iMGP DBi Managed Futures ex-Commodities Fund

FUTURES ADH6 Curncy
CDH®6 Curncy
ECH6 Curncy
ESH6 Index
JYH6 Curncy
MESHG Index
MFSH6 Index
TUH6 Comdty
TYH6 Comdty

USH6 Comdty

Swap

EU000A285VM2
EUO00A3K4DW8
EUO000A3KRJQ6
IT0005596470
US298785JT41
US4581X0EBO5
US459058LA95
US459058LQ48
XS2475954900
XS2484093393

Securities

Futures Margin
Accounts

Margin Account

Cash Cash at sight

Portfolio Holdings as of =~ 30 January, 2026

USD/AUD (CME /202603
USD/CAD (CME)
EUR/USD (CME)

SP 500 MINI 0326

JPN YEN CURR /202603
MSCI EMG MKT /202603
MINI MSCI EA /202603
US 2 YEARS N /202603
US 10 YEARS /202603
US TREASURY /202603

TRS

EUROPEAN UNION 0.0% 04-07-35

EUROPEAN UNION 2.75% 04-02-33

EUROPEAN UNION 0.0% 04-07-29

ITALY BUONI POLIENNALI DEL TESORO 4.05% 30-10-37
BANQUE EUROPEAN D INVESTISSEMENT BEI 3.25% 15-11-27
INTERAMERICAN DEVELOPMENT BANK IADB 1.5% 13-01-27
INTL BANK FOR RECONSTRUCTION AN 4.0% 10-01-31

INTL BANK FOR RECONSTRUCTION AN 4.625% 15-01-32
KREDITANSTALT FUER WIEDERAUFBAU KFW 1.375% 07-06-32
BANQUE EUROPEAN D INVESTISSEMENT BEI 1.5% 15-06-32

GOLDMAN SACHS INTL
SG AMERICAS SECURITIES LLC

CACEIS BANK LUXEMBOURG

Note: Rounding to 100% NAV belongs to accruals
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This report is issued 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 information contained in this report is provided for informational purposes only and is based on data available as of the publication date mentioned above. This report does not constitute a recommendation, an offer, or a solicitation to buy or sell securities or other

financial instruments or products. 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.

Positions, exposures, and other portfolio-related information may fluctuate over time. No guarantee is given as to the accuracy or completeness of the information provided. iM Global Partner makes no representation as to, and accepts no responsibility or liability for,
the accuracy or completeness of the information contained herein. iM Global Partner does not accept any responsibility for updating any such information. It may be revoked or changed without prior notice.

Investors should consult an independent financial advisor before making any investment decision. Past performance does not predict future returns. Any investment program involves a high degree of risk and is suitable only for certain investors.”




