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Performance review: February 2024

The DBi Managed Futures strategy returned 3.7% in February. Please
note that past performance does not predict future returns.

* In February, equity markets displayed resilience, buoyed by robust
economic data and earnings that surpassed expectations, contributing to
2024’s rally.

* The divergence between equities and fixed income was pronounced. In
2024 so far, the MSCI AC World Index has gone up by 4.9% on the back of
optimism about the state of the economy. Conversely, as rate cut hopes
have faded, the Bloomberg Global Aggregate Index has fallen by 0.9%.

* Emerging markets, particularly China, experienced a notable rebound,
while in developed markets, Japan’s Nikkei 225 Index ascended to
heights not witnessed in more than three decades.

* Trends across asset classes continued into February and CTAs turned up
the dials on risk. Increased long exposure to equities and short yen
positions accounted most of the performance during the month.

* After expectations of rate cuts by central banks dropped due to resilient
economic data, positions within long duration detracted from
performance.

* Long positions within emerging markets, which were reduced throughout
the month, also took away from performance with the rally in China.

» Contributions stemming from commodities were fairly muted as the
portfolio shifted from a somewhat neutral stance at the start of the
month to end long both crude oil and gold.
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Performance vs comparators as at 29 February 2024

Past performance does not predict future returns
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DBi Managed Futures strategy 3.7% 6.05 -1.1% 7.7% 8.8% 5.2%
SG CTA Index 4.9% 6.0% 0.9% 8.7% 7.7%  3.2%

M’star EAA Systematic Trend USD 3.9% 4.8% 3.4% 5.1% 6.4% 3.0%

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

More information on www.imgp.com

Source: DBi, eVestment, Bloomberg. DBi. 29 February 2024, net of fees. Data refers to cumulative past performance of the strategy. Cumulative past performance is not a reliable indicator of future results. The
strategy referred to within this presentation is not managed against the indices shown in this slide or elsewhere in this presentation or against any other benchmark. The index is not representative of the entire

population of CTAs or hedge funds. 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
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individual CTA or hedge fund. The actual rates of return experienced by investors may be significantly different and more volatile than those of the index.
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Portfolio exposures
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iMGP DBi Managed Futures Fund

Share Bloomberg ISIN Class Max. Ongoing Launch
class ticker code hedging Mgt fee charges! date
C USD IMDBCUS LX LU2550036581 No 1.60% 1.94% 14/08/2023
| CHF HP  IMDBICH LX LU2550036235 Yes 0.75% 0.99% 27/01/2023
| EURHP  IMDBIEH LX LU2550036318 Yes 0.75% 0.99% lg:rfcﬁt 4
| GBP IMDBMIG LX LU2552452950 No 0.75% 0.99% 12/04/2023
| USD IMDBMIU LX LU2529946613 No 0.75% 0.99% 26/01/2023
Dealing information
Liquidity Cut-off time Settlement Registration*
Daily TD 12:00 CET TD+2 AGTB[:E Ea 22

Fund facts

Legal structure
Type/investment zone
Sub-manager

Fund launch date
Sub-manager change date
Base currency

Reference Comparator**

Recommended investment
horizon

For EU investors, SRI
risk/reward profile?

For UK investors, SRRI
risk/reward profile?

SFDR Classification3

Luxembourg SICAV - UCITS
Alternative/Global

DBi LLC

25 January 2023

usp*

at least 5 years
4

5

Article 6

Administrative information

Management company

Administrator / Transfer
agent / Custodian bank

Auditor

iM Global Partner Asset

Management

Caceis Bank, Luxembourg

PwC Luxembourg

Source: iM Global Partner. Not suitable for US investors. Fees are relevant at the time of publication and subject to changes. For further information and a better understanding of the risks associated,
please refer to the most recent version of the key information document (KID) and/or key investor information document (KIID) and Fund prospectus available on https://www.imgp.com.

*Returns may increase or decrease as a result of currency fluctuations for non-USD investors.
**The Fund is actively managed not in reference to a benchmark.
1. Ongoing charges figure as at 1 February 2024.

