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Mackenzie Floating Rate Income ETF

Global Fixed Income

Compound Annualized Returns 097302024  Calendar Year Returns (%) 097302024  Key Fund Data 08/31/2024
1 Month 0.4% Ticker MFT
3 Moniie 3% T e e s
Year-o-date 5% 0% . o . TOtal FUNA ASSELS: e 9504.18 million
1 Year 7.7% N 0 “ 9 NAVPS (09/30/2024): $17.15
.......... 5 et th et et ataea et h et e et ettt bttt et tenene
2 Years 8.9% I mB B CUsIP 55453X103
.3“\.{?3[5 3.9"0(? 0 — . ”."". .................................................................................
5 Years 3% s s oG Dt e 0411972016
Since incept 46% 5 Benchmark-  Morningstar LSTA Leveraged Loan
Regional Allocation 0913012024 . (Hedged to CAD)
OvERALL e m ey NG CAEOY: - 100 Fired Income
g”'teg States 7223" Value of $10,000 invested 09/30/2024  Distribution Frequency: Monthly
anada B e L T e
Luxembourg 46%  $15,000 i ot O
United Kingdom 2.6% $14,593 Management Fee: 0600/0
Nethe”ands 2.40/0 .......................................................................................
Spain 19%  $12.50 MOAIIed DUIBUON. e 0.28 year(s)
Germany 1.3% Yield to Maturity: 9.71%
Austral‘a 0_90/0 .......................................................................................
Fance 079 10000 WYeighted AYCTa0R COUPOY s 9.08%
Other™ 2.5% Distribution Yield: 9.77%
CASH § EQUIVALENTS 7500 s
Cash & Equivalents 1.3% Jan18 Jan-20  Jan-22  Jan-24 Term to Maturity (years) 09/30/2024
Total 100% 3-5 Years 54.6%
Sector Allocation 09/302024  Major Holdings 08/30/2024 57 Years 27.6%
- 0
Bank Loans 88.8%  Major Holdings Represent 15.4% of the fund ? 3 E:z 2‘30;0
. - .U70
Cash & Equivalents 1.3%  Cash, Cash Equivalents 1 24% 0.1 Year 2.0%
Other 1.5%  TISEEM TLB 1L EUR 1.9%  Other 1.5%
Corporates 7:7%  XELLATLB 1LEUR 1.6%  cash & Equivalents 1.3%
Mortgage Backed 0.2%  UFSTLB1LUSD 1.5% 204 Years 0.6%
Equity 0.5%  UNSEAM TLB 1LUSD 1.5% 710 Years 0.5%
Total 100%  SPEPHATLB 1L USD 13%  gquiy 0.5%
- - EWMANU TL B 1L USD 13%  Total 100%
Credit Allocation 0913012024 ¢\ o 67 11 UsD 13% o
B 58.0% NR 12.9%  KPERSTTL B 1L EUR 13% Why Invest in this fund?
BB 13-42/0 Other 1'53/0 INDYUSTL B 1L USD 1.2% . Higher income potential as floating rate loans are generally
BBB ) 3.5% CC ‘ 0.1% TOTAL NUMBER OF HOLDINGS: 255 below investment grade and yields often exceed conventional
Cash & Equivalents 1.3% Equity 0.5% : fixed income instruments.
ccc 8.8% Fund Risk Measures - Mitigates interest rate risk and tends to be less sensitive to
Portfolio Managers Annual Std Dev 39 ;nterest ra(tf flug;uaf[i.ons cofr‘npe;.red totfbl(ed-rate bonclils. i
— Annual Std Dev. B'mark 3g - Improves diversification as floating rate loans generally have a
Mackenzie Fixed Income Team Alpha 20 lower correlation to conventional investment grade fixed
Beta 1.0 income assets.
R-squared 0.9 Risk Tolerance
Sharpe Ratio 0.2

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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