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Fund Performance of K Global Risk-Enhanced Allocation Fund

) Hamifnlﬁuﬂuﬂ]uﬂﬂﬁﬁ‘ll}ﬁ‘lﬂﬁ/ﬂcﬂendar 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)
HAADUHNUNBINHITIN/Fund Return 6.80 -10.79 17.71 -2.07 6.77
N/A N/A N/A N/A
S | s | 24 | oo | es |
AIMFAAY (Standard deviation) V02 A Benchmark Standard Deviation N/A N/A N/A N/A
*S gamssiurudaunusad atuimsgamevosigi dard d are based on data from inception date to the last business day of that calendar year.
@) wamsauiuausouvEs o Fufl 31 Fawinn 2565/ Performance as of 31 Aug 2022
Yearto | 3ieu | 6ideu 11 i i " Shhee

3 5 10,
Date | (3 Months)| (6 Months) | (% aoi)) | (%anil) | (%aoi)) | (%aoil) | Inception
1 Year 3 Years 5 Years 10 Years Return
(%pa) | pa) | %pa) | Copa) | %pa)

HAABULNUNDINUTIN/Fund Return -9.51 -2.14 -4.01 -11.98 121
N/A N/A
742
N/A
Benchmark
i s Toolanagus oy GREAT, : 3 in mansgement.
o i ot e s Touit i . Forcign Fund: r : o conrl sk of folo. Thersors,

o single benchmark s suitable for the elevant forcign funds.

TP

wamsdniiuanluod s il ndiiuluowng Past is not indicative of future results.

1anasn1s aransaniuaveanesumniiuil lafahiuaunasgiumsSanamsauiiuanuenemusmuesmnauFimianaau/The fund performance document is prepared in accordance with AIMC standards.
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ﬂﬂ"]fﬂ1ﬂ°ﬂliﬂn!ﬂilﬂ1nnﬂ@ﬂu* VUIUNY J08azVvRIYaM
(Fund's Direct Expense) Wuwm) nndauans
A15330HENN159ANTT (Management Fee) 12,046.95 0.54
fsssutlondguanatlse Temi(Trustee Fee) 33731 0.02
Aenziiiou(Registrar Fee) 481.88 0.02
mlayan Yssndniug vazduasunsnelumaauevomitoamuasusn hifi i
mlavan Yssndniug vazduasunsenmonduausvioniisamuasusn hifi i
ﬂ’ﬂ”}’;ﬂ‘]ﬂéuﬂ(Other Expenses**) 90.35 0.00
3201199181199 1A(Total Fund's Direct Expenses) 12,956.48 0.58
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1yt A 4y e da
#1dT0oun < Sovaz 0.01 VOIYAMNITNITUGNT
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(Fund's Direct Expense) Wuun) ﬂ%’wtjﬁqu%
A15330HENN159AN13 (Management Fee) 27,947.66 1.07
sssuflondguanatlse Temi(Trustee Fee) 782.53 0.03
Aenziiiou(Registrar Fee) 1,117.91 0.04
mlayan Ysrndniug vazduasunsvslumaaueomitoamuasausn hifi hit
. R . . 2 - -
mlaman Ysgndniug vazduaiunsviemevnduauevieriigamuaiusn Taidl i
ﬂ'ﬂ%ﬂv'lﬂsl‘lﬁ](Other Expenses**) 188.02 0.01
P
i’sijﬂ‘li%‘iﬂﬂﬁi}’mﬂ(Total Fund's Direct Expenses) 30,036.12 1.15
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(3) AN ﬁﬁﬂ@m wRliATUANLTE MARMIENTINNS 0.00 0.00
QUDTRR i m.87/2558

FIBAZIDUALASAUALANNUNL TN YEIATT 15UVIIHY U
38R 'liﬁ\‘lﬁﬁﬁ\‘l‘lquﬁﬂﬂ@ﬂuﬂﬂ‘quﬂ%ﬂfﬂ%tﬁu‘ﬂEI@I”J

o] Ul . .

