%] -5,68%
LU1362558600 |08/31/2022 _|New Millennium |nf|at!0n Linked Bond Europe L Cap 2 3,91% 0,51% 6,56% 0,98% o'sff’ 0,45% _|-20,46% | -5,53%
LU0149079047 [08/31/2022  |New Millennium Bn Iatlon Linked Bond Europe Y Dis 2 '4'070%’ 0,14% 6,36% 1.16% 0'345’ 1,65% -19,48% | -4,97%
LU0373792802 |08/31/2022  |New Millennium Balanced World Conservative A Cap s '3'70/; 0,18% 6,12% 1.01% 0'410/’ 1,47% -19,43% | -4,97%
LU1148874552 |08/31/2022  [New Millennium leanced World Conservative | Cap z _12’7%/’ -1,23% 8,18% 22,70% 1'17;J 1,66% -19,46% | -4,96%
LU0956012941 |08/31/2022 _ |New Millennium Au anced World Conservative L Cap c _z'SSf’ 2,40% 12,05% -1,99% 2’40; 2,35% 21,92%| -5,36%
LU0956013089 _|08/31/2022__|New Millennium e Extra Euro High Quality Bd A C > : T1% 2,03% | 11,86% 2.02% o 3,67% | -19,48% | -4,77%
100956013162 108/31/2022  [New Millenniam Augustum Extra Euro High Quality Bd D D ; '10:9504 -3,30% 8,38% -2,57% E) 04; 31%% | 9A5% | 477%
LU1148873828 |08/31/2022__|New Millennium o Extra Euro High Quality Bd | C 2 - 70’7% 3,30% | 841% 2,57% 0.94% 132% |-2614%) -7,73%
LU1362558519 |08/31/2022 | New Millenniam A gustum Extra Euro High Quality Bd L C 2 - ’940/) -0,09% 12,57% 1,69% 0'20; 1,43% -26,10% | -7,72%
LU0163795908 [08/31/2022 _ [New Millennium Auguswm Extra Euro High Quality 8d ¥ D 4 Bsl 0,11% 12,34% -1,84% 0 17% 2,81% |-23,77%| -7,02%
LU1796860663 [08/31/2022  [New Millennium AugUStum High Quality Bond A Cap 2 8 19% 0,31% 11,74% 11,83% 0 28? 2,86% | -23,76%| -7,02%
LU0777019158 [08/31/2022  |New Millennium AugUStum High Quality Bond A USD H 2 7,48% -1,84% 5,18% 1.59% 0,00°A 2,10% |-16,06% | -5,04%
LU0373791820 |08/31/2022 _|New Millennium AuguSt“m High Quality Bond D Dis ; -7,49% -1,74% 5,06% 182% 0'57;’ 161% | -23,36%| -559%
LU1148873745 |08/31/2022  |New Millennium Augustum H!gh Quality Bond | Cap 2 '7'480/’ -1,84% 3,99% 1,60% 0 04; 1,61% -23,98% | -6,29%
LU1362558436 |08/31/2022  |New Millennium A“gUStum High Quality Bond L Cap 2 '4'17f’ 1,57% 8,97% 20.53% 118 ly° 1,59%  |-23,10%] -5,53%
LU0851647247 _|08/31/2022 _|New Millennium AzgustUm High Quality Bond ¥ Dis ; -4,33% 1,36% 8,79% 0.62% o 2,72% | -20,99% | -4,86%
LU0851648567 |08/31/2022  [New Millenni gustum ItaI!an Diversified Bond A EUR C c -4,62% 1,19% 8,43% 20.84% — 2,43% -20,96% | -4,86%
LU0851648724 |08/31 - nf“m Augustum Italian Diversified Bond D EUR -12,77% -0,08% 14,779 —— 0,76% 2,39% -7,80% | -2,319%
LU1148874 /2022 New Millennium AUgUStUm Itali Di e D 5 12.76% 7% -2,67% 2 50% 5 319 ,31%
479 |08/31/2022  [New Millennium August ian Diversified Bond | EUR C c TN -0,03% 14,80% 2.67% 0% 31% | -43,65% ]| -9,89%
LU1362559087 |08/31/2022 |New Millennium Aug Stum ItaI!an D!versified Bond L Cap 5 '9' sf’ 3,56% 19,14% -1,92% 3'67‘; >,28% -43,59% | -9,88%
LU0956012602 [08/31/2022  |New Millennium Ne\g/vufvllijerltahan AL )[R DD RV c -16505710/ 3,49% 18,94% -1,96% 3487 0A3% 1-4185%) 9,32%
T s s B £ B
Y 7 108/31/2022  |New Millennium New Mill Aug Mark !m!ng D Dis 4 17 59% — > 13,19% -2,67% -0,54% 2'7 00 -12,86%| -3,21%
8874636 |08/31/2022__|New Millennium New Mil g Market Timing | Cap 2 oo 2,37% | 13,19% 3.58% L os% 70% | -47,88% | -12,28%
