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ASSETS IN EUR

Items on the statement of assets and liabilities

Amount at end of period

()

b) Bank balances

e) Liabilities

c) Other assets held by the UCI

d) Total assets held by the UCI (lines a+b+c)

f) Net asset value (lines d+e = net assets of the UCI)

a) Eligible financial securities referred to in paragraph 1 of section | of Article L. 214-20 of the French
Monetary and Financial Code

72,988,679.39
47,508.30
489,036.60
73,525,224.29
-164,210.02
73,361,014.27

(*) Signed amounts

NUMBER OF UNITS OUTSTANDING AND NET ASSET VALUE PER SHARE

Share type Share net assets Nur:l:ott:::: dsi:z;res Net assser: a\::lue per
GREUROCDTSHOR DUR GA in EUR C/D/IR 3,523,804.09 380.259 9,266.85
GREUROCDTSHOR DUR GC in EUR C 6,735,935.54 616.060 10,933.89
GREUROCDTSHOR DUR IC in EUR C 7,623,897.36 53,977.768 141.24
GREUROCDTSHOR DUR NC in EUR C 9,644,746.66 15,087.0264 639.27
GREUROCDTSHORDUR OAC in EUR C 14,004,945.91 1,282.457 10,920.40
GREUROCDTSHORDUR OSC in EUR C 131.42 0.010 13,142.00
GREUROCDTSHORDUR OSD in EUR D/R 1,900,767.23 202.067 9,406.61
GREUROCDTSHOR DUR RC in EUR C 640,740.01 1,157.045 553.77
GREUROCDTSHOR HARD ZC in EUR C 29,286,046.05 8,553.9294 3,423.69
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SECURITIES PORTFOLIO ITEMS

Securities portfolio items

Percentage of net
assets (*)

Total percentage of
assets (**)

A) Eligible financial securities and money market instruments admitted to
trading on a regulated market within the meaning of Article L. 422-1 of the
French Monetary and Financial Code.

And B) Eligible financial securities and money market instruments admitted to
trading on another regulated market which operates regularly, is recognised
and open to the public, and whose registered office is located in a Member
State of the European Union or in another State party to the Agreement on the
European Economic Area.

81.10

80.92

C) Eligible financial securities and money market instruments admitted to
official listing on a stock exchange in a third country or traded on another
market in a third country that is regulated, operates regularly, is recognised and
open to the public, provided that this stock exchange or market is not on a list
drawn up by the Financial Markets Authority or that the choice of this stock
exchange or market is provided for by law or by the regulations or articles of
association of the undertaking for collective investment in transferable
securities.

18.40

18.35

D) Newly issued eligible financial securities referred to in paragraph 4 of section
| of Article R. 214-11 of the French Monetary and Financial Code.

E) Other assets.

(*) See f) in the statement of assets and liabilities
(**) See d) in the statement of assets and liabilities

GROUPAMA EURO CREDIT SHORT DURATION - Half-yearly report as at 31/03/2026




BREAKDOWN OF SECURITIES PORTFOLIO ASSETS A), B), C), D) BY CURRENCY

. Percentage of net Total percentage of
Holdings Currency Amount (EUR) assets (*) assets (**)
Euro EUR 72,988,679.39 99.49 99.27
TOTAL 72,988,679.39 99.49 99.27

(*) See f) in the statement of assets and liabilities
(**) See d) in the statement of assets and liabilities
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BREAKDOWN OF SECURITIES PORTFOLIO ASSETS A), B), C), D) BY COUNTRY OF RESIDENCE OF
ISSUER

Country Percentage :)f net Total percen:fge of
assets (*) assets (**)
NETHERLANDS 15.85 15.81
FRANCE 14.57 14.54
ITALY 12.56 12.53
GERMANY 11.85 11.82
SPAIN 9.53 9.51
UNITED STATES 7.29 7.28
UNITED KINGDOM 6.90 6.88
DENMARK 3.64 3.63
SWEDEN 3.39 3.38
IRELAND 2.39 2.39
GREECE 210 2.09
BELGIUM 1.95 1.95
AUSTRALIA 1.77 1.76
LUXEMBOURG 1.34 1.34
SWITZERLAND 1.34 1.34
POLAND 1.24 1.24
JAPAN 0.69 0.69
PORTUGAL 0.68 0.68
SOUTH KOREA 0.41 0.40
TOTAL 99.49 99.27

