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Fund Performance of K Climate Transition Fund

(1) wamsinfiuauandUfiveenndsCalendar Year Performance W : % Aol (% pa.)

rvear 2555 2556 2557 2558 2559 2560 2561 2562 2563 | 2564
(012) (2013) (2014) (2015) | (2016) @o17) | (@o18) 019) | (2020) (021)
HARDUINUNDINUTIN/Fund Return 12.28 15.41
11.10
”””””””””” ol
AIMFAAY (Standard deviation) V02 A Benchmark Standard Deviation 14.88 1133
*S anaA i o fadui evasFi dard d are based on data from inception date to the last business day of that calendar year.

(2) HamsATUOUEEUNAY & TuR 31 BaHIAN 2565/Performance as of 31 Aug 2022

Yearto | 3ifiou | 6ihou 1 31 s 10; s
Date | (3 Months)| (6 Months) | (% aoi)) | (%anil) | (%aoi)) | (%aoil) | Inception
1Year | 3Years | SYears | 10Years | Retumn

(%pa) | pa) | %pa) | Copa) | %pa)

HAABUNUNDINUTIN/Fund Return -14.90 -5.06 -10.60

Benchmark

it 19 Famnn 2565 ifumn ) noaunlAodadsaifusaii MSCI World Net Total Return USD (100%) U umaommunisiloaiunamios ~From 19 August 2022 omwards,the Fund’s benchmark is MSCI World Net Total Retun USD, 90% adjused by cost of FX hedging and converted to
PR e 4 I i N N

N Aedoa

s

HaADUIIY 10%

 douud 19 Ranan 2565 noamu SR MSCT Word Nt TotlReturn i it R  Prio 019 Augus 2022, he Fund's bnchmark was MSCI World N Total Reur USD, 5% austcd by cost of FX hedging and comrid 0
Fuanaiuu o Sl P A— P —— v diaiin ‘ st by Tha Bt e dte o

o o i an’d da o o . :
HAMIANUUIY JUERIRT saniivauluoung Past per is not indicative of future results.

tonasns Saransaniuaveanesusmniui laiahiuamnasgumsanansauiuanuenemusmuesmnauimiansa i/ The fund performance document is prepared in accordance with AIMC standards.

a ar o b‘l
Uﬁﬂ?iﬂﬁﬁ!ﬂﬂﬂizﬂﬂ QA
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mldnenisenfvannesmnus NUIUEY Jesazveyam
(Fund's Direct Expense) Wuwm) n¥ndavans
AF330HINN1TIANT (Management Fee) 16,614.06 0.65
Amssuflondguanailss Tomi(Trustee Fee) 269.98 0.01
Aonziion(Registrar Fee) 553.80 0.02
Ty Yssndniug vazduaiumsnelumaauenomitoasmuasusn il i
Ty Yssndniug vazduaiumsmenonduauevioniiisamuasusn il i
ﬁ11%ﬁi1ﬂ§u“](01hcr Expenses**) 157.82 0.01
52198181 aMuA(Total Fund's Dircot Expenses) 17,595.67 0.69

* mssuilonazmlFwiinnnnemus i dswmiyasiinuds

=a1l9108ui < Fovay 0.01 vouyamnindaugns

' ' & o o 2 ' a ia & & o o 2
***"llli’JilﬂWu'lUWﬂ/'I“]ﬁ]‘lﬂﬂWﬁﬂﬂiwﬂlmgﬂ'lﬁiiil!uﬂllﬁl'lif] ﬁmﬂmumnmmamuwamﬁwa
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TQUT  Aa P o o v ]
ﬂﬂ“]fﬂ1ﬂ°/|l§ﬂn!ﬂ'ﬂﬂ1nnﬁ@tlu* HIUNEH iaﬂﬁxﬂlﬂﬂyﬂfn
(Fund's Direct Expense) Wuwm) w%wéﬁqu%
A15330HENN159ANTT (Management Fee) 35,497.90 1.28
sssuflondguanatlse Temi(Trustee Fee) 576.84 0.02
Aonziiion(Registrar Fee) 1,183.26 0.04
, Y o oo . o - \ Y i o
mTaman Uszanduiug vazduaiumsnelugrsauovnemitvaaquaiusn Tisi i
, e v oo, o . . ¢ i o
mTaman Uszanduniug vazduaiunsvismenduauevioniieauasuEn s Naisl
Vw4
ﬂﬂ“}’;mﬂﬂuﬁ](Other Expenses**) 246.26 0.01
B
i)uﬂ11%‘ﬂ10ﬁiﬁnﬂ(Total Fund's Direct Expenses) 37,504.26 1.35

