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Lombard Odier Funds flaanzideuluyszinadnisndsn uazusmsdanislay Lombard
Odier Funds (Europe) S.A. i’mﬁaLﬂunaonuﬁayjnflﬂiﬁn'ﬁﬁwﬁuguamm Commission de
Surveillance du Secteur Financier (CSSF) mﬂﬁngwmsﬁLﬁm"ﬂ"m“ﬂmﬂi:mﬂé’m"ﬁmﬁgﬂ
Faifu an¥n 129 International Organization of Securities Commissions (IOSCO)
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wamsdufuanuvesnesudan eealsaa Tnsn munegasyusioees
Fund Performance of K All Roads Growth Fund Not for Retail Investors

) NnmifnlﬁuﬂHﬂ]uﬂﬂﬁﬁ“l}n“ﬂﬁﬂcnlendar Year Performance W0 % aoil (% pa)
rvear 2555 2556 2557 2558 2559 2560 2561 2562 | 2563 2564
(2012) (2013) (2014) (2015) | (2016) @017) | (2018) (2019) | (2020) (2021)
HAADUUINUNBINHITIN/Fund Return 336 0.06 259
N/A N/A N/A

] w | | ew |
AIMEAAM (Standard deviation) V02 3R/ Benchmark Standard Deviation N/A N/A N/A

*S gamssiuudaunusad Gatuimsgamevosigi dard d are based on data from inception date to the last business day of that calendar year.
@) wamsaTiuOuso s o Fuft 30 Fueneu 2565/Performance as of 30 Sep 2022

Yearto | 3ieu | 6ideu 13 31 51 104 | “Shnee

Date | (3 Months)| (6 Months) | (% nod) | (saoil) | @oneil) | (% nofl) | mception
1Year | 3Years | 5Years | 10Years | Retum
(%pa) | Cepa) | %pa) | Copa) | 4pa)
HAADUHINUNBINUITIN/Fund Return -12.67 -4.32 -9.89 -12.53 -2.51

N/A N/A
6.65
N/A
e Benchmark
b i dnituns Taolynagns " Funingy s None. The by s

s resullthre i no benchmark that consistent with s investment

P

wansd i lued s il sauiuauluewan Past is not indicative of future results

tanasn1s Saransaniuaveanesusmniui laiahiuamnasgumsSanamsduiiuauenemusmuesmnauFimiansamu The fund performance document is prepared in accordance with AIMC standards.
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1ayr  Aa P N ~ P ]
ﬂﬂ‘umﬂmiﬂnmumnnamu* UIUNU Jogazvavam
(Fund's Direct Expense) ) ‘Vl%l‘wfjaqu%
5330 HINN159AN15(Management Fee) 15,315.57 043
msssuilondguanailss Temi(Trustee Fee) 536.04 0.02
Aonziiion(Registrar Fee) 765.78 0.02
mlawan Ysgndniug vazdudiunmsnolugivaueomitsasmunsausn ) hifl
mlawan Yssndniug uazduaiumsiomonduauenoniosamuasusn T Dl
fiﬂ%iiw?;uq(omer Expenses**) 93.93 0.00
39U 193181 aMuA(Total Fund's Direct Expenses) 16,711.32 0.47

' = v qur oo Y, a Ay
* ﬂTﬁiﬁlllulelllﬁ$ﬂ11Tﬂ1UT1Wﬂﬂ1ﬂﬂﬂQV!Ui'Jll lﬂi'}llﬂTHllnﬁﬂWlWHllﬁ'J
gyt A 4y e e o
**ﬂﬂmmauw <3080 0.01 VOIYAMNINITUTND

' ' X P . o da & 3 v o
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(Fund's Direct Expense) (W) "g’ngaquﬁ
15330 HENN159AN13 (Management Fee) 31,806.57 0.92
msssuilondguanalss Temi(Trustee Fee) 1,041.49 0.03
Aenziilou(Registrar Fec) 1,487.85 0.04
Taman Uszanduniug nazdadiunsnolussauewomisasmuasaisn hifi hit
Taman Uszanduniug tazdadiunsnonenduauenomiamuadasn hifi hit
119510817 (Other Expenses™) 20432 0.01
59195167 a1 1a(Total Fund's Direct Expenses) 34,540.23 1.00

