CT NORTH AMERICAN SYSTEMATIC EQUITY FUND

CLASS 2 ACC (ISIN:GB0030281512)
FUND FACTSHEET AS AT 31 AUGUST 2026

Contact Details

Tel: 0800 953 0134~
questions@service.columbiathreadneedle.co.uk

*Please note that calls and electronic communications may
be recorded.

PO Box 10033, Chelmsford. CM99 2AL, UK

Key Facts

Fund Manager: Systematic Factor Team
Since Oct-84

Management Co: Columbia Threadneedle Fund
Management Limited

Umbrella Fund: Columbia Threadneedle
(UK)ICVC I

Fund Inception Date: 15/10/84

Target Benchmark: FTSE World North America NR
Index

Comparator: IA North America

Fund Currency: GBP

Fund Domicile: United Kingdom

Portfolio Size: £663.5m

No. of Securities: 98

Share Class Price: 18.2080

Historic Yield: 0.4%

All information expressed in GBP

Ratings/Awards

MOORNINGSTAR
K dkokk

© 2026 Morningstar. All Rights Reserved. The information
contained herein: (1) is proprietary to Morningstar and/or its
content providers; (2) may not be copied or distributed; and
(3) is not warranted to be accurate, complete or timely.
Neither Morningstar nor its content providers are responsible
for any damages or losses arising from any use of this
information. Past performance is no guarantee of future
results. For more detailed information about Morningstar
Rating, including its methodology, please go to: http:/
corporate.morningstar.com/US/documents/
MethodologyDocuments/MethodologyPapers/
MorningstarFundRating_Methodology.pdf

For use in United Kingdom
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Fund Objective & Policy

The Fund aims to achieve capital growth with some income over the long term (5 years or more). It also looks to outperform
the FTSE World North America Net Tax Index (the “Index”) over rolling 3 year periods, after the deduction of charges.

The Fund is actively managed, and invests at least 80% of its assets in shares of North American companies. These are
companies which are domiciled in the United States of America (US) or Canada, or which have significant US or Canadian
business operations.

The Investment Manager uses a systematic approach to provide exposure to companies across any economic or industry
sector. Whilst there is no restriction on the size of company that the Fund invests in, investment is usually in larger companies
that comprise the Index.

The systematic approach means the Investment Manager follows a methodical process, relying on data and quantitative
analysis, to build a diversified portfolio. By systematically reviewing large amounts of quantitative information, the aim is to
identify investment opportunities whilst avoiding emotional bias.

This process scores companies by various quantifiable characteristics, or “factors”, which are considered to generate long term
outperformance. Generally, these factors are grouped into investment styles, which are described below:

. Value: focuses on metrics that indicate a company may be priced lower than its actual worth, but with the
expectation that its true value will be recognised over time.

. Quality: focuses on indicators of a company’s financial strength and stability.

. Growth: focuses on metrics that signal above-average revenue or earnings growth for a company.

. Behavioural: focuses on how share price-related factors behave over time, by analysing patterns or trends in price

movements (i.e.: price-based dynamics).

The Fund provides a consistent and balanced exposure across these investment styles.

The Fund may invest in other transferable securities and collective investment schemes (including funds managed by
Columbia Threadneedle Investments). The Fund may also hold money market instruments, deposits, cash and near cash.

The Fund is not permitted to invest in derivatives for investment purposes, but derivatives may be used with the aim of
reducing risk or managing the Fund more efficiently.

Risk & Reward Profile
UCITS SRRI
The Risk and Reward Indicator demonstrates where the Fund Typically lower rewards, Typically higher rewards,

ranks in terms of it's potential risk and reward. Please see lower risk higher risk
the Key Investor Information Document for more information. e ——————— —_—
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Key Risks

m Derivative Risk: derivative values rise and fall at a greater rate than equities and debt instruments. Loses can be greater than
the initial investment.

m Currency Risk: your investment may be adversely affected by changes in currency exchange rates.

m /olatility Risk: The fund may exhibit significant price volatility.

m The risks currently identified as applying to the Fund are set out in the "Risk Factors" section of the prospectus.

