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Fund type Single fund Issue surcharge 5.00% Minimum investment USD 2,500.00
Category Bonds Planned administr. fee 0.00% Savings plan -
Sub category Convertible Bonds Deposit fees 0.03% UCITS / OGAW Yes
Fund domicile Ireland Redemption charge 0.00% Performance fee 0.00%
Tranch volume (07/30/2024) USD 79.26 mill. Ongoing charges - Redeployment fee 0.00%

Total volume (07/30/2024) USD 518.27 mill.
Launch date 11/27/2007 Calamos Advisors
KESt report funds No 62 Threadneedle Street, EC2R 8HP, London
Business year start 01.01.

Sustainability type - https://www.calamos.com
Fund manager -

Performance i\ 6M YTD 1Y 2Y 3Y 5Y Since start
Performance +1.45% +5.81% +5.60% +5.88% +12.90% -10.67% +29.82% +77.72%
Performance p.a. - - - +5.88% +6.27% -3.69% +5.35% +3.51%
Sharpe ratio 2.73 1.31 1.00 0.35 0.34 -0.81 0.16 -0.01
Volatility 5.92% 6.41% 6.30% 6.42% 7.79% 9.08% 10.44% 11.22%
Worst month - -3.03% -3.03% -4.00% -5.54% -6.83% -7.64% -17.46%
Best month - 2.58% 4.10% 5.34% 5.36% 5.36% 9.41% 9.41%
Maximum loss -1.87% -4.01% -4.01% -8.56% -10.22% -28.54% -30.88% -

Distribution permission

Austria, Germany, Switzerland

1 Important note on update status: The displayed date refers exclusively to the calculation of the NAV.
2 The Mountain-View Data Fund Rating calculates a computative ranking for funds using yield, volatility and trend data. For more information visit MVD Funds Rating

3 Displays the Ethical-Dynamical Ratio calculated according to standard criteria. The maximum value is 100. For more information visit EDA

DISCLAIMER: The information on this page are for informational purposes only and should neither an offer to sell nor a solicitation for the purchase of the security or recommendation in favor of the security to
be understood. baha GmbH assumes no liability despite thorough searches for the accuracy of the data.
Funds data from: www.mountain-view.com. Fact Sheet created by: www.baha.com

Created: 08/01/2024


https://www.mountain-view.com/wp-content/uploads/Beschreibung-MVD-Fonds-Rating.pdf
https://www.mountain-view.com/eda/docs/EDA_Beschreibung.pdf
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Assessment Structure

Assets Largest positions
] Cv Due20: Materials & 't SCREEN Holdings Co... — 2.40%
Cv Due2028Hotels, Resorts & Cruise LinesMakeMy Trip, Ltd — 210%
‘Cv Due 2025Hotels, Resorts & Gruise LinesRoyal Garibbean Gruises, Ltd — 2.06%
Gv Due 2030Integrated Oil & GasEni S.p.A. — 2.03%
Bond Cv Due2027Hotels, Resorts &Cruise LinesNGL Corp., Lid. — 2.01%
onds - 100.00% Cv Due 2028Homefurnishing RetailWayfair, Inc. — 1.84%
Cv Due 2028Casinos & GamingDraftkings Holdings, Inc.— 1.80%
Cv PfdDiversified Financial ServicesApollo Ass et Managsment, Inc — 1.67%
Cv Due 2028Restaurants Meituan — 1.60%
Cv Due 2026Interactive Home EntertainmentSea, Ltd, — 1.50%
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Countries Rating Branches
IT- 24.00%
North America - 52 80% . i . Consumer goods, cyclical - 19.30%
High credit standing - 9.30% Healthcare - 14.60%
Pacific - 18.50% IE?:;\E;’ 7 03;0%
c mittlere Bonitat IG - 9.30% Energy - 5.30%
urope - 14.10% Telecommunication Services - 5.10%
. Low credit standing- 0.70% Ulilities - 3.40%
Middle East- 170% Basic Consumer Goods - 2.80%
various sectors-12.70%
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DISCLAIMER: The information on this page are for informational purposes only and should neither an offer to sell nor a solicitation for the purchase of the security or recommendation in favor of the security to

be understood. baha GmbH assumes no liability despite thorough searches for the accuracy of the data.

Funds data from: www.mountain-view.com. Fact Sheet created by: www.baha.com