* msssuilonazmlFieiinnnnemus i dsumiyasiinud

rqwr A 4y v da a
#a1d9100un < Sovaz 0.01 VOIYAMNINIAUFNT
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“yanitiBeiudanuaniisu
“wmesiiia Krung Thai Bank Pcl. AMA(tha) Tlasfunmanss (64532461.33) -191% 5 AR 2565 (64,532461.33)
“wamesiiia Krung Thai Bank Pcl. AAtha) Taefumn sy 654385333 0.19%  5AM 2565 654385333
“wamaiiisa Krung Thai Bank Pcl. ApAtha) Taefupnmi®se 2063830667 061% 5 MM 2565 2063830667
“wmesiiia Siam Commercial Bank Pcl.  AAs(tha) Dasiunmansg (104,18144164) -308% 7 5.A. 2565 (104,181,441.64)
“wamesiiia Krung Thai Bank Pcl. ApAtha) Taefumm sy (45737.685.00) -135% 18 HA. 2566 (45.737.685.00)
‘W maiiisa Krung Thai Bank Pcl. ApAtha) Taofumnmi®se  (1.424.85000) -004% 18 wA. 2566  (1.424,850.00)
“mesiiia Siam Commercial Bank Pcl.  AAs(tha) flasfuamanss  (1,227,00000) -004% 18 a.A. 2566  (1,227,000.00)
“wamesiiia Siam Commercial Bank Pcl.  AAs(tha) Dasfuamanss  (108492889) -003% 253.A. 2566 (1.084.928.89)
“wameiiisa Kasikorn Bank Pcl. AAs(tha) Dasfupamnss  (1.02296333) -003% 15 . 2566 (1.022.963.33)
“mesiiia Krung Thai Bank Pcl. AMA(tha) Tlasfuamanss (40.901073.89) -121% 15 nw. 2566 (40,901,073.89)
“wamesiiia Kasikorn Bank Pcl. AAs(tha) Dasfupaninss (1073390556) -032% 15 fiA. 2566 (10.733.905.56)
‘W mailisn Siam Commercial Bank Pcl.  AAs(tha) Daofurmaiss (30236444.44) -089% 15 la. 2566 (30.236.444.44)
“mesiiia Kasikorn Bank Pcl. AA+(tha) Tlaofupnin®ey (21423,04667) -0.63% 26 i, 2566 (21.423,046.67)
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“wamesiiia Siam Commercial Bank Pcl.  AAs(tha) Dasfuamanss  (399188525) -0.12% 21 fig. 2566  (3.991.885.25)
“wamailisa Kiatnakin Phatra Bank Plc. A Doofuanmse  (410053940) -0.12% 19 n.A. 2566 (4100539.40)
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#8ya199 LO Funds-All Roads Growth (n@4uwan)

LOMBARD ODIER

NVESTMENT MANAGERS

LO Funds — All Roads Growth
Syst. NAV Hdg, (USD) I

Fact Sheet (marketing document)

Risk-Based ® Multi-Asset

FUND FACTS
Domicile/Legal structure Luxembourg/SICAV
Legal Status ucITs

Fund inception date 21 February 2017

30 September 2022

HIGHLIGHTS

LO Funds—All Roads Growth is a multi-asset risk-based strategy launched in February 2017. 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 ic and transparent manner. The Fund seeks to generate steady performance over market cycles, and aims to

SFDR Classification Article 8
Currency of Fund EUR
Currency of share class USD Hedged

Fund manager A. Storno (CFA), S.K. Wong,

A. Forclaz (Ph.D.), F. Chareyron

Net assets (all classes) USD 491.40 million

Liquidity (sub./red.) daily, 15:00
Min. investment CHF 1'000°000 or eq
Entry/Exit fees 0.00% /0.00%
Management fee 0.75%
Distribution fee 0.00%
FROC 0.16%
0Ongoing charge (30 September 2022) 0.95%
TER max (31 March 2022) 0.91%
RISK AND REWARD PROFILE

ENENEN - EEKEED
Low High

This indicator (SRR represents the annualized historical volatiity of the Sub-
Fund over a 5-year period. Where there are less than 5 years worth o data,
missing returns are simulated using an appropriate benchmark. The SRRI may
change over time and should not be used as an indicator of futur risk or
returns. Even the lowest risk classffication does not imply that the Sub-Fund is
risk-free or that capital is necessarlly guaranteed or protected.

