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Uszinlasenas @ NIUTINATIANTVT / NOIUTIMMINEaUUTEAY Fund of Funds / NBanusIuiliiuasmuLuy
fanudsednausene / neanuiinisamuluneamusidunield vas. Weatu (Cross Investing
Fund))

ulsemeamu  : newuiiulevisasulumiisasmuresnasyusiunsiasuilsassma uay/svie nowmusmdiion
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msUszmelaeddluseulnyTlidesnindosas 80 vewarmndAugvEvemnemuVE oS Ew
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msnansalanmznsasuluusiazvay lnensawulumheamuiindidesegnnglinseuuleuve
msamuvesnesudadulumuvdninasifevluidinaunagnssuns nas. fvus
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uaniUAsu (Foreign Exchange Rate Risk) nnunaeffiavesidanisnesyu Tnslunsamuludnya o
yearmiiiietesfumiuidssiudasuandasy giansnemuaziionsanainanizveimann
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isssmludndnuiineutnenn wimnlunsdfirfuneadisansy (USD) Suuwlduudsrniu f3ams
newmuanRasaldamuludygeredmiiietestunnudssdudnsuanisutuns
ssUszna vieeaamuludadiuties oghdlsfinu mnddnnisnesuiinsanimstesiuanuides
Sasmanidsusaliidiluiievsslevivesffeviieamu ieviligfomhesamuideysslonifions
95y ma]mmiﬂaammaﬂuﬂaaﬂummmmmﬂamiWLLam‘Ua&Jufﬂ,m uenmnimaviganssudestuea
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uonanil nesuenvamuludnyntemeaimih (Dervatives) ioifisUsyArEnmnisudmsnsammu
(Efficient portfolio management) 1130anA11Ld84 (Hedging) 1 underlying Husnsmenie nsn
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amuldl ielfanunsnadmansuunuanmsamulfifistu wae/vieanalddevesnamu vidonudl
dinuAugNIIINIT NA.A. Ussmamrun
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ARSI Fed mf\mﬂaaﬂ%'uamé’mwaﬂﬁaaqéssﬁvﬂizmm 3.75% neludull 2568

mmawé’nﬁﬁﬂﬁﬂamu LHBLUESKY fnan1sanfurufnauluseuszeziiaining’s 119nn1sudeivesiu
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Ans1eUSeUliBURNanIsAL LU
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wamsRntiunuuazaviidindaunds 5 U Uijiiu (%enal)

100% M LHBLUESKY-A M dviidin Peer avg
50%
2.42%
0%
-1.32% 2568
-0.31%
-50%

o o & ‘ 3
uamsnntivnudounasuuitnuya ( %sat)

YTD 3 \fou 6 \#ou 19
LHBLUESKY-A 0.22 -1.02 -0.66 -2.84
Fuildia 0.62 -1.22 -1.13 -1.79
Anadslunguidigaiy 0.76 0.06 1.19 127
AMUAUHIUNDINY 2.92 3.73 4.49 7.21
AMuuRILAYTE A 2.77 3.66 a.61 7.14

39 59 109" fauddans'
LHBLUESKY-A N/A N/A N/A -3.08
Fuildia N/A N/A N/A -3.14
Anadslunguidigaiy 236 -0.21 -0.05 N/A
ANMURUNIUND MU N/A N/A N/A 7.37
AMURuNIuAYIiY iR N/A N/A N/A 7.41

Bonoonu uarruogaonu yamnsweauans
[HBLUESKY-A 9.4158 147,287,084.93

Yoya  Yuil 27 nuaus 2569

“onansmsasansdiiiunuveanesusisaduilddnhiununessuns iaranssiunurenamues
ANALUTENIANTAMY
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afunuluewan
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uansAntuuLazAvidindaunds 5 U Ufiiu (%nal)

100% B LHBLUESKY-D M Aviivin Peer avg
50%
2.42%
0% —_—
-1.32% 2568
-0.31%
-50%

o a o 1 .
wamsaiunudaunasuulnnun ( %est)

YTD 3 1oy 6 \fau 19
LHBLUESKY-D 0.22 -1.02 -0.66 -2.84
Fuiidin 0.62 ) 113 1.79
Anadslunguidaiu 0.76 0.06 1.19 1.27
AUAUNIUNDNY 2.92 373 4.49 7.28
anuiunnusYiiYia 2.77 3.66 4.61 7.14

