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v KEY
POINTS

An SRI-labelled
fund specialising
in international
convertible bonds

An original strategy
combining the advan-
tages of convertible
bonds with a responsible
investing approach

A seasoned management
team of three managers
within the Edmond de
Rothschild AM’s Fixed
Income platform

A defensive approach
thanks to an equity
sensitivity comprised
between 0% and 45% and
credit risk mitigation

The fund may be exposed
to capital loss risk

*The fund managers presented in this document may not
be the same over the entire life of the product.

EdR Fund Global Sustainable Convertibles is intended for investors seeking exposure
to the international convertible bond market who also wish to give meaning to their
investments through a responsible approach. It can also represent a diversification
tool within a balanced asset allocation.

A GLOBAL INVESTMENT UNIVERSE, A CONSERVATIVE
APPROACH

The fund grants access to a large international investment universe, regardless of
the selected company’s geographical region, sector or market capitalisation size.

The management framework that has been put in place is intended to limit risks.
Thus:

= equity market sensitivity' ranges between 0% and 45%,

= exposure to high yield securities? is limited to 35%,

= emerging market exposure may not exceed 40%.

The integration of ESG criteria is intended to reduce risks and reinforce the prod-
uct’s defensive profile.

Our selection approach is two-fold: by taking extra-financial criteria into account
and through our bond picking capabilities based on technical convertible bonds
analysis, credit and equity analysis of the issuers.

Securities are selected implementing a “Best in universe” approach, which favours
top ranked issuers, regardless of ratings and sectors.

1. Equity sensitivity corresponds to the impact of of the underlying equity price change
on the convertible bond one.

2. Corporate Bonds that have a higher default risk than investment grade bonds and L b l
offer a higher coupon in exchange. a e
Edmond de Rothschild Fund Global Sustainable Convertibles is a sub-fund of the

Luxembourg-registered SICAV authorised by the CSSF and authorised for marketing I S R
in France, Luxembourg, Austria, Germany, Spain, United Kingdom, Netherlands. Until

30/10/2019, the sub-fund was called “EdR Fund - Convexity”.



CONVERTIBLE BONDS: PROVEN EXPERTISE

» Edmond de Rothschild Asset Management: a historic
player and pioneer in convertible bonds, since 1993.

= A management team of three experienced portfolio
managers with a multi-region and multi-sector exper-
tise, thereby covering the whole investment universe.

= An embedded team in the Corporate Debt division
comprised of 13 professionals with complementary
profiles in different market segments.

FUND INFORMATION

Inception date: 27/11/2012 (change of name and strategy on 31/10/2019)
ISIN codes: A share: LUTI60368194 / | share: LUTI60370091

Maximum management charges: A share: 1% net / | share: 0,55% net
Variable management fees: 15% of performance in excess of the benchmark
Minimum initial subscription: A share: 1share / | share: € 500 000

Front load charge: Maximum 1% (zero for institutional units)

Redemption charges: None

Benchmark: Thomson Reuters Global Focus Investment Grade Hedged Convertible
Bond Index

Recommended investment horizon: > 3 years

SUBFUND RISK PROFILE

The fund is in risk category 3 (A and | units), which corresponds to the type of se-
curities and geographic regions detailed in the “Objectives and investment policy”
section of the Key Investor Information Document (KIID).

Credit risk: the main risk is default by the issuer, either in terms of the non-pay-
ment of interest and/or the non redemption of capital. Credit risk is also linked to
any deterioration in the creditworthiness of an issuer. The holder will note that the
sub-fund’s net asset value is likely to fall in the event a total loss is recorded on an
operation following the default of a counterparty. The presence of private company
debts either directly or via the intermediary of a sub-fund in the portfolio exposes
the sub-fund to the effects of a change in credit quality.

Risk of capital loss: the sub-fund is not guaranteed or protected. This means that

EDMOND DE ROTHSCHILD
ASSET MANAGEMENT: A MAJOR PLAYER IN
RESPONSIBLE INVESTING

= €4 billion in SRI assets under management.
» Over 10 years of experience.

» A dedicated team of four specialists supported by a
dozen SRI correspondents within the various management
teams.

= A proprietary analysis model that offers analytical
flexibility, responsiveness and independence.

* Shares described herein are the main euro-denominated shares.
The fund also has shares in USD, CHF, GBP.
Please ask your sales contact for any further information.

The SRl label is a tool for choosing
responsible and sustainable invest-
ments. Created and supported by the
French Ministry of Finance, the label
aims to make socially responsible
investment (SRI) products more visible
for savers in France and Europe.

Label

ISR

the capital initially invested may not be returned in full even if subscribers hold their
units for the entire recommended investment period.

Risk related to the holding of convertible bonds: the value of convertible bonds
depends on multiple factors: interest rate levels, changes in the price of the underly-
ing assets, changes in the price of the derivative embedded in the convertible bond.
These various elements may result in a decrease in the sub-fund’s net asset value.

Interest rate risk: the presence of fixed income products in the assets exposes the
sub-fund to the effects of interest rate fluctuations. Interest rate risk relates to a
potential fall in the value of a security in the event of a change in the yield curve.

Risk related to SRI (Socially Responsible Investment)-based selection: the selec-
tion of SRI securities can cause the UCITS to depart from the benchmark.

December 2020. This document is issued by Edmond de Rothschild Asset Manage-
ment (France). Non-binding document. This document is for information purpose
only. Any reproduction, disclosure or dissemination without prior consent from the
Edmond de Rothschild Group is strictly prohibited. The information provided in this
document should not be considered as an offer, an inducement, or solicitation to deal
by anyone inany jurisdiction where it would be unlawful or where the person providing
it is not qualified to do so. It is not intended to constitute, and should not be construed
as investment, legal, or tax advice, nor as a recommendation to buy, sell or continue
to hold any investment. EdRAM shall incur no liability for any investment decisions
based on this document. The Funds presented herein may not be registered and/or
authorised in your country. You should seek advice from your professional advisor if
you are in doubt as to whether any of the Funds mentioned might be suitable for your
individual situation. Any investment involves specific risks. We recommend investors
to ensure the suitability and/or appropriateness of any investment to its individual sit-
uation, using appropriate independent advice, where necessary. Furthermore, inves-
tors must read the key investor information document (KIID) and/or any other legal
documentation requested by local regulation, that are provided to them before any
subscription and available at http://funds.edram.com, or upon request free of charge.
« Edmond de Rothschild Asset Management » or « EARAM » is the commercial name
of the asset management entities of the Edmond de Rothschild Group.

GLOBAL DISTRIBUTOR

EDMOND DE ROTHSCHILD ASSET MANAGEMENT
(FRANCE)

47, rue du Faubourg Saint-Honoré, 75401 Paris Cedex 08

Société anonyme governed by an executive board and a supervisory board with
capital of 11,033,769 euros

AMF Registration No. GP 04000015 - 332.652.536 R.C.S. Paris

MANAGEMENT COMPANY

EDMOND DE ROTHSCHILD ASSET MANAGEMENT
(LUXEMBOURG)

16, Boulevard Emmanuel Servais, L - 2535 Luxembourg

FINANCIAL MANAGEMENT DELEGATE

EDMOND DE ROTHSCHILD ASSET MANAGEMENT
(FRANCE)

47, rue du Faubourg Saint-Honoré, 75401 Paris Cedex 08

Partnerships & Distribution - Tel. +33 (0)14017 23 09
French Institutional Investors - Tel. +33 (0)140 17 23 44
International Development - Tel. +33 (0)140 17 27 04

www.edram.fr