@ o 3 oA oA oA a yam ﬂaﬁ’]mu
sz gen Fupsuimua  anaiigeie  Ansbhidiane .
.y . Wi TPRAA
289091 15 P8vEpan/milaziu

1. WuAnsuIA1s  Euroclear SANA. N/A N/A 36,840,605.53
2. Wwhnsws  aeswIAsn “nslng N/A AA+(tha) 2,284.50
3. Wuwhnswas  vaesmnasinewndisd N/A AA(tha) 21,913,554.64

“n 'aut@uamuﬁ'u”wiagﬂﬁm%'wﬁ “u qw%ma\mamuﬁn%ﬁwﬁ'ﬂmiﬁa‘lﬁ"[ul.mumsamu “miungu
M31 15 AN (9) AU 0.00%

28



eazduansaenuly “wandev st

nasudaia Tnavea 3 A-Bunausv uaalandu

faya u Jun 31 “nnAw 2565

4 a . . ls/aanu

Useian “pan A “wan mwu:wana Jnquse oA sammi % NAV 'iuﬁm (net gain‘/
b b maogaan M AARA mriua
loss)

“waiiswBefusasuanieu
“woyweilisn  CIMB Thai Bank Ple. AA-(tha)  faefuaranss 563025000 033% 7042565 563025000
“wamasiisn  CIMB Thai Bank Plc. AA-tha)  Taufuenmse 563025000 033% 7N 2565  5630250.00
“woweilisn  CIMB Thai Bank Plc. AA-tha)  DesfuAmmi sy 938375000 055% 7 nu. 2565 9,383750.00
“wyma$iA5n  CIMB Thai Bank Plc. AA-tha)  Desfuaanse 375350000 022% 7N 2565  3,753,50000
“wamasiisn  CIMB Thai Bank Plc. AA-tha)  Tauiupmibe (48,044,80000) -281% 7 Nyl 2565 (48,044,800.00)
“worweilisn  Kasikorn Bank Pol. MAs(tha)  Taorfunnanpe (30577,18333) -232% 21 Ny, 2565 (39,577,183.33)
“wmes$i3sn  Siam Commercial Bank Pcl. AAs(tha)  laofuau sy (51987,00000) -304% 19 m.A. 2565 (51987,000.00)
“wamasiisn  Bank of Ayudhya Pl. AAA flagfuanaiss (7,14090000) -042% 30 W 2565 (7,140900.00)
“worweiiisn  Kasikorn Bank Pol. AAs(tha)  faerfuanan sy (15066,150.00) -088% 30 .. 2565 (15066,150.00)
“wymasiAin  Bank of Ayudhya Pcl. AAA fasfunman sy (14,06664978) -0.82% 19 5.0. 2565 (14,066,649.78)
“wamasiisn  Kasikom Bank Pl. AAs(tha)  Dlevfuanai’ss (700743572) -041% 8 fie. 2566 (7.007435.72)
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#ayapa9 LO FUNDS - All Roads Growth (USD) |

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

31 August 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 D 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
risk-based allocation methodology. This is complemented by a separate risk budgeting approach based on

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 523.20 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%
Ongoing charge (31 August 2022) 0.94%
TER max (30 September 2021) 0.91%
RISK AND REWARD PROFILE

ENENEN - EXEIED
Low High

This indicator (SRRI)represents the annualized historical volatiity o 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 classfication does not imply that the Sub-Fund is
risk-free or that capital s necessarily quaranteed or protected.

CODES Class A
ISIN LU1581422521
Bloomberg LOASUIA LX
NAV usD 12.91
RATINGS

Morningstar Rating Y% %

dynamic drawdown management that aims to limit excessive losses.

