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DBi Managed Futures strategy performance

Past performance does not predict future returns
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Performance as of 31 May 2026
7DBi Managed Futures strategy
SG CTA Index
EAA Fund Systematic Trend USD
MSCI ACWI Index

Bloomberg Global Aggregate Hedged Index

One
month

1.4%
0.2%
0.9%
5.2%

0.6%

YTD
10.8%
10.4%

7.4%
12.1%

0.8%

One
year

29.7%
20.6%
22.3%
30.2%

3.8%

Annualised Returns

Three
years

10.3%
3.4%
5.4%

22.3%

4.4%

Five
years
8.5%

5.3%
4.2%
11.4%

0.9%

Since
inception

6.8%
3.1%
3.3%
12.6%

1.9%

Investing puts your capital at risk: although they generally have a greater risk spread, investing in mixed assets portfolios exposes the investor to the risk

of recovering an amount lower than that which was initially invested. Investments in mixed assets portfolios are subject to the risks involved in any

investment in equities and bonds. More information on www.imgp.com

Source: eVestment, Morningstar, DBi. Data as of 31 May 2026 since inception of DBi Managed Futures Strategy in July 2016. Returns may increase or decrease as a result of currency fluctuations for investors

whose natural currency differs from the strategy’s currency.




iM

Strategy Highlights Global

Partner

~5Bn 10 Year 6.8% +239,

USD AUM (as of 5/31/26) Track ReF:ord (July 2026) Annual Retu.rn Since Return in 2022
Inception: July 2016 Inception

-0.01 4.9% Fee

Alpha p.a. versus

MSCI AC World EffiCient

since inception

Correlation to MSCI AC
World since inception

Source: Bloomberg, DBi and DBi calculations. Data as of 30 April 2026. Note that from July 2016 to May 2019, DBi executed its managed futures strategy through direct investments in futures contracts. Starting in May 2019, DBi’'s managed futures
strategy was deployed through a listed ETF for which DBi is the sole sub-advisor and invests in futures contracts. Performance data of the strategy is net of fees and expenses. Data refers to cumulative past performance of the strategy. These data are
being shown for illustrative purposes only. The index is not representative of the entire population of CTAs. The index may not have been adjusted for fees/commissions. The index cannot be traded by individual investors. The index's performance may
not be indicative of any individual CTA. The actual rates of return experienced by investors may be significantly different and more volatile than those of the index.




Key points B3 DBi
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Past performance does not predict future returns

STRATEGY PERFORMANCE THREE THEMES

May 2026 YTD

; = Non-Crisis Alpha

10.8% 10,49,

=  Macro Ripple effects = opportunities for CTAs

| 7.4%

] = CTA = Contrarian Tactical Alpha

1.4%

- 0.2%

m DBi Managed Futures Strategy
m SG CTA Index
EAA Fund Systematic Trend USD

0.9%

As of 31 May 2026, net of fees in USD.

Investing puts your capital at risk: although they generally have a greater risk spread, investing in mixed assets portfolios exposes the investor to the risk
of recovering an amount lower than that which was initially invested. Investments in mixed assets portfolios are subject to the risks involved in any
investment in equities and bonds. More information on www.imgp.com

Source: eVestment, Morningstar, DBi. Data as of 31 May 2026. The index is not representative of the entire population of CTAs or hedge funds. The index's performance may not be indicative of any individual
CTAs or hedge funds. The index may not have been adjusted for fees/commissions. The index cannot be traded by individual investors. Returns may increase or decrease as a result of currency fluctuations for
investors whose natural currency differs from the strategy’s currency.
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Performance since inception
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200 - Past performance does not predict future returns
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- DBi Managed Futures Strategy e SG CTA Index EAA Fund Systematic Trend USD

Jul-25 Apr-26

Bloomberg Global Aggregate Hedged USD Index

DBi Managed Futures

July 2016 - February 2026 Strategy B'°1“;';‘:;g§;°ba' SG CTA EAA F”"T?esnftemaﬁc
Annualised Return Since Inception 6.8% 1.9% 3.1% 3.3%
Annualised Standard Deviation 10.7% 4.0% 8.7% 8.7%
Sharpe Ratio 0.40 -0.13 0.08 0.11
Correlation to SG CTA 0.85 -0.29 - 0.91

Investing puts your capital at risk: although they generally have a greater risk spread, investing in mixed assets portfolios exposes the investor to the risk of
recovering an amount lower than that which was initially invested. Investments in mixed assets portfolios are subject to the risks involved in any investment in

equities and bonds. More information on www.imgp.com

Source: Bloomberg. Data as of 31 May 2026 in USD. Returns may increase or decrease as a result of currency fluctuations for investors whose natural currency differs from the strategy’s
currency.



Vol-adjusted positioning — May vs March 2026
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15%
11%
EAFE Emerging
Markets

Source: Bloomberg & DBi. Data as of 31 May 2026. Short Term Rates: Refers to investments in futures contracts which derive performance from fixed income instruments that have a maturity of 2 years or
less Intermediate Term Rates: Refers to investments in futures contracts which derive performance from fixed income instruments that have a maturity of 10 years or less but greater than 2 years

Long Term Rates: Refers to investments in futures contracts which derive performance from fixed income instruments that have a maturity of greater than 10 years

EAFE: MSCI EAFE Index. Emerging Markets: MSCI Emerging Markets Index




Contribution — year to date 22 DB
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2026 YTD

Source: Bloomberg & DBi. Data as of 31 May 2026.

