PRODUCT REPORT

Deutsche Bank

INVESTMENT OBJECTIVE

To provide a return of capital growth and income primarily through investment in a portfolio of bonds and other fixed
and floating rate securities denominated in Euro issued by governments, government agencies, supra-national and
corporate issuers. A maximum of 20% of the net assets of the Fund will be held in securities issued by governments.

RISK LEVEL 1-7

tow (@ High
* Consult the KIID and the prospectus to understand the nature and risks associated with this investment in order to make an informed investment decision, in the following link: www.deutsche-
bank.es/pbc/data/es/documentacion-legal-fondos-inversiones-pa.html.
=] CODE 2299 TYPE SHARE INCEPTION 9 CURRENCY TIME HORIZON OF
</> @:ﬂ 6.9 @  THEINVESTMENT
ISIN LUO113257694 ACCUMULATION
0 (O 06/30/2000 | Hg& EUR © 3years
DB CODE 07074
FUND MGMT. CO. SCHRODER IM EUROPE (LU) ; ; MINIMUM INVESTMENT = AUM
LEGAL STRUCTURE - y - -"/L
_ 135 . . e 1,000 USD ® AUM DATE 04/09/2024
ﬁ ﬁ ’ FUND 11,414.99184 (mill) EUR
1,000 USD CLASS 2,338.29498 (mill.) EUR
O/ FEES 3 DB CLASSIFICATION
O SUSCRIPTION APPLIED IN DB* 0% MANAGEMENT 0.75% S I RISK PROFILE MODERATE
REDEMPTION APPLIED IN DB* 0% DISTRIBUTIONS 0.00% Gl Bl COMPLEXITY PROFILE / MUTUAL FUND'S FAMILY
PERFORMANCE*** 0.00% PRODUCT FAMILY
0GC** (02/21/2024) 1.03% COMPLEXITY INDICATOR NO

* The commission indicated may be less than the maximum commission allowed by the sales prospectus of the Fund Manager.
**Includes the depositary fee.
*** |t is a variable fee that some funds has and wich is charged according to the profitability obtained by the fund.

PERFORMANCES

Cumulative Performance

From 04/2012 to 04/2024
Past performance is not a reliable indicator of future returns.
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Annualized Return

From 2019 to 2024
Past performance is not a reliable indicator of future returns.
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*The maximum calculation period will be 12 years.
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*The maximum calculation period will be 12 years.
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*The maximum calculation period will be 12 years
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STATISTICS

Risk / Performance [ 3 Years]

Fund Benchmark

3 Volatility 4.61% 4.45%
Sharpe Ratio -0.57 -0.52
@
g Wiax -28.04% -20.95%
g Drawdown
5 0
;5 Correlation 0.76
Beta 0.79%
% Alpha -0.82%
-3
0 3 T.E. 3.14%
Info Ratio -0.10
Source: Allfunds Bank
DISTRIBUTIONS
Asset Allocation Data to 02/2024
ser B Corporate Bond 93.67%
® Government bond £4.58%
B Fixed Income 0.93%
B Swaps 0.58%
B pgs 037%
B Other 0.26%
458% 0,93% 0,58% 037% 026% 0,05% 001% gogy,
. - - B (ps 0.05%
ous, ™ Forwards 0.01%
B Equity 0.00%
| Cash -0.45%
Source Allfunds Bank
Sector Breakdown Data to 02/2024
B Financials 42.03%
403k B Consumer Discretionary 16.26%
B |ndustrials 10.34%
B Not available 9.48%
| 70 3.68%
B Telecommunications 3.54%
1626 B Health Care 3.19%
1034% g 45, B Energy 2.53%
368% 3504 3,19% 253 238% 278 B Vaterials 2.38%
m 65 2.28%
Source Allfunds Bank
Currency Breakdown Data to 02/2024
99,96%
| Euro 99.96%
B United States Dollar 0.05%
005" 000% ® pound sterling -0.00%

Source Allfunds Bank

TOP 10 HOLDINGS

1.JPMORGAN CHASE & CO SR REGS 4\.457% 1.02
2.MORGAN STANLEY SR GMTN 5\.148% 25 0.77
3.LVMH MOET HENNESSY VUITT SR REGS 0.72
4.EQT AB SR REGS 2\.875% 06 APR 2032 0.66
5.BOOKING HOLDINGS INCSRCORP3\.75% 066
6.INTESA SANPAOLO SPA SR 144A 7\.8% 28 0.63
7.ABANCA CORP BANCARIA SA SR REGS 0.62
8.ROMANIA (REPUBLIC OF) SR REGS 061
9.HEATHROW FUNDING LTD SR REGS 4\.5% 0.61
10.FRAPORT AG SR REGS 1\.875% 31 MAR 0.61
Total 6.91
Geographic Breakdown Data to 02/2024
B Netherlands 14.50%
¥ France 13.45%
W50 B United States 11.91%
13,45%
B United Kingdom 10.72%
B jtaly 6.50%
B |uxembourg 6.31%
650% 631% 6,19y, B Germany 6.11%
B Spain 5.43%
B Switzerland 3.32%
¥ Romania 2.35%
Source Allfunds Bank
Credit Quality Data to 02/2024
B BBB 27.02%
" BBB- 20.04%
| I 13.59%
27,02%
" BBB+ 11.07%
20,04% L 5.42%
B Ap- 4.14%
”’59‘”11072 ® BB 3.77%
o " BB+ 3.62%
4 3 362 00 2gse W 850 2.70%
" A 2.65%

