JUNE 30, 2026

DESJARDINS

ALT LONG/SHORT EQUITY MARKET NEUTRAL ETF FUND O Desjardins

Inception Date A-Class: July 13, 2020
CIFSC Category® Alternative

Value per Unitin $ A-Class: 10.00

Total Assets in $ 10,077,690

Total Number of Holdings 2
Minimum Investment in $ 1,000

Minimum Subsequent 25
Investment in $

Management Style N/A
Capitalization N/A

Management Expense 2.26
Ratio in %

Eligibility A-Class: NON-REG and REG

Distribution Frequency  A-Class: annually

Risk Level

Low Medium High

SECTOR ALLOCATION

B Healthcare

I Consumer Services
Industrial Goods
Financial Services
Energy

[ Cash, Equivalents & Others

2.6%
1.8%
0.8%
0.6%
0.4%

93.8%

Financial information provided by Fundata Canada Inc.

© Fundata Canada Inc. All rights reserved.

Wealth Management

Investments

FUND DESCRIPTION

The Fund seeks to replicate the return of the Desjardins Alt Long/Short Equity Market
Neutral ETF by investing its assets, directly or indirectly, in the units of the Desjardins
Alternative ETF.

PERFORMANCE ANALYSIS
Growth of $10,000 A-Class | $10,347.28

14

10
M

2016 2017 2018 2019 2020 2021 2022 2023 2024 2025 YTD

Calendar Returns (%)
2016 2017 2018 2019 2020 2021 2022 2023 2024 2025 YTD
A-Class - - - - - -1.0 -0.9 1.8 4.6 -1.8 -0.2

Annual Compound Returns (%)
1 Mth 3 Mth 6 Mth 1Yr 3Yr 5Yr 10Yr Since Inception
A-Class -0.2 0.6 -0.2 -1.2 1.6 0.4 - 0.6

Benchmark Index (target)
100% FTSE Canada 91-day Treasury Bill Index

GEOGRAPHIC ALLOCATION ASSET ALLOCATION

B Canada 104.7% Fixed Income

I Taiwan 0.5% B Cash and Equivalents 0.6%
Other
I Other Securities 99.4%
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DESJARDINS

ALT LONG/SHORT EQUITY MARKET NEUTRAL ETF FUND

CODES Purchase option (prefix=DJT)

Class NL ISC DSC LL
Caisse Network

A 00178

Advisor

| 01678

C 03178 03378 03578
Fee Based

F 03978

Signature Service
W 07678

PORTFOLIO MANAGER(S)
Desjardins Global Asset Management (DGAM)

FUND MANAGER

Desjardins Investments Inc.
www.desjardinsfunds.com

TOP HOLDINGS

Desjardins Market Neutral ETF (DANC)
Cash and Cash Equivalents
Total

CAPITALIZATION

Large
Medium
Small

Large (>$10.0B)
Medium ($2.0 - $10.0B)
Small (<$2.0B)

O Desjardins

Wealth Management

Investments

99.36%
0.64%
100.00%

0.0%
0.0%
0.0%


https://www.desjardinsfunds.com
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QUARTERLY COMMENTARY AS OF MARCH 31, 2026

CONTRIBUTORS TO RELATIVE PERFORMANCE
* The DGAM Market Neutral Fund benefited primarily from its positions in the materials and healthcare sectors. Holdings in Franco-Nevada (FNV), Costco
(COST) and Cenovus (CVE) contributed positively to pair performance over the period.
DETRACTORS FROM RELATIVE PERFORMANCE

* Several tech and consumer discretionary sector pairs detracted from performance. Boyd Group (BYD), United Rentals (URI) and Gildan (GIL) are some
examples of investments that trimmed added value.

1CIFSC refers to the Canadian Investment Funds Standards Committee. The CIFSC has the mandate to standardize the classification of mutual funds in Canada. http://www.cifsc.org.

The Desjardins Funds are not guaranteed, their value fluctuates frequently, and their past performance is not indicative of their future returns. The indicated rates of return are the
historical annual compounded total returns of the date of the present document including changes in securities value and reinvestment of all distributions and do not consider sales,
redemption, distribution or other optional charges, or income taxes payable by any securityholder that would have reduced returns. Commissions, trailing commissions, management fees
and expenses all may be associated with mutual fund investments. Please read the prospectus before investing. The Desjardins Funds are offered by registered dealers.


http://www.cifsc.org
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