
 

  
 

 
 
 
 

For professional investors only. This is a marketing communication. 
 

Aegon AM Swing Factors 
Applicable to the sub funds of the Irish-domiciled UCITS available through Aegon Asset Management Investment Company 
(Ireland) Plc. 
30 September 2024 

Aegon Asset Management believes that it is of utmost importance to protect investors in our funds from 
performance dilution due to subscriptions and redemptions. As a result, Aegon AM operates an anti-
dilution adjustment mechanism, also referred to as swing pricing. 

Aegon AM operates a partial swing policy with a predetermined swing threshold for all Aegon Asset Management 
Investment Company (Ireland) Plc funds. The partial swing pricing policy applies in situations where the fund 
experiences net of subscriptions and redemptions above a pre-defined swing threshold. The threshold is 
represented by the subscription or redemption as a percentage of fund’s total NAV.  
 
The swing pricing mechanism can adjust the fund price if the fund experiences subscriptions or redemptions above 
the swing threshold. The swing is an adjustment on the fund price by a percentage, also known as the swing factor. 
The swing factor is typically set daily by the market quotes on bid, mid and offer of the portfolios.  
 
The direction of the adjustment will vary depending on the direction of flows and transaction costs. The adjusted 
fund price is the execution price (single price) at which investors can buy or sell participations of the fund.  
 
In the spirit of transparency, we publish the swing factors for the last business day of the month as indication. 
Please see below for the trailing twelve months of monthly swing factors for the funds in scope.  
 
Additional information swing pricing can be found on the fund pages of our website (aegonam.com).   

 
Swing Factor down as percentage of NAV 
 

 
 
Swing Factor up as percentage of NAV 
 

 

Fund Name 30.09.2024 31.08.2024 31.07.2024 30.06.2024 31.05.2024 30.04.2024 28.03.2024 29.02.2024 31.01.2024 31.12.2023 30.11.2023 31.10.2023

Aegon Strategic Global Bond Fund 0.32% 0.32% 0.32% 0.32% 0.33% 0.32% 0.34% 0.31% 0.35% 0.35% 0.34% 0.38%

Aegon Investment Grade Global Bond Fund 0.15% 0.15% 0.15% 0.17% 0.15% 0.15% 0.15% 0.15% 0.16% 0.18% 0.17% 0.20%

Aegon High Yield Global Bond Fund 0.31% 0.33% 0.31% 0.32% 0.29% 0.29% 0.30% 0.30% 0.29% 0.30% 0.33% 0.36%

Aegon Absolute Return Bond Fund 0.18% 0.18% 0.18% 0.18% 0.17% 0.17% 0.18% 0.18% 0.18% 0.19% 0.19% 0.20%

Aegon Global Equity Income Fund 0.11% 0.11% 0.11% 0.10% 0.11% 0.11% 0.11% 0.11% 0.10% 0.10% 0.10% 0.11%

Aegon Global Short Dated Climate Transition Fund 0.10% 0.11% 0.10% 0.11% 0.11% 0.11% 0.11% 0.11% 0.11% 0.12% 0.12% 0.14%

Aegon Global Diversif ied Income Fund 0.16% 0.17% 0.16% 0.17% 0.17% 0.17% 0.17% 0.17% 0.18% 0.20% 0.21% 0.25%

Aegon Global Sustainable Equity Fund 0.16% 0.15% 0.14% 0.16% 0.14% 0.14% 0.14% 0.14% 0.13% 0.14% 0.12% 0.13%

Aegon Global Short Dated High Yield Climate Transition Fund 0.28% 0.29% 0.29% 0.32% 0.28% 0.28% 0.29% 0.29% 0.29% 0.28% 0.31% 0.33%

Fund Name 30.09.2024 31.08.2024 31.07.2024 30.06.2024 31.05.2024 30.04.2024 28.03.2024 29.02.2024 31.01.2024 31.12.2023 30.11.2023 31.10.2023

Aegon Strategic Global Bond Fund 0.32% 0.31% 0.32% 0.32% 0.33% 0.32% 0.34% 0.31% 0.35% 0.35% 0.34% 0.38%

Aegon Investment Grade Global Bond Fund 0.15% 0.15% 0.15% 0.17% 0.15% 0.15% 0.16% 0.18% 0.17% 0.20% 0.21% 0.18%

Aegon High Yield Global Bond Fund 0.31% 0.33% 0.31% 0.32% 0.29% 0.30% 0.29% 0.30% 0.33% 0.36% 0.36% 0.39%

