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Natural catastrophe risks
Contribution by peril-zone (% expected loss)
USA Florida Tropical Cyclone
USA Northeast Tropical Cyclone

N O 9/
N (37

USA Southeast Tropical Cyclone NN 13.7%
USA Gulf Tropical Cyclone I, 13.5%
USA California Earthquake NN 10.8%
Caribbean Tropical Cyclone NN © 9%
Other North Atlantic Tropical . °%
Cyclone Europe All Natural Perils [N 3-5% \
Rest of the World All Natural Perils N 2-7%

Japan Tropical Cyclone 1  11%
Japan Earthquake I 11%
USA Canada Severe Weather N 1.1%
USA Canada (excl. California, Alaska and Hawaii)... ll 0.8%
Life & other | 0.0%
Australia/New Zealand All Natural | 0.0% (Joya tu 3ui 31 nsnmAU 2025)
Perils Non-Life (excl. Natural Perils) | 0.0% “Fadoumsavnu 91pUSUUEBUTAMLQagWTDUDORDOMSNDVNUKAN"

( Waaduunugdunavudvnavnuran “SCHRODER INVESTMENT FUND — FLEXIBLE CAT BOND”

March il Sept Oct Nov

2025 -0. . 0.91

2024 . . 1.37 . -0. . . . 2.65 0.67 1.39 . .
2023 . . 117 . . . . 0.96 1.62 0.69

2022 -0. . -0. . -0. . . . -8.74 2.31 2.26 X

2021 . . . . . . -2. 1.74 -0.59 0.16

2020 . . -2. . . . . . 0.65 0.28 0.66 . b
2019 . . . -0. -0. . . -0. 2.40 0.83 -0.31

2018 . . . . . A . -0. 0.22 -0.01 -0.77 - 8
2017 . . . A . . . A -5.40 1.7 0.81
2016 . . . . . -0. . A 1.32 0.79 0.25
2015 - - - -0.! . -0. . . 1.30 0.35 0.30 . :

10 year performance 2015 2016 2017 2018 2019 2020 2021 2022 2023

Schroder IF Flexible Cat Bond IF Acc USD - 6.08 0.14 0.58 5.28 5.70 0.74 -1.27 14.56 A

AuT: Schroders Capital, Bloomberg. Performance table shows per month end or latest available date until 28 February 2025
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ﬂ:nutésomnmqmsrﬁﬁawaﬁ (Event risk)

ADWLFYVAUMSUS:NUNY (Insurance Risk)

ﬂmutas\)mumawo (Market Risk)

FD‘IUl&?J\)O‘IUDOS‘IOOﬂlUU (Interest Rate Risk)

A WLEsvYINNISHAUQBISKT (Credit Risk and Default Risk)

ﬂ:nulas\)mnmsa\)nuiuoswawsmUﬁﬁnmutaa\)ao (High Yield Risk)

ﬂ:nulas\)mnmsa\)nuiununuUaoamwuuowmu (Contingent Convertible Securities Risk)
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nmutaaomuﬂargmwaoamrgwamaaaohm (Counterparty Risk)

nmuta{aouaods lnnnaonu (Country Risk)
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nmutaaomnuamnomsuwlouaonunauUs INFi (Repatriation Risk)
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