39 59 109" fauddans’
LHBLUESKY-D N/A N/A N/A -3.08
Fuiidin N/A N/A N/A 3.14
Anedslunguifiaiu 236 -0.21 -0.05 N/A
AMURUNIUNDINY N/A N/A N/A 7.41
anuiusnusYiiYia N/A N/A N/A 7.41

Boneonu yarhrdosaonu yarnsweiduans
[HBLUESKY-D 9.4157 1,190,929.16
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v N@9NU iShares US Mortgage Backed Securities UCITS ETF

ﬁanamu N@9U iShares US Mortgage Backed Securities UCITS ETF

Fuiidanenasnu 23-May-2016

(Fund Launch date)

INQUITAIALUNITAINU nowuiulsnnesaissaneuumulilndifssiuduliivsenoudondiminds1uessznm

Pass-through ‘VlllE)‘Llﬂ‘Uﬂ’Nll‘lﬂL‘UEJﬂ@E]EJsLuiuﬂ‘UVIﬁ’uﬂiﬂaQVIUVLG] Imwaﬂmwamﬂmaaaﬂ
Imam’ammmaﬁﬁmaamﬁﬂ ‘VI\TL! MANNINIUELAN Pass- -through NNYHY Maﬂ‘VIiWEJ‘VI
mmuuummmmam‘u&J‘vﬂmUmﬁumﬂawfaamuaﬂﬂmwaawaﬂm‘wa MBS lpgnse

ANANUVDINDINY ABARansy (USD)
Benchmark Bloomberg US Mortgage Backed Securities Index
ISIN [EOOBYXYYNTO
Lmaia{l'aganamu https://www.ishares.com/ch/professionals/en/literature/fact-sheet/imba-
ishares-us-mortgage-backed-securities-ucits-etf-fund-fact-sheet-en-ch-
institutional.pdf
v wasansamu
TOP ISSUERS
FEDERAL NATIONAL MORTGAGE ASSOCIATION 40.69%
FEDERAL HOME LOAN MORTGAGE CORPORATION 2891%
GOVERNMENT NATIONAL MORTGAGE ASSOCIATION 11 21.74%
UNIFORM MBS 5.98%
GOVERNMENT NATIONAL MORTGAGE ASSOCIATION | 2.15%
FEDERAL HOME LOAN MORTGAGE CORPORATION - 0.45%
GOLD
Total of Portfolio 99.92%
ioldings subject to chang
SECTOR BREAKDOWN (%)

MBS Pass-Through

008
Cash and/or Derivatives

0O 15 30 45 60 75 90 105

Fund |

Allocations are subject to change. Source: BlackRock

10
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CALENDAR YEAR PERFORMANCE
10
8
6
:
: H
0 =l T =
% -2
-4
-6
-8
-10
-12
-14
2016 2017 2018 2019 2020 2021 2022 2023 2024 2025
- - 0.58 6.06 381 -161 -1211 474 097 8.33
- - 0.99 6.35 387 -1.04 -1181 5.05 120 8.58

GROWTH OF HYPOTHETICAL 10,000 USD SINCE INCEPTION

12,000

11,000 /‘

10,000 ~ f\ A
' —— WA
0
v L
9,000 ' ' y y y y ' y y
1 3 ° 0 s 2 3 B 5 3
o o o ot o o ot o ot o

CUMULATIVE & ANNUALISED PERFORMANCE

CUMULATIVE (%)

ANNUALISED (%0 p.a.)

0.30 551 3.86 013 119
-1.65 040 212 040 579 417 045 149

The figures shown relate to past performance. Past perfor is not a reliable indicator of current or future performance and should not
be the sole factor of consideration when selecting a product or strategy. Share Class and Benchmark performance displayed in USD, hedged
share class benchmark performance is displayed in USD. Performance is shown on a Net Asset Value (NAV) basis, with gross income reinvested
where applicable. The return of your investment may increase or decrease as a result of currency fluctuations if your investment is made in a
currency other than that used in the past performance calculation. Source: BlackRock

¥ Share Class iShares US Mortgage Backed Securities UCITS ETF U.S. Dollar (Accumulating)
Benchmark Bloomberg US Mortgage Backed Securities Index

WG @ Factsheet Navu iShares US Mortgage Backed Securities UCITS ETF As of March 2026

1"
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?ianawgu N4 Man Global Investment Grade Opportunities
Tuiiavmieamu “HUSD” analuneaatiamss (USD) fmistuneld ngranevesssmalosuausd
(Ireland) LLaxagjmﬁﬂéf UCITS Us¥slag Man Asset Management (reland) Limited

