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1. pilaszauyaAT © K-ALLEN-UI-A(A)

2. pialaIUNguNLAY | K-ALLEN-UI-C(A)
Uszinnnaanu e NBINUITINWAHN

o NBYNUTINAALABDT (Feeder Fund)

. namuifmﬁLﬁuammmuﬁmmLﬁmﬁmﬂimm

214lAs9N13 Taifimun
unaanziiisunaemu 9 flunAn 2565
sauszasIAUd 1 funan - AUABUNNARUS
ulsuansaenu

nevnuiiulounefiazidduldamulussdszng Tapaziduasulumitsasmuoes
NadNu LO Funds IV - All Roads Enhanced, (USD), | Class A (NB3yJuwan) Tudmsau
Tooadelusouihidlidesninfesaz 80 vevyadminiRugnsvasnasmu lasnasmumnan
fulnnsasuluanamiliissnlasnasgnionmaensy anasu wazdudlaaddi
Tuvszinasineg lan LLazﬁmﬁmmiﬂf‘mﬂfnmmmﬂuﬁw%’wE‘IﬁaﬂdnLﬁamuqumw
Lﬁﬂwaawa%mmsamuiﬂmm

nosunandenanafiunasyulungs Lombard Odier Funds IV faanzifouluiszing
anwadsn wazusvwnsdnnislae Lombard Odier Funds (Europe) S.A. sauﬁmﬂunamuﬁag
mﬂﬁmsﬁ'}ﬁ’ugl,l,mao Commission de Surveillance du Secteur Financier (CSSF) me/lé
ngvsneiiedaspaslssinadniondsn Soflusundnansiyas International Organization
of Securities Commissions (I0SCO) Iﬂﬂﬁ\lﬁlﬂuﬂamui’mﬂizLﬂ‘lnLE“IWsﬂuﬁ (Hedge fund)

NedNU LO Funds IV - All Roads Enhanced (Na9)uvian) LLﬂwmﬂamuﬁLauamﬂ
ponfiu Share Class Fvazuansviuiiseazifunsieg ou gaﬁﬂ%uﬁwmmiﬁ’a%auaz
gaﬁiflﬂ\amﬁaﬁ’uﬁi’ﬂ Tasea3ednsAsTIaLin pRINH ulguamsinassmlsuasnanauuny



AuaxtAvesgasmu niadnunsiug viell nasuidaia sealsad Wuususi Fhumegamu
ey azasulu (USD), | Class A Fa19u Share Class s mTufasuaantu Fovedu
analdunaaa1ianiy (USD) TousEnian1szessIufnifasfiansanasunlas Share
Class sauﬁaaqm@uﬁamu Tapanilvfivuarsnwmadselomizasiiomizaamuiiusdny
wazlifiodndunsddunuiialyanseazidealassns Tasfiednldsunianiiomie
aNUUAY uazuIEnIansrdszmalifiombuseunauiunieiulofoeswiinians

ﬁfm%’ummmuﬁhuﬁmﬁa namumaﬁmsm']amu’[uw%aﬁ‘lﬁfﬁomwmmu A3
wﬁﬁmu ARl Budnrieaasfisuwindusin niendnmsndnianswiausuily
wazavLszmailaidarangriany n.a.n.

w19l namumamv;uiumwmiﬁﬁﬁ’map%amﬂﬁiuowﬁwLLN@ (Structured Note 138 SN)
LLﬂtﬁmﬁyﬂéﬂﬁl’mﬁ’Nwﬁ’l (Derivatives) LﬁamiLﬁuﬂﬁzﬁm%mwmiu%m‘smia\mu (Efficient
Portfolio Management) Tsuﬁona\mu%aamuTuﬁ’mm%amadaowﬁw iiaiesffuansieesu
aﬁmLLaﬂLﬂaﬂummaﬂwuwmwwmiﬂaomu ImEJnaomuavmmvmsaowumawwmﬁm
mummﬁiﬂﬁumuwma‘#’mmﬂuﬁmmwamﬂm\mmLLaymﬂmimmmmwamﬂmwm
LLN\ﬂummaﬂat 100 P9y Inddugnivaenaenu

pglsfin nawyuatliviganssunsiinbuniovigsnssunelasfidyandedu
(Repurchase agreement) tiinUszlomilunisdnmsasyu uazlsivhganssunismendnning
Afatiundnnswiniiian13a9xay (Short sale)

wsnandl namumaamu‘[umwmiwﬁ'ﬁﬁé’uﬁummmL%aﬁaﬁﬂndﬂﬁawuﬂiaaonulﬁ
(Non — Investment Grade) assnsniinilal@sumsdasusuanaidofis (Unrated) was
wanmSninalFeansidoulunaiananning (Unlisted) olunazsinsyssmeld