* msssuilonazmlFiwinnnnnemus i dsumiyaniinuds

1yt A 4y e da
=a1d910oui < Sovaz 0.01 VOIYAMNINITUGNT

' ' y & P . a d4a & & o o o
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TWAzBEANIIAINU MSiiNtuaznsiansENRUYRY
nmv‘mtﬂmﬂ Climate Transition
faya u Jun 31 “uwnnAw 2565

THRLIBEANTAIU
YNAIRN % NAV
51ARRNA
nannswivsanswd “uluvssina 48,875,193.51 204
Wi 48,875,193.51 2.04
nannswdvsaning “usrsuszind 2.495511,128.10 104.31
UszinAanisNwesn
WA 2,495,511,128.10 104.31
“andemestmih (148,322,873.14) (6.20)
“wanfigwdeiudaTuanae (148,322,873.14) (6.20)
“unswivIanii “udu (3,717,296.53) (0.16)
yaAmIwd "u n3 2,392,346,151.94 um

BR97 ":uvnagw,"’mumsqumalmnmv’lu (PTR) : 41.53%
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e UFwuSuseuluas suvienil Busn vienst 1sfiiniifenu
NANVDIATT 15 FAAIMINTIAIARIN % NAV
(n) A% 13MAsgineuazas1 13MASTAYTTINA 0.00 0.00
@) 09 ﬁﬁﬁmmsﬁﬁngwmﬂLawwzﬁmﬁa‘*ﬁu 48,875,19351 204
suaswdied visuisnidunu Hugeen
g’j'l“\ﬁhﬂ #3u589 {Fueia §f anvav w%aﬂgmi:ﬁu
@) 09 ﬁﬁﬁé’uﬁummmL’?iaﬁaag'[ué’uﬁu 0.00 0.00
i Wmiﬂamu\lﬁ (investment grade)
(M) 09 ﬁﬁﬂﬁué’umwmL‘Tiaﬁaag"[ué“uﬁu 0.00 0.00
snidudud wmsnamﬂﬁ (investment grade) %38
a5 9fllEsumsdasusuanningatio
(3) AN ﬁﬁﬂ@m wRliATUANLTE MARMIENTINNS 0.00 0.00
QUDTRR i nu.87/2558
F1URTIDYAUATIUALAMNUNLTDNDTBIAST 15UHIHU WURIN
- = A a A Ay & s
AN ﬁiﬂ\‘lﬁ“ﬂ\‘l‘ﬁ“ﬂﬂﬂﬂﬂuﬂﬂﬂuﬂiﬂﬂl’)Lllui’]ﬂﬁ'l
Bupy Busl , ,
. . R  doa doa A ﬁﬂﬁ'lmﬂ
Uszm Wosn AMWWATVMKEUA  ANNULEDND ANNUNLTDOD :
s L.y . wihm FINARA
BNAT 19 wmgﬂan/mﬂsznu
1. Wwhnswms  une.suiA1an “nslng N/A AA+(tha) 5.260,169.16
2. Wwhnsms  UaesnAEImsingsua N/A AA+(tha) 43,615,024.35

