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UIENIAMS Lombard Odier Funds (Europe) S.A.

ISIN LU2534975482

R AT 7% JP Morgan JACI Non-Investment Grade Total Return
Website https://am.lombardodier.com/funds
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NET CUMULATIVE PERFORMANCE AND ANNUAL PERFORMANCE IN USD Aug 17, 2022 - Jun 30, 2023

130 279%
1.99%
120
110
fr"‘b-_nl
100 _—
a0
2022 ' 2023 '
e | [ FUNAS - Asia Diversified High Yield Bond, X1, USD) 1 A Annual or YTD performance (Fund)
—— P Morgan JAC! Non-Investment Grade Total Return Annual or YTD performance [Bench.)
—— Class launch date (04.04.2023)
GCumulative
NET PERFORMANCE IN USD Fund Bench.
YTD 2.79% 1.99%
1 month 1.61% 3.01%
3 months 1.36% -1.03%
Total return (since 17.08.2022) 2.05% 7.45%
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STATISTICS 17.08.2022 - 30.06.2023 Fund Bench. Fund
Max. drawdown -8.38% -14.97%  Average coupon 5.91%
Correlation 0.947  Average maturity 3.41
Average rating BB
Modified duration 2.30
Yield to worst 14.24%
Yield to maturity 14.52%
Number of positions 126
Number of issuers 93
Non Government Bonds 97.00%
Z-Spread 1'065
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Au%36 (Benchmark) : 7% JP Morgan JACI Non-Investment Grade Total Return (100%)
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1) ANLAENAIWLATAR (Credit Risk)
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