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The Evolution of Fixed Income.
A bond fund with engineered advantages that give us a performance edge.
Our objective is to get investors better outcomes from their fixed income.
Our edge comes from having more tools to generate returns and manage downside risks.
The result 1s a core fixed-income product that secks to outperform traditional bond funds.
Our Methodology.
Core Yield Duration Tactical
Portfolio. Enhancement. Management. Trading.
We begin by constructing We enhance the portfolio We actively manage We seek excess returns

a portfolio of corporate
bonds based on valuations
and opportunities in credit.

yield by adding a layer of
exposure to high-quality,
investment-grade credit.

interest rate exposures
in a band of 2-6y.
Our edge is having the

through trading
strategies that
capitalize on the

Our advantage is our ability This generates more tools to nimbly adjust structural inefficiencies

to isolate the value in credit income and return portfolio duration within bond markets.

markets independent of potential without and surgically manage
interest rate exposures, sacrificing quality,
which are managed liquidity, or

separately. transparency.

exposures across
yield curves.
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Fund Details

Fund AUM $739 million

Firm AUM $1.16 billion

Management fee Fclass:  0.95%
Aclass:  1.45%

Performance fee None

Fundserv codes F class: AGQ301
A class: AGQ303

Liquidity Daily

Min. initial $1,000

RSP eligible Yes

Offering type Alternative mutual fund

Key Mettrics

Portfolio Interest Rate Average
Yield Duration Term CRO1 Leverage
5.4% 3.9 yrs 2.4 yrs 4.8bps 2.2x

Portfolio Yield is the weighted average yield to maturity net of borrow costs and adjusted
to account for the implied yield from interest rate futures positions; IR Duration is an
estimate of portfolio sensitivity to 1% change in interest rates; Average Term is weighted
average term to maturity of long positions; CRO1 is an estimate of portfolio sensitivity for
a one basis point change in credit spreads across all credit positions; Leverage based on
short positions and borrowed cash as per National Instrument 81-102.

Term Ratings

0-5 years >10 years

5-10 years Preferreds

Returns @ cuy

1 mo 3 mo YTD 1 year 3 year 5 year S.I.

-0.93%  -1.42% -017%  041%  7.39%  3.54% 4.47%

2020 2021 2022 2023 2024 2025

10.53% 2.42% -0.15% 9.75% 9.84% 5.23%

The information provided in this document is not investment or financial product advice and is not intended to
be used as the basis for making an investment decision. This document is not, and does not constitute, an offer
to sell or the solicitation, invitation or recommendation to purchase any securities. The information provided
may be subject to change and Algonquin does not undertake any obligation to announce updates or changes to
the information presented in this document. Algonquin Fixed Income 2.0 Fund is an Alternative Mutual Fund.
Investors should read the Simplified Prospectus, Annual Information Form, and Fund Facts Documents and
consult their registered investment dealer before making an investment decision. Commissions, trailing
commissions, management fees and operating expenses all may be associated with mutual fund investments. An
Alternative Mutual Fund is not guaranteed, its value changes frequently and its past performance is not
indicative of future performance and may not be repeated. Payment of quarterly distributions is not guaranteed
and paid at the discretion of the manager, therefore, it may vary from period to period and does not infer fund
performance or rate of return. CRO1 represents the estimated impact on the Net Asset Value expressed in basis
points for a one basis point change in credit spreads across all credit positions. Total Exposure/Leverage is
calculated as the total market value of all positions that are not hedges divided by the Net Asset Value. Net
Credit Leverage is calculated by converting the credit exposure into a 5y duration equivalent notional which is
then divided by the Net Asset Value. For a more detailed explanation, visit https://www.algonquincap.com/wp-

content/uploads/2025/03/Fund-metrics.pdf
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