Fuiidananomu 10 Wy 2564

'3'91@1]5:21&6 nNBeYU Man Global Investment Grade Opportunities ("n@suvan") ﬁ’s’mqﬂixmﬁmiamutﬂa
asnelduasnmaivlmesdurulifvlalussesnanddaveren Tnsamulunsansiimaiuid
MsteraneULILUUEITReNilEA uardnsmeniluaesi Tieenlasssuiauazuisneng 4
vilan

analiy fRAATANg* (US Dollar)

Fuinsdeveudasasu vnTuims

218NDWY 3ifoun

ISIN IEOOOXOE1GE5

Benchmark ICE BofA Global Large Cap Corporate Index (USD, TR) Hedged

Lmésﬁl'ayjaﬂamu https://www.man.com/products/man-global-investment-grade-opportunities-i-usd

v an1sanfiuaunasnunan

Monthly return™ 1.05%

Performance Chart (Since Inception)’

Past performance is not indicative of future performance. Returns may
increase or decrease as a result of currency fluctuations.

=
W
b

&
N
w

=3
=
N

a2
(=]
=

90

Index Value (Rebased to 100)

— 00

Apr23 Aug 23 Dec23 Apr24 Aug24 Dec24 Apr25 Aug25 Dec25

BM

Name

Benchmark

Cumulative Performance’

ICE BofA Global Large Cap Corporate Index
(EUR, TR) Hedged

Since
1Month 3 Months 6 Months YTD 1Year 3 Years 5 Years 10 Years Inception
Fund 1.05% 1.48% 2.84% 1.49% 5.91% n/a n/a n/a 36.99%
Benchmark 0.94% 0.95% 2.58% 1.32% 4.08% n/a n/a n/a 12.61%

Discrete Performance’

Year

Feb 2025 - Feb 2026

Feb 2024 - Feb 2025 Feb 2023 - Feb 2024 Feb 2022 - Feb 2023 Feb 2021- Feb 2022

Fund

Benchmark

5.91%

4.08%

1.57% n/a n/a n/a

5.44% n/a n/a n/a

12
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Performance Statistics Since Inception’

Annualised

Annualised Return 5 Sharpe Ratio® Correlation Beta Information Ratio  Tracking Error
Volatility
Fund 11.63% 4.14% 2.04 n/a n/a n/a n/a
Benchmark 4.24% 4.69% 0.22 0.89 0.79 3.44 2.15%
Daily Sharpe Ratio Daily Annualised Volatility
271 3.11%
Historical Performance’
Year Jan Feb Mar Apr May Jun Jul Aug Sep Oct Nov Dec Fund YTD BMYTD
2023 n/a n/a n/a 0.63% 0.78% 0.35% 2.13% 0.63% -0.07% -0.27% 4.25% 4.67% 13.74% 3.96%
2024 1.70% 0.23% 1.84% -0.86% 1.85% 1.36% 1.97% 1.21% 1.44% -0.76% 0.98% -0.69% 10.68% 2.10%
2025 0.85% 1.88% -0.23% 0.00% 0.22% 1.58% 0.56% 0.82% 0.72% 0.45% 0.16% -0.01% 7.22% 4.71%
2026 0.43% 1.05% n/a n/a n/a n/a n/a n/a n/a n/a n/a n/a 1.49% 1.32%

Past performance is not indicative of future performance. Returns may increase or decrease as a result of currency

fluctuations.

NDINNTINNNU

Sector Breakdown®

Other Financials
Banks

Insurance
Government

Real Estate
Consumer, Non-cyclical
Energy

Industrial
Consumer, Cyclical
Basic Materials
Communications
Utilities
Unclassified

Technology

T el ey i '11]

Diversified
mFund =BM

Credit Rating Breakdown®*

BB

cce

-

NR

®Fund #BM

g @ Factsheet Na3v)u Man Global Investment Grade Opportunities £ Juil 28 qumﬁué 2568

}.
s
r
’

Geographical Breakdown®
Europe Excl UK
North America
Latin America

United Kingdom

L_.._-A _IL_I:

Australasia

Middle East

Asia Excl Japan

—_——

Supranational

Japan

mFund =BM

Portfolio Maturity Breakdown®
15+ years

12-15 years

10-12 years

7-10 years

5-7 years

3-5 years

2-3years

]r] T‘f

1-2 years

I'