“n 'auLGuaavguij’u”aﬁiagaﬁ'\w%’wﬁ “u qwﬁﬂaanamuﬁn%ﬁ’w%}'ﬂmiﬁ'\fl’i'iuuwun'l‘samu “miungu
M9 19 AN (9) Wiy 0.00%
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eazduansaenuly “wandev st
nasnuidawa Climate Transition
faya u Jun 31 “unnAw 2565

4 a . . ls/aanu

Useian “pan A “wan m’mu;lmana Jnquse oA yamm % NAV 'iuﬁm (net gain‘/
i b mmgaan M AARA mMrua
loss)

“waiiswBefusasuanieu
“wymasiAin  Bank of Ayudhya Pcl. AA Deofuaonse (6106625000 -026% 28 . 2565 (6,106,625.00)
“wamasiisa  Bank of Ayudhya Pl. AMA Tlasfumrmin sy (154025623) -0.06% 28 Ny 2565 (1540256.29)
“worweiiisn  Bank of Ayudhya Pl. A eafuarnse (1,10439375) -005% 28 ne. 2565 (1,104,393.75)
“woweiiisn  Bank of Ayudhya Pol. AMA  Tlasfumnse (152965625) -0.06% 28 ny. 2565 (1,529,656.25)
“wamasiisn  CIMB Thai Bank Plc. AA-(tha)  flaviuAnuiBe (148865625) -0.06% 28 nu. 2565 (1488656.25)
“WmesiiSn  Siam Commercial Bank Pcl.  AAw(tha)  Taefumnnun 'ty (11.124.337.50) -046% 28 na. 2565 (11,124,337.50)
“Wmesiisn TMBThanachart Bank Pl AAsftha) faefumnnuss  (3584375) 000% 28 . 2565  (35.84375)
“WwesiiSn TMBThanachart Bank Pl AAs(tha) fasfuanu™se  (3584375) 000% 28 ny. 2565  (35.84375)
“woweilisn  CIMB Thai Bank Plc. AA-(tha)  DaeiuAmai ey (436555000) -0.18% 26 MA. 2565 (4,365,550.00)
“wymasiAin  CIMB Thai Bank Plc. AA-tha)  Dlasiunanes (4507.750.00) -0.19% 26 A.A. 2565 (4507,750.00)
“wamasiisn  CIMB Thai Bank Plc. AA-tha)  TlaviuAnuise (212007500) -0.09% 26 AA. 2565 (2,129,075.00)
“woweilisn  Kasikorn Bank Pol. Ahs(tha)  Taefunanse (16217,366.67) -068% 26 A.A. 2565 (16,217,366.67)
“wymasiAn  Kiatnakin Phatra Bank Plc. A floofupnn sy (1,120637.50) -005% 26 n.A. 2565 (1,120,637.50)
“WmeiiSn  TMBThanachart Bank Pl AAs(tha)  faeiumnnunse (3879.65417) -0.16% 26 AA. 2565 (3,879.654.17)
“woweilisn  Kasikorn Bank Pol. As(tha)  foofunrans (264365250) -011% 23 Wy, 2565 (2,64365250)
“wymasiAin  Krung Thai Bank Pcl. AMA(tha)  Tlaeiunmansg (15682750.00) -0.66% 23 W 2565 (15,682,750.00)
“wmesiisn  Siam Commercial Bank Pcl.  AAt(tha)  faeumnu sy (1.92520417) -008% 23 Wa. 2565 (1.925204.17)
“worweilisn  Bank of Ayudhya Pl. AA  fesfuarnss (530355556) 023% 14 5.0, 2565 (5393,555.56)
“wymasiAn  Bank of Ayudhya Pcl. AAA asfunman sy (19211,18222) 0.80% 14 5.0. 2565 (19.211,182.22)
“wmesiisn  Siam Commercial Bank Pcl.  AA+(tha)  faefumnnusy  (58395556) -002% 14 5.A. 2565  (583,955.56)
“Wmesi3Sn TMBThanachart Bank Pl AAwftha) Jaefuminn’ty (557555556) -023% 14 5.0, 2565 (5575.555.56)
“wymasiiin  Kasikorn Bank Pcl. AA+tha)  Taefumnui sy (623204444) -026% 18 WA, 2566 (6232.944.44)
“wamasiisn  Kasikom Bank Pl. AAsttha)  Daofurmanse (5494744.44) -023% 18 uA. 2566 (5494.744.44)
“woweiiisn  Krung Thai Bank Pel. AMA(tha)  Daeiuamai ey (2360937.78) -0.10% 18 WA, 2566 (2.360937.78)
“wymasiAin  Krung Thai Bank Pcl. AMA(tha)  Dlasfuamni ey (6,000.94444) -025% 18 uA. 2566 (6.009,944.44)
“wamesi3sa  Krung Thai Bank Pl. AMAtha)  Taefuemui®ee  (92099167) -004% 18 3@ 2566  (920,99167)
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4 a . . ls/aanu