(*) See f) in the statement of assets and liabilities

(**) See d) in the statement of assets and liabilities
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BREAKDOWN OF OTHER SECURITIES PORTFOLIO ASSETS E), BY TYPE

Asset class

Percentage of net
assets (*)

Total percentage of
assets (**)

UCITS and equivalents from other European Union Member States

Other UClIs and investment funds

AlFs and equivalents from other European Union Member States

Other

TOTAL

(*) See f) in the statement of assets and liabilities

(**) See d) in the statement of assets and liabilities
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TRANSACTIONS IN THE SECURITIES PORTFOLIO DURING THE PERIOD IN EUR

Transactions (in amounts)

Securities portfolio items
Purchases Sales

A) Eligible financial securities and money market instruments admitted to trading on a
regulated market within the meaning of Article L. 422-1 of the French Monetary and 26,353,893.20 28,026,385.25
Financial Code.

And B) Eligible financial securities and money market instruments admitted to trading on
another regulated market which operates regularly, is recognised and open to the public,
and whose registered office is located in a Member State of the European Union or in
another State party to the Agreement on the European Economic Area.

C) Eligible financial securities and money market instruments admitted to official listing
on a stock exchange in a third country or traded on another market in a third country that
is regulated, operates regularly, is recognised and open to the public, provided that this
stock exchange or market is not on a list drawn up by the Financial Markets Authority or 3,114,921.20 8,245,558.40
that the choice of this stock exchange or market is provided for by law or by the
regulations or articles of association of the undertaking for collective investment in
transferable securities.

D) Newly issued eligible financial securities referred to in paragraph 4 of section | of
Article R. 214-11 of the French Monetary and Financial Code.

E) Other assets. 5,119,983.91 5,984,452.35

DISTRIBUTION DURING THE PERIOD

Share Net unit amount Tax credit Gross unit amount
EUR EUR EUR
Dividends paid
28/01/2026 GREUROCDTSHOR DUR GA 286.26 286.26
28/01/2026 | GREUROCDTSHORDUR OSD 290.50 290.50

Dividends to be paid

GREUROCDTSHOR DUR GA

GREUROCDTSHORDUR OSD

OTHER INFORMATION

Depositary: Caceis Bank - 89-91 rue Gabriel Péri - 92120 - Montrouge

The detailed semi-annual statement of assets is available within eight weeks of the end of the period. It can
be sent on request to the management company:

GROUPAMA ASSET MANAGEMENT - 25 rue de la Ville [I'Evéque - 75008 - Paris
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INFORMATION ON VARIABLE MANAGEMENT FEES

31/03/2026

GREUROCDTSHOR DUR GA share

Provisioned variable management fees
Percentage of variable management fees provisioned 0.00
Variable management fees paid

Percentage of variable management fees paid 0.00

GREUROCDTSHOR DUR GC share

Provisioned variable management fees
Percentage of variable management fees provisioned 0.00
Variable management fees paid

Percentage of variable management fees paid 0.00

GREUROCDTSHOR DUR IC share

Provisioned variable management fees
Percentage of variable management fees provisioned 0.00
Variable management fees paid

Percentage of variable management fees paid 0.00

GREUROCDTSHOR DUR NC share

Provisioned variable management fees
Percentage of variable management fees provisioned 0.00
Variable management fees paid

Percentage of variable management fees paid 0.00

GREUROCDTSHORDUR OAC share
Provisioned variable management fees
Percentage of variable management fees provisioned 0.00
Variable management fees paid

Percentage of variable management fees paid 0.00

GREUROCDTSHORDUR OSC share

Provisioned variable management fees
Percentage of variable management fees provisioned 0.00
Variable management fees paid

Percentage of variable management fees paid 0.00

GREUROCDTSHORDUR OSD share

Provisioned variable management fees
Percentage of variable management fees provisioned 0.00
Variable management fees paid

Percentage of variable management fees paid 0.00
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31/03/2026

GREUROCDTSHOR DUR RC share

Provisioned variable management fees

Percentage of variable management fees provisioned 0.00

Variable management fees paid

Percentage of variable management fees paid 0.00

GREUROCDTSHOR DUR ZC share

Provisioned variable management fees

Percentage of variable management fees provisioned 0.00

Variable management fees paid

Percentage of variable management fees paid 0.00
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TRANSPARENCY OF SECURITIES FINANCING TRANSACTIONS AND THE REUSE OF FINANCIAL
INSTRUMENTS - SFTR REGULATION - in the accounting currency of the UCI (EUR)

During the period, the UCI did not enter into any transactions covered by the SFTR regulations.