U%ﬂ’wé’mn'ﬁ%doﬁﬁovﬁamEjmhﬂamummnamuwé’ﬂlﬁﬁmzmm"]’nmmﬁ%n W19t
u3EmiannsreseuAnifiasdeddetennomitsasuresnasundnludssimadug uen
willpanussmaaniaudsn Imaﬁadwlé’%’uuﬁawnvjﬁﬁawﬁmamuuﬁa FousEminnisazeile
fovsrlomizonasnuibudidy

ulsuemsilasiuanudesiugasuaniasu
navuarasuludyasersawnindsdeiuaruiesdudasuaniUfouniy
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1l 2565/2566
Jui 9 JU1AN 2565

(Faansideudnnsnasnu)

v

Augmiuil 28 nuanifug 2565

uaAmMInaRUaN3 (Wm) 1,277,638,195.25
uaAmInddugndderide (L) 8.9307
M3y (@A) Tuﬁum%’wﬁqmﬁmnmsﬁﬂLﬁumu (um) (86,071,925.93)
m'iLﬁfq"ﬂuLLﬂa\amaoaﬂamw%’wﬁﬁquﬁ (%)* (10.69)
mimé’iﬂuLLﬂawmmmv‘immgm (%)** N/A

 lddoyaTuhmageierssseussosanyd
= i
lifl lssennasuasulunssunaniivimslasldnagni Risk-based methodology Feasnulufiuning
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dwsumaiulnvaaasugialaniaesnlud 2565 Huslsdudliviniuluusazgiang
Toslupdmavdmiuuiasiomeimldudiiudnniveanas uasdnnmadulafuuoung
N1NTU (Growth Normalization) Tugéufl 2565 FIATINTENINLUSEIMATRIBB AT L LATY
1% 5nsutu LL@t‘f?’]Lﬁuﬂn&lmﬁw‘[ﬁqﬂmu‘[ﬁwﬂfﬂn’hLﬁu BNIINIATNITATILIATDDY
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isughannnoelaiomizesvisludszmaanigowinuazginiaglsy Wullademannadu
aaransdumlan Tuszezdnluaaalanazfefinnuiuniuainiianeniseiuuleune
mM3sduieiiaSufionuilymiduiiasdendnlaoasesialanlaesinlull 2565 suudld
Youay 3.4 vrasasidntienant] 2564 flneildsenaz 36 lanfumsughanguuszineg
wannudmeildSesar 27 suziiwswgiaesngulszmaasygiaialnaiveasald
Jopaz 3.9

iatl IMF Usziiudasugialaniull 2566 avaunsdiiovay 2.9 sraadiasanl 2565
Tnsiladunadunandeaaiiunasasnmamiiduulouisniadudaen LasHanIENuINEIATIX
ﬁﬁmﬁmzij%’mﬁﬂLLaszmu uananil faaansaiindasiiuilesrUsumanasensas
av 8.8 ludilifuteuas 6.6 Tull 2566
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JHunewulungy Lombard Odier Funds IV fleenzidaulutszmeadnmndsn wazuims
§an13las Lombard Odier Funds (Europe) SA. 3autioudl unswuiiagneliimsfiiugua
989 Commission de Surveillance du Secteur Financier (CSSF) mﬂﬁﬂgwmﬂﬁlﬁmﬁm
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wamsauiinauvanesndam ALL-EN winnggasusigees-A sHaazauyam
Fund Performance of K All Roads Enhanced Fund Not for Retail Investors-A(A)

@ wamsaufinnumudifAveoundvCalendar Year Performance

1Y : % avil (% p.a.)

