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Historical leverage

NALT's historical end-of-month total weights
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The chart represents the evolution of the total gross and net monthly exposure of the NBI Liquid Alternatives ETF since inception.
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2 | mg  Dataas of 2024-03-31. Source: National Bank Investments.



Historical asset class weight allocation
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NALT's historical end-of-month asset class weights
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The chart represents the evolution of the total net monthly exposure by asset class for the NBI Liquid Alternatives ETF since
inception.
Data as of 2024-03-31. Source: National Bank Investments.
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End-of-month weights

NALT's weight allocation in the previous month end
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The chart shows the breakdown of net exposure by derivative for the NBI Liquid Alternatives ETF at the end of the previous

month.
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Legal notes

The information and the data supplied in the present document, including those supplied by third parties, are considered accurate at the time of their printing and were obtained from sources
which we considered reliable. We reserve the right to modify them without advance notice. This information and data are supplied as informative content only. No representation or guarantee,
explicit or implicit, is made as for the exactness, the quality and the complete character of this information and these data. The opinions expressed are not to be construed as solicitation or
offer to buy or sell shares mentioned herein and should not be considered as recommendations.

The NBI Liquid Alternatives ETF (the “ETF”) is offered by National Bank Investments Inc., a wholly owned subsidiary of National Bank of Canada. Management fees, brokerage fees and
expenses all may be associated with investments in the ETF. Please read the prospectus or ETF Facts document before investing. The ETF is not guaranteed, its values change frequently,
and past performance may not be repeated. The ETF’s units are bought and sold at market price on a stock exchange and brokerage commissions will reduce returns. The ETF does not seek
to return any predetermined amount at maturity.

© 2024 National Bank Investments Inc. All rights reserved. Any reproduction, in whole or in part, is strictly prohibited without the prior written consent of National Bank Investments Inc.
® NATIONAL BANK INVESTMENTS is a registered trademark of National Bank of Canada, used under license by National Bank Investments Inc.

National Bank Investments is a signatory of the United Nations-supported Principles for Responsible Investment, a member of Canada’s Responsible Investment Association, and a founding
participant in the Climate Engagement Canada initiative.
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