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What is Systematic Macro?

Systematic Macro portfolios have the potential to generate attractive standalone returns that are
uncorrelated to traditional assets. These portfolios are geographically-diverse and trade across
several asset classes (both long and short) with an objective of producing positive returns through
a variety of market climates.

Systematic Macro strategies can be a powerful diversifier in portfolios of traditional or alternatives
assets. Based on a number of research-based rules and a comprehensive risk management
process, Systematic Macro strategies use quantitative models or algorithms to generate trades
based on a wide variety of macro-economic data inputs (e.g. Central Bank releases, employment
data, and proprietary data sets).

How can this investment approach benefit me?

Designed to enhance your portfolio by delivering global, multi-asset exposure, a Systematic Macro
approach has the potential to provide:

= Strong returns uncorrelated to stocks and bonds

= Smaller portfolio losses during difficult periods

= Positive performance during bear markets

= Reduced overall portfolio volatility

= Anincrease in overall portfolio risk-adjusted returns (Sharpe)

Who is Campbell?

Campbell is a quantitative investment management firm specializing in absolute return strategies
for institutional and individual clients for five decades.

= Experience: Campbell was founded in 1972

= Pedigree: 56% of employees have been with the firm for 10 years or more

= Innovation: Proprietary risk management and investment modeling techniques have been
developed and evolved for more than 50 years

With an allocation across three investment styles and over 120 unique systematic models sources,
the Campbell Systematic Macro Fund aims to maximize diversification and enhance absolute
return expectations.

= Macro strategies have the potential to allow the portfolio to capture more relative value
opportunities and enhance absolute return expectations

= Short-Term strategies provide the potential for increased portfolio reactivity to changing
market dynamics

= Momentum strategies employ a trend-following discipline across multiple time horizons and
have the potential to enhance the ability to participate in opportunities that arise during a
sustained market crisis
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What is Systematic
Macro?

= An objective seeking capital
appreciation over the medium
to long-term with the potential
to produce positive returns
through a variety of market
climates

= A geographically-diverse
portfolio

= Tactical trading of major asset
classes both long and short

= A suite of strategies that are
rules-based (non-discretionary)
and consider an array of
market data
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To learn more about the Campbell
Systematic Macro Fund, visit
ebsix.com or call 1-800-698-7235

Potential Benefits

(Strong/uncorrelated returns,

smaller drawdowns, returns in

bear markets, reduce portfolio
vol, increase risk/return)
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CAMPBELL SYSTEMATIC MACRO FUND

Global Diversification in a Single Investment

Dynamic Macro Strategy: Actively Buying or Selling Across 100+ Markets in North America, Asia, and Europe

As of April 30, 2026

Fixed Income | 21

Equity Indices | 25

Commodities | 35

Foreign Exchange! | 24+
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1Traded as forward contracts, not futures. 2Also may be traded as cross rates. Campbell’s portfolios trade different markets and instruments, depending on the strategy
and investment objective. The markets traded by a particular portfolio may change at any time, without prior notice to investors. Traded as forward contracts, not futures.
Campbell’s portfolios trade different markets and instruments, depending on the strategy and investment objective. The markets traded by a particular portfolio may
change at any time, without prior notice to investors. Fund holdings are subject to change and are not recommendations to buy or sell any security.

FUND RISK DISCLOSURES

Mutual funds involve risk including possible loss of principal. There is no assurance that the Fund will achieve its investment objective. Exposure to the commodities
markets may subject the Fund to greater volatility. These contracts also involve exposure to credit risk, since contract performance depends in part on the financial
condition of the counterparty. Credit risk refers to the possibility that the issuer of the security will not be able to make principal and interest payments when due.
Currency rates in foreign countries may fluctuate significantly over short periods of time for a number of reasons, including changes in interest rates and the imposition
of currency controls or other political developments in the US or abroad. Derivative instruments come in many varieties and have a wide range of potential risks and
rewards, and may include futures contracts, options on futures contracts, options, swaps, and forward currency exchange contracts. Derivatives typically have
economic leverage inherent in their terms. The use of leverage tends to exaggerate the effect of any increase or decrease in the value of the Fund’s portfolio securities
or other investments. Furthermore, derivative instruments and futures contracts are highly volatile and are subject to occasional rapid and substantial fluctuations.
Investments in foreign securities could subject the Fund to greater risks including, currency fluctuation, economic conditions, and different governmental and accounting
standards. The Fund is non-diversified which means it may be invested in fewer securities at any one time than a diversified fund.

Investors should carefully consider the investment objectives, risks, charges and expenses of Campbell Systematic Macro Fund. This
and other important information about the Fund is contained in the Prospectus, which can be obtained by calling 1-800-698-7235. The
Prospectus should be read carefully before investing.

Campbell Systematic Macro Fund is distributed by Quasar Distributors, LLC. Campbell & Company Investment Adviser, LLC is the Investment Manager of the Fund
and a federally registered investment adviser. Quasar Distributors is not affiliated with Campbell & Company Investment Adviser.

GLOSSARY

Sharpe Ratio: The Sharpe Ratio is a risk-adjusted measure of reward per unit of risk using the 3-month Treasury Bill as the risk free rate.
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