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~» BNY Mellon Global High Yield Bond Fund

Alcentra is an asset management group focused on
developed markets sub-Investment Grade (sub-IG) debt.
Alcentra has atrack record dating back to 2002 of investing
in sub-1G instruments and is one of the largest institutional
participants in these markets.

PERFORMANCE BENCHMARK

The Fund will measure its performance against ICE BofA
Developed Markets High Yield Constrained Index (hedged
to US Dollars) (the "Benchmark").

The Fund is actively managed, which means the
Investment Manager has absolute discretion to invest
outside the Benchmark subject to the investment
objective and policies disclosed in the Prospectus. While
the majority of the Fund's holdings are expected to be
constituents of, and have similar weightings to, the
Benchmark, the investment strategy does not restrict the
extent to which the Investment Manager may deviate from
the Benchmark.

GENERAL INFORMATION
Total net assets (million)
Performance Benchmark

$108.89
ICE BofA Developed Markets
High Yield Constrained Index

Lipper sector Lipper Global - Bond Global High Yield

UsD
Fund type ICVC
Fund domicile Ireland
Fund manager Chris Barris
Alternate Kevin Cronk/ Ross Curran
Base currency usb
Currencies available EUR, USD, GBP
Fund launch 11 Feb 2004
USD W (ACC.) SHARE CLASS DETAILS
Inception date 01 Nov 2017
Min. initial investment $ 15,000,000
Max. initial charge 5.00%
Annual mgmt charge 0.50%

ISIN IEOOB8W3LT89

Registered for sale in:AT, BE, CH, CL, CO, DE, DK, ES, FI,
FR,GB, GG, IE, IT, JE, LU, NL, NO, PE, PT, SE, SG, UY

Costs incurred when purchasing, holding, converting or selling

any investment, will impact returns. Costs may increase or

decrease as a result of currency and exchange rate fluctuations.

For more details please read the KID document.

DEALING

09:00 to 17:00 each business day

Valuation point: 12:00 Dublin time
FUND RATINGS

Source & Copyright: Morningstar ratings © 2024
Morningstar. All Rights Reserved. Ratings are collected on
the first business day of the month.

Effective 2 June 2017, the performance benchmark changed to
the Bank of America Merrill Lynch Developed Markets High Yield
Constrained Index (HYDC) hedged to US Dollar from Bank of
America/Merrill Lynch Global High Yield constrained TR Index .

BNY Mellon Investment Management EMEA
Limited - Client Services

Tel: +44 207163 2367

Fax: +44 207163 2039
Email:internationalsales@bnymellon.com
Web: www.bnymellonim.com

INVESTMENT OBJECTIVE

The investment objective of the Fund is to achieve a total return comprised of income and long term capital growth
through investment primarily (meaning at least 80% of the Fund's assets) in a broadly diversified portfolio of high yield
bonds and in derivatives.

PERFORMANCE DISCLOSURE

Past performance is not a guide to future performance. The value of investments can fall. Investors may not get back the
amount invested. Income from investments may vary and is not guaranteed. Please refer to the prospectus and the KID/
KIID before making any investment decisions. Documents are available in English and an official language of the
jurisdictions in which the Fund is registered for public sale. Go to www.bnymellonim.com. For a full list of risks applicable
to this fund, please refer to the Prospectus or other offering documents.
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Fund Performance Benchmark
PERFORMANCE SUMMARY (%)
Annualised
™ 3M YTD 1YR 2YR 3YR 5YR
USD W (Acc.) 0.91 1.53 1.53 11.67 3.21 1.84 3.61
USD C (Acc.) 0.87 1.41 1.41 1112 2.69 1.34 3.09
Euro | (Acc.) (Hedged) 0.75 1.03 1.03 912 0.48 -0.38 114
Performance Benchmark 1.01 1.64 1.64 11.60 3.98 2.41 419
Euro C (Acc.) 1.34 4.16 416 12.01 4.16 4.23 3.92
Euro A (Acc.) 1.31 4.05 4.05 11.67 3.87 3.95 3.65
Performance Benchmark 1.21 3.95 3.95 12.26 5.54 5.34 5.00
Sector 1.02 1.60 1.60 10.35 2.57 0.96 2.83
No. of funds in sector 116 116 116 109 104 89 72
Quartile USD W (Acc.) - - - 1 2 1 1
2014 2015 2016 2017 2018 2019 2020 2021 2022 2023
Fund - - - - -3.39 15.87 4.49 4.61 -11.76 13.45
Performance Benchmark 3.25 -3.05 15.86 784 -1.98 14.53 5.68 5.06 -10.56 13.78
Sector 0.52 -3.51 12183 725 -3.42 12.60 470 2.94 -11.68 11.52
ANNUAL PERFORMANCE TO LAST QUARTER END (%)
From Mar 2019 Mar 2020 Mar 2021 Mar 2022 Mar 2023
To Mar 2020 Mar 2021 Mar 2022 Mar 2023 Mar 2024
Fund -8.09 23.00 -0.83 -4.61 11.67

