Report as of 23 February 2026

MARCH PENSIONES

A4 BancaMarch

March Proteccion Renta Fija PP

Fund Benchmark Morningstar Rating™ Morningstar® Category
75% Euribor 3 Month EUR +25% Merril Lynch Euro Gov. Bond Index % Euro Short Bond PP
Used throughout report
Investment Objective L 104" Growth 010000 (EUR)
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2021 2022 2023 2024 2025 01/26 Performance
-0.65 -4.84 3.00 2.95 213 0.28 Fund
- - - - - +/- Index
Risk Measures Trailing Returns Return%  +/-ldx Quarterly Returns stqtr 2ndqtr 3rdqtr 4thgtr
3-Yr Alpha - 3-YrSharpe Ratio  -0.44 (31 Jan 2026) 2025 025 109 043 035
3-Yr Beta - 3-Yr Std Dev 0.86 YTD 0.28 - 2024 055 070 126 04
R-Squared - 3-YrRisk abv avg 3 Months 0.32 - 2023 068 025 072 132
Information Ratio - 5-YrRisk abv avg 6 Months 0.86 - 2022 186 211 131 037
Tracking Error - 10-Yr Risk Avg 1 Year 229 - 2021 -003 007 -010 -0.59
Calculations use 75% Euribor 3 Month EUR + 25% Merril Lynch Euro Gov. Bond 3 Years Annualised 2.62
Index (where applicable) 5Years Annualised 0.52
Portfolio 31 Jan 2026

Asset Allocation %Long % Short % Net Morningstar Fixed Income Style Box™ Americas Greater Europe Greater Asia
Stocks 0.00 0.00 0.00 =g Effective Duration 257
Bonds 9477 000 9477 N I~ S\
Cash 523 0.00 523 ?g Effective Maturity (Y) 245
Other 0.00 0.00 0.00 g Avg Credit Quality BBB

d  Mod Bxt

Interest Rate Sensitiv

<25 25-50 50-75 >75

Top 10 Holdings % Port. Maturity Range % Coupon Range %
Spain (Kingdom 0f)2030-04-30 9.28 1103 4231 0 6.73
Spain (Kingdom 0f)2029-10-31 895  3to5 3201 Oto4 1295
Spain (Kingdom 0f)2028-01-31 563 otod 466 4to6 ey
Ayt Cedulas Cajas Global - FTA2027-05-25 156 /1070 2200 6bwd 254
Spain (Kingdom 0f)2032-04-30 139 10w 054 81010 0.00

151020 0.00 10t0 12 0.00
Italy (Republic 0f)2027-06-01 123 20t030 241 Over 12 0.00
Programa Cedulas TDA2031-04-10 1.08 Over 30 0.00
Ryanair Designated Activity... 0.98
Crelan S.A.2030-02-28 0.84
Webuild SPA2029-06-20 0.80
Total Stock Holdings 0
Total Bond Holdings 124
Assets in Top 10 Holdings % 31.74

Operations
Fund Company March Gestion de Domicile Spain Minimum Initial Purchase 1 Share
Pensiones EGFP Currency EUR Minimum Additional Purchase 1 Share

Website www.bancamarch.es UCITS No Exit Charge -
Inception Date 8 Aug 2003 Inc/Acc Acc Exit Charge -
Fund Manager Not Disclosed ISIN Annual Management Fee 0.85%
NAV (31 Jan 2026) 7.64 EUR Redemption Fee -
Total Net Assets 2026-01-31 40.88 EUR Depository Fee 0.08%
(mil)

Este documento no ha sido verificado ni aprobado por la Comision Nacional del Mercado de Valores. La informacion que contiene no constituye una oferta de inversién, ni un documento informativo oficial de la institucién en él mencionada ni tampoco un
extracto del mismo. March Gestion de Fondos, S.G.LI.C., S.A.U. y Banca March, S.A. no se hacen responsables del uso que haga el receptor de esta informacion. Téngase también en cuenta que rentabilidades pasadas no garantizan rentabilidades futuras.
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using it and don't make any investment decision except upon the advice of a professional financial adviser. Past performance is no guarantee of future results. The value and income derived from investments may go down
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