Source Allfunds Bank
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CLASSES REGISTERED IN SPAIN

Classes ISIN Currency ~ Type share Bt

- " Initial  Exit

Initial Subsequent Management (- Performance* OCF Max. Max.
SCHRODER ISF EURO CORPORATE BOND . o . . , .
DURATION "C" (EUR ) ACC LU0607220646 EUR Accumulation 1,000 1,000 - 0.00% 0.00% 0.66% 1.00% 0.00%
(SECUHRF;%?:ER ISF EURO CORPORATE BOND '2 LU0968427160  EUR  Accumulation 100,000,000 20,000,000 - 0.00% 0.00% 0.56% 0.00% 0.00%
SCHRODER ISF EURO CORPORATE BOND "X LUO414045319  EUR Income 25,000,000 12,500,000 - - - 030% - -
(EUR) INCAV
(SECUHRR)%%ER ISF EURO CORPORATE BOND "X LU2098789337 EUR Accumulation 25,000,000 12,500,000 - - - 0.30% 0.00% 0.00%
(SECUHRF;%?:ER ISF EURO CORPORATE BOND 12 LU1078767826  EUR  Accumulation 100,000,000 20,000,000 0.45% 0.00% 0.00% 0.58% 0.00% 0.00%
(SECUHS%%ER ISF EURO CORPORATE BOND I LU0134346039  EUR  Accumulation 5,000,000 2,500,000 - 0.00% 0.00% 0.05% 0.00% 0.00%
SCHRODER ISF EURO CORPORATE BOND "C"ACC LU0113258742  EUR  Accumulation 1,000 1,000 - 0.00% 0.00% 0.63% 1.00% 0.00%
SCHRODER ISF EURO CORPORATE BOND "C" . . , .
(USDHDG) ACC LU2049715951 usb Accumulation 1,000 1,000 - - - 0.66% 1.00% 0.00%
SCHRODER ISF EURO CORPORATE BOND "C" o ; y ; o
(JPYHDG) INC SV LU0502891335  JPY Income 1,000 1,000 - 0.00% 0.00% 0.66% 1.00% 0.00%
SCHRODER ISF EURO CORPORATE BOND "C" o o 0 0 o
(GBPHDG) INC QF LU1326303051  GBP Income 1,000 1,000 - 0.00% 0.00% 0.66% 1.00% 0.00%
SCHRODER ISF EURO CORPORATE BOND *C" LU1323609526 GBP Income 1,000 1,000 - 0.00% 0.00% 0.63% 1.00% 0.00%
(GBP) INC QF
SCHRODER ISFEURO CORPORATE BOND "C* LU0552054859  EUR Income 1,000 1,000 - 0.00% 0.00% 0.63% 1.00% 0.00%
(EUR) INC AV
SCHRODER [5F EURO CORPORATE BOND "C* LU0579529461 CHF  Accumulation 1,000 1,000 - 0.00% 0.00% 0.66% 1.00% 0.00%
(CHF HDG) ACC
SCHRODER ISF EURO CORPORATE BOND "B" ACC  LU0113257934  EUR  Accumulation 1,000 1,000 - 0.50% 0.00% 1.53% 0.00% 0.00%
SCHRODER ISF EURO CORPORATE BOND "B" LUO512749036 EUR Income 1,000 1,000 - 0.50% 0.00% 1.53% 0.00% 0.00%
(EUR) INC SF
2EISRODER ISF EURO CORPORATE BOND "AT" LU0133717503  EUR  Accumulation 1,000 1,000 - 0.50% 0.00% 1.48% 2.00% 0.00%
SCHRODER ISF EURO CORPORATE BOND "AT" LU0L06854488  EUR Income 1,000 1,000 - 0.50% 0.00% 1.48% 2.00% 0.00%
(EUR) INC SF
SCHRODER ISF EURO CORPORATE BOND "A" ACC  LU0113257694  EUR  Accumulation 1,000 1,000 - 0.00% 0.00% 1.03% 3.00% 0.00%
SCHRODER ISF EURO CORPORATE BOND "A" LU0428345051 usb Accumulation 1,000 1,000 - 0.00% 0.00% 1.06% 3.00% 0.00%
(USDHDG) ACC
SCHRODER ISF EURD CORPORATE BOND "A" LU0425487740  EUR Income 1,000 1,000 - 0.00% 0.00% 1.03% 3.00% 0.00%
(EUR) INC SF
SCHRODER ISF EURO CORPORATE BOND "A" : o o 0 0 o
(EUR) DURA TION ACC LU0607220562  EUR  Accumulation 1,000 1,000 - 0.00% 0.00% 1.06% 3.00% 0.00%
SCHRODER ISF EURO CORPORATE BOND "A LU0579528497 CHF Accumulation 1,000 1,000 - 0.00% 0.00% 1.06% 3.00% 0.00%

