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1,993,935,967.13

2,919,023,930.56

yarmIng"u widsiami (W) 7.8003 10.6736
ﬂ'ﬁLWN‘ﬂu BIZEN Tu umwa Vlﬁ
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Fund Performance of K Fixed-Dated High Yield 2023A Fund Not for Retail Investors

) wamsduiiunumudufiveeunidy/Calendar Year Performance

&)

Wi : % Al (% pa.)

rvear 2555 2556 2557 2558 2559 2560 2561 2562 2563 2564
(2012) (2013) (2014) (2015) | (2016) 017) | (2018) (2019) | (2020) (2021)
HAADULNUNBINHTIN/Fund Return 337 2.00
N/A
2.10 9.94 8.51
ATWAUAY (Standard deviation) Y03 1¥ Ta/Benchmark Standard Deviation N/A N/A N/A
*S gamssdiuudaun o dimsgamovesihi dard d are based on data from inception date to the last business day of that calendar year.
(2) wamadufiunuoeunds o Tufi 30 figueu 2565/Performance as of 30 Jun 2022
0700
Yearto | 3ifiou | 6ihou 11 31 51 10 Since
Date | (3 Months)| (6 Months) | (% aeil) | (4nei) | onell) | (%noil) | Inception
1Year | 3Years | 5Years | 10Years | Retum
(%pa) | Cepa) | %pa) | Chpa) | (%pa)
HAADUHINUNBINUITIN/Fund Return -19.29 -10.66 -26.92 197
N/A N/A
11.39 8.96
N/A N/A

Benchmark

buy-and-maintin (o T Iasano i udns iinonzan

TP

None. Since the Master find I

o seck appropriae retrn.

samsaiualuod qusm i

i Tuewng Past per is not indicative of future results,

tenasn1s aransaniuaveanesumniui laiahiuanasgiumsSanamsauiiuanuenemusmuesmnauimiansamu/The fund performance document is prepared in accordance with AIMC standards.
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alisefizeniunnnear LRI Sowazvosyam
(Fund's Direct Expense) (ﬁ’uum) ﬂg’wéaquﬁ
A533uTHINNTIANT(Management Fee) 4,809.63 021
Anssuilondguanasz Tomi(Trustee Fee) 300.60 0.01
Aengiiou(Registrar Fee) 480.96 0.02
mlaman ﬂs:mﬁuﬁuﬁ'ua:fhm%umi‘uwim%mﬁummmjwamuﬂ%@usﬂ il Tudi
mTaman ﬂsszfuﬁuﬁ’Am:dam“iumimumwé“amumwuwﬂquaa‘v!uﬂ%tausn Tufi iy
ﬂ'ﬂ%}ﬂlwsu‘](omcr Expenses**) 67.95 0.00
59195 07 aMuA(Total Fund's Direct Expenses) 5,659.15 0.24

' A Y 9, - oA v,
* ﬂWﬁiillLﬁﬂiJLmSﬂ1‘1‘]1ﬂ1fwlﬁﬂﬁnﬂﬂﬂd“{!uS’Jllblﬂi’nlﬂTHMuZ\ﬂHWlllm’J

w14 wdui < Yosaz 0.01 vouyarmINGAugns

' ' v & o v o ' o da & & o o 2
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SV U BN
VBITDUITHIANNUAIUN 1 NINHIAN 2564 DAIUN 30 HYUIEY 2565

aliefizeniunnne s LRI Senazvosyam
(Fund's Direct Expense) (Wuum) ﬂg’ngaquﬁ
A533uTHINNTIANT(Management Fee) 10,695.66 043
Assuilendguanasz Tomi(Trustee Fee) 668.48 0.03
ﬁ1u1ﬂﬂzlﬁ€lu(l{cgisnar Fee) 1,069.57 0.04
mlayan ﬂa:mﬁuﬁuﬁ'ua:d«ﬂ?umimzﬂun%mﬁuammmiwamuﬂ%y"auan il i
Taman Uszndniug iasdudiumsvomonduauouomiasmuasaisn il 4il
ﬂ"li%i!"l&lid;u‘](omcr Expenses**) 195.39 0.01
sou 19818 amA(Total Fund's Direct Expenses) 12,629.09 0.51

' A Y 9, - A 9.
* ?ﬂﬁiilllﬁﬂillmzﬂﬂ‘]ﬁntl“/lﬁﬂﬁnﬂﬂﬂ»w!ui’lllblﬂi'é‘llﬂﬁ}llluaﬂﬂwlllm’é

s l4iwdui < Yosaz 0.01 vouyarmIngaugqns
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The Siam Commercial Bank Public Company Limited Head Office ; 9 Rutchadapisek Road, Jatujak, Jatujak, Bangkok, 10300 Thailand Tel. 02-777-7777 www.sch.co.
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#3897 LO Funds IV - EM Income 2023 nasyuvan