LU1362559160 |08/31/2022  |New Millennium New M! | Aug Market Timing L Cap 2 11,89% 2,86% 17,79% -1,67% 20% LAl% | -47,82%) -12,26%
LU0163796203 [08/31/2022  [New Millennium A w Mill Aug Market Timing Y Dis 4 12,26% 2,84% 17,96% -1,62% L 39% 2,40% | -46,26% | 11,57%
LU1796860580 |08/31/2022 _|New Millennium AugUStum Corporate Bond A Cap 2 L, o% 2,57% 17,78% -1,70% 1% 3,9%% |-46,28% | 11,58%
LU2003425266  |08/31/2022 _|New Millennium Augusmm Corporate Bond A USD H 2 13,38% 0,16% 16,55% -3,13% L 82% 3,05% |-46,23%) 11,60%
LU0777018002 |08/31/2022 _|New Millennium Augustum Corporate Bond Z EUR 2 12,41% 0,98% 17,25% o7a% o 4,82% | -50,67% -13,30%
LU0373793016 |08/31/2022  |New Millennium AEgustum Corporate Bond D Dis 2 '10’60f’ 3,26% 20,20% -2,57% 2'61; >91% | -51,13%) -14,71%
LU1148874396 |08/31/2022 _ [New Millennium A gustum Corporate Bond | Cap 2 '13’38f’ 0,18% 12,48% -3,13% 1'62; >, 70% | -49,80% 15 21%
LU1362558865 |08/31/2022  |New Millennium AEEEE:S: Eorporate Bond L Cap 2 '18'(1’;;’ 3,75% 20,99% 2.20% 31 8; 4'83:" -50,16% | -13,24%
WO99ILSEOLE  08/310022 - New Milernium VolActive A oo RO 2 T Ty s A TR T BT
0993 1ocaae 8:;;;;822 New Millennium VolActive D Dis 5 -19,50% _1"57;, 18667450/6 2,20% 2,40% 5,55% -48’521y: iig:f,%’
1148872800 08/31/2022 New M!IIennium VolActive | Cap > -24,51% 3,02% 8’04‘; -3,23% -0,37% 1,76% -36,14% -8 '16‘;)
1363165595 08/31/2022 Eew mfllenn?um VolActive L Cap > -16,06% 2,65% 11"38:4, "2"29:%’ -1,48% 0,92% -36:17% —8,16‘%t:
LU1363165678 |08/31/2022 Nzx M:::::::Ez mu::l ﬁsset Opportunity A Cap g -16,322/0 2,30% 11,38% -2:43‘;: 1’3;3 3,59% -34,15% | -7,60%
LU1363165751 [08/31/2022  [New Millennium MEIt! Asset Opportunity | Cap 2 - 1,3904 -0,20% 10,97% 2.36% 1’13; 337% | -34,15%| -7,59%
LU1363165835 |08/31/2022  |New Millennium Everglreisne tG(ljpbportgmty T > -Zé;; e 4, 00% -1,69% 2'13; 3'96:6 37,78% | -9,04%
tﬂi;ggigi;i: 08/31/2022 New Millennium Evergreen Glzbz: :::: i:e:j Eond AZap 4 -25',95‘; 321285:{; 4, 72% -1,71% 2:02‘;; 3’251);; -22’85? 8,47%
i 08/31/2022  |New Millennium Evergreen Global Hi le ond | Cap 2 57.97% 22 12,41% -7,96% 11.38% 5'440 -35,85% ] -8,47%
468479 |08/31/2022 _ |New Millennium PIR Bilanci al High Yield Bond L Cap 4 — 1,53% 16,90% -6,48% 20,05% A4% | 43,52% | -13,11%
LU1602468636 |08/31/2022  |New Millennium PIR B!Ianc!ato S!stema Italia A Cap - -23,665’ 0,77% 15,89% 27.26% —0,63‘; 6,24% -41,77% | -12,44%
[U1602468800 08/31/2022 [New Millenniam PIR B!Ianc!ato Sistema Italia | Cap - -17,32% 0,64% 17,70% 3.73% e 6,24% | -1547%| -4,29%
LUO097542376 |08/31/2022 _ |New Millennium Eur 'Ba“C'atO Sistema Italia L Cap - '1412106 4,09% 21,34% 3,02% 17 1; 531% | -49,12%) -12,83%
LU0452433385 |08/31/2022 |New Millennium Eur0 Bonds Sh Term A Cap - - ;1’35;/’ 3,90% 21,34% 13.05% 1'63‘; 6,01% |-47,48% | -12,28%
II:30373792984 08/31/2022  [New Millennium Eurz BZ::: EE Ierm D Dis 3 };;2;’ -3,30% 0,71% -2,67% E) 73;0 (5)'39?’ 47,52% | -12,29%
5, — = , :
LUi;gsigzggi 8:;21;;82; New Millennium Euro Bonds Shori:ne'!nSaLpCap 3 —3,08‘;: _3’3(;;: 2'123 -2,67% -1,72% 0'1?.;[: -1;1233 ii::ﬁ,
New Millennium Euro Bonds ; 3 -3,279 3 : 5 2 ° -1,39% -0,43% . S ’ o -3, (!