Short Term Rates: Refers to investments in futures contracts which derive performance from fixed income instruments that have a maturity of 2 years or less

Intermediate Term Rates: Refers to investments in futures contracts which derive performance from fixed income instruments that have a maturity of 10 years or less but greater than 2 years
Long Term Rates: Refers to investments in futures contracts which derive performance from fixed income instruments that have a maturity of greater than 10 years

EAFE: MSCI EAFE Index

Emerging Markets: MSCI Emerging Markets Index

iM
Global
Partner




I Global

Fee reduction is the purest form of alpha B3 DBi (o

89 Past performance does not predict future returns
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Performance since inception in July 2016
®m DBi Managed Futures Strategy m SG CTA Index
EAA Fund Systematic Trend USD ® Bloomberg Global Aggregate Hedged USD Index

Investing puts your capital at risk: although they generally have a greater risk spread, investing in mixed assets portfolios exposes the investor to the
risk of recovering an amount lower than that which was initially invested. Investments in mixed assets portfolios are subject to the risks involved in any
investment in equities and bonds. More information on www.imgp.com

Source: eVestment, Morningstar, DBi. Data as of 31 May 2026, net of fees in USD, since inception in July 2016. The data refer to a strategy not managed in relation to any benchmark. This data is being
shown for illustrative purposes only. The index is not representative of the entire population of CTAs or hedge funds. The index's performance may not be indicative of any individual CTAs or hedge funds.
Returns may increase or decrease as a result of currency fluctuations for investors whose natural currency differs from the strategy’s currency.



Why DBi Managed Futures Strategy?

= [ndex-plus replication approach
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= Low fees/efficient underlying construction helps reduce expense drag

=  Seeks to mitigate single-manager risk
= Dalily liquidity and efficient to implement




Thank you

Our international offices

Paris

+33 (0)1 8840 75 00
20, rue Treilhard
75008 Paris

France
contact-FR@imgp.com

Milan

+39 02 829 56 699
Via Dante, 7

20123 Milan

Italy
contact-IT@imgp.com

Our US offices

Los Angeles

+1(323) 238 4518

2301 Rosecrans Ave,
Suite 2150

El Segundo, CA 90245
United States
info-US@imgp.com

London

+44 (0)20 3808 8090
62 Threadneedle Street
EC2R 8HP London
United Kingdom
contact-UK@imgp.com

Stockholm

+46 (0)7 03 51 33 11
Kungsgatan 8

111 43 Stockholm
Sweden
contact-SE@imgp.com

Miami

+1 (786) 893 8616
78 SW 7th Street
Miami, FL 33130
United States

contact-usoffshore@imgp.com

Luxembourg

+352 26 27 36 1
10-12 blvd F.D. Roosevelt

L-2450
Luxembourg

contact-LU@imgp.com

Zurich

+41 (0) 79 375 50 42
Beethovenstrasse 48
8002 Ziirich
Switzerland
contact-CH@imgp.com

Madrid

+34 9119877 18

Paseo de la Castellana, 43,
28046 Madrid

Spain
contact-ES@imgp.com
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This presentation is issued on a confidential basis and for professional investors only, by iM Global Partner SAS (hereinafter "iM Global Partner"), a French company domiciled at 20 rue
Treilhard, F-75008 Paris (France), supervised and authorized by the Autorité des Marchés Financiers under number 6925760 as a portfolio management company.

The content of this document has been approved for the purposes of Section 21 of the Financial Services and Markets Act 2000 (FSMA) for issue in the UK by iM Global Partner UK Ltd, which
is authorised andregulated by the FCA (FRN: 927232). The collective investment scheme referred to in this document is a recognised scheme for the purposes of marketing into the UKpursuant
to Section 271A (1) of FSMA.

This presentation does not constitute a solicitation, offer or recommendation to buy or sell any security or other financial instrument or product. Furthermore, any reference to a specific security
in this document should not be construed as a recommendation or investment advice. This is not a contractually binding document, or an information document required by law. It is not intended
for distribution to or use by individuals or legal entities that are citizens of or reside in a state, country or jurisdiction in which applicable laws and regulations prohibit its distribution, publication,
issue or use. Users are solely responsible for verifying that they are legally authorized to consult the information herein.

Furthermore, the information contained herein (including historical prices, flows or values) has been obtained from sources that iM Global Partner considers to be reliable; however, iM Global
Partner makes no representation as to, and accepts no responsibility or liability for, the accuracy or completeness of the information contained herein. Such information is presented as of the
date and, if applicable, time indicated. iM Global Partner does not accept any responsibility for updating any such information. It may be revoked or changed without prior notice.

The information contained herein on past performance should not be taken as an indication or guarantee of future performance, and no representation or warranty, express or implied, is made
regarding future performance. Performance is calculated in the unit currency and, when investments are made in a different currency, it may also be affected by fluctuations in exchange rates.

Any projections, valuations, and statistical analyses contained herein have been provided to assist you in the evaluation of the matters described herein. Such projections, valuations, and
statistical analyses are subject to unexpected risks and uncertainties, are not to be viewed as facts, and should not be relied upon as an accurate representation of future events. Accordingly, no
representation or warranty, express or implied, is made regarding future events.

iM Global Partner is not an adviser as to legal, taxation, accounting, regulatory or financial matters in any jurisdiction and is not providing any advice as to any such matter. Investors are advised
to consult their legal, financial or tax advisors before making any investment decisions. Tax treatment depends entirely on the financial situation of each investor and may be subject to change. It
is recommended that investors obtain the appropriate expert advice before taking any investment decisions.

Any investment program involves a high degree of risk and is suitable only for certain investors. iM Global Partner makes no representations as to the suitability of any of the strategies
mentioned for any investor. You acknowledge that you will conduct your own independent financial, business, regulatory, accounting, legal and tax investigations with respect to the accuracy,
completeness, and suitability of this information, should you choose to use or rely on this document, at your own risk, for any purpose.
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