GROUPAMA EURO CREDIT SHORT DURATION - Half-yearly report as at 31/03/2026 10



INVENTORY OF ASSETS AND LIABILITIES

Inventory of balance sheet items

Values by business sector (*) Currency Qlljir:r:ii:\ya?r Current value ;/s"sne‘:ts
BONDS AND SIMILAR SECURITIES 72,988,679.39 99.49
:‘c;?lt(:l:tand equivalent securities traded on a regulated or equivalent 72,988,679.39 99.49
Insurance 2,651,259.36 3.61
ALLIANZ SE 4.597% 07-09-38 EUR 400,000 417,228.69 0.57
ASR NEDERLAND NV 3.625% 12-12-28 EUR 600,000 607,160.77 0.83
AXA 5.75% PERP EMTN EUR 200,000 205,617.80 0.28
ELM BV 4.5% PERP EMTN EUR 800,000 831,795.82 1.13
TALANX AG 2.25% 05-12-47 EUR 600,000 589,456.28 0.80
Cars 400,313.45 0.55
General Motors Financial Co Inc 3.1% 04-08-29 EUR 200,000 200,109.49 0.27
HYUNDAI CAPITAL AMERICA 2.875% 26-06-28 EUR 200,000 200,203.96 0.28
Commercial banks 34,297,268.67 46.74
ALPHA BANK 3.125% 30-10-31 EUR 100,000 98,294.66 0.13
BANCA MEDIOLANUM 3.125% 31-01-31 EUR 200,000 197,549.00 0.27
BANCO BPM 4.625% 29-11-27 EMTN EUR 500,000 517,875.43 0.71
BANCO BPM 6.0% 14-06-28 EMTN EUR 850,000 915,836.91 1.25
BANCO DE BADELL 5.25% 07-02-29 EUR 1,100,000 1,145,003.34 1.56
BANKINTER 7.375% 31-12-99 EUR 800,000 851,775.60 1.16
BK IRELAND GROUP 4.875% 16-07-28 EUR 400,000 422,017.01 0.58
BPCE 1.25% 13-01-42 EUR 400,000 396,496.63 0.54
CA 3.125% 03-07-31 EMTN EUR 200,000 197,139.79 0.27
CA 4.0% PERP EUR 600,000 593,644.17 0.81
CAIXABANK 6.125% 30-05-34 EMTN EUR 700,000 776,248.04 1.06
COMMERZBANK AKTIENGESELLSCHAFT 3.125% 06-06-30 EUR 700,000 706,943.48 0.96
COMMERZBANK AKTIENGESELLSCHAFT 5.25% 25-03-29 EUR 700,000 724,359.88 0.99
COOPERATIEVE RABOBANK UA 3.1% PERP EUR 1,200,000 1,159,254.59 1.56
COOPERATIEVE RABOBANK UA 3.25% PERP EUR 400,000 401,833.14 0.55
CRELAN 5.75% 26-01-28 EMTN EUR 800,000 840,338.47 1.15
DANSKE BK 4.5% 09-11-28 EMTN EUR 500,000 518,574.25 0.71
DANSKE BK 4.625% 14-05-34 EMTN EUR 500,000 530,616.34 0.72
DEUTSCHE BK 3.0% 16-06-29 EMTN EUR 1,100,000 1,111,456.80 1.52
DEUTSCHE BK 4.0% 12-07-28 EMTN EUR 700,000 725,793.08 0.99
EFG EUROBANK 2.875% 07-07-28 EUR 500,000 506,255.22 0.69
FORD MOTOR CREDIT 3.622% 27-07-28 EUR 200,000 203,188.80 0.28
FORD MOTOR CREDIT 4.867% 03-08-27 EUR 1,100,000 1,148,575.55 1.57
HSBC 3.755% 20-05-29 EUR 700,000 726,777.95 0.99
IBERCAJA 3.125% 10-08-31 EUR 100,000 98,145.64 0.13
IBERCAJA 4.375% 30-07-28 EUR 800,000 834,636.03 1.14
ING GROEP NV 0.25% 01-02-30 EUR 600,000 547,667.65 0.75
ING GROEP NV 0.25% 18-02-29 EUR 600,000 566,268.80 0.77
ING GROEP NV 4.375% 15-08-34 EUR 900,000 933,870.14 1.27
INTE 5.0% 08-03-28 EMTN EUR 1,000,000 1,019,596.18 1.39
JYSKE BANK DNK 5.0% 26-10-28 EUR 600,000 627,133.60 0.85
KBC GROUPE 0.625% 07-12-31 EUR 600,000 593,352.78 0.81
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Inventory of balance sheet items