0575753558 0o/ 2055 [Now il Eurg Coites ACap T TR T AT RN L% 10004 3.35%
1143873406 0821;;822 Eew M!IIenn?um Euro Equities | Cap 6 -21,40% 6,’30% 348539; '1’29:%’ -0,26% 1,78% -10:08‘£ i:g;:
LU0097544745 |08/31/2022 Nix m::::;::a: le.lr(; Elquities L Cap 2 -18,29% 10,51% 39:27% igi;: :'g%’ 10,80% |-79,23% -25',22%
obal Equiti - 9 ’ ’ o o,
T T WM E T
22 i : z ) () , 6 _ o ’ -78, 6| -24,83%
LU0215785253 _|08/31/2022 Ex m:::g::ﬁ: flObaI Equities L Cap Z “14,79% 1021% | 4144% 2224;: 341;3 03 | B287% | 27,58%
LU0452433468 |08/31/2022  |New Millennium L:rge Europe Corporate A Cap 2 '14’94f’ 9,54% 41,26% -2,66% 7'06; 10,66% 1-82,36% 1 -27,20%
LU0373792471 |08/31/2022  |New Millennium I-arge Europe Corporate D Dis 2 '12,1753 -2,47% 3,01% -3,38% 0 68‘; 10,53% -82,36% | -27,22%
LU1148874123 |08/31/2022 _|New Millennium e EUrOpe Corporate | Cap 2 '192’1704’ 2,78% 2,50% 3,37% 0,69% 230% 1-1602% -4,22%
LU1362558782 |08/31/2022 |New Millennium La ge Europe Corporate | Cap " - ,Olf’ 0,98% 6,68% 22.39% 0'54; 1,52% -16,04% | -4,22%
LU0215785410 |08/31/2022 _|New Millennium TorthFI(E rope Lorporate Y Dis . 'Z'lgf’ 0,72% 6,20% 22,44% 036% 3,54% | -13,42%| -3,49%
LU1109961877 [08/31/2022  |New Millennium Tot:| Return FIex!bIe A Cap n -1(;01/;’ 0,83% 6,20% 2.39% 0'55(; 3,20% | -13,40%| -3,48%
LU1675756339 |08/31/2022  |[New Millennium Au eturn Flexible | Cap 2 - = ’6% -2,40% 5,73% 2.57% n 60; 3,12% | -13,40% | -3,49%
LU2149247145 [08/31/2022 _ |New Millennium BalgaUStuC:n Corporate Bond A CHF H 4 _16'84/; 0,62% 9,00% -1,80% 0.16% 084% |-2001%) 541%
tuz149247228 08/31/2022 New Millenmiom Balazz:d wzr:: Eonservative D Dis 5 :12’(7)25 1,67% 25,51% -3,27% 3'86%(: ;'61:4 -15,63% | -4,48%
Lﬂiigijg?)éi 8:/31/2022 New Millennium Euro Equitieer Di(:nservatlve Y Dis 5 -10:0872 11 szj‘y/ 18'18% -2,70% 117% 222; i;zltésgj e
02149247491 08?31?2822 Eew M?IIenn?um Euro Equities Y Dis 6 -21,40% 6:30% 3‘1?30//: 2‘1‘0:/" 1,79% 2,97% -12:34%t: z;z;:
LU2149247574 |08/31/2022 Nix m:::z:::ﬁz E:E E::::zlato Sistema ltalia D Dis § 1?2;; 9,59% 38,04% -2:812 :’gg:f 1080% | 66,24% | -21,56%
LU2249747283 [08/31/2022 _[New Millennium Total Retl:fnoFZ;[EEiléalla Y Dis 5 SYRET 2'64:%’ 17,70% -3,73% 0:78;: 15153170/4’ -65,15% | -21,06%
ap 2 = ;38‘V ,75% 21,34% 3,15% 1 20% . o° -28,19% | -7,63%
88% 0.62% 5.83% i 0,1300 595%  |-2597%] -7,07%
: ,13% 1,61% | -15,63%| -4,47%