Typical Investor Profile

The Fund is intended to provide investment opportunity for investors wishing to obtain exposure to the assets in which the Fund
invests. If you are not sure if the Fund is suitable for you, please seek investment advice.



Holdings & Asset Allocation

Top 10 Holdings Sector Allocation Fund Characteristics

9% »  Fund]
NVIDIA Corp 8.9 Technology 39.3  Annualised Volatility (3 years) 11.66
Apple Inc 7.1 Consumer Discretionary 144 Tracking Error (3 years) 4.04
Amazon.com Inc 44  Financials 12.3  Sharpe Ratio (3 years) 1.14
Microsoft Corp 3.7 Basic Materials 6.8  Information Ratio (3 years) -0.03
Alphabet Inc 3.1 Industrials 6.8
Broadcom Inc 2.9 Consumer Staples 5.3
Alphabet Inc 26 Health Care 45
Meta Platforms Inc 20 Telecommunications 44
Costco Wholesale Corp 1.9 Real Estate 2.8
Newmont Corp 1.9 Energy 1.9
Total 38.6  Other 1.0

Cash 05

Performance

Past Performance does not predict future returns. The return of your investment may change as a result of currency fluctuations if your investment is made in a currency other
than that used in the past performance calculation.

10 Years NAV (GBP) Significant Events

400 A - A\ Indicates significant event. For detailed information on Fund Changes
11/18 please see "Significant events — Columbia Threadneedle UK

350 Domiciled Funds" PDF available on https:/
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Calendar Year Performance (GBP)

2025 2024 2023 2022 2021 2020 2019 2018 2017 2016
Share Class (Net) 10.9 278 20.1 -6.5 337 5.0 244 1.7 13.0 344
Comparator (Net) 74 243 18.4 -8.9 215 15.1 25.0 -0.2 10.8 323
Comparator Ranking 36/251 56/242 84/239 84/230 8/216 165/205 103/190 118177 46/157 45/143
Target Benchmark (Gross)* 10.4 26.9 19.4 -8.8 28.1 16.4 26.5 0.8 11.3 34.1
Annualised Performance (GBP) 12M Rolling Period (GBP)

1YR  3YR 5YR 10YR | 0925- 09/24- 09/23- 09/22- 09/21- 09/20- 0919- 09/18- 09M17-  09/16 -

08/26  08/25 0824  08/23  08/22  08/21 08/20 08/19 08118  08/17

Share Class (Net) 13.0 18.8 13.2 14.2 13.0 18.6 25.0 38 7.0 29.1 4.2 71 17.8 19.4
Comparator (Net) 17.6 15.8 10.4 12.8 17.6 10.6 20.2 4.7 29 27.6 10.2 8.9 18.1 17.3
Comparator Ranking 170/259  30/241  22/225 401149 | 170/259  24/246  24/241 132/235 58/226  77/216 135/201 119/184 90/169  45/149
Target Benchmark (Gross)* 19.8 18.6 12.8 14.8 19.8 13.6 225 6.0 3.3 27.8 11.8 9.7 17.9 18.2

Source Morningstar UK Limited © 2026 as at 31/08/26. Based on the bid-to-bid and assuming income is reinvested including ongoing charges excluding entry and exit charges.
Index returns include capital gains and assume reinvestment of any income. The index does not include fees or charges and you cannot invest directly in it.

The Investment Association (IA) is the trade body representing the UK investment management industry.

Annualised performance measures how much an investment has grown on average each year.12 month Rolling Period shows annualised average returns for the periods stated.
*Please note that prior to 31/03/2026 the performance shown for the index is the FTSE World North America TR Index.
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Share Classes Available

Share Class Hedged Curr OCF OCFDate MgnmotV —T@xbt Trageaction winmnv.  Launch ISIN SEDOL