LOMBARD ODIER

INVESTMENT MANAGERS

LO Funds IV — EM Income 2023

(USD) I

Fact Sheet (marketing document)

Emerging Fixed Income ® Fixed Income

FUND FACTS

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

Fund inception date 10 July 2019
SFDR Classification Article 6
Currency of Fund usb
Currency of share class usb
Registered in CH, LU, SG

Fund manager D. Bajaj, T. Wang, T. Bracey, L. Sharma,
NS

. Sunil

Net assets (all classes) USD 94.53 million

Liquidity (sub./red.) Weekly (Wednesday)
Min. investment USD 1 million or equivalent
Entry/Exit fees -/-
Management fee 0.30%
Distribution fee 0.00%
0Ongoing charge (31 May 2022) 0.35%
TER max (30 September 2021) 0.36%
Dealing Charge (sub./red.) 0.00%/0.75%
RISK AND REWARD PROFILE

ENENE] - EIEEED
Low High

This indicator (SRR represents the annualized historical volatlty 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 rsk classification does not imply that the Sub-Fund is
risk-free or that capita is necessary guaranteed or protected.

CODES Class A Class D
ISIN LU2001338032  LU2001338115
Bloomberg LEMIUIA LX LEMIUID LX
Telekurs 48025541 48025545
NAV USD 8.23 USD 6.93

FISCAL INFORMATION
UK - Reporting Status No

DE - Investment-steuergesetz (InvStG) Not Classified
BE - Asset test In scope - tax
Last dividend paid (22.04.2022) Usb 0.13

30 June 2022

HIGHLIGHTS

The Sub-Fund shall invest its assets in bonds, other fixed or floating-rate debt securities and short-term debt securities
of corporate, sovereign and/or supranational entities of Emerging Market issuers or of entities incorporated or exercising
a prominent part of their business activities in Emerging Markets, denominated in USD. At the discretion of the Portfolio
Manager, the Sub-Fund may be fully invested, in accordance with the applicable diversification rules, in Cash and Cash
Equivalents (including short-term ABS/MBS which may represent up to 10% of investments within Cash and Cash
Equivalents). In particular, while approaching the Term, positions in Cash and Cash Equivalents will tend to grow.

NET CUMULATIVE PERFORMANCE AND ANNUAL PERFORMANCE IN USD Jul 10, 2019 - Jun 30, 2022
110

4.45%
100
90 -7.88%
80 -17.91%
2019 2020 ' 2021 ' 2022

LO Funds IV - EM Income 2023, (USD) 1A/ D 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
Y10 ) 17.91% -
1 month -4.84% -
3 months -8.00% -
1 year -25.24% -
Total return (since 10.07.2019) -17.74% -6.32%
STATISTICS 10.07.2019 - 30.06.2022 Fund Fund
volatility 12.58%  Average coupon 6.10%

Sharpe ratio -0.56  Average maturity 1.39
Max. drawdown -25.56%  Average rating BB-
Modified duration 1.39

Yield to worst 9.29%

Yield to maturity 9.41%

Number of positions 80

Non Government Bonds 94.90%
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ISSUER TYPE (IN %) CREDIT RATINGS (IN %)
Corporate 65.9 AA 10.0
Financials nee— 17,0 A 05
Quasi-Sovereign  m— 12.0 BBB M 03 6

Government = 5.1 BB 334
B 36.4
CCC & Below i 6.0
COUNTRIES (IN %) TOP 10 (IN %)
India 228 Ptabnk 4 7/8 05/23/24 55
China 195 Grnken 4 7/8 08/16/23 42
Turkey S—— 1.0 Mumtak 5 5/8 02/27/24 n— 3.4
Indonesia F—— G 4 Parkpt 4 1/4 Perp n—— 3 3
Supra  — 5 5 SHTFIN 5.1 07/16/23 s, 3 2
Bahrain —3 4 Nwszf 5 3/4 Perp " ? 3
Singapore  m—— 3.3 Turkey 7 1/4 12/23/23  n—— 2.7
Mongolia s 2.8 Lmrtsp 7 1/4 06/19/24  —— 2 4
Hong Kong s 2.8 PETKM 5 7/8 01/26/23  — 2 2
Others 20.5 HONGQ!I 7 3/8 05/02/23  n—— .2
MATURITIES (IN %) CURRENCIES (IN %)
2022 m— 5.5 usp 100.0
2023 50.7
2024 406
>2024 W33
2019 2020 2021 2022
MONTHLY RETURNS IN % Fund Fund Fund Fund
January 1.2 -0.4 -3.7
February -0.7 0.5 -4.5
March -16.0 -0.9 -3.0
April 4.6 0.7 02
May 5.0 1.2 -3.2
June 34 0.2 -4.8
July 03 24 1.8
August -0.9 2.5 2.2
September 12 -1.0 -24
October 1.5 0.8 -5.0
November 0.8 2.5 -2.4
December 1.1 1.5 0.2
Year 41 4.4 -1.9 -17.9
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