ZHYG Data as of Oct 31, 2019
BMO Bloomberg Barclays Global High Yield Bond (GBP Hedged) UCITS ETF

Fund Details

Asset Class
Base Currency
Trading Currency
Exchange
Inception Date
Fiscal Year End
Domicile

ISIN

OCF!

Index?

Index Ticker
Bloomberg Ticker
Bloomberg iNAV
SEDOL
Methodology
Product Structure
Rebalance Frequency
uarTs

ISA Eligibility

SIPP Available

UK Reporting Status

Use of Income

Registered Countries

Fixed Income

GBP

GBP

London Stock Exchange
Nov 05, 2015
September 30

Ireland

IEO0BZ053R76

0.35%

Barclays Global High
Yield Bond Corporate
Very Liquid ex-144A
Hedged to GBP Index

BHVLTRGH
ZHYG LN
IHYGIV
BZ0G2Y0
Optimised
Physical
Monthly
Yes

Yes

Yes

Yes

Distributing

United Kingdom,
Ireland, Germany,
Spain, ltaly,
Netherlands

Fund Characteristics

Net Assets (MM)
Number of Securities

Shares Outstanding

Weighted Avg Term to
Maturity

Weighted Avg Coupon (%)

Weighted Avg Yield to
Worst (%)

Weighted Avg Yield to
Maturity (%)

Weighted Avg Duration

£ 139.80
474
1,400,600
5.08
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BMO 9 Global Asset Management

Portfolio Objective

BMO Bloomberg Barclays Global High Yield Bond (GBP Hedged) UCITS ETF has been designed to track the
performance of Barclays Global High Yield Bond Corporate Very Liquid ex-144A Hedged to GBP Index as
closely as possible, net of fees. The Fund aims to provide exposure to global fixed-rate, high yield bonds that
have a maturity greater than one year and a minimum issue size of US Dollars 500 million (or its equivalent
in other currencies). The Fund may also invest in or hold securities intended to replicate the performance of
the Index. The currency exposure is hedged back to Sterling.

Benchmark Information

Barclays Global High Yield Bond Corporate Very Liquid ex-144A Hedged to GBP Index is a broad-based
measure of the performance of global high yield, fixed income markets and comprises securities issued by US
and European issuers. The Index measures the performance of fixed-rate, high yield bonds that have a
maturity greater than one year with a minimum issue size of US Dollars 500 million (or it equivalent in other
currencies) and have been issued by corporate issuers globally. Securities must be rated high yield. The Index
rebalances on a monthly basis and is market capitalisation weighted. The currency exposure is hedged back
to Sterling.

Potential Benefits

« Designed for investors looking for a high level of income

« Invested in a globally diversified portfolio of high yield corporate bonds
o Currency exposure hedged back to GBP

» Professionally managed by BMO Global Asset Management

Growth of 10000
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Barclays Global High Yield Bond Corporate Very Liguid ex-144A Hedged to GBP Index

Fund Performance

Annualised Performance For period ending Oct 31, 2019

1Mo 3Mo 6Mo YTD 1Yr 3Yr 5Yr Since Inception

NAV 0.07% 0.52% 1.73% 9.79% 6.32% 3.96% - 4.80%

Index 0.10% 0.56% 1.93% 10.07% 6.86% 4.57% - 5.30%

“* There is insufficient data to provide a useful indication of past performance to investors.
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BMO Bloomberg Barclays Global High Yield Bond (GBP Hedged) UCITS ETF