Aegon Absolute Return Bond Fund 0.18% 0.18% 0.18% 0.18% 0.17% 0.18% 0.18% 0.19% 0.19% 0.20% 0.20% 0.22%

Aegon Global Equity Income Fund 0.15% 0.16% 0.15% 0.14% 0.16% 0.15% 0.14% 0.14% 0.14% 0.15% 0.15% 0.15%

Aegon Global Short Dated Climate Transition Fund 0.10% 0.10% 0.10% 0.11% 0.11% 0.11% 0.11% 0.12% 0.12% 0.14% 0.13% 0.13%

Aegon Global Diversif ied Income Fund 0.22% 0.22% 0.22% 0.23% 0.24% 0.24% 0.24% 0.26% 0.28% 0.33% 0.31% 0.34%

Aegon Global Sustainable Equity Fund 0.19% 0.21% 0.19% 0.21% 0.20% 0.19% 0.19% 0.19% 0.17% 0.17% 0.19% 0.20%

Aegon Global Short Dated High Yield Climate Transition Fund 0.28% 0.29% 0.29% 0.31% 0.28% 0.29% 0.29% 0.28% 0.30% 0.33% 0.27% 0.28%



 

  
 

 
 
 
 

Important information 
 
For Professional Investors only and not to be distributed to or relied upon by retail clients. 

All investments contain risk and may lose value. 

Aegon Asset Management Investment Company (Ireland) Plc (AAMICI) is an umbrella type open-ended investment 
company which is authorised and regulated by the Central Bank of Ireland. Please refer to the Prospectus and Key 
Investor Document of the UCITS for further information. The relevant documents can be found at aegonam.com.  

This document is for informational purposes only in connection with the marketing and advertising of products and 
services, and is not investment research, advice or a recommendation. It shall not constitute an offer to sell or the 
solicitation to buy any investment nor shall any offer of products or services be made to any person in any 
jurisdiction where unlawful or unauthorized. Any opinions, estimates, or forecasts expressed are the current views 
of the author(s) at the time of publication and are subject to change without notice. The research taken into account 
in this document may or may not have been used for or be consistent with all Aegon Asset Management 
investment strategies. References to securities, asset classes and financial markets are included for illustrative 
purposes only and should not be relied upon to assist or inform the making of any investment decisions. It has not 
been prepared in accordance with any legal requirements designed to promote the independence of investment 
research, and may have been acted upon by Aegon AM and Aegon AM staff for their own purposes. 

Past performance does not predict future returns. Outcomes, including the payment of income, are not guaranteed. 

Opinions and/or example trades/securities represent our understanding of markets both current and historical and 
are used to promote Aegon Asset Management's investment management capabilities: they are not investment 
recommendations, research or advice. Sources used are deemed reliable by Aegon Asset Management at the time 
of writing. Please note that this marketing is not prepared in accordance with legal requirements designed to 
promote the independence of investment research, and is not subject to any prohibition on dealing by Aegon Asset 
Management or its employees ahead of its publication. 

Aegon Investment Management B.V (Aegon AM NL) is the appointed management company. Aegon AM NL is 
registered with and supervised by the Dutch Authority for Financial Markets (AFM). Aegon Asset Management UK 
plc is authorized and regulated by the Financial Conduct Authority. 

Please visit www.aegonam.com/contact-us/ for an English summary of investor rights and more information on 
access to collective redress mechanisms.  

For investors in Switzerland: This document is exclusively distributed in Switzerland to qualified investors as 
such terms are defined under the Swiss Collective Investment Schemes Act (CISA). 

For investors in Argentina: This material does not constitute an offer of securities and should not be construed as 
such. Unless otherwise indicated, no regulator or government authority has reviewed this document or the merits of 
the products and services referenced in it. This document has been made available in accordance with the 
restrictions and/or limitations implemented by any applicable laws and regulations. This document is directed at 
and intended for institutional investors and is provided on a confidential basis for informational purposes only and 
may not be reproduced in any form. Before acting on any information in this document, prospective investors 
should inform themselves of, and observe, all applicable laws, rules and regulations of any relevant jurisdictions 
and obtain independent advice if required. This document should not be given, forwarded or shown to any other 
persons. 

