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Mackenzie Floating Rate Income ETF

Global Fixed Income

Compound Annualized Returns 03/31/2024  Calendar Year Returns (%) 03/31/2024  Key Fund Data 02/29/2024
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5 Years 29% s 3 LStNG Date: e 04/19/2016
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Regional Allocation 0212912024 . (Hedged to CAD)
CASH & EQUIVALENTS crr o n e Fund Category: .........01obal Fixed Income
O\CIEE?AEI‘-EQU'W'Q”YS 34%  value of $10,000 invested 03/31/2024  Distribution Frequency: Monthly
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Canada 8.4% ! Management Fee: 0.60%
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United Kingdom 30 $12500 Modified DUTAtION: e 030 year(s
Netherlands 2.9% Yield to Maturity: 10.87%
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Austalia 13% 51000 Weighted AVerage COUPON: e 9.46%
Germany 1.1% Distribution Yield: 8.95%
France 0.80/0 57 SO0
Other™ 0.5% Jan-18 Jan-20 Jan-22  Jan-24 Term to Maturity (years) 02/29/2024
Total 100% 0-1 year 1.7%
Sector Allocation 02/29/2024  Major Holdings 02/29/2024 1~ 2years 3.9%
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Bank Loans 89.1% Major Holdings Represent 15.6% of the fund § i g 5::: _1,2202
Corporates 7.4%  Cash, Cash Equivalents 1 33% 5.7 years 25 50
Mortgage Backed 0.3%  TISEEM TLB 1L EUR 1.6% 710 years 1.1%
Equty 03%  VERGEYTL1LUSD 14% 204 years 0.6%
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Other -0.5%  UFSTLB 1L USD 1.4%  other -0.5%
Total 100%  ADSITLB 1L USD 14%  cash g Equivalents 3.4%
. - QUESFTTL B 1L USD 1.3% Total 100%
Credit Allocation 02/29/2024 - 1L UsD 13% o
BBB 3.2% NR 16.3%  BCULCTLB5 1L USD CORP 13% Why Invest in this fund?
EB 411;(752;0 g?ﬁ‘ty 822;0 SPEPHATL B 1L USD 1.2%  « Higher income potential as floating rate loans are generally
7% er -0.5% ; i
. below investment grade and yields often exceed conventional
CCc 11.5% Cash & Equivalents 3.4y, TOTAL NUMBER OF HOLDINGS: 269 fixed income instrugments. !
D 0.5% Fund Risk Measures - Mitigates interest rate risk and tends to be less sensitive to
Portfolio Managers Annual Std Dev 38 ;nterest ra(tf flug;uaf[i.ons cofr‘npe;.red totfbl(ed-rate bonclils. i
— Annual Std Dev. B'mark 39 - Improves diversification as floating rate loans generally have a
Mackenzie Fixed Income Team Alpha 16 lower correlation to conventional investment grade fixed
Beta 0.9 income assets.
R-squared 0.9 Risk Tolerance
Sharpe Ratio 03

Source: Mackenzie Investments
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* The Morningstar LSTA Leveraged Loan (Hedged to CAD) Index is a broad index designed to reflect the performance of U.S. dollar facilities in the leverage loan market. The foreign currency exposure is hedged

back to the Canadian dollar.

" Credit ratings and rating categories are based on ratings issued by a designated rating organization.

** Other includes currency contracts.


https://www.mackenzieinvestments.com/en/products/etfs/mackenzie-floating-rate-income-etf-mft?cid=connect:eml:oth:fundprofile:0:020230301#mft
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