*s
i/year 2556 2557 2558 2559 2560 2561 2562 2563 2564 2565
(2013) (2014) (2015) (2016) (2017) (2018) (2019) (2020) (2021) (2022)
HANDULNUNDINUTIN/Fund Return -12.50
P02 e e I Y R T
HAADULNUAIFIA/Benchmark Return N/A
o SO 2 N I I o
ANMUNUHNIY (Standard deviation) UDINIYIA/Benchmark Standard Deviation
: s Y
*S pamssdinauaua fuiadanemuands s gamevesiliitu/Performance and Standard deviation are based on data from inception date to the last business day of that calendar year.
” : ‘
(2) HaMIAUAHNUBOUHAT & TUTI 28 QUATUE 2566/Performance as of 28 Feb 2023
*09/03/2022
Yearto | 3ifou | 61Aou 11 31 51 101 Since
Date | (3 Months)| (6 Months) [ (% aeil) | (4ael) | (%aoi) | (%a0il) | Inception
1 Year 3 Years 5 Years 10 Years Return
(% p.a.) (% p.a.) (% p.a.) (% p.a.) (% p.a.)
HANDULNUNDINUTIN/Fund Return 2.07 -3.12 -2.97 -10.69
_________ e i S e LRl EEEEEEE EEEEEES PEPEEEE EERNNE
HAABULNUAITTA/Benchmark Return N/A N/A N/A N/A
AMNWALHAY (Standard deviation) Y9IWANTATII (% Aoil)/Fund Standard Deviation (% p.a.) 8.77 9.48 8.56 8.28
______________________ P b et S e R EEEEEEE EEEEEEE EEPEERE FEPREY
ANUAUNIY (Standard deviation) V0987539 (% Ap1l)/Benchmark Standard Deviation (% p.a.) N/A N/A N/A N/A
P Benchmark
Tl ifosmnneanualunesumdntiuins 1aglsnagns Risk-based methodology daaamuTudumsnamanuaroszian None
sazdamsmiminnsamuluinazdunino Taoitianiszasmitonuquard famsaamuTas o Seliidiissala The Master Fund applies Risk-based methodology by investing in multi-assets and diversifying the portfolio
onna 09TUMIAAUVBINOINUHAD to control risk. As a result, there is no benchmark that consistent with its investment.
N o P R, .
Namimmuﬂu1uaﬂﬂﬂaqnaanuim latludstuiudamamssuiuaulueung Past performance is not indicative of future results.
.y v
enansmsFanamsaninnuveansausiuatiuil ladaivuammasgiumsfanansauiunuveaneausmvesauIANUTENIANITa W/ The fund performance d is prepared in dance with AIMC standard:
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ANUNEATNTDTBRANNSWE

Taid

1 Y d' ) <3
!!‘U‘U!!ﬁﬂﬂﬂﬂ%iﬂﬂ“ﬂ!iﬂﬂ!ﬂﬂ‘iﬂﬂﬂﬂﬂnuﬁﬁu

YBIOUTZHIMNINA TN 1 e 2565 DTuR 28 NUATUE 2566

v Y d' = < o a v 1
ﬂﬂ‘]ﬁﬂﬂ‘miﬂﬂ!ﬂﬂﬂ1ﬂﬂﬂ@ﬂu* MHIUNY iﬂﬂﬁg”llﬂﬂ}!ﬂfﬂ
(Fund's Direct Expense) (ﬁuUTn) tﬂ%’wé%uqﬂ%
ﬂ'miimﬁﬂumi%”ﬂmi(Management Fee) 5,402.85 0.53
N a Y L4
Asssuteugauanalss lewi(Trustee Fee) 94.55 0.01
MUIeNIdiou(Registrar Fee) 216.11 0.02
AR5 TOVUYT(Audit Fee) 60.84 0.01
v
mlFiolumsiauevieviiieanunsusA(Set up Fund Bxpense) 54.25 0.01
9
mluwan Usznduing nazdudiumsneslutisauseniisasuassn Taifi Naidl
v

mluwan Usenduing uazdudiumsnomonduausioriiioainuaiusn Taifi Naid]
s«?h“l%’i]'wé'uq(omer Expenses**) 4.86 0.00
muﬁﬂ%'ﬁiwﬁwm(mtal Fund's Direct Expenses) 5,833.47 0.58

' = 1 Q¥ Ao v = oA v
* ﬂ1ﬁ551]&1!EJiJU;ﬁzﬂ1‘16551157]1"ﬂi]’]ﬂﬂ'f)\ﬂqu53N1ﬂjquﬂ1ygﬁﬂuwullﬁ'J

rqYr A Ay o da a
**ﬂfhﬁﬂﬁl@u‘ﬂ <39¥a2 0.01 madgaﬂ1ﬂiWUﬁuQmﬁ

' ] v & v v ¢ ' A Aa X £ v v
***‘lllﬁ'Jllﬂ1u1ﬂﬁu1“]fﬂalnﬂwaﬂﬂiWﬂ!lﬂ$ﬂ1ﬁiiﬂJLuﬂuﬁ1\3“‘] NINAVUIINNITEDUVIIUANNTNY