2 Ac  No GBP 070% 310526  000%  000% 0.15% 1000  15/10/84  GB0030281512 3028151 RYLNAC2LN -
3 Ac  No GBP 026% 310526  000%  000% 015% 5000000 1510/84 GBO030285372 3028537 RYLNAC3LN 796793
4 Inc No GBP 007% 310526  000%  0.00% 0.15% 10,000 1070003 GBO033142703 3314270 ISNAMAILN -
4 A No GBP 003% 310526  000%  0.00% 0.15% 10,000 101003  GBO033142810 3314281 ISNAMAALN -
G A No GBP 025% 310326  000%  0.00% 015% 100000000 31/03/26 GBOOBVPBHF99 BVPBHF9 CTNNAEGLN A425XE

Share classes in the table may not be open to all investors, please refer to the Prospectus for further information. Overall impact of costs: Costs and expected returns may increase or decrease
as a result of currency and exchange rate fluctuations, if costs are to be paid in another currency than your local currency. The ongoing charges figure (OCF), exit charges (maximum amount to
be deducted shown in the table above) and transaction costs show the percentage that may be deducted from your expected returns. The OCF is usually based on the last year's expenses,
includes charges such as the Fund’s annual management charge and operating costs. Transaction costs displayed are based on a three year average total and are calculated based on FYE
Report and Account figures. Where the fund is less than 3 years old the transaction costs are based on proxy and actual costs. Additional distributor or intermediary fees may not be included. In
some cases, the OCF may be based on an estimate of future charges. For a more detailed breakdown please visit www.columbiathreadneedle.com/fees.

Distribution History Of Share Class (Net)

CT North American Systematic Equity Fund - 2 Acc £0.0646A

Distributions of income generated by a fund are periodically made in respect of the income available for allocation in each accounting period. Please refer to individual fund XD / Pay Dates (E
= Estimated Distribution, A = Actual Distribution) on page 1.

Glossary

Annualised Volatility

A measure of how much a fund’s returns fluctuate over a year. It reflects the degree of uncertainty or risk in the fund’s value.

Tracking Error

The degree to which a fund’s returns deviate from its benchmark index. It shows how closely the fund follows the performance of its target index
Sharpe Ratio

A measure that compares a fund’s return to its total risk, showing how much return is earned for each unit of volatility.

Information Ratio

A metric that evaluates how much a fund outperforms a benchmark, adjusted for the consistency of that outperformance.

Important Information

For marketing purposes. Your capital is at risk.

Columbia Threadneedle (UK) ICVC | is an open-ended investment company structured as an umbrella company, incorporated in England and Wales, authorised and regulated in the UK by the
Financial Conduct Authority (FCA) as a UK UCITS scheme.

The current Prospectus, the Key Investor Information Document (KIID), latest annual or interim reports and the applicable terms & conditions are available from Columbia Threadneedle
Investments at Cannon Place, 78 Cannon Street, London EC4N 6AG, your financial advisor and/or on our website www.columbiathreadneedle.com. Please read the Prospectus before taking
any investment decision.

This material should not be considered as an offer, solicitation, advice or an investment recommendation. This communication is valid at the date of publication and may be subject to change
without notice. Information from external sources is considered reliable but there is no guarantee as to its accuracy or completeness.

In the UK: Issued by Columbia Threadneedle Management Limited, No. 517895, registered in England and Wales and authorised and regulated in the UK by the Financial Conduct Authority.

© 2026 Columbia Threadneedle Investments. Columbia Threadneedle Investments is the global brand name of the Columbia and Threadneedle group of companies.

Source: London Stock Exchange Group plc and its group undertakings (collectively, the “LSE Group”). © LSE Group 2026. FTSE Russell is a trading name of certain of the LSE Group
companies. FTSE®, Russell®, FTSE Russell®, MTS®, FTSE4Good®, ICB®, Mergent®, The Yield Book® are trade marks of the relevant LSE Group companies and are used by any other
LSE Group company under license. All rights in the FTSE Russell indexes or data vest in the relevant LSE Group company which owns the index or the data. Neither LSE Group nor its
licensors accept any liability for any errors or omissions in the indexes or data and no party may rely on any indexes or data contained in this communication. No further distribution of data from
the LSE Group is permitted without the relevant LSE Group company’s express written consent. The LSE Group does not promote, sponsor or endorse the content of this communication.
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