Source: Lipper as at 31 March 2024. Fund performance USD W (Acc.) calculated as total return, based on net asset value, including
charges, but excluding initial charge, income reinvested gross of tax, expressed in share class currency. The impact of the initial
charge, which may be up to 5%, can be material on the performance of your investment. Performance figures including the initial
charge are available upon request. Returns may increase or decrease as a result of currency fluctuations.
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BNY Mellon Global High Yield Bond Fund: As at 31 March 2024

PORTFOLIO CHARACTERISTICS SECTOR ALLOCATION (%) CREDIT QUALITY BREAKDOWN (%)
Fund Perf. Fund Perf.
B'mark B'mark 1G
Duration (in years) 3.3 3.5  Services 101 7.2
No. of issuers 231 1,210  Finance 10.0 131 BB
Average Coupon (%) 6.3 5.8 Energy-Oil &Gas 8.8 9.7
Current yield (%) 6.6 6.2 Healthcare 57 5.5 B
Average quality B2/B+ B1/B+ Telecommunications 5.2 7.2
Yield to Worst (%) 76 74  Homebuilders & Materials & CCC and below
Construction 5.1 3.9
GEOGRAPHICAL ALLOCATION (%) Technology Electronics Software Cash
Fund perf. &IT 5.1 4.3
B'mark  Automotive 4.6 4.4 0 25 50 75
United States 70.7 66.2  Hotels, Leisure & Entertainment 4.4 5.4 Fund [l Perf.B'mark
United Kingdom 6.2 6.0  Packaging & Paper & Forest
Canada 41 40 Products 3.8 3.0 MATURITY DISTRIBUTION (%)
France 3.3 4.9 Gaming 37 25 ayrs
Ireland 2.4 0.6 Food Beverage & Tobacco 3.4 2.8 6.4
Netherlands 1.2 1.8 Others 26.6 28.6 3-5yrs 353
Germany 1.0 2.8 33.6
Sweden 09 08 TOP 10 HOLDINGS (%) 5-7yrs
Slovenia 0.8 0.2 Fund 7-10yrs
Greece 0.8 0.8 Venture Global Calcasieu 1.4 10-20yre
Belgium 0.7 0.3 TransDigmInc 1.4
Spain 05 13 Tenet Healthcare Corp 1.1 20+yrs
Luxembourg 0.4 1.6 CCO Holdings LLC/ CCO Holdings Capital 0 10 20 30 40
India 0.3 0.2 Corp 1 Fund ] Perf.B'mark
Alliant Holdings Intermediate LLC / Alliant
Switzerland 0.3 0.3 Holdings Co-Issuer 1.0
Australia 0.3 0.5  Acrisure 0.9
Denmark 0.2 0.2 carnival Corp 0.9
Cash & Others 2.6 31 GFL Environmental Inc 0.9
CURRENCY BREAKDOWN (%) CHS/Community Health Systems Inc 0.9
Fund Perf. Athena Health 0.8
B'mark  source: BNY Mellon Investment Management EMEA Limited
(before hedging)
US Dollar 78.3 74.9
Euro 17.2 214
Pounds Sterling 4.5 2.9
Canadian Dollar 0.0 0.8
FUND STATISTICS - 3 YEARS
Jensen Alpha -0.05
Beta 0.98
Correlation 0.99
Annualised Information Ratio -0.45
Annualised Sharpe Ratio -0.11
Annualised Tracking Error 1.24
R? 0.98
Annualised Standard Deviation 7.82
Maximum Drawdown -15.50
VaR Normal 95% -3.59




BNY Mellon Global High Yield Bond Fund: As at 31 March 2024

RISK AND REWARD PROFILE - USD W (ACC.)

Lower risk Higher risk

Potentially lower reward Potentially higher reward

The summary risk indicator is a guide to the level of risk of this product compared to other products. It
shows how likely it is that the product will lose money because of movements in the markets or because
1 2 4 5 6 7 we are not able to pay you.

We have classified this product as 3 out of 7, which is a medium-low risk class.This rates the potential losses from future
performance at a medium low level, and poor market conditions are unlikely to impact the capacity of BNY Mellon Fund
Management (Luxembourg) S.A. to pay you.

SHARE CLASS TABLE

ISIN Sedol WKN AMC ISIN Sedol WKN AMC
USD C (Acc.) IE00B6304C80 B6304C8 A2JA7Y 1.00% Euro C (Acc.) IE0030011419 3001141 693980 1.00%
Euro | (Acc.) IE0O0B8W3L327 B8W3L32 A2JA7TW 1.00% Euro A (Acc.) IE0030011294 3001129 693979 1.25%
(Hedged)
DISTRIBUTION YIELD (AS AT 29 FEBRUARY 2024)
Share class Yield
USD W (Acc.) 6.52%
USD C (Acc.) -

Euro | (Acc.) (Hedged) -

Euro C (Acc.) -

Euro A (Acc.) -

Distribution yield reflects the amounts that a fund may be expected to distribute over the forthcoming twelve months as a percentage of the fund's current price as at the date
shown. Distribution yield is based on a snapshot of the portfolio as at the date shown. It does not include the impact of any initial charge and investors may be subject to tax on
distributions.

