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FUND OBJECTIVE

The Fund seeks to maintain the principal of the Fund and to provide shareholders with daily
liquidity with an income which is comparable to sterling denominated short dated money
market interest rates

FUND SUMMARY

e Actively managed to aim to deliver security, liquidity and attractive cash yields
comparable to short-dated money market interest rates

e Daily liquidity with one day's notice

e Aims to add value with money market instruments collateralised by UK gilts, with
counterparties including PPF eligible pension schemes as well as banks

e Fitch rated AAAf/ST, Moody's rated Aaa-mf

e Qualifying Money Market Fund (QMMF) for regulated Client Money. Investors should
make their own independent determination as to whether the Fund meets the QMMF
criteria before investing

SHARE CLASS PERFORMANCE (%) - All performance is annualised

1 month 3 months 1year 3 years (pa) 5 years (pa)
Fund 3.67 4.01 432 4.83 3.23
Benchmark 3.80 3.93 4.23 4.75 3.19

Calendar year returns 12-month rolling returns
2025- 2024- 2023- 2022- 2021-

2026 2025 2024 2023 2022
Fund 444 528 476 142 0.07 432 526 492 1.69 0.08

2025 2024 2023 2022 2021

Benchmark 432 520 472 1.42  0.06 423 516 488 1.69 0.07

Source: Insight Investment and Rimes. All performance is annualised. Fund performance is
shown for share class 3 and is calculated in Sterling as total return, including reinvested
income, gross of fees and expenses. Gross of fees performance results do not reflect the
deduction of charges, which will reduce investors’ returns. Benchmark performance shown
is for SONIA (previously 7-day GBP LIBID until 1st October 2020). The Public Debt CNAV
Insight Liquidity Funds are investment funds and not banking products and whilst
preservation of capital is a major component of the objective of the funds it is not
guaranteed. Neither Insight nor any other BNYM group company will provide capital support
for the Public Debt CNAV Insight Liquidity Funds in the event of any capital loss arising within
the funds. Past performance is not a guide to future performance. The value of investments
and any income from them will fluctuate and is not guaranteed (this may be partly due to
exchange rate fluctuations). Investors may not get back the full amount invested. Please
note: data is provisional and may change.

FUND MANAGER COMMENTS

There was no meeting of the Bank of England Monetary Policy Committee (MPC) in January.
In the markets, SONIA remained flat at 3.73%; the 2-year gilt yield rose by 1bp to 3.71%, while
the 5-year gilt yield increased from 3.90% to 3.96%. Annual headline inflation rose to 3.4% in
December, driven by higher prices for alcohol, tobacco, and transport costs, while the core
rate, which excludes volatile items such as food and energy, remained unchanged at 3.2%.
After a benign end to 2025 with no shortage of collateral, in January we focused on short-
dated liquidity management. With the market discounting a second quarter rate cut,
positions were added out to three months, with little value seen beyond that.
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FUND FACTS

Fund size: £871.9m
Inception date: 9 March 2016
Benchmark: SONIA

Fund manager: Chris Brown

FUND CHARACTERISTICS

Fund
Yield (%) 3.85
Weighted average maturity (days) 24.0
Weighted average life (days) 24.0
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MATURITY PROFILE TECHNICAL DETAILS

45.0 Legal structure: Qualifying Investor
40.0 36.0 Alternative Investment Fund (QIAIF)

35.9
35.0 I
30.0 Domicile: Ireland
o2 588 203 Share class currencies: Sterling

15.0 ) . o
10.0 7.8 Dealing frequency: Daily, 10am (Irish time)

5.0 - 0.0 0.0 Settlement period: Inc share class: T;

0.0

2-7 31-90

Acc share class: T+1

1 8-30 91-180 181+ days
Maturity band (days) Pricing method:
Dealing price is NAV on Dealing Day (T)
FUND ALLOCATION which may be subject to an adjustment based
on the single swing price adjustment
B Reverse repo - Pension schemes 82.0% mechanism, as disclosed in the Prospectus
Reverse repo - Banks 18.0%

Scheme: LDI Solutions Plus ICAV

Depositary: Northern Trust Fiduciary Services
(Ireland) Limited

Administrator: Northern Trust International
Fund Administration Services (Ireland) Limited

Ongoing charges: 0.10% (represented by
share class 3 stable NAV, other share classes
are available)
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The information in this document is general in nature and does not constitute legal, tax, or investment advice. This document may not be
used for the purposes of an offer or solicitation to anyone in any jurisdiction in which such offer or solicitation is not authorised or to any
person to whom it is unlawful to make such offer or solicitation. Investors are urged to consult their own advisers on the implications of
making an investment in, and holding or disposing of shares in the Fund. Portfolio holdings are subject to change, for information only
and are not investment recommendations.

* Any losses in the fund will be borne solely by investors in the fund and not by BNY Mellon (including its affiliates); therefore BNY
Mellon’s losses in the fund will be limited to losses attributable to the ownership interests in the fund held by BNY Mellon and any
affiliate in its capacity as an investor in the fund or as beneficiary of a restricted profit interest held by BNY Mellon or any affiliate.

» Ownership interests in the fund are not insured by the FDIC, are not deposits, obligations of, or endorsed or guaranteed in any way, by
BNY Mellon. Neither BNY Mellon nor any of its controlled affiliates (which includes the fund’s general manager/ managing partner/
investment adviser), may directly or indirectly, guarantee, assume, or otherwise insure the obligations or performance of the fund or of
any other covered fund in which the fund invests.

* Information relating to the Fund is correct as at the date stated above and is subject to change. Investors should read the fund'’s
offering documents before investing in the fund, particularly as different share classes may have different technical details . Information
about the role of BNY Mellon, its controlled affiliates, and their employees in sponsoring or providing services to the fund are described
in the Volcker Rule section of the offering documents.
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