NET CUMULATIVE PERFORMANCE AND ANNUAL PERFORMANCE IN USD Sep 7, 2017 - Aug 31, 2022

140

-6.82%

-11.00%

2017 2018 2019 ' 2020 2021 2022

——— LO Funds - All Roads Growh, Syst. NAV Hdg, (USD) | A Annual or YTD performance (Fund)
Past performance does ot predict future returns. Performances are displayed net of ll costs except any entry and exitfees. Please refer to the cost section.
Performance is subject to taxation which depends on the personal stuation of each investor and may change in the future. Returns may increase or decrease as
aresultof currency fluctuations.

Cumulative Annualized

NET PERFORMANCE IN USD Fund Fund
YTD -11.00% -
1 month -4.20% -
3 months -4.06% -
1 year -13.59% -
3 years 5.94% 1.93%
Total return (since 07.09.2017) 29.14% 5.25%
STATISTICS 07.09.2017 - 31.08.2022 Fund Fund
volatility 9.38%  Average rating BBB

Sharpe ratio 0.42  Modified duration 4.15
Max. drawdown -13.59%  Exposure 114.89%
Number of positions 267
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PORTFOLIO BREAKDOWN (IN %)
Fixed Income - ig 431
Fixed Income - Developed CDS s 14.3
Equities - Developed Markets  mm— 14,1
volatility m—14.0
Commodities e 10.5
Fixed Income - Inflation-Linked (Hedged) e 7.8
Equities - Emerging Markets 5.8
Fixed Income - Emerging CDS i 5.3
-2.4m Non Euro Exposure of Total Portfolio

PERF. CONTRIB. 1M (IN %, GROSS OF FEES)
-3.0 m———  Fixed Income - Sovereign
-0.3mm Fixed Income - Inflation-Linked (Hedged)
-0.2mm Fixed Income - Developed CDS
-0.2mm Fixed Income - Emerging CDS
-0.9 mmmmmmm Fquities - Developed Markets
-0.1® Equities - Emerging Markets
Commodities ™ 0.2
Volatility m0.1
FX 100
Cash & Other 0.1

RISK CONTRIBUTION (IN %)

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

Fixed Income - Inflation-Linked (Hedged)

Fixed Income - Emerging CDS

—— 38,6

—— 14.3
— 141
— 131

— 111

52
.36

MONTHLY RETURNS 2017 2018 2019 2020 2021 2022
IN % Fund Fund Fund Fund Fund Fund
January 1.0 4.1 -0.6 -1.0 -3.9
February -6.2 16 -2.1 -1.8 -1.1
March 09 55 -28 09 0.4
April 0.4 2.3 13 3.6 -2.1
May 09 -39 11 21 -0.7
June -0.6 71 14 34 -3.1
July 0.4 2.8 23 38 33
August 0.5 14 1.2 0.8 -4.2
September -1.9 0.0 -0.2 -14 -4.3

October 6.8 -3.9 -1.0 -1.5 1.3

November 0.2 0.1 0.6 5.2 -1.2

December 17 -0.4 2.3 3.3 14

Year 6.9 -6.8 245 74 9.0 -11.0
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#ayapa9 LO FUNDS - All Roads Conservative (USD) N

LOMBARD ODIER

INVESTMENT

MANAGERS

LO Funds — All Roads Conservative
Syst. NAV Hdg, (USD) N

Fact Sheet (marketing document)

Risk-Based  Multi-Asset

FUND FACTS

Domicile/Legal structure Luxembourg/SICAV
Legal Status ucITs
Fund inception date 17 January 2017
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)
Liquidity (sub./red.)

