BondBloxx™

Portfolio Objective

The BondBloxx Short Duration Income
Model invests in a diversified set of
short-duration fixed income ETFs, targeting
a high-quality portfolio with a duration of
2.0 years or less. The strategy emphasizes
capital preservation and low volatility
through exposure to short-duration U.S.
Treasuries, while seeking to enhance yield
with allocations to investment-grade credit
and select alternative income sources. This
approach can/may reduce sensitivity to
interest rate and credit market fluctuations
compared to broader fixed income
portfolios.

Benchmark*:
Bloomberg U.S. Treasury 1-3 Year Index
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Portfolio Performance: Trailing Returns as of 9/30/2026*
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1 Month 3 Month 6 Month  YTD 1Year 3Years 5VYears

Years
Market -0.38% 0.13%  1.44%  1.42% 2.59%  4.80%
Model - Net
NAV -0.38% 0.13%  1.44%  1.42%  2.59%  4.80%
Benchmark* Index -0.32% -0.17% -0.27%  0.46% 1.60%  4.07% 1.85% 1.75%

Past performance is not indicative of future results. Model portfolio data and performance is based upon the aggregation
of the underlying investments according to the given allocation and calculated using FactSet's data with ETF Action’s
software and methodologies. The historical returns presented include all items of dividends and interest net of
management fees and aquired fund fees, unless otherwise stated. Model portfolio and blended model portfolio analysis
utilizes position data provided by the model sponsor and/or the user back to the initial asset allocation date provided.
There is no guarantee that these hypothetical returns could or would have been achieved had this asset allocation or
model portfolio been used during the years presented. Results shown are provided for illustrative purposes only.
Multi-year time horizon performance is annualized.

Portfolio Performance: Calendar Year Returns

2023 2024 2025
Model - Net 5.45% 4.98% 5.27%
Benchmark* 4.29% 4.03% 5.17%

The calendar year returns presented are limited to the past ten years. For portfolios with a 10+ year track record, please
reference the model marketplace on ETFAction.com for all calendar year returns for the portfolio and the benchmark.
Model - Net performance figures are the gross returns less the Management Fees associated with the strategy.

Risk Statistics as of 9/30/2026

Fixed Income Fundamental Metrics

Model Benchmark*
Return Std Dev

Weighted Price 98.04 97.02
Model - Net 2.59% 1.45% Effective Duration 1.43 1.80

1Y ; ;
Benchmark* 1.60% 1.15% Modified Duration 1.89 1.80
Effective Maturity 2.05 1.91
3y Model - Net 4.80% 1.41% Coupon Rate 4.77 3.14
Benchmark* 4.07% 1.61% Yield to Maturity 5.76 4.85
Yield to Worst 5.63 4.85

Model-Net  4.49% 1.45% teldto Wors

S| Effective Convexity 0.05 0.04
Benchmark* 2.03% 1.47% 0AS (bpS) 104.11 0.00

*Benchmark performance represented by the Bloomberg U.S. Treasury 1-3 Year Index. Comparison composition and fundamental data are based on the listed ETFs that
attempt to replicate benchmark indices and is for informational purposes only. It is not intended as a recommendation. While these ETFs attempt to replicate the applicable
index, there are differences between the ETFs used and the underlying index. For example, Indices are unmanaged, do not reflect fees or trading expenses and one cannot

invest directly in an index.

Source: ETF Action, Inc., FactSet, Bloomberg, BondBloxx Investment Management
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BondBloxx Model Fact Sheet
As of 9/30/2026
Top Holdings Weighted-Average Aquired Fund Fees: 0.25%
e G0, e D Chetew yer Fueter Tater
Ratio Return
BBBS BondBloxx BBB Rated 1-5 Year Corporate Bond ETF Mkt 35% 5.28% 0.19% -0.23% 0.92%
NAV 35% 5.28% 0.19% -0.18% 1.09%
XONE BondBloxx Bloomberg One Year Target Duration US Mkt 25% 4.40% 0.03% 1.90% 3.01% 4.35%
UG NAV  25%  4.40%  0.03%  1.90%  299%  4.36%
PCMM BondBloxx Private Credit CLO ETF Mkt 25% 5.77% 0.68% 3.95% 5.30%
NAV 25% 5.77% 0.68% 3.93% 5.10%
XTWO BondBloxx Bloomberg Two Year Target Duration US Mkt 15% 4.65% 0.05% 0.25% 1.39% 3.99%
UG NAV  15%  4.65%  0.05%  0.24%  1.38%  4.00%