Useian “pan A “wan m’mu;lmana Jnquse oA yamm % NAV 'iuﬁm (net gain‘/
i v wa«gaan M AARA mMrua
loss)

“WmasiiSn  Siam Commercial Bank Pcl.  AAt(tha)  Taefuminn’sy (1.489.486.11) -0.06% 18 3A. 2566 (1.489.486.11)
“wmesiisn  Siam Commercial Bank Pl AA+(tha)  Tlaofumin sy (92759167) -0.04% 18 3A. 2566  (927,59167)
“wamasiisn  Kasikom Bank Pl. AA+(tha)  Tlasfuarmin sy (160530556) -0.07% 25 u.A. 2566 (1,605305.56)
“woweilisn  Krung Thai Bank Pol. AMA(tha)  Daeiuamui ey (163544444) -0.07% 25 wA. 2566 (1,635444.44)
“wymasiAin  Krung Thai Bank Pcl. AMA(tha)  Dlasfuamui sy (62098222) -0.03% 25 uA. 2566  (62098222)
“wamasiisn  Kasikom Bank Pl. AA+(tha)  Tlasfumrmn sy (423505556) -0.18% 15 nw. 2566 (4,235,055.56)
“woweilisn  Kiatnakin Phatra Bank Plc. A Poofuanai s 81944722 003% 15 nw. 2566 81944722
“wymesiiin  Kasikorn Bank Pcl. Ai(tha)  Daefunranes  (47424064) -002% 15 fiA. 2566  (474240.64)
“wamasiish  Kiatnakin Phatra Bank Plc. A oofuanai s 53498861 002% 15 A 2566 53498861
“Wamesiisn  Siam Commercial Bank Pcl.  AAw(tha)  Taefuminnty (5637.61283) -024% 17 WA, 2566 (5637.612.83)
“wymasiAin  CIMB Thai Bank Plc. AA-(tha)  Dlasfuanai sy (184385027) -0.08% 21 fie. 2566 (1,84385027)
“wesiisn  Siam Commercial Bank Pcl.  AA+(tha)  tlaofupnun sy (3986.67551) -0.17% 21 fin. 2566 (3.986,675.51)
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%’agamm LO Funds - Climate Transition (USD) |

LOMBARD ODIER

INVESTMENT

MANAGERS

LO Funds — Climate Transition

(USD) I

Fact Sheet (marketing document)

High Conviction e Equities

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

Fund inception date

16 March 2020

SFDR Classification Article 9
Currency of Fund usb
Currency of share class usb
Fund manager P. Udall

Net assets (all classes)

USD 699.69 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 0.21%
Ongoing charge (29 July 2022) 0.99%
TER max (30 September 2021) 0.96%

RISK AND REWARD PROFILE

ENENENEEEY - B2

Low

High

This indicator (SRRI) represents the annualized historical volatility of the Sub-
Fund over a 5-year period. Where there are less than 5 years worth of data,
missing returns are simulated using an appropriate benchmark. The SRRI 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 LU2107586310
Bloomberg LOFCIAU LX
NAV USD 15.88