A Al Ad' = <3
!!‘IJTJL!Q’GIx‘iﬂﬂﬂﬁl1ﬂﬂ!iﬂﬂ!ﬂ‘u%1ﬂﬂﬂ%ﬂui?&l

) o A [ o J
VYoI30UITHZIANWA IUN 9 FAN 2565 DITUN 28 QUANWUS 2566

al¥nediandunnne s NUIURY Sonazveayam
(Fund's Direct Expense) (Wum) m%fng‘auqvl‘ﬁ
M55 IUTHENNTIANIT(Management Fee) 8,753.00 1.05
Asssuiioudguanailsz Tomi(Trustee Fee) 153.18 0.02
AMulengiliou(Registrar Fee) 350.12 0.04
ANTITBUYB(Audit Fee) 120.00 0.01
fiﬂﬁ]’fihﬂ“lumimuamwﬂaﬂamuﬂizmiﬂ(Set up Fund Expensc) 107.00 0.01
A lawan ﬂismﬁuﬁuﬁLm:fhm?umimﬂ“lwﬁmﬁuamamhﬂamuﬂ%@mﬂ Tuidi aifi
A lawan Uszanduiug nazduaiunsvenonduauevieniteamunasn il i
ﬂ‘ﬂ‘]si’ﬂ'mé‘u”](Other Expenses**) 6.90 0.00
Sﬂi.lﬂl'lcl“lsflii'lfw%ﬂﬁllﬂ(l'otal Fund's Direct Expenses) 9,490.20 1.13

o

' = gy A v = oA 9,
*ﬂTﬁiiN!HUﬂLLazﬂWi‘HﬂWﬂW ﬂﬂ?ﬂﬂﬂxﬁﬂui'JiJvlﬂi'JiJﬂ"IHll“ﬁﬂ“WllLLﬁ'J

rqyr A A 9 o e a
=g ]99100UN < Souay 0.01 VAIYAAIMINITUTND

' ' 9 & o u @ ' a ' Aa X & o o @
***Vllli'lllﬂﬂ-“ﬂwuw“ﬁaﬁnﬂﬁaﬂﬂﬁwﬂllﬁ$ﬂ1‘ﬁiiﬂluﬂﬂﬂ1\7q NNAVUIINNITLEDVIIHANNTNY
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wihilumsuSwisuazsams neanuitlewn ooalsad Buususi uvedamunedos Tay
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AANRANNSNG WA, 2535

(11 3T E]\‘iﬂ’J‘ﬁTN)

Auanailss Towl

‘ﬁu‘lﬂ'lﬂflﬂﬁvl‘]ﬂﬂﬁu‘lﬂﬂ N4 (UMFU)

suan1snKasinasusa 9190 (UKBU) 7%
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;a‘a’wﬁmnnw%al,‘iumw}u - - 31,806,000.00 31,806,000.00
Winilnndsrsnioy
Tumsduiaounshes e . - 474,585.12 474,585.12
snldieshednn : 2 1,154,896.81 1,154,896.81
wilaudn . . 30,106.74 30,106.74
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WRskUAIdayaAIATIFITNINITIEY ANMURUHIUG mm‘lw%gamwmumw duaznitin
MINITLI%
Y s -l e al - 1 A
o J%il 28 nuaWuE 2566 nasuigEndwduandislszing dii

ADARIIENITY
eIy (YL @nsssw) 36,185,808.92
WU nswIang 10,000.00
niinmaTe WuaInn 900,000.00
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nasuiilaia ALL-EN fumneiseusgsiag