0-1years

®Fund ®BM

13
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FIBUENIULNITAWU NMIHENRY wazn1sianIszynN
yar1 a U 28 nuAUS 2569

i"lEJ?ISL?J'EJﬂﬂTiaQKIu yjaﬂ"}musﬁmmmﬂ %NAV
nanninduieninddululseine 78,840,188.08 53.10
RUNINTUIAS 3,350,119.13 2.26
Migamu 75,490,068.95 50.84
nannsndnsenindaulussuszimne 69,708,405.29 46.95
Migamu 69,708,405.29 46.95
Ussansen1sinesuinstneviieniaus 4 -72,461.22 -0.05
yaAmSnddugns 148,476,132.15 100

sgazideanisasmnulunanning
yaAT o Jud 28 NUAINUS 2569

ez amsdm  WIWRUAY  YaAgAs TN
(%) vise IuIu/ (um)
W2y
RurnswIA1g
suAsngalve e @) 226 179632268  3,350,119.13
FURUANTUIANT 2.26 3,350,119.13
NYAMUY

NUINTINIIUNURAEANNITNG
PIMCO GLOBAL ADVISORS LRELAND LTD. 2.13 5,000.00 3,162,491.75

NUIMFINIMANNTNIDU

iShares US Mortgage Backed Securities UCITS ETF 45.92 386,642.00  68,173,689.20

iShares USD Ultrashort Bond UC 4.93 37,335.00 7,316,379.75

Man Funds PLC - Man Global Investment Grade Opportunities 44.82 13,800.00  66,545,913.54
i'mmj'wawgu 97.79 145,198,474.24

FIURUBINU 100.05 148,548,593.37
S1eN15EeTe vV AUBY 9 -0.05 -72,461.22
waAmSwddugns 100 148,476,132.15

14
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¥

a o v o = - v & a = 2 At
FyaduafInIasuazduiuANLIYaliavasn A suenil Wurn vdensiansnewilieu
yaAT o Jull 28 NUAIUS 2569

AUAU yaAImY
armindedie FIAINAIN
Man Funds PLC - Man Global Investment Grade 66,545,913.54
RuUrINsUIANT ﬁmmingﬂm 190 (WABW) AAA(FITCH) 3,350,119.13

#01UUN15ANDUAUANNULYBED TRIS Rating

o = L L L a dg’ = a” ' = g
ATBIUIYNITINDUAULATARAIIETINUITISNANLLATY1INDIYAILA 1 Yauly
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Bank of China (Thai) Public Company Limited

China Construction Bank (Asia) Corporation Limited

Agricultural Bank of China Limited Hong Kong Branch
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® nsysuLilenn1sdnnis (Management Fee) ldiAusovas 2.500 460.66 0.30005
(trailer fee \uanmilsvasasssaiounisdanie)
® csssunilendpuanausylen (Trustee Fee) liiusesag 0.100 37.79 0.02461
® sssufonunengidou (Registrar Fee) ladiAusovas 1.000 105.57 0.06876
® ¢iiUsnwmnisamu (Advisory Fee) laidl Lidl 1yisi
® aldieduy : - laiAuSoas 1.400 122.10 0.07953
- Anlawanusyrduius RACYEOEN Taigl Taig
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- ﬁ'lfifﬂé\gal,l,amﬂml,ﬁauﬂamu (Setup and Registered Fund) CUEIEHO K 42.80 0.02788
- Alddelunisdnvi dafiamisienudisifionioe RAEGRRES 0.00 0.00000
- aldd18uq Tunisiuiiulasins (Others Operating Expense) RALRHEEN 39.30 0.02560
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L s i
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4.2, 5 145,198,474.24 143,976,068.95
3,349,538.94 2,791,761.72

580.19 1,348.62

4.5 45,966.22 88,766.12
148,594,559.59 146,857,945.41

7,275.38 2,941.08

g 109,674.61 81,110.72
1,477.45 1,492.09

118,427 .44 85,543.89

148,476,132.15

146,772,401.52

157,690,286.59

(1,789,571.08)

(7,424,583.36)

151,471,088.79

(1,332,783.57)

(3,365,903.70)

8 148,476,132.15

146,772,401.52
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Ruamulunamuaiusielssma

iShares USD Ultrashort Bond UCITS ERNA LN 37,335.0000 7,316.379.75 5.04

iShares US Mortgage Backed Securities UCITS ETF IMBA LN 386,642.0000 68,173,689.20 46.95