. 5 Quantity or % net

Values by business sector (*) Currency Nominal Current value e
LLOYDS BANKING GROUP 4.375% 05-04-34 EUR 600,000 631,464.63 0.86
MIZUHO FINANCIAL GROUP 3.46% 27-08-30 EUR 500,000 508,514.93 0.69
NATIONWIDE BUILDING SOCIETY 3.105% 03-02-31 EUR 100,000 98,518.40 0.13
NATIONWIDE BUILDING SOCIETY 4.0% 18-03-28 EUR 600,000 605,505.53 0.83
NATL AUSTRALIA BANK 3.612% 22-01-36 EUR 400,000 394,497.71 0.54
NATWEST GROUP 1.043% 14-09-32 EUR 700,000 680,169.05 0.93
NATWEST GROUP 4.699% 14-03-28 EUR 350,000 356,246.74 0.49
NCG BAN 5.875% 02-04-30 EMTN EUR 1,000,000 1,062,040.88 1.45
NOVO BAN 3.5% 09-03-29 EMTN EUR 300,000 300,875.60 0.41
PIRAEUS BANK 3.0% 03-12-28 EUR 300,000 300,305.40 0.41
PIRAEUS BANK 4.625% 17-07-29 EUR 600,000 633,995.40 0.86
PKO Bank Polski 4.5% 27-03-28 EUR 900,000 909,102.19 1.24
RCI BANQUE 3.875% 12-01-29 EUR 520,000 527,320.41 0.72
SKANDINAVISKA ENSKILDA BANKEN AB 0.375% 21-06-28 EUR 900,000 846,527.01 1.15
STANDARD CHARTERED 1.2% 23-09-31 EUR 1,100,000 1,096,242.90 1.49
SWEDBANK AB 2.875% 30-04-29 EUR 800,000 808,017.24 1.10
SYDBANK 3.0% 11-12-29 EMTN EUR 1,000,000 992,673.54 1.35
UBS GROUP AG 2.875% 12-02-30 EUR 1,000,000 984,092.92 1.34
UNICAJA BANCO SA E 3.5% 30-06-31 EUR 100,000 101,138.33 0.14
UNICREDIT 2.875% 15-07-30 EMTN EUR 900,000 888,238.44 1.21
UNICREDIT 3.875% 11-06-28 EMTN EUR 900,000 935,262.47 1.27
Alcoholic drinks 699,604.80 0.95
HEINEKEN NV 2.565% 03-10-28 EUR 500,000 500,062.75 0.68
MAPLE PARENT 3.495% 26-03-28 EUR 200,000 199,542.05 0.27
Airline companies 510,042.29 0.70
DEUTSCHE LUFTHANSA AG 2.875% 16-05-27 EUR 500,000 510,042.29 0.70
Automotive components 102,867.45 0.14
SCHAEFFLER AG 4.5% 14-08-26 EUR 100,000 102,867.45 0.14
Consumer credit 802,805.76 1.09