CODES Class A
ISIN LU1581422521
Bloomberg LOASUIA LX
NAV USD 12.52
RATINGS

Morningstar Rating ) ©.0.6 6.¢

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 Sep 7, 2017 - Sep 30, 2022

80 13.72%

2017 2018 2019 2020 ' 2021 ' 2022

LO Funds - All Roads Growih, Syst. NAV Hdg, (USD) | A Annual or YTD performance (Fund)
Past performance does not predict future returns. Performances are displayed net of al costs except any entry and exitfees. Please refer to the cost section.
Performance is subject to taxation which depends on the personal situation of each investor and may change in the future. Returns may increase or decrease as
aresult of currency fluctuations

Cumulative Annualized

NET PERFORMANCE IN USD Fund Fund
YTD -13.72% -
1 month -3.06% -
3 months -4.06% -
1 year -12.51% -
3 years 2.88% 0.94%
5 years 27.60% 4.97%
Total return (since 07.09.2017) 25.19% 4.52%
STATISTICS 30.09.2017 - 30.09.2022 Fund Fund
Annualised volatility 9.45%  Average rating BBB
Sharpe ratio 0.39  Modified duration 1.51
Max. drawdown -16.24%  Exposure 49.85%
Number of positions 270
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PORTFOLIO BREAKDOWN (IN %) RISK CONTRIBUTION (IN %)
Fixed Income - Sovereign e —— 5,1 Equities - Developed Markets — 3? 0
volatility — 13,0 Fixed Income - Sovereign  n— 16,4
Equities - Developed Markets  m— 5 3 Equities - Emerging Markets — 14 1
Fixed Income - Inflation-Linked (Hedged) mmmmmmmm 4.9 Fixed Income - Developed CDS e 12,5
Fixed Income - Developed CDS e 4.6 Fixed Income - Inflation-Linked (Hedged) s 10.7
Commodities ~mmmm 2.7 Commodities mmm—10.6
Equities - Emerging Markets i 2.1 Fixed Income - Emerging CDS s 3.7

Fixed Income - Emerging CDS i 2.0
-2.8 mmmmm Non Euro Exposure of Total Portfolio

PERF. CONTRIB. 1M (IN %, GROSS OF FEES)
1.1 ——— Fixed Income - Sovereign
-0.5 s Fixed Income - Inflation-Linked (Hedged)
-0.1 == Fixed Income - Developed CDS
-0.1 mm Fixed Income - Emerging CDS
-0.7 m——— Equities - Developed Markets
-0.4 mmmmm—— Equities - Emerging Markets
-0.8 m—— Commodities
Volatility mee— 0 4
02w FX
Cash & Other mm 0.1

MONTHLY RETURNS 2017 2018 2019 2020 2021 2022
IN % Fund Fund Fund Fund Fund Fund
January 1.0 41 -0.6 -1.0 -39
February -6.2 1.6 -2.1 -1.8 -1.1
March 0.9 55 -2.8 0.9 0.4
April 0.4 2.3 13 36 -241
May 09 -39 11 21 -0.7
June -0.6 71 14 34 -3.1
July 0.4 2.8 2.3 3.8 3.3
August 0.5 14 1.2 0.8 -4.2
-1.9 0.0 -0.2 -14 -4.3 -31
October 6.8 -39 -1.0 -15 13
November 02 0.1 0.6 5.2 1.2
December 17 -04 23 3.3 14
Year 6.9 -6.8 245 7.4 9.0 -13.7
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