Ongoing costs are taken from the latest EMT file, ongoing charge is taken from the latest KID/KIID.

IMPORTANT INFORMATION

For Professional Clients and, in Switzerland, for Qualified Investors only. Investment Managers are appointed by BNY Mellon Investment Management EMEA Limited (BNYMIM
EMEA), BNY Mellon Fund Managers Limited (BNYMFM), BNY Mellon Fund Management (Luxembourg) S.A. (BNY MFML) or affiliated fund operating companies to undertake
portfolio management activities in relation to contracts for products and services entered into by clients with BNYMIM EMEA, BNY MFML or the BNY Mellon funds. Portfolio
holdings are subject to change, for information only and are not investment recommendations. Calls may be recorded. For more information visit our Privacy Policy
www.bnymellonim.com. BNY Mellon is the corporate brand of The Bank of New York Mellon Corporation and its subsidiaries.

The fund is a sub-fund of BNY Mellon Global Funds, plc, an open-ended investment company with variable capital (ICVC), with segregated liability between sub-funds.
Incorporated with limited liability under the laws of Ireland and authorised by the Central Bank of Ireland as a UCITS Fund. The Management Company is BNY Mellon Fund
Management (Luxembourg) S.A. (BNY MFML), regulated by the Commission de Surveillance du Secteur Financier (CSSF). Registered address: 2-4 Rue Eugéne Ruppert L-2453
Luxembourg. Information on investor rights including the complaints handling policy and investor redress mechanisms is available at www.bnymellonim.com. The Manager may
terminate the arrangements made for the marketing of one or more sub-funds of BNYMGF in one or more EU Member States and shareholders will receive prior notification in
this event. In Austria, the current Prospectus and the Key Investor Information Document are available free of charge from Raiffeisen Zentralbank Osterreich Aktiengesellschaft,
Am Stadtpark 9, A-1030 Vienna. In Belgium, the KIID, Prospectus, articles of association and latest annual report are freely available upon request to from the paying agent : JP
Morgan Chase Bank, 1 Boulevard du Roi Albert Il, B-1210 Bruxelles, Belgium. The Prospectus, KlIDs, articles of association, annual and half-yearly financial reports are available
in French. In France, the KIID, Prospectus, articles and latest annual report are freely available upon request to the centralising agent: BNP Paribas Securities Services, 3 rue
d'Antin, 75002 Paris, tél: 00 33 1 42 98 10 00. In Germany, the prospectus is available from BNY Mellon Fund Management (Luxembourg) S.A. (BNY MFML), German branch,
MesseTurm Friedrich-Ebert-Anlage 49, 60308 Frankfurt am Main, Germany. In Spain, BNY Mellon Global Funds is registered with the CNMV, Registration No. 267. In Switzerland,
the Company is established as an open-ended umbrella type investment company under Irish law and the Sub-funds are authorised by FINMA for distribution to non-qualified
investors in or from Switzerland. The Swiss representative is Carnegie Fund Services S.A., 11, rue du Général-Dufour, 1204 Geneva. The Swiss paying agent is Banque Cantonale
de Genéve, 17, quai de llle, 1204 Geneva. Investors in Switzerland can obtain the documents of the Company, such as the Prospectus, the KlIDs, the Memorandum and Articles
of Association, the semi-annual and annual reports, each in their latest version as approved by FINMA, in German, and further information free of charge from the Swiss
representative.lssued in the UK by BNY Mellon Investment Management EMEA Limited, BNY Mellon Centre, 160 Queen Victoria Street, London EC4V 4LA. Registered in England
No. 1118580. Authorised and regulated by the Financial Conduct Authority. Issued in Europe (ex-Switzerland) by BNY Mellon Fund Management (Luxembourg) S.A. (BNY MFML),
a public limited company (société anonyme) incorporated and existing under Luxembourg law under registration number B28166 and having its registered address at 2-4 Rue
Eugéne Ruppert L-2453 Luxembourg. BNY MFML is regulated by the Commission de Surveillance du Secteur Financier (CSSF). Issued in Switzerland by BNY Mellon Investments
Switzerland GmbH, Béarengasse 29, CH-8001 Zirich, Switzerland. In the Middle East the Bank of New York Mellon, DIFC Branch (the “Authorised Firm”) is communicating these
materials on behalf of The Bank of New York Mellon, Investment Management EMEA Limited (“BNYMIM EMEA”). BNYMIM EMEA is a wholly owned subsidiary of The Bank of New
York Mellon Corporation. This material is intended for Professional Clients only and no other person should act upon it. The Authorised Firm is regulated by the Dubai Financial
Services Authority and is located at Dubai International Financial Centre, Gate Precinct Building 5 North, Level 6, Room 601, P.O. Box 506723, Dubai, UAE.
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