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Share RC Isin code | FROO1400A6Y0 NAV | 110.7€ Assets | 445.0 M€

SFDR 8 Investment strategy

Sustainable Investments Sycoyield 2026 is a maturity fund seeking yield opportunities in the bond markets. It invests mainly in high-yield
% AUM: >1% corporate bonds issued in euros, with a maturity date mainly in 2026 and which are intended to be held until their
% Companies*: >1% maturity. The selection of issuers takes into account environmental, social and governance issues.

*Excluding derivatives, cash & equivalent

Performance as of 28.03.2024
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The fund does not offer any Vol. Sharpe Ratio Draw Down

guarantee of return or performance Inception 2.9% 1.3 -3.5%
and presents a risk of capital loss

Fund commentary

Investment Team Economic activity data was resilient in March, while inflation readings in the US paused in their retreat. In Europe,
the ECB has revised its inflation forecasts downward for the Eurozone in 2024. In this environment, yields in the
Eurozone dropped by 10 bp over 2 and 3-years. While several issuers came under pressure, including Altice, Atos
and Grifols (which are not held in the fund), the remainder of the market remained constructive, with a slight drop
in credit spreads. This combination of lower yields and contracting credit premiums enabled the fund to post
a sharp rise during the month, and to deliver year-to-date returns aligned with its yield.
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The labels aim to guide investors in identifying sustainable and responsible investments. The composition of the management team is subject to
change without notice. Before investing, first consult the Fund's KID available on our www.sycomore-am.com website.


http://www.sycomore-am.com/

sycoyield 2026

Fund Information Portfolio Valuation
Inception date Exposure rate 100% Modified Duration 2.0
01/09/2022 Number of bonds 100 Yield to maturity 4.8%
Number of issuers 7 Yield to worst 4.2%
ISIN codes .
Average maturity 2.2years
Share IC - FROO1400A6X2
Share ID - FRO01400H3J1 Sector breakdown Country breakdown
Share RC - FRO01400A6Y0
Telecommunications 14% France 53%
BI berg tick Autos & comp. 12%
comberg tickers Comm & Pro Services  |——— 0% Italy
Share IC - SYCOYLD FP Food & beverage j— 7% United States
Share ID - SYCOYLDID FP Transportation | 6%
Technology | 6% Spain
Share RC - SYCYLDR FP Other services | 9%
Consumer serv. | 49 Germany
Benchmark Capital goods | 49
N Materials 4% Sweden
one Pharmacie | 3% L b
Household products  jmss 3% uxembourg
b 7
Legal form SRgngU;?g __ 33:%? Netherlands
Mutual fund Real estate s 3% Ireland
Banks fummm 3% U 4 Kinad
iciliati Insurance jmmmm 2% nited Kingdom
Domiciliation Utilities 2% .
France Energy |mm 1% Belgium
Chemical products = 1%
PEA eligibility Retail m 1% Norway
N Media m 1%
o Packaging i 0%

Investment period

Rating breakdown Asset class breakdown

4 years

R0
Minimum investment mCash mA BBB
None

m Bonds m Convertibles - Cash

uerrs v m BB mB mNR
Yes
Valuation
Daily
Currency Main issuers Weight Sector YTW YTM
EUR Masmovil 3.9% Telecommunications 4.8% 4.8%
Cut-Off Loxam 3.7% Comm & pro services 4.1% 4.1%
12pm CET Paris (BPSS) Forvia 3.4% Autos & Comp. 4.2% 4.2%
Cash Settlement Quadient 3.4% Technology 4.6% 4.6%
D+3 Coty 3.3% Produits domest. 4.4% 4.4%

Management fees
Share IC - 0.50%
Share ID - 0.50%
Share RC - 1.00%

Performance fees
None

Transaction fees
None

The fund offers no guarantee of return or performance and presents a risk of capital loss. Past performance is not indicative of future performance.
Before investing, first consult the FUND's KIID available on our www.sycomore-am.com website. *To learn more about SPICE, see our ESG Integration

and Shareholder Engagement Policy. ]
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http://www.sycomore-am.com/
https://en.sycomore-am.com/610aa29f-1._ESG_integration_policy_SPICE_Sycomore_AM_July_2021_Vfinal_ENG.pdf
https://en.sycomore-am.com/610aa29f-1._ESG_integration_policy_SPICE_Sycomore_AM_July_2021_Vfinal_ENG.pdf