ﬂﬂauﬁﬂﬂmiamu msﬁﬁuLGuLLazn'ﬁfiamﬁzgnﬁ'umm
nasuilaia ALL-EN ﬁ"mmﬂ@'mvguﬁﬂﬁaﬂ
fioya a1 Fun 28 qumﬁ'u% 2566

sﬂﬂazlﬁmmiamu
adaﬂ"m'm % NAV
FIANAA
nannswivsanswiauluyseina 58,877.256.68 4.61
NUNIN 58,877,256.68 4.61
waNNSNEvIanswiauAsUszIna 1.279,159,887.24 100.12
UseinAanisNLIash
ﬁmamnu 1,278,806,487.24 100.09
ANIIBDIUIING
WURIN 353,400.00 0.03
N0 IBEWHIN (26,933,360.00) (2.11)
Foufidedeiuinsuaniasy (26,933,360.00) 2.11)
Runswivseniiaudu (33,465,588.67) (2.62)
yaANSWIRugNS 1,277,638,195.25 UM

BATIRIUNYUIBUNTRIUDBINEINY (PTR) : 12.83%
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'3'1mma‘gﬂﬁﬁmuﬁuamﬂumﬂmsl,wiawﬁ NURIN w%am'lmsﬁmﬁﬁmu

mjumaam'lmi adav»i'lmus'lmﬂmﬂ % NAV
() mnmsmﬂ%“glwﬂLmzmwmimﬂ%’gﬁhoﬂszmw 0.00 0.00
(1) AFEFNFUIMINANGVNBLNTIAAITY 59,230,656.68 464

SUNANTN LTS w%au%ﬁm@unu Lfluvﬂaan
9w §TuT09 f3un1ia {adnvas viedruseiu

() mwmiﬁﬁﬁuﬁummmLﬁaﬁaagjiué’uﬁu 0.00 0.00
ﬁmmsnamuﬁ (investment grade)
() mwmiﬁﬁﬁuﬁummmLfiaﬁaagiué’uﬁu 0.00 0.00

fi‘i”m’i’lﬁuﬁuﬁa’m’ﬁﬂamu\lﬁ (investment grade)
vi3a A llEsunsdadusuaningatie

a) ffmmiﬁﬁ@mauﬁ’ﬁlﬂﬂiumuﬂizmﬂﬂmzmwmiﬁwﬁ’u 0.00 0.00
mawmnuﬁ Nl 87/2558

S1UAZLDYALASDUALAMNUNTD DD VDIASIHITYIIHY UKD
‘n%amﬂmsﬁmﬁﬁmuﬁnamuaavguw%aﬁ‘l% Wus1efa

Ay sy . .
. . A A yam NaFAW
Usem Wean RNpsumviua  endn@ate AnMnLiane .
. %z . vihén TIPPRA
ORI FvHREN/AMISTI
1. Budhnswens uNa.sweIndnsing N/A AA+(tha) 32,122,218.96
2. WBUANGINANS UNASUIATIINS INEEUIA N/A AA+(tha) 26,755,037.72
3. Wuinswas JP Morgan Chase Bank, N.A. N/A Aa3 353,400.00

é’ﬂd'mﬁumvguﬁ'ugwimdaﬁm%'wE‘iﬁqu‘Eﬂmnmvguﬁn?ﬂ'wé’mn’nﬁ'a‘l‘ﬂutmumsmvguéﬂw%’umg:umﬂms
AN (¥) Wi 0.00%
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Qar

ﬁ'ma::LSzlﬂnqiaevguluammﬂ%amqﬂa"aowﬁ'\

o o

nasuilaia ALL-EN ﬁ'\umﬂ@'mvgmﬁﬂﬁaﬂ
fioya a1 un 28 qumﬁ'u% 2566

Yoofupandes 5663158 0.00% 23 a.A. 2566 56,631.58
faofuaruidey 125514474 010% 23 &0, 2566 1255,144.74
fpafuanaidies 16872099 001% 20 ny. 2566  168,720.99
Haarupnanies (1,860.956.02) -0.15% 20 n.. 2566 (1,860.956.02)
A Kiatnakin Phatra Bank Plc. A Haufunnnanden (4,14334886) -0.32% 18 f.A. 2566 (4,143348.86)
Siam Commercial Bank Pcl.  AA+(tha) flaefumnaiiiss (920981.22) -007% 18 M. 2566  (920.981.22)

@  Siam Commercial Bank Pcl.

o2
2
=
5]

A  Siam Commercial Bank Pcl.

2
2
=
(w0]

@  Siam Commercial Bank Pcl.