Past performance is not indicative of future results. Current performance data may be higher or lower than actual data quoted. Investment return and principal value of an
investment will fluctuate so that an investor's shares, when sold or redeemed, may be worth more or less than the original cost. Time-periods greater than one year are
annualized figures. Performance data is calculated using FactSet's data with ETF Action’s software and methodologies. The historical returns presented include all items of
dividends and interest net of fees unless otherwise stated. Results shown are provided for illustrative purposes only. Multi-year time horizons show annualized
performance. For the most recent month-end performance of BondBloxx funds, please call 800.896.5089 or visit the Fund's website at www.bondbloxxetf.com; for iShares
funds, please visit www.ishares.com.

Market price return is calculated using closing prices as of 4:00 PM ET (when NAV is normally determined for most funds).
Benchmark Definitions:

The Bloomberg U.S. Treasury 1-3 Year Index measures US dollar-denominated, fixed-rate, nominal debt issued by the US Treasury with 1-2.999 years to maturity. U.S. Treasury
bills are excluded by the maturity constraint, but are part of a separate Short Treasury Index. STRIPS are excluded from the index because their inclusion would result in
double-counting. The ETF that attempts to replicate this index that is used for comparison composition and fundamental data within this report is the iShares 1-3 Year Treasury
Bond ETF.

For more information, please refer to the Funds’ prospectus, which can be accessed through the links below. For non-BondBloxx funds, please visit the respective product
pages.

U.S. Treasury ETFs: https://bondbloxxetf.com/prospectus-u-s-treasuries/

U.S. Investment Grade ETFs: https://bondbloxxetf.com/prospectus-u-s-investment-grade-corporates/
U.S. High Yield Credit Rating ETFs: https://bondbloxxetf.com/prospectus-u-s-high-yield-credit-ratings/
Emerging Markets ETF: https://bondbloxxetf.com/prospectus-emerging-markets/

Private Credit CLO ETF: https://bondbloxxetf.com/bondbloxx-private-credit-clo-etf/

Important Disclosure Information:

All charts shown for illustrative purposes only. Information or data shown or used in this material was received from sources believed to be reliable, but accuracy is not
guaranteed.

This report does not provide recipients with information or advice that is sufficient on which to base an investment decision. This report does not take into account the specific
investment objectives, financial situation or need of any particular client and may not be suitable for all types of investors. Recipients should consider the contents of this
report as a single factor in making an investment decision. Additional fundamental and other analyses would be required to make an investment decision about any individual
security identified in this report.

ETF Action’s model portfolio tools and any reports generated by these tools may illustrate or compare the hypothetical historical performance of a current and/or proposed
model portfolio, blended model portfolio or both. While the specific securities/investments held in the model portfolios have actual performance, the combination of these
investments in a model portfolio based on the model sponsor and/or your input is new and, therefore, that combination may not have an actual performance record.

The historical returns presented include all items of dividends and interest net of fees unless otherwise stated. Model portfolio and blended model portfolio analysis utilizes
position data provided by the model sponsor and/or the user back to the initial asset allocation date provided. There is no guarantee that these hypothetical returns could or
would have been achieved had this asset allocation or model portfolio been used during the years presented. Results shown are provided for illustrative purposes only. Past
performance is not indicative of future results.

Source: ETF Action, Inc., FactSet, Bloomberg, BondBloxx Investment Management 800.869.5089 | info@BondBloxxETF.com Page 2 of 4
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Simulated performance results have inherent limitations. The results for model portfolio and blended model portfolio illustration(s) are based on actual returns of the
investment strategies and securities in the portfolio and are provided for illustrative purposes only. Model portfolio data and performance is based upon the aggregation of the
underlying investments according to the given allocation and calculated using FactSet's data with ETF Action’s software and methodologies. ETF Action utilizes long exposure
and rescales the portfolio to equal 100%. Some holdings may contain derivative positions, which may alter model portfolio characteristics. Data and performance may be
limited due to lack of published performance data either by the issuer or investment manager, or the availability of such data sources to FactSet. lllustrations include only
investments provided by the model sponsor and/or the user of the tools.