For investors in Chile: This document is intended to be received only by pension funds and qualified investors in 
Chile that are institutional investors and those prospects’ advisers and administrators. It must not be distributed to 
any other person. This private offer avails itself of the General Regulation No. 336 of the Superintendence of 
Securities and Insurance. This offer relates to securities not registered with the securities registry or the registry of 
foreign securities of the Superintendence of Securities and Insurance, and therefore such shares are not subject to 
oversight by the latter. Being unregistered securities, there is no obligation on the issuer to provide public 
information in Chile regarding such securities and these securities may not be subject to a public offer until they are 
registered in the corresponding securities registry. This material does not constitute an offer of securities and 
accordingly should not be construed as such. The Aegon Investment Grade Global Bond Fund and the Aegon High 
Yield Global Bond Fund were approved by the Comision Clasificadora de Riego on 29 October 2022. 

http://www.aegonam.com/contact-us/


 

  
 

 
 
 
 

 

For investors in Colombia: This material does not constitute an offer of securities and should not be construed as 
such. The products or services referenced in this document may not be promoted or marketed in Colombia or to 
Colombian residents unless such promotion and marketing is made in compliance with Decree 2555 of 2010 and 
other applicable rules and regulations related to the promotion of foreign financial and/or securities related products 
or services in Colombia. Unless otherwise indicated, no regulator or government authority has reviewed this 
document or the merits of the products and services referenced in it. This document has been made available in 
accordance with the restrictions and/or limitations implemented by any applicable laws and regulations. This 
document is directed at and intended for institutional investors and is provided on a confidential basis for 
informational purposes only and may not be reproduced in any form. Before acting on any information in this 
document, prospective investors should inform themselves of, and observe, all applicable laws, rules and 
regulations of any relevant jurisdictions and obtain independent advice if required. This document should not be 
given, forwarded or shown to any other persons. 

For investors in Mexico: This material does not constitute an offer of securities and should not be construed as 
such. The products or services referenced in this document may not be licensed in all jurisdictions and, unless 
otherwise indicated, no regulator or government authority has reviewed this document or the merits of the products 
or services it references. This document has been made available in accordance with the restrictions and/or 
limitations implemented by any applicable laws and regulations. This document is directed at and intended for 
institutional investors and is provided on a confidential basis for informational purposes only and may not be 
reproduced in any form. Before acting on any information in this document, prospective investors should inform 
themselves of, and observe, all applicable laws, rules and regulations of any relevant jurisdictions and obtain 
independent advice if required. This document should not be given, forwarded or shown to any other persons. The 
products or services referenced in this document have not been, and will not be, registered with the Mexican 
National Securities Registry (Registro Nacional de Valores) maintained by the Mexican National Banking 
Commission (Comisión Nacional Bancaria y de Valores). 

For investors in Peru: The products or services referenced in this document may not be licensed in all 
jurisdictions, and unless otherwise indicated, no regulator or government authority has reviewed this document or 
the merits of the products and services referenced in it. Specifically, the fund will not be subject to a public offering 
in Peru and has not been approved by or registered with the Peruvian Superintendency of Capital Markets 
(Superintendencia del Mercado de Valores, or the “SMV”) or the Lima Stock Exchange (Bolsa de Valores de Lima). 
Accordingly, the fund may not be offered or sold in Peru unless the offering is considered a private offer under the 
securities laws and regulations of Peru. In making an investment decision, institutional investors (as defined by 
Peruvian law) must rely on their own examination of the terms of the offering of the fund to determine their ability to 
invest. The information contained in this document has been made available in accordance with the restrictions 
and/or limitations implemented by any applicable laws and regulations and is provided on a confidential basis for 
informational purposes only and may not be reproduced in any form. Before acting on any information in this 
document, prospective investors should inform themselves of, and observe, all applicable laws, rules and 
regulations of any relevant jurisdictions and obtain independent advice if required. This document should not be 
given, forwarded or shown to any other persons. 

For investors in Uruguay: This material does not constitute an offer of securities and should not be construed as 
such. Unless otherwise indicated, no regulator or government authority has reviewed this document, or the merits 
of the products or services referenced in it. This document has been made available in accordance with the 
restrictions and/or limitations implemented by any applicable laws and regulations. This document is directed at 
and intended for institutional investors and is provided on a confidential basis for informational purposes only and 
may not be reproduced in any form. Before acting on any information in this document, prospective investors 
should inform themselves of and observe all applicable laws, rules and regulations of any relevant jurisdictions and 
obtain independent advice if required. This document should not be given, forwarded or shown to any other 
persons. The sale of the fund referenced in this document will qualify as a private placement pursuant to section 2 
of Uruguayan law 18.627. Furthermore, the fund will not be registered with the Central Bank of Uruguay to be 
publicly offered in Uruguay, and the fund will not correspond to investment funds that are not investment funds 
regulated by Uruguayan law 16,774 dated 27 September 1996, as amended. 
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