=2
2
=
5]

3 AA

5 AA

3m  Siam Commercial Bank Pcl. AA+(tha
5 AA

b

=
)
=
[a]
allg, ol :—_IM allg,  ollq

2
2
=
w0]

D4 , . mls/anany

Ussimaan Adan aoefipan o ene BAMA 'iumu (net gair:/
! ! TgUstaed  51mmanA ¥R loss)

fwaniidedeiusamuaniuisy
Y wasiisa  Kasikorn Bank Pel. AA+(tha) laeifupandee  (50385000) -0.04% 15 %A, 2566  (503,850.00)
Y masiisn  Siam Commercial Bank Pol.  AA+(tha)  flasiiuaruides (3,652,110.00) -029% 15 §1A. 2566 (3,652,110.00)
fymediisn  Siam Commercial Bank Pcl.  AA+(tha) Haofuanuidey (49288000) -0.04% 15 §iA. 2566  (492,880.00)
Y masiisn  Siam Commercial Bank Pol.  AAs(tha) flasiuaudes (154.26000) -001% 15 §iA. 2566  (154,260.00)
fuaesiisn  Siam Commercial Bank Pcl.  AA+(tha) asfuanuidies (218,000.00) -002% 15 ia. 2566  (218,000.00)
Y me3iisa  Kasikorn Bank Pel. AAs(tha)  Taeruananden (1,839,00000) -0.14% 26 w8, 2566 (1,839,000.00)
”zytha%ﬁ%m Siam Commercial Bank Pcl.  AA+(tha) Havfundnadey (323,600.00) -0.03% 26 Lu.8. 2566  (323,600.00)
fuaesiisn  Siam Commercial Bank Pcl.  AA+(tha) Tasfiuanuifies (277,700.00) -002% 26 wie. 2566  (277,700.00)
Y wasiisn  Kasikorn Bank Pel. AA+(tha) laefupandee  (78100000) -0.06% 17 w.A. 2566  (781,000.00)
N wp3i5n  Kiatnakin Phatra Bank Plc. A Hlaufundnanden (1962,800.00) -0.15% 17 w.A. 2566 (1.962,800.00)
Y wp3iisn  Siam Commercial Bank Pcl.  AA+(tha) Hlaofuanuidey (40875000) -0.03% 17 WA, 2566  (408,750.00)
Y masiisn  Siam Commercial Bank Pcl.  AA+(tha) flasfuamuidiss 29074500 002% 17 WA. 2566  290,745.00
fwe5iisn  Kasikorn Bank Pcl. AAttha) Toofupnandse 5260263 0.00% 21 §l8.2566  52,602.63
Y asiisn  Siam Commercial Bank Pol.  AAs(tha) flasiuaundey (17525263) -001% 21 fle. 2566  (175252.63)
fwmesiisn  Siam Commercial Bank Pcl.  AA+(tha) flasfuamuidiss  (162632) 000% 21 A 2566 (1,626.32)
fymediisn  Siam Commercial Bank Pcl.  AA+(tha) Haofuanuifey 82356537 006% 21 Ay 2566 82356537
Y mp3iisn  Kasikorn Bank Pel. AAs(tha) Tasfuanandes  38997.37 000% 19 n.A. 2566 38,997.37
fuaesiisn  Siam Commercial Bank Pcl.  AA+(tha) agfuanuifies (18125053) -001% 19 n.a. 2566  (18125053)
Y asiisa  Siam Commercial Bank Pcl.  AA+(tha) Yaofuamuides 93411947 007% 19 NA. 2566  934,119.47
Y adiisn  Siam Commercial Bank Pcl.  AA+(tha) flaofuauides 145424642 0.11% 19 N.A. 2566  1454,246.42
fuaesiisn  Siam Commercial Bank Pcl.  AA+(tha) Jasfuanaifies 207936842 0.16% 19 nA. 2566  2,079,368.42
Y wasiisn  Kasikorn Bank Pel. AA+(tha)  Dlaeifuaanden (151470632) -0.12% 23 &.A. 2566 (1,514,706.32)
N asidsn  Kiatnakin Phatra Bank Plc. A faofueandse 7177421 0.01% 23 .. 2566 71,774.21
0 5
i 5
Y 1
0 5
n 5
Y 1

2
)
=
©
aNa,
o2
allo
=

w
o



seasdeanisasnuludyandaseamii
nasuiaia ALL-EN viunieiasusietas (fn)
fioya o1 Jui 28 nuaWus 2566

e . . mls/ananu
o Lo o AMAULLDOD HAAIAN MUAIY !
Ussinnaan AN VDIHDDN Y % NAV (net gain/
v o g o o Y a [ 4 o
WaUssain FIAIARA [