Sector Allocation Geographic Allocation Top Holdings
%
‘ CHS/COMMUNITY HEALTH SYS | 6.25% | 2023 0.72%
‘ B HCA INC | 5.375% | 2025 0.69%
‘l ~ BARCLAYS PLC | 5.2% | 2026 0.62%
@ 20.46% Communications @ 54.63% United States WESTERN DIGITAL CORP | 4.75% | 2026 0.56%
@ 16.08% Consumer Cyclical @ 7.94% United Kingdom . ,
1130% Energy 5.48% ltaly VODAFONE GROUP PLC | 7% | 2029 0.56%
@ 9.96% Consumer Non-cyclical @ 4.90% Germany . .
® 7.61% Capital Goods @ 4.28% Spain NETFLIX INC | 5.875% | 2028 0.52%
® 6.55% Banking @ 4.26% France . .
23.34% Others 13.81% Others VODAFONE GROUP PLC | 3.1% | 2024 0.52%
T MOBILE USA INC | 6.5% | 2026 0.51%
DISH DBS CORP | 5.875% | 2024 0.51%
H H H TENET HEALTHCARE CORP | 6.75% | 2023 0.50%
Maturity Credit Allocation |675%]
@ 3.87% 0-2 Years @ 29.68% BB+
@ 21.05% 2-4 Years @ 14.38% BB
36.86% 4-6 Years 20.17% BB-
@ 24.42% 6-8 Years @ 6.84% B+
@ 38.23% 8-10 Years @ 38.48% B
@ 0.85% 10+ Years ® 9.20% B-
6.53% Others
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This document is provided for information purposes only and is not to be construed as investment advice to a recipient on the merits of any investment. This document
does not constitute, or form part of, any solicitation of any offer to deal in any type of investment. This document is provided only to assist financially sophisticated
investors in their independent review of particular investments and is not intended to be, and must not be relied upon, as the sole basis for any investment decision.
Please read the prospectus and key investor information document (KIID) before investing. This document must not be acted on or relied on by persons who are not
relevant persons and who are not the intended recipients of this document. Each recipient of this document should make such investigations as it deems necessary to
arrive at an independent evaluation of any investment, and should consult its own legal counsel and financial, actuarial, accounting, requlatory and tax advisers to
evaluate any such investment. Past performance should not be seen as an indication of future performance. The value of investments and the income derived from
them can go down as well as up as a result of market or currency movements and an investor may not get back the original amount invested. This document is for
professional clients and advisers only and should not be circulated to other investors. FaC Management Limited is the investment manager of BMO UCITS ETF ICAV
which is authorised by the Central Bank of Ireland as a UCITS. Investing in ETFs involves risk, including risks associated with market volatility, currency rate fluctuations,
replication strategies, and changes in composition of the underlying index and assets.© 2015 BMO Global Asset Management. All rights reserved. BMO Global Asset
Management is a trading name of F&C Management Limited, which is authorised and requlated by the Financial Conduct Authority.
The “Barclays” marks are trademarks of Barclays Bank PLC or its affiliates (“Barclays”) and have been licensed for use in connection with the issuance and distribution of
the BMO UCITS ETF ICAV. The BMO UCITS ETF ICAV is not sponsored by, endorsed, sold or promoted by Barclays, and Barclays makes no representation regarding the
advisability of investing in it.
Shares purchased on the secondary market cannot usually be sold directly back to the Fund. Secondary market investors must buy and sell ETF Shares with the
assistance of an intermediary (e.g. a stockbroker)and may incur fees for doing so. In addition, investors may pay more than the current Net Asset Value per Share when
buying ETF Shares and may receive less than the current Net Asset Value per Share when selling them.
Registration and listing status: BMO ETFs are listed on the London Stock Exchange and may be purchased and sold on the exchange through a broker-dealer. BMO ETFs
are registered for distribution in Germany, Netherlands, Ireland, Italy (for institutional investors only), Spain and the UK. Purchasing and selling shares may result in
brokerage commissions. Applications for subscriptions directly to the funds may only be made by authorised participants.
1 OCF - Ongoing Charges Figure
2 The Very Liquid Index and the abbreviation VLI refer to the benchmark index calculated by Barclays and is a name created and owned by Barclays. F&C Management
Limited makes no guarantees, warranties, claims, or representations as to the liquidity of the assets held in the ETF itself.
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