PIMCO GIS-INCOME FUND-INS AC PIMINIA ID 5,000.0000 3,162,491.75 2.18

Man Funds PLC-Man Golbal Investment Grade Opportunities MAIGOIE ID 13,800.0000 66,545,913.54 45.83

saRuasulunasmusiumalasina 145,198,474.24 100.00

‘s'wﬁumv;u 145,198,474.24 100.00
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iShares USD Ultrashort Bond UCITS ERNA LN 354,858.0000 73,159,191.24 50.81
iShares US Mortgage Backed Securities UCITS ETF IMBA LN 78,000.0000 14,045,920.20 9.76
Man GLG Global Investment Grade Opportunities Fund MAIGOIU ID 11.076.0000 49,711,629.94 34.53
iShares Broad USD Investment G USIG US 4,017.0000 7,059,327.57 4.90

s uAMmUlunamUTINsslsEnA 143,976,068.95 100.00
FINFURY 143,976,068.95 100.00
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e/l Rurfuns 260,570.12 2,454,436.18
meldmenile 6,266.87 15,549.52
meldau 1,874.54 899.99
sausele 268,711.53 2,470,885.69
Arldane
AsrImdlaunsdanig 6,7 460,662.37 316,910.51
Asrsuflandpuansilseloml 6 37,785.87 25,994.67
Asssuflanunenzileu 6,7 105,572.26 63,404.78
AassuL AT Ew 40,000.00 40,000.00
FnsssuiSianannsTaInemdnnine 290,497.14 536,911.76
Aldanalunsadinulazinng 82,097.06 62,001.92
ganA L Eae 1,016,614.70 1,046,226.64
sala (1eu) gnE (747,903.17) 1,424,659.05
s1emstils (@enu) gnantusmu
ﬁﬂmiﬁﬂ’lmw%ﬁLﬁmﬂyumnﬁumvlu 6,307,829.97 1,165,475.46
IUANTANANUENEAINER T uaniLlaen (13,576,835.10) (7,353,111.12)
mamsinlsqrisfdelifntuan sy 3,959,168.68 1,399,405.33
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(3,309,836.45)

(4,788,230.33)

(4,057,739.62) (3,363,571.28)
(940.04) (2,332.42)
(4,058,679.66) (3,365,903.70)
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fusutl RV BT TR
28/2/69 28/3/67 - 28/2/68
(4,058,679.66) (3,365,903.70)

38,409,273.39

(32,646,863.10)

181,088,041.60

(30,949,736.38)

1,703,730.63

146,772,401.52

146,772,401.52

148,476,132.15

146,772,401.52

frusuil

28/2/69

niae : wuas
L TR

28/3/67 - 28/2/68

15,147,108.8704
4,098,799.4019

(3,476,879.6201)

6,351,941.5030
12,031,250.1212

(3,239,082,7538)

15,769,028.6522

15,147,108.8704
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anuLlszinn Fund of Funds ﬂizl,ﬂmé”u%@ﬁuuﬂqmmu Tnafinvsutieriiaviasauiily 2 13n
Tfun afinazanyanAl (LHBLUESKY-A) uazaiindraiuiuus LHBLUESKY-D feaanziiiudy
naanuIINALgIINUAMENIINAITAAUNANN N UAZARIAUANNINE (“N.0.5.") deduil 28
funan 2567 yaA1lAaNIg 1,000 Aum (wikalu 100,000,000.0000 wuae yadvaEaz 10 1)
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A2 e T o Lt mg ol .o
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10.6

10.7
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10.9 mmLﬁmmﬂmmﬁumummmmmﬁmw (Market Risk)

el o ” 4y
AHEENnINAaInnTlaauwlasAn vize nanauunulnusneedn e saluaiudadesiig o
iy waliiaesdnsnanids AudunureAtu dadefiugruniadsgia natlsznaunises
a o & d” A dy + d’ v dl k%
UTMgeanmAans Innunsterevrensiatsuil i dedsnalisninsaisiinasus 1a
ssulianafiniuuiaanadldnaenioan edalsfianu naus adinmeiiariduladasing 4 il
nafan1Tlasuulasresranmansetsseiliacuazainanaietinluldsznaunisiadula
UiuuReudadaulunisasulunsasuiasdssinn Wnunzaniuanionisallugianaising o

10.10 AYNIAENAINNIINNA T EY1TRIN8IAWUEN (Derivative)
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