HIGHLIGHTS

31 August 2022

LOF — Climate Transition is actively managed in reference to the MSCI World Index. It invests in equity issued by
companies worldwide (including Emerging Markets) whose growth will benefit from regulations, innovations, services or
products related to the global fight against or adaptation to climate change. It seeks to invest in high quality companies
with sustainable financial models, business practices and business models showing resilience and the ability to evolve
and benefit from long term structural trends using LOIM proprietary ESG and Sustainability Profiling tools and
methodologies. The investment approach is based on a high conviction stock picking process. As part of its Emerging
Market exposure, the Sub-Fund may invest up to 20% of its net assets in shares issued by mainland China-incorporated
companies (including China A-Shares). The Investment Manager is authorized to use financial derivative instruments for
hedging purposes or for EPM but not as part of the investment strategy.

NET CUMULATIVE PERFORMANCE AND ANNUAL PERFORMANCE IN USD Mar 16, 2020 - Aug 31, 2022

200

2020

21.82%
15.69%

2021

= LO Funds - Climate Transition, (USD) | A

——— MSCI World ND USD

-15.13%  17.78%

2022

Annual or YTD performance (Fund)

Annual or YTD performance (Bench.)

Past performance does not predict future returns. Performances are displayed net of all costs except any entry and exit fees. 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. Retums may increase or decrease as

a resultof currency fluctuations,

Cumulative Annualized

NET PERFORMANCE IN USD Fund Bench. Fund Bench.
YTD -16.13%  -17.78% - -
1 month -3.02% -4.18% - -
3 months -5.09% -5.53% - -
1 year -14.54%  -15.08% - -
Total return (since 16.03.2020) 58.78%  60.26% 20.56%  21.01%
STATISTICS 16.03.2020 - 31.08.2022 Fund Bench. Fund
Max. drawdown -18.93%  -20.51%  Number of positions 60
Correlation 0.975

Tracking error 4.06%
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SECTORS (IN %) CURRENCIES (IN %)
Industrials 21.9 usb .6
Utilities 18.9 GBP 9.7
Others (liquid assets Incl.) T—— 2.2 EUR mmmg4
Materials n——— S 4 CAD mm39
Information technology ———— S 4 JPY m29
Consumer discretionary —" 6.4 TWD m23
Financials mmm— 5 8 NOK m1.9
Real estate mm— 57 HKD m1.6
Consumer staples  mmm—| 4.4 CHF 107
Health care ~ mm— 4,1 AUD (0.0
Communication services 2.1
Energy W16
COUNTRIES (IN %) TOP 10 (IN %)
United States 53.2 Nextera Energy 32
United Kingdom s 9.0 AES Corp 28
Canada 5.7 Accenture 2.7
Japan mm30 American Water Works - Ee— 2.7
Finland 2.8 Mastec —————— 4
China m2.4 Sensata Technologies Hold  n— ? 4
Spain m2.3 LOF - Short Term Money Mkt, USD SA  —" ? 4
Ireland m2.0 Crown Holdings n—— 2
Others 9.8 Baidu Inc Spon Adr  —— 1
Liquid assets 9.8 Darling Ingredients  ——
2020 2021 2022
MONTHLY RETURNS IN % Fund Bench. Fund Bench. Fund Bench.
January -1.6 -1.0 -4.2 -5.3
February 2.3 2.6 -0.7 -2.5
March 7.5 9.0 3.2 3.3 19 2.7
April 9.0 10.9 2.8 4.7 -8.6 -8.3
May 6.6 4.8 16 14 1.0 0.1
June 21 2.6 0.5 15 -9.3 -8.7
July 71 4.8 25 18 8.0 7.9
August 6.1 6.7 29 25 -3.0 -4.2
September -1.7 -3.4 -4.9 -4.2
October -2.7 -3.1 5.1 5.7
November 114 12.8 -4.2 22
December 4.7 42 52 43
Year 61.7 60.0 15.7 218 -15.1 -17.8
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