Ofi Invest ESG Monétaire Ofiinvest

Asset Management
Monthly Factsheet - Money Market Cash - April 2023

Investment Policy :

The Fund’s objective is to provide investors with a short-term return in excess of ESTER. In particular, selection is based on a process that takes into account issuers’ responsibility. The Fund is designed for institutional investors wishing to secure a higher
return on their cash than the overnight rate, combining flexibility of use with minimal risk. One of the sources of the Fund’s outperformance will be lengthening the maturity of investments.

Registered in : m WBH R B0 °PT EH
\ Figures as of 27/04/2023 1 year cumulative return Risk Profile
——Fund Benchmark (1)
Net Assets of the unit (EUR M): 100 720,44 1015 + Niveau :
Total Net Asset (EUR M): 4 898,51 10125 1
’ Monthly return
Annualised Return YTD: ESTR +17 bps 101 +
WAM < 183d 4 days 10075 1 — 0,24% Fund
WAL < 365d 141 day(s) '

100,5 + 0,23% Benchmark (1)
‘ cteristics 100,25 1 Source : Europerformance

100
ISIN Code: FR0011381227 D
Ticker: MACIOFI FP Equity 9,75 + 0,86% Fund
AMF classification: VNAV 99,5 " " " '
Europerformance classification: Money Market Cash 27/04/2022 28/07/2022 28/10/2022 30/01/2023 27/04/2023 ‘ 0,80% Benchmark (1)
Benchmark": Compounded ESTR
Manegement company: OFI Invest Asset Management Source : Europerformance Source : Europerformance
Main risks: Risk of capital and performance
Market risk: credit and fixed income
Fund manager(s): Emir Hadzic - Daniel Bernardo Return & Volatility
Legal form: French FCP (Mutual Fund, UCITS V)
3 years (cum.) 2 years (cum.) 1 year YTD 6 months 3 months
Distribution policy: Capitalisation Perf. Volat. Perf. Volat. Perf. Volat. Perf. Volat. Perf. Perf.
Currency: EUR Ofi Invest ESG Monétaire 0,72% 0,16% 0,62% 0,18% 1,13% 0,20% 0,86% 0,07% 1,14% 0,66%
Inception date: 16/11/2009 Benchmark 0,01% 0,14% 0,46% 0,16% 1,00% 0,177% 0,80% 0,06% 1,05% 0,62%
Recommended investment horizon: 6 - 12 months Source : Europerformance
Valuation: Daily
Subscription cut off: D at 12:00
Redemption cut off: D at 12:00 Monthly returns
Settlement: D+1
Subscription fees: None Jan. Feb. Mar. Apr. May Jun. Jul. Aug. Sep. Oct. Nov. Dec. Year Benchmark
Redemption fees: None 2018 -0,01% -0,02% -0,03% -0,02% -0,07% -0,02% 0,00% -0,02% 0,00% -0,02% -0,02% -0,02% -0,25% -0,32%
Outperformance fees: 15% above Benchmark + 5bp 2019 -0,01% 0,01% 0,00% 0,00% -0,02% -0,01% 0,00% -0,01% -0,02% -0,01% -0,02% -0,02% -0,12% -0,35%
2020 -0,02% -0,03% -0,48% 0,00% 0,05% 0,11% 0,08% 0,01% 0,03% 0,01% -0,02% -0,02% -0,28% -0,42%
Ongoing charge: 0,05% 2021 -0,03% -0,03% -0,04% -0,04% -0,04% -0,04% -0,03% -0,05% -0,04% -0,04% -0,05% -0,03% -0,46% -0,52%
Custodian: SOCIETE GENERALE PARIS 2022 -0,05% -0,06% -0,04% -0,04% -0,05% -0,09% -0,01% 0,07% 0,00% 0,06% 0,13% 0,13% 0,07% 0,02%
Administrative agent: SOCIETE GENERALE SECURITIES SERVICES NAV 2023 0,20% 0,20% 0,21% 0,24% 0,86% 0,80%
Source : Europerformance
(1) Benchmark: Compounded ESTR
Registered for distribution to institutional investors only.
Paying Agents : Italy & Portugal : Registered for distribution to institutional investors only.
This is a nol provided for ir ion only. This dc is intended solely for unitholders or shareholders in the Fund. The i i i in this is of no value. Only the Fund's full prospectus and latest financial statements shall be deemed legally binding. Past performance is no guarantee
of future performance and is not constant over time. Stated performance includes all fees with the ion of iption and ion fees. Ir in this fund are exposed to risks associated with changes in the value of units or shares in the Fund arising from market fluctuations. As such, the value of an investment may rise or fall,
and investors may consequently lose some or all of their initial ir . This is provided for it ion purposes only and is not intended to be either legally binding or contractual in nature. The investor acknowledges having received a copy of the prospectus filed with the AMF prior to investing. In spite of the care taken in

preparing this , the P: cannot that the ir ion it contains is accurate, and up to date. The company may not be held liable for any losses incurred by investors who base their ii i solely on this . The i ion in this may not be reproduced in full or in
part without the prior consent of its author. All requests for further information about the Fund should be directed to Ofi Invest Asset Management, 22 rue Vernier, 75017 Paris, France.
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Sector breakdown "
Banks |[——— 41,6%
Utilities  |— 11,3%
. 6,2%
Financial Services | 4,9%
Industrial Goods and Services [l 4,7%
Construction and Materials & 3,9%
Automobiles and Parts @ 3,1%
Real Estate @ 2,2%
Insurance @ 1,5%

Food, Beverage and Tobacco

Consumer Products and Services § 1,2%
Technology | 0,6%
Health Care || 0,5%
Energy | 0,4%
Cash/Mutual Fund _ 17 8%
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‘ Portfolio breakdown
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(1) ICB Classification (level 2) (2) Short Term: maturity at purchase < 1 year