3 loss)
fuaesiisn  Siam Commercial Bank Pcl.  AA+(tha) Tasfuanuiiies (523579.56) -004% 30 W, 2566  (523,579.56)
”tyty’IWE]‘%ﬁ%m Siam Commercial Bank Pcl.  AA+(tha) Haufundnadey (7,276,791.23) -057% 30 W.B. 2566 (7,276,791.23)
Y mp3iisn  CIMB Thai Bank Plc. AA-(tha)  DlaefuAmuidies (252146400) -020% 8 N.A. 2567 (2,521,464.09)
fymediidn  Kasikorn Bank Pcl. AAs(tha)  Toeruananden (1745424.86) -0.14% 8 3.A. 2567 (1,745424.86)
Y mp3iisn  Kasikorn Bank Pel. AAs(tha) Taefuamandey  (437,389.23) -0.03% 8 3. 2567  (437,389.23)
fuaesiisn  Siam Commercial Bank Pcl.  AA+(tha) Tadfuanuifies (244,692.82) -002% 8 3. 2567  (244,692.82)
Y asiisn  Siam Commercial Bank Pol.  AAs(tha) flasiuauidey (980.764.09) -008% 8 w.A. 2567  (980,764.09)
Y madiisn  Siam Commercial Bank Pol.  AA+(tha) flasiuaudes (667.609.23) -005% 8 w.A. 2567  (667,609.23)
fuaesiisn  Siam Commercial Bank Pcl.  AA+(tha) Tasfuanuidies (538489.23) -004% 8 3. 2567  (538489.23)
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LOMBARD ODIER

INVESTMENT MANAGERS

LO Funds IV — All Roads Enhanced

(USD) I

Fact Sheet (marketing document)

Risk-Based ® Multi-Asset

FUND FACTS

Domicile/Legal structure Luxembourg/SICAV - SIF
Legal Status SIF

Fund inception date 14 April 2020
SFDR Classification Article 6
Currency of Fund usb
Currency of share class usb
Registered in us

Fund manager A. Storno (CFA), A. Forclaz (Ph.D.),

F. Chareyron

Net assets (all classes) USD 417.04 million

Liquidity (sub./red.) daily, 15:00
Min. investment USD 1'000'000
Entry/Exit fees 0.00% / 0.00%
Management fee 1.00%
Distribution fee 0.00%
0Ongoing charge (28 February 2023) 1.14%
TER max (30 September 2022) 1.05%
RISK AND REWARD PROFILE

EEEN - EEEAERED
Low High

This summary risk indicator (SRI) is a guide to the level of risk of this product
compared to other products. Where there are less than 5 years worth of data,
missing returns are simulated using an appropriate benchmark. The SRI may
change over time and should not be used as an indicator of future risk or
returns. Even the lowest risk classification does not imply that the Sub-Fund is
risk-free or that capital is necessarily guaranteed or protected

CODES Class A
ISIN LU2076220792
Bloomberg LOAREUI LX
Telekurs 50839472
NAV UsD 11.16

FISCAL INFORMATION

UK - Reporting Status No
DE - Investment-steuergesetz (InvStG) Not Classified
BE - Asset test In scope - tax

28 February 2023

HIGHLIGHTS

LO Funds IV - All Roads Enhanced is a long-only multi-asset risk-based strategy launched in April 2020. The Fund
invests in various traditional risk premia such as equities, sovereign and corporate credit (in both DMs and EMs) and
commodities. The strategy further diversifies the portfolio by building exposure to alternative risk premia to harvest
market inefficiencies in a systematic and transparent manner. The Fund seeks to generate steady performance over
market cycles, and aims to offer higher risk-adjusted returns while controlling risk. The Fund’s investment approach
applies a systematic, liquid and transparent risk-based allocation methodology. This is complemented by a separate risk
budgeting approach based on dynamic drawdown management that aims to limit excessive losses.

NET CUMULATIVE PERFORMANCE AND ANNUAL PERFORMANCE IN USD Apr 14, 2020 - Feb 28, 2023

120
10.79%
2.71%
100
80 -16.19%
2020 ' 2021 ' 2022 2023 '

——— LO Funds IV - All Roads Enhanced, (USD) | A Annual or YTD performance (Fund)

Past performance does not predict future returns. Performances are displayed net of all costs except any entry and exit fees. Performance is subject to taxation
may change in the future. Returns may increase or decrease because of currency fluctuations.