Past performance is not an indicator of future performance. The model portfolio and blended model portfolio returns presented are calculated based on historical investment
position data provided by the model sponsor and/or user. The returns do not reflect the actual trading of any account or group of accounts and are thereby hypothetical in
nature. Model position changes are implemented using closing prices on position date provided unless otherwise stated and the returns reflect the reinvestment of dividends
and interest. The impact of fund fees held in the model portfolios is reflected in the returns for all periods presented. Model portfolio returns shown are net of fees provided by
model sponsor and/or user and are prominently displayed in each model portfolio.

The performance of accounts managed by a third party advisor that receive access to these model portfolios and blended model portfolios may differ from the performance
shown for a variety of reasons, including but not limited to: the fees assessed by the advisor and other third parties; the advisor's decision to exercise discretion to implement
a given strategy in a way that differs from the positions provided by the model sponsor and/or user; the timing of the advisor's implementation of strategy updates; investor
imposed investment restrictions; and the timing and nature of investor initiated cash flow activity in the account. For all the reasons described above, actual performance may
differ substantially from the hypothetical results. Hypothetical results have inherent limitations because they do not reflect actual trading during the period described and may
not reflect the impact that material economic and market factors might have had on decision-making if the model sponsor and/or user was actually managing clients’ money
pursuant to the model portfolios and blended model portfolios.

There is no guarantee that any of the model portfolios and blended model portfolios will be successful, and investors should be aware that they can lose money investing
assets in accordance with the model portfolios and blended model portfolios.

The model portfolios, blended model portfolios and any associated analysis are for informational purposes only and are not to be taken as an advice or recommendation to buy
or sell any investment. The financial advisor accessing this platform is solely responsible for making investment recommendations and/or decisions with respect to its clients,
including with respect to investing in accordance with any model portfolio or any particular security. The user of this information assumes the entire risk of any use made of
the information provided herein. All information is provided "as-is," without any warranty of any kind, express or implied, and ETF Action expressly disclaims all warranties,
whether express or implied, including implied warranties of merchantability, suitability or fitness for a particular purpose.

Investment analytic tools such as these are not impartial and are provided in connection with the advertising and marketing of products and services.

DEFINITIONS:

Weighted Price: The average market price of the portfolio’s holdings, weighted by each holding's market value, generally expressed as a percentage of par.

Effective duration is a measure of a fund's interest-rate sensitivity; the longer a fund's duration, the more sensitive the fund is to shifts in interest rates. Duration is determined
by a formula that includes coupon rates and bond maturities. Small coupons tend to increase duration, while shorter maturities and higher coupons shorten duration. The
relationship between funds with different durations is straightforward: A fund with a duration of 10 years is twice as volatile as a fund with a five-year duration. Calculated
using weighted average.

Modified Duration: An estimate of the percentage change in a bond’s price for a one-percentage-point change in yield, assuming the bond's cash flows do not change.
Effective Maturity: The weighted average expected time until principal is repaid, based on expected cash flow timing rather than only the securities’ final stated maturity dates.
Coupon Rate: The annual interest rate paid by a bond’s issuer, generally applied to the bond's par value.

Yield to Maturity: The discount rate that equates the present value of a bond's cash flows with its market price (including accrued interest). The Fund Average Yield to Maturity
is the weighted average of the fund's individual bond holding yields based on Net Asset Value ('NAV'). The measure does not include fees and expenses. For callable bonds,
this yield is the yield-to-worst.

Yield to Worst: Theyield of bond calculated on all possible call dates. It is assumed that prepayment occurs if the bond has call or put provisions and the issuer can offer a
lower coupon rate based on current market rates. If market rates are higher than the current yield of a bond, the yield to worst calculation will assume no prepayments are

made, and yield to worst will equal yield to maturity.

The 30-Day SEC Yield represents net investment income earned by the fund over the 30-Day period, expressed as an annual percent age rate based on the fund's share price at
the end of the 30-Day period.

Effective Convexity: A measure of how a bond's or portfolio’s interest-rate sensitivity changes as interest rates change, incorporating potential changes in expected cash flows
from embedded options.

Option-Adjusted Spread (0OAS): OAS is the yield spread between a bond or portfolio and a risk-free benchmark, typically US government securities, adjusted for the effects of
embedded options. It reflects compensation for credit, liquidity, and other risks, excluding interest rate volatility.