0,

?C’:f\IXA CENTRAL DE CREDITO AGRICOLA MUTUO 3.25% 29-01- EUR 200,000 196,895.92 0.27
SERVICIOS FINANCIEROS CARREFOUR ESTABLE 3.5% 29-09-28 EUR 600,000 605,909.84 0.82
Distribution of essential food products 1,219,935.82 1.66
NN GROUP NV FIX 13-01-48 EMTN EUR 800,000 819,986.83 1.1

VI 2.25% 15-05-28 EUR 400,000 399,948.99 0.55
Energy 4,329,750.76 5.90
AMPRION 2.75% 30-09-29 EMTN EUR 200,000 198,183.95 0.27
AUSNET SERVICES HOLDINGS PTY 1.625% 11-03-81 EUR 900,000 901,550.40 1.23
ENEL 2.25% PERP EUR 300,000 296,779.05 0.40
ENEL 3.375% PERP EUR 800,000 809,302.47 1.10
ENEL 6.375% PERP EMTN EUR 1,500,000 1,624,869.21 2.22
RTE EDF TRANSPORT 2.625% 08-07-29 EUR 500,000 499,065.68 0.68
Savings and mortgage loans 911,938.78 1.24
ACHMEA BANK NV 2.5% 06-05-28 EUR 400,000 403,102.49 0.55
CROWN EU HLD 4.75% 15-03-29 EUR 500,000 508,836.29 0.69
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Inventory of balance sheet items

Values by business sector (*) Currency Q:zl:r:ii:‘ya:)r Current value ;/s"s':ts
Energy equipment and services 1,304,339.80 1.78
EUROGRID GMBH 1 3.598% 01-02-29 EUR 800,000 809,845.07 1.1
PAPREC 4.125% 15-07-30 EUR 500,000 494,494.73 0.67
Electrical equipment 502,820.55 0.69
NEXANS 4.25% 11-03-30 EUR 500,000 502,820.55 0.69
Medical equipment and supplies 99,269.33 0.14
MEDTRONIC 2.95% 15-10-30 EUR 100,000 99,269.33 0.14
Electronic equipment and instruments 628,674.49 0.86
CARRIER GLOBAL CORPORATION 4.125% 29-05-28 EUR 600,000 628,674.49 0.86
Finance 501,857.85 0.68
NOVO NORDISK FINANCE NETHERLANDS BV 2.375% 27-05-28 EUR 500,000 501,857.85 0.68
Gas 302,717.79 0.41
SNAM 4.5% PERP EUR 300,000 302,717.79 0.41
Property management and development 183,481.13 0.25
AXA LOGISTICS EUROPE MASTER SCA 0.875% 15-11-29 EUR 200,000 183,481.13 0.25
Property management and development 589,669.27 0.80
VONOVIA SE 1.875% 28-06-28 EUR 600,000 589,669.27 0.80
Transport infrastructure 870,254.99 1.19
AUTOSTRADE PER L ITALILIA 2.0% 04-12-28 EUR 900,000 870,254.99 1.19
Capital markets 4,220,425.93 5.75
ABN AMRO BANK NV 4.75% PERP EUR 1,400,000 1,402,106.77 1.91
ABN AMRO BK 5.125% 22-02-33 EUR 500,000 512,317.86 0.70
AIB GROUP 7.125% PERP EUR 300,000 322,646.77 0.44
BANCO NTANDER 5.75% 23-08-33 EUR 200,000 214,111.52 0.29
MORGAN STANLEY 3.521% 22-05-31 EUR 200,000 204,673.33 0.28
VOLKSWAGEN INTERNATIONAL FINANCE NV 3.875% PERP EUR 500,000 513,685.44 0.70
VOLKSWAGEN INTL FINANCE NV 4.625% PERP EUR 800,000 829,486.29 1.13
VOLKSWAGEN INTL FINANCE NV 7.5% PERP EUR 200,000 221,397.95 0.30
Media 827,418.04 1.13
JC DECAUX SE 5.0% 11-01-29 EUR 600,000 626,670.20 0.86
PUBLICIS GROUPE 2.875% 12-06-29 EUR 200,000 200,747.84 0.27
Oil and gas 1,614,029.88 2.20
TOTALENERGIES SE 3.369% PERP EUR 600,000 609,647.79 0.83
TOTALENERGIES SE FR 2.0% PERP EUR 1,000,000 1,004,382.09 1.37
Pharmaceutical products 833,294.07 1.14
MOLNLYCKE HOLDING AB 4.25% 08-09-28 EUR 800,000 833,294.07 1.14
Community services 1,259,598.03 1.72
IBERDROLA FINANZAS SAU 4.875% PERP EUR 1,200,000 1,259,598.03 1.72
Corporate services 553,937.85 0.76
LORCA TELECOM BONDCO SAU 4.0% 18-09-27 EUR 300,000 44,742.91 0.06
PLUXEE NV 3.5% 04-09-28 EUR 500,000 509,194.94 0.70
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Inventory of balance sheet items