2.This indicator is deemed to reflect the fund’s level of risk from 1 (low) to 7 (high). The level 1 does not mean risk-free.
3. SFDR Article 6 funds have no mention of environmental or social characteristics.
4. Not all share classes may be registered locally. For further details please contact us.
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This marketing document has been issued by iM Global Partner SAS 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, for professional investors only. 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. Only the most recent version of the prospectus, the key information document (KID)/key investor
information document (KIID), and the annual and, if any subsequent, half-yearly reports of the investment fund "iIMGP" (hereinafter referred to as the iMGP’s “legal
documentation”) should be considered as a basis for investment decisions. These documents as well as the summary of investors’ rights are available in English on the
website, www.imgp.com/iMGP, or from the iMGP offices at 5 Allée Scheffer, L-2520 Luxembourg.

The information or data contained in the present document does not in any way constitute an offer or a recommendation or advice to buy or sell shares in the Fund’s
units. Furthermore, any reference to a specific security in this document should not be construed as a recommendation or investment advice. They are intended solely
to inform the investor as to past performance, and do not reflect the opinion of iMGP or any related companies as to future returns. The information, opinions and
assessments contained in the present document shall apply at the time of publication and may be revoked or changed without prior notice. iMGP has not taken any
measures to adapt to each individual investor who remains responsible for his own independent decisions. Moreover, 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. This marketing document is in no way intended
to replace the legal documentation and/or any information that investors obtain from their financial advisors. Investing puts your capital at risk: although they generally
have a greater risk spread, investing in mixed sub-funds exposes the investor to the risk of recovering an amount lower than that which was initially invested.
Investments in mixed sub-funds are subject to the risks involved in any investment in equities and bonds. More information on

The value of the units referred to may fluctuate and investors may not recoup all or part of their original investment. Investors should consult iMGP’s prospectus for
further details on the risks involved. Past performance does not predict future returns. It is calculated in the unit currency and, where investments are made in a
different currency, may also be affected by fluctuations in exchange rates. The performance data given does not include commissions or any fees linked to the
subscription to and/or repurchase of shares. Returns are calculated net of fees in the reference currencies of specific sub-funds. They reflect the current fees, include
management commissions and possibly also performance commissions deducted from the sub-funds. All returns are calculated from NAV to NAV with dividends
reinvested. Unless otherwise stated, the performance of sub-funds is shown on a total return basis, including dividends or any other relevant distributions. All returns
shown are gross of any tax deductions that could be applicable to an investor. It is possible that companies linked to iMGP and their executives, directors or personnel
hold or have held stakes or positions in the securities listed in this document, or that they have traded or acted as market maker for these securities. Moreover, these
entities or individuals may also have past or present ties with the executives of the companies issuing the abovementioned shares; furnish or have furnished financial or
other services; or are or have been a director of the companies in question. Please note that any reference to an index is made for information purposes only. The
performance of the Fund may differ from the performance of the index. None of the index provider data may be reproduced or re-disseminated in any form and may not
be used as a basis for or a component of any financial instruments or products or indices.

For further information, please refer to the most recent version of the “KID”/”KIID”.
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http://www.imgp.com/

Thank you

Our international offices

Paris

+33 (0)1 88 40 75 00
20, rue Treilhard
75008 Paris

France
contact-FR@imgp.com

Madrid

+34 91198 77 18
Paseo de Recoletos, 5,
28003 Madrid

Spain
contact-ES@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

Milan

+39 02 829 56 699

Via Dante, 7

20123 Milan

Italy
contact-IT@imgp.com

Walnut Creek

+1 (925) 254 8999

1676 N. California Blvd,
Suite 500

Walnut Creek, CA 94596
United States
information@lgam.com

Luxembourg

+352 26 27 36 1

10-12 blvd F.D. Roosevelt
L-2450

Luxembourg
contact-LU@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
FL 33130 Miami
United States

contact-usoffshore@imgp.com

Frankfurt

+49 170 557 0046

Neue Mainzer Strasse 46-50
60311 Frankfurt am Main
Germany
contact-DE@imgp.com

Zurich

+41 (0) 44 214 64 74
Bahnhofstrasse, 37
8001 Zurich
Switzerland
contact-CH@imgp.com
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