Basis Points (bps): One basis point equals 0.01 percentage point.

Source: ETF Action, Inc., FactSet, Bloomberg, BondBloxx Investment Management 800.869.5089 | info@BondBloxxETF.com Page 3 of 4
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ASSET CLASS DEFINITIONS & RISK DISCLOSURES:

Investment grade fixed income securities include broad fixed income, corporate securities, municipal bonds, treasuries, and mortgage backed securities (MBS). Investment
grade securities are believed to be at less risk of default and rated higher by the credit rating agencies. In general, the bond market is volatile, and fixed income securities carry
interest rate risk. (As interest rates rise, bond prices usually fall, and vice versa). This effect is usually more pronounced for longer-term securities.

Fixed income securities also carry inflation risk, liquidity risk, call risk and credit and default risks for both issuers and counterparties. The municipal market can be affected by
adverse tax, legislative, or political changes, and by the financial condition of the issuers of municipal securities. MBS are subject to prepayment and extension risk; as such,
they react differently to changes in interest rates than other bonds. Small movements in interest rates may quickly and significantly reduce the value of certain MBS.

Alternative fixed income asset class includes high yield, preferreds, bank loans, currency funds, developed non-US debt, emerging market debt, TIPS, and floaters. Lower-quality
fixed income securities found in this category involve greater risk of default or price changes due to potential changes in the credit quality of the issuer. Any fixed-income
security sold or redeemed prior to maturity may be subject to loss. Additionally, non-US/emerging market debt assumes the same risks as international investing.

Cash & Equivalents include direct cash positions and underlying cash positions within fund positions within a model. This also includes money market funds that may be held
by the model or underlying positions.

ETFs are subject to substantially the same risks as those associated with the direct ownership of the underlying securities owned by the ETF. Additionally, the value of the
investment will fluctuate in response to the performance of the underlying index or securities.

Disclaimer of Warranties

Except for the express warranties set forth in the terms of service, all services, including all ETF Action materials, are provided on an “as is,” “where is” basis, and ETF Action
and its licensors disclaim all representations or warranties, express or implied as to the services. ETF Action and its licensors specifically disclaim all implied warranties of
merchantability, fitness for a particular purpose, title and non-infringement, and all warranties arising from course of dealing, usage or trade practice. Without limiting the
foregoing, ETF Action and its licensors make no warranty of any kind that the services or ETF Action materials, or any products or results of the use thereof, will meet
customer's or any other person’s requirements, operate without interruption, achieve any intended result, be compatible or work with any software, system or other services, or
be secure, accurate, complete, timely, free of harmful code or error free. All third-party materials are provided “as is” and any representation or warranty of or concerning any
third-party materials is strictly between customer and the third-party owner or distributor of the third-party materials.

"

Additional Disclaimers

The services are not intended and should not be construed as financial or investment advice, a recommendation or promotion. Neither ETF Action nor its licensors shall be
responsible for investment decisions, damages, or other losses resulting from use of the services. Past performance does not guarantee future performance. Neither ETF
Action nor its licensors shall be considered an “expert” under the securities act of 1933. Neither ETF Action nor its licensors warrant that the services comply with the
requirements of the NASD or any similar organization or with the securities laws of any jurisdiction. Any information contained in in the services should not be acted upon
without obtaining specific legal, tax, and investment advice from a licensed professional.

The Global Industry Classification Standard (GICS ®) was developed by and/or is the exclusive property of MSCI, Inc. and S&P Global Market Intelligence Inc. GICS is a service
mark of MSCI and S&P Global Market Intelligence and has been licensed for use by ETF Action.

Full terms of service, including terms of use, copyrights, and disclaimers are available at https://www.etfaction.com/termsofservice.

Data Reliability and Definitions
ETF Action, LLC believes the information herein to be accurate (at time of publication) and was obtained from reliable sources, but makes no guarantees with respect to its
accuracy.

Source Data & ETF Issuer Information
FactSet Research Systems, Bloomberg, BondBloxx Investment Management

To review other risks and more information about ETF Action, Inc., please visit the website at www.etfaction.com.

Copyright ©2026 ETF Action, Inc. All Rights Reserved.

Additional Disclaimers

This material must be preceded or accompanied by a prospectus
https://bondbloxxetf.com/prospectuses/

BondBloxx Funds Distributed by Foreside Fund Services, LLC
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