Cumulative Annualized
NET PERFORMANCE IN USD Fund Fund
YTD 2.71% -
1 month -2.97% -
3 months -2.19% -
1 year -8.08% -
Total return (since 14.04.2020) 11.59% 3.87%
STATISTICS 14.04.2020 - 28.02.2023 Fund
Max. drawdown -19.84%

Marketing Communication. This is a marketing communication. Please refer to the prospectus of the Sub-Fund and to the KID before making any final investment decisions. Past performance is not a guide to future performance. The performance
data do not take account of the commissions and costs incurred on the issue and redemption of units, performance is presented net of fees. The NAV of fund units and official prices of benchmarks are used for performance comparison purposes.

Source of the figures: Lombard Odier. Please see important information at the end of this document.

Page 1/5
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Y

2020 2021 2022 2023
MONTHLY RETURNS IN % Fund Fund Fund Fund
January -1.2 -5.3 59
February -2.4 -1.1 -3.0
March 1.0 0.8
April 0.8 4.6 -2.8
May 14 25 -0.7
June 1.5 4.1 -3.8
July 3.8 4.5 4.3
August 1.7 1.4 -5.2
September -1.8 -5.3 -3.8
October -1.9 1.6 0.4
November 6.5 -1.6 5.2
December 4.2 1.5 -4.8
Year 17.0 10.8 -16.2

The following risks may be materially relevant but may not always be adequately captured by the synthetic risk indicator and may cause additional loss:

Counterparty risk: When a fund is backed by a guarantee from a third party, or where its investment exposure is obtained to a material degree through one or more contracts with a
counterparty, there could be a material risk that the counterparty to the transactions will fail to honor its contractual obligations. This may result in a financial loss to the Fund.

Risks linked to the use of derivatives and financial techniques: Derivatives and other financial techniques used substantially to obtain, increase or reduce exposure to assets may be
difficult to value, may generate leverage, and may not yield the anticipated results. All of this could be detrimental to fund performance.

Model Risk: Models may be misspecified, badly implemented or may become inoperative when significant changes take place in the financial markets or in the organization. Such a
model could unduly influence portfolio management and expose to losses.

Before taking any investment decision, please read the latest version of the prospectus, the articles of incorporation, the Key Information Documents (KIDs) and the latest annual report
and semi-annual report. Please pay attention to the Appendix B "Risk Factors Annex" of the prospectus.

Incorporation of extra-financial risks into the investment decision process may result in underweighting of profitable investments from the sub-fund’s investment universe and may also
lead the management of the sub-fund to underweight investments that will continue to perform. Sustainability risks may lead to a significant deterioration in the financial profile,
profitability or reputation of an underlying investment and may therefore have a significant impact on its market price or liquidity.

This product is not a financial product subject to Article 8 or Article 9 of Regulation (EU) 2019/2088 on sustainability-related disclosures in the financial sector (the “SFDR”). The
investments underlying this financial product do not take into account the EU criteria for environmentally sustainable economic activities.
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Fact Sheet (marketing document)

PORTFOLIO BREAKDOWN (IN %)

Fixed Income - Sovereign
Fixed Income - Developed CDS
Equities - Developed Markets
Commodities

Volatility

Equities - Emerging Markets

—— 552
—— 28,2
——25.3

—18.2

— 112

106

Fixed Income - Emerging CDS i 8.9
Fixed Income - Inflation-Linked (Hedged) mm 4.7
Non USD Exposure of total portfolio 10.3

PERF. CONTRIB. 1M (IN %, GROSS OF FEES)

-1.5 ——
-0.01

-0.1m

-0.2 -

-0.2 m—

-0.6 ——

-0.6 ———

Fixed Income - Sovereign

Fixed Income - Inflation-Linked (Hedged)
Fixed Income - Developed CDS

Fixed Income - Emerging CDS

Equities - Developed Markets

Equities - Emerging Markets
Commodities

Volatility ®0.1

-008

FX

Cash & Other  mm—— 0 4

RISK CONTRIBUTION (IN %)

Equities - Developed Markets
Commodities

Equities - Emerging Markets

Fixed Income - Sovereign

Fixed Income - Developed CDS

Fixed Income - Emerging CDS

Fixed Income - Inflation-Linked (Hedged)

3

34.2
——19.7
——15.6

—— 140

—12.4

27

w14
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