USD 521.77 million
Daily, 15:00

Min. investment

Entry/Exit fees

Management fee

Distribution fee

FROC

0Ongoing charge (31 August 2022)
TER max (30 September 2021)

CHF 1'000'000 or eq
0.00% /0.00%
0.35%

0.00%

0.20%

0.58%

0.55%

RISK AND REWARD PROFILE

T e Ts 7]

Low

High

This indicator (SRRI)represents the annualized historical volatiity 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

31 August 2022

HIGHLIGHTS

LO Funds—All Roads Conservative is a long-only multi-asset risk-based strategy launched in January 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 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 takes a conservative stance
with no economic leverage. 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 11, 2017 - Aug 31, 2022

120 8.81%
110
257%
1.47%
100 /VI/\/—"\,
-0.93%
; ; ; . -2.86%
2017 2018 2019 2020 2021 2022

——— LO Funds - All Roads Consenvative, Syst. NAV Hdg, (USD) N A /D Annual or YTD performance (Fund)

——— Class launch date (17.12.2018)
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. Returns may increase or decrease as
a result of currency fluctuations.

change over time and should not be used s an indicator o future risk or Cumulative Annualized
returns. Even the lowest risk classfication does not imply that the Sub-Fund is NET PERFORMANCE IN USD Fund Fund
risk-free or that capital s necessarily quaranteed or protected.
YTD -2.86% -
CODES Class A ClassD 1 month -1.10% -
3 months -0.82% -
ISIN LU1514036117  LUT514036208 1 ygqr 3.65% ,
Bloomberg LOASUNA LX LOARCSNLX 3 years 2.30% 0.76%
5 years 11.77% 2.24%
NAV USD 11.45 UsSD 11.45
Total return (since 11.04.2017) 14.54% 2.54%
RATINGS
; STATISTICS 31.08.2017 - 31.08.2022 Fund Fund
Morningstar Ratin
9 9 **** ised volatility 2.73%  Average rating BBB
Sharpe ratio 0.35  Modified duration 119
Max. drawdown -3.65%  Exposure 32.37%
Number of positions 268
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PORTFOLIO BREAKDOWN (IN %)

Fixed Income - Sovereign
Fixed Income - Developed CDS

—— D]
— 4|

RISK CONTRIBUTION (IN %)

Equities - Developed Markets
Equities - Emerging Markets

——— 38 6
— 14,3

Volatility - e— 3 9 Fixed Income - Developed CDS e 14,1
Equities - Developed Markets s 3.9 Fixed Income - Sovereign  esm—" 131
Commodities M 3.0 Commodities " 11.1
Fixed Income - Inflation-Linked (Hedged) w23 Fixed Income - Inflation-Linked (Hedged) i 5.2
Equities - Emerging Markets 1.7 Fixed Income - Emerging CDS e 3.6
Fixed Income - Emerging CDS e 1.5
-0.01 Non Euro Exposure of total portfolio
PERF. CONTRIB. 1M (IN %, GROSS OF FEES)
-0.9 m——— Fixed Income - Sovereign
-0.1mm Fixed Income - Inflation-Linked (Hedged)
-0.1 = Fixed Income - Developed CDS
-0.1m Fixed Income - Emerging CDS
-0.2 mmmmmmmm Equities - Developed Markets
-0.0m Equities - Emerging Markets
Commodities ™ 0.0
Volatility m0.0
FX 100
Cash & Other 10.0
MONTHLY RETURNS 2017 2018 2019 2020 2021 2022
IN % Fund Fund Fund Fund Fund Fund
January 0.4 1.3 -0.1 -0.3 -1.1
February -1.6 0.7 -0.9 -0.4 -0.3
March 0.4 17 -14 0.2 0.2
April 05 0.2 0.7 0.2 1.0 -0.6
May 0.8 0.3 -0.6 03 0.6 0.2
June -0.3 -0.0 2.1 0.4 1.0 -0.8
July 0.6 0.2 1.0 0.7 1.0 11
August 0.9 0.3 0.4 0.4 0.3 -11
September -0.1 0.1 0.1 -0.2 -1.2
October 1.8 -1.2 0.0 -0.4 0.4
0.2 -0.1 0.2 14 -0.4
December 0.6 -0.0 0.9 1.0 0.4
Year 5.1 -0.9 8.8 15 2.6 -2.9
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