. 5 Quantity or % net

Values by business sector (*) Currency Nominal Current value e
Miscellaneous client services 406,690.98 0.55
AYVENS 3.875% 24-01-28 EUR 400,000 406,690.98 0.55
Diversified telecommunication services 803,506.21 1.10
ILIAD 5.375% 15-02-29 EUR 200,000 208,084.79 0.28
ORANGE 2.5% 13-11-28 EMTN EUR 600,000 595,421.42 0.82
Mobile telecommunication services 970,384.62 1.32
AMERICAN TOWER 4.125% 16-05-27 EUR 550,000 575,607.30 0.78
ORAN 5.0% PERP EMTN EUR 382,000 394,777.32 0.54
Diversified financial services 8,815,951.23 12.02
AMCOR UK FINANCE 1.125% 23-06-27 EUR 300,000 295,110.17 0.40
AMERICAN HONDA FIN 2.85% 27-06-28 EUR 500,000 503,732.47 0.69

0, - -

EBANQUE FEDERATIVE DU CREDIT MUTUEL BFCM 0.625% 03-11 EUR 500,000 466,856.62 0.64
BANQUE STELLANTIS FRANCE 2.875% 19-01-29 EUR 200,000 197,471.00 0.27
CA AUTO BANK SPA IRISH BRANCH 2.75% 07-07-28 EUR 700,000 703,934.56 0.96
DELL BANK INTL DAC 3.625% 24-06-29 EUR 300,000 308,085.28 0.42
DEUTSCHE BOERSE 1.25% 16-06-47 EUR 600,000 590,425.40 0.80
DOVALUE 7.0% 28-02-30 EUR 800,000 832,525.95 1.13
EURONEXT NV 2.625% 26-11-28 EUR 300,000 298,129.07 0.41
HERAEUS FINANCE 2.625% 09-06-27 EUR 600,000 602,177.89 0.82
HYUNDAI CAPITAL SERVICES 2.861% 21-01-29 EUR 300,000 297,675.07 0.41
INDIGO GROUP 1.625% 19-04-28 EUR 900,000 883,220.37 1.20
JDE PEET S BV 0.625% 09-02-28 EUR 600,000 570,434.60 0.78
PROLOGIS EURO FINANCE LLC 1.875% 05-01-29 EUR 500,000 480,552.13 0.66
PSA BANQUE FRANCE 3.5% 19-07-27 EUR 100,000 102,772.00 0.14
TRATON FINANCE LUXEMBOURG 2.875% 26-08-28 EUR 300,000 299,091.00 0.41
VOLKSWAGEN BANK 2.75% 19-06-28 EUR 300,000 301,945.92 0.41
VOLKSWAGEN FINANCIAL SERVICES AG 3.625% 19-05-29 EUR 500,000 513,562.92 0.70
ZEGONA FINANCE LC 6.75% 15-07-29 EUR 540,000 568,248.81 0.77
Listed real estate investment companies (SIICs) 972,055.15 1.33
CREDIT LOGEMENT 1.081% 15-02-34 EUR 500,000 465,482.23 0.63
EQUINIX EUROPE 2 FINANCING CORPORATION 3.25% 19-05-29 EUR 500,000 506,572.92 0.70
Healthcare and other medical services 802,515.06 1.09
FRESENIUS MEDICAL CARE AG 3.125% 08-12-28 EUR 800,000 802,515.06 1.09
Total 72,988,679.39 99.49

(*) The business sector represents the main activity of the issuer of the financial instrument; it is derived from reliable sources recognised

at international level (mainly GICS and NACE).
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Inventory of forward currency transactions

Total

(*) Amount determined in accordance with the provisions of the regulation on the presentation of exposures expressed in the accounting
currency.
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Inventory of derivative financial instruments

Inventory of derivative financial instruments - shares

Current value presented in the

%
Quantity.or balance sheet Amount of exposure (*)

Type of commitment Nominal

Assets Liabilities +/-

1. Futures

Subtotal 1.