This is a non-contractual document provided for information only. This document is mtended solely for unitholders or shareholders in the Fund. The information contained in this document is of no contractual value. Only the Fund'’s full prospectus and latest financial statements shall be deemed legally binding. Past
fees. Investors in this fund are exposed to risks associated with changes in the value of units or shares in the Fund arising from market fluctuations. As such, the value of an investment may rise or fall, and investors may consequently lose some or all of their initial investment.

constant over time. Stated performance includes all fees with the of iption and

Geographical breakdown

France |— 56,4 %
Spain [ 8,6%
Netherlands [l 7,6%
ltaly @ 3,2%

United States | 1,5%
Sweden 0§ 1,4%
Finland | 1,2%

United Kingdom | 0,8%

Denmark | 0,6%

Germany | 0,5%
Australia | 0,2%
Cash/Mutual Fund | 17,8%
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Source : OF! Invest AM

Rating breakdown “
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Source : OF! Invest AM

(3) Long Term: maturity at purchase > 1 year

() Ofiinvest

\-‘

\_/ Asset Management

Asset management strategy

The OFI INVEST ESG MONETAIRE portfolio mainly consists of NeuCP, ECP and fixed-rate treasury bonds,
which account for 78.45% of net assets or around €4,153 million, with maturity equal to 169 days. Meanwhile,
the long portion of the portfolio (FRNs and NeuMTNSs) represents 4.8% or €235 million, with maturity close to
158 days.
The portfolio’s average term to maturity is 141 days.
The proportion of investments maturing between one and 30 days is 29%. The most highly represented sector
is banking, which accounts for 41.6% of net assets, followed by utilities at 11.3%.
Exposure to peripherals is 11.8%.
The fund’s SRI coverage ratio is 99.5%.
SR criterion 1 — female board members: 96% coverage; score of 42.5, vs. 35.96 for the universe as a whole.
SRI criterion 2 — issues financed: 96% coverage; score: 42.5, vs. 86.45 for the universe as a whole (lower
scores are better).

The OFI INVEST ESG MONETAIRE portfolio is currently returning around €STR + 17 bps (actuarial
margin).

The fund’s net assets at the month-end stood at €4,899 million.

OFI INVEST ESG MONETAIRE has delivered annualised year-to-date performance of +2.61%, compared with
+2.39% for compounded €STR over the same period, equating to €STR + 22 bps, and is ranked third out of
61 funds in the Eurozone Regular Treasury category (source: Europerformance).

The fund posted an annualised monthly performance of +3.07%, equating to €STR + 17 bps. For reference,
OFI INVEST ESG MONETAIRE is ranked fourth out of 56 funds over a three-year period.

Emir Hadzic - Daniel Bernardo - Fund Managers

Top 10

Name Weight

CREDIT AGRICOLE GROUPE 8,04%
CONFEDERATION NATIONALE DU CRE 7,92%
BPCE GROUPE 6,60%
ING GROUPE 5,72%
LA BANQUE POSTALE 5,24%
BNP PARIBAS 3,85%
ENEL 3,10%
EDF 2,87%
ENGIE 2,25%
VEOLIA ENVIRONNEMENT 2,10%
47,70%

TOTAL

Source : OFI Invest AM

(4) Minimum ratings : High credit quality (internal analysis, cf. "CRA" directive)
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This document is provided for information purposes only and is not intended to be either legally binding or contractual in nature. The investor acknowledges having received a copy of the prospectus filed with the AMF prior to investing. In spite of the care taken in preparing this document, the management company cannot guarantee that the information it contains is accurate,

complete and up to date. The company may not be held liable for any losses incurred by investors who base their it
Vernier, 75017 Paris, France.

solely on this The il
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SRI assessement of the fund (Covered part, rebased) Scores for each ESG area* (Covered part, rebased) Emissions financed (tCO2eq/€m) (Covered part, rebased)
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Fund covered to (1) 99,5% Fund covered to (1) 100% Fund covered to (1) 96%

Universe covered to 100% Universe covered to 88% Universe covered to 94%

Breakdown by SRI category: under OFI's SRI methodology, corporate issuers ESG : Environmental, Social and Governance Emissions financed: emissions generated indirectly by an investor by the companies that investor
. . . . . . finances. These are calculated as follows: amount of holding x company’s total carbon emissions /

are subjected to non-financial analysis based on the key issues facing each company’s total liabilities (€m). They are expressed in metric tons of CO2 equivalent per million euros

sector. Companies are then compared among themselves and classified into invested.

(1) Without cash and UCITS

Universe : Categ ISR MONETAIRE

This is a non-contractual document provided for information only. This document is intended solely for unitholders or shareholders in the Fund. The information contained in this document is of no contractual value. Only the Fund’s full prospectus and latest financial statements shall be deemed legally binding. Past is no of future and is not constant over time. Stated
performance includes all fees with the exception of subscription and redemption fees. Investors in this fund are exposed to risks associated with changes in the value of units or shares in the Fund arising from market fluctuations. As such, the value of an investment may rise or fall, and investors may consequently lose some or all of their initial investment. This document is provided for information
purposes only and is not intended to be either legally binding or contractual in nature. The investor acknowledges having received a copy of the prospectus filed with the AMF prior to investing. In spite of the care taken in preparing this document, the management company cannot guarantee that the information it contains is accurate, complete and up to date. The company may not be held liable for any
losses incurred by investors who base their investment decisions solely on this document. The information in this document may not be reproduced in full or in part without the prior consent of its author. All requests for further information about the Fund should be directed to Ofi Invest Asset Management, 22 rue Verier, 75017 Paris, France.
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