
• Attractive and diversifying segment with a short 

duration

• Favourable macroeconomic situation with increasing 

corporate earnings

• Less than 1.5% expected default rates for 2022 • Efficient arbitrage with equities

OUR UNIQUE INVESTMENT PROCESS

Invest in

DMC Fund World HY Corporate Bonds

WHY INVEST IN HIGH YIELD BONDS

Quant approach

• Avoids emotional biases

• Selection of the most efficient 

bonds with a global risk profile 

similar to the wide universe

• Exploitation of structural market 

inefficiencies

Broad universe

• Proprietary tools allowing 

for portfolio exposure to 

640 issues

• Broad diversification to limit 

risks of HY bonds market 

exposure 

Risk management

• Optimised sampling approach to 

maximise portfolio returns while 

maintaining close alignment to the 

benchmark’s main risk factors

• Use of cost-effective modern 

computational methods 

• Rigorous performance monitoring 

against the benchmark

Investment team

Aymeric Converset
Head of the Quantitative 

Management

Portfolio manager 

Marcin Brynda, PhD
Senior Quantitative 

Manager

Portfolio manager

KEY FIGURES

122 MUSD

AuM in HY strategy 

(22.02.2022)

6.4%

5-year total return 

(industry average 9%)

Share classes I USD R USD
I EUR

(Hedged)

R EUR 

(Hedged)

I CHF

(Hedged)

R CHF 

(Hedged)

Base currency USD USD EUR EUR CHF CHF

ISIN LU1610895911 LU1877861424 LU1877862158 LU1877861697 LU1610896059 LU1877861770

Management fees 0.45% p.a 0.75% p.a. 0.50% p.a. 0.80% p.a. 0.50% p.a. 0.80% p.a

Minimum 

investment

1'000'000 EUR 

or equivalent

1,000 EUR or 

equivalent

1'000'000 EUR or 

equivalent

1,000 EUR or 

equivalent

1'000'000 EUR 

or equivalent

1,000 EUR or 

equivalent

Liquidity Weekly Weekly Weekly Weekly Weekly Weekly

2016

Strategy             

launch date

701

Issues in the portfolio 

(22.02.2022)

A long-term capital increase strategy based on an innovative quantitative approach 

to take advantage of index market inefficiencies and maximise performance
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DISCLAIMER: The information contained in this material constitutes an advertisement within the meaning of the Swiss Financial Services Act (“FinSA”) for the ONE swiss bank SA financial services. This material does not purport to summarise or contain all of the provisions that

would be set forth in any offering memorandum. Any purchase or sale of any securities may be made only pursuant to a final offering memorandum and prospectus. The information contained in this material should not be construed as a recommendation or solicitation to buy or

sell any security, or to participate in any investment strategy. It does not take into account the specific investment objectives, financial situations, or the particular needs of any specific entity or person. Investors should make their own appraisal of the risks and should seek their

own financial advice regarding the appropriateness of investing in any securities or participating in any investment strategy. This material should not be construed as legal, business or tax advice. While the information (including any historical returns) in this material has been

obtained from sources deemed reliable, ONE swiss bank SA does not guarantee its accuracy, timeliness or completeness. Any opinions expressed herein are statements of our judgment on this date and are subject to change without notice. Past performance is no indication of

the future return. This information document or any part of it should not be copied, reproduced or distributed to anyone without the prior written approval of ONE swiss bank SA.

7.6%

Yield to Maturity 

(22.02.2022)

75%

Internal Loan 

to Value