2. Options

Subtotal 2.

3. Swaps

Subtotal 3.

4. Other instruments
Subtotal 4.

Total

(*) Amount determined in accordance with the provisions of the regulation on the presentation of exposures.

Inventory of derivative financial instruments - interest rates

: Current value presented in the Amount of exposure (*)
Type of commitment Q:ant!ty or balance sheet
ominal
Assets Liabilities +-

1. Futures

EURO BOBL 0626 -54 83,660.00 -6,233,220.00

EURO SCHATZ 0626 122 -91,790.00 12,901,500.00
Subtotal 1. 83,660.00 -91,790.00 6,668,280.00
2. Options
Subtotal 2.
3. Swaps
Subtotal 3.
4. Other instruments
Subtotal 4.
Total 83,660.00 -91,790.00 6,668,280.00

(*) Amount determined in accordance with the provisions of the regulation on the presentation of exposures.
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Inventory of derivative financial instruments - foreign currency

Type of commitment

Quantity or
Nominal

Current value presented in the
balance sheet

Amount of exposure (*)

Assets Liabilities

+/-

1. Futures

Subtotal 1.

2. Options

Subtotal 2.

3. Swaps

Subtotal 3.

4. Other instruments
Subtotal 4.

Total

(*) Amount determined in accordance with the provisions of the regulation on the presentation of exposures.

Inventory of derivative financial instruments - on credit risk

Type of commitment

Quantity or
Nominal

Current value presented in the
balance sheet

Amount of exposure (*)

Assets Liabilities

+/-

1. Futures

Subtotal 1.

2. Options

Subtotal 2.

3. Swaps

Subtotal 3.

4. Other instruments
Subtotal 4.

Total

(*) Amount determined in accordance with the provisions of the regulation on the presentation of exposures.

Inventory of derivative financial instruments - other exposures

Type of commitment

Quantity or
Nominal

Current value presented in the
balance sheet

Amount of exposure (*)

Assets Liabilities

+/-

1. Futures

Subtotal 1.

2. Options

Subtotal 2.

3. Swaps

Subtotal 3.

4. Other instruments
Subtotal 4.

Total

(*) Amount determined in accordance with the provisions of the regulation on the presentation of exposures.
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Inventory of derivative financial instruments or forward currency transactions used to hedge a share

class

This section does not apply to the UCI under review.

Inventory summary

Current value presented in the
balance sheet

hedge units issued):
Total forward currency transactions

Total forward financial instruments - shares

Total forward financial instruments - interest rates

Total forward financial instruments - foreign currency

Total forward financial instruments - credit

Total forward financial instruments - other exposures
Inventory of derivative financial instruments used to hedge units issued
Other assets (+)
Other liabilities (-)

Financing liabilities (-)

Total inventory of eligible assets and liabilities (excluding forward financial instruments)
Inventory of forward financial instruments (excluding forward financial instruments used to

72,988,679.39

-8,130.00

452,884.90
-72,420.02

Total = net assets

73,361,014.27

Share name Curresr:;):': ighe Number of shares Net asset value

GREUROCDTSHOR DUR GA share EUR 380.259 9,266.85
GREUROCDTSHOR DUR GC share EUR 616.060 10,933.89
GREUROCDTSHOR DUR IC share EUR 53,977.768 141.24
GREUROCDTSHOR DUR NC share EUR 15,087.0264 639.27
GREUROCDTSHORDUR OAC share EUR 1,282.457 10,920.40
GREUROCDTSHORDUR OSC share EUR 0.010 13,142.00
GREUROCDTSHORDUR OSD share EUR 202.067 9,406.61
GREUROCDTSHOR DUR RC share EUR 1,157.045 553.77
GREUROCDTSHOR DUR ZC share EUR 8,553.9294 3,423.69
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