(CHF HDG) ACC

* Performance Fee: The performance fee is a variable commission that has some funds and is charged according to the profitability obtained by the fund.
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Sharpe Ratio

The Sharpe ratio measures the return-risk ratio that indicates the excess return per unit of risk. It is calculated based on data from the last 36 months, and the excess return obtained by
the fund (with respect to the risk-free asset) is divided by the standard deviation of such excess return. The higher the Sharpe ratio, the better the fund’s performance during the period
under review.

Volatility

Volatility is a measure of a fund's risk. It indicates whether the fund'’s historical net asset values have experienced significant fluctuations or whether, on the contrary, they have been
stable over time. A highly volatile fund carries a greater risk as it is difficult to predict whether the net asset value will rise or fall. Consequently, at the time of redemption, the investment
may result in significant gains or losses.

Correlation

A statistical ratio measuring the linear association between two variables (the fund and the index). Its value ranges from 1 to - 1. A positive correlation indicates that the two variables are
moving in the same direction, whereas a negative correlation indicates that they are moving in opposite directions. Indexed funds have a correlation of around 1 with respect to their
benchmarks.

Beta

This measures the sensitivity of an investment fund’s price to the movements of its benchmark. A beta of more than 1 indicates that the fund’s historical performance has fluctuated
more than its benchmark, and therefore entails a riskier portfolio than the market portfolio. Beta is an indicator of the systematic risk of overall market conditions, which cannot be
diversified.

Alfa
Intercession point of the regression line on the Y-axis. It describes the extra returns an investor will obtain for assuming a risk instead of accepting the market returns given by the
benchmark. A high ALPHA is an indication of a good performance in comparison to the market. ALPHA is a reliable indicator when used in combination with a high R2.

Tracking Error (Tracking Error = T.E.)

The tracking error measures the standard deviation of relative returns, that is, the returns of the fund less the returns of the benchmark. The tracking error is often used as a
measurement of the risk assumed versus the fund's benchmark; a higher tracking error means that to obtain the fund's returns, higher risks were taken in, with respect to of the
benchmark.

Info Ratio
Statistical measure that shows the influence that a manager has had on the fund profitability compared with market bahavior. This ratio measures the extra profitability of the fund as a
result of the manager's ability in relation to the market, so it will be better the higher it is.

Max. Drawdown
Is the measure of the decline from a historical peak (high value) to a valley (low value).

0GC
0GC means “Ongoing Charges”. OGC are the annual total expenses for a fund. Current expenses include the management fee, the depositary fee, the subscription fee and the redemption
fee if applicable, the intermediation fee of the purchase operations, the audit expenses, the other expenses and, definitely, all charges that affect the fund.

DISCLAIMER

This document has been made only for information purposes, constitutes a "Summary" to explain in a clear, transparent and simple manner the main characteristics, evolution and risks
of the product, which are described in the Key Investor Information Document or KIID and constitutes the only legal relationship between the client and the transmitter. In accordance
with the General Code of Conduct established in Royal Decree 217/2008, the information provided does not constitute an offer or a request for an offer to buy or sell the financial
product. Deutsche Bank is not responsible for making decisions based on this information.

Legal Notice: The returns are calculated on the date specified in the document in euros to allow easy comparison. The Fund's returns are shown as a growth percentage and are
calculated by reinvesting the capital gains or dividends. The net asset value is shown in the currency of each Fund.

These tables show the historical returns of the fund. Past performance does not presuppose future returns. The value of investments can rise or fall and the Investors may not recover
the amount initially invested. Variations in the exchange rates can also increase or decrease the value of the investment. If a product is denominated in a currency different to the
investor's common currency, any fluctuation in the exchange rate may negatively affect the price or value of the financial product or the income derived from it; therefore, the investor
assumes the exchange risk to its whole extend. As far as the law allows, Deutsche Bank, Sociedad An6nima Espafiola does not accept liability for losses caused, directly or indirectly, by
the use of the information contained in this document.

©You may not reproduce, copy, redistribute and/or sell all or part of the contents of this website, even if you quote the sources, without the prior written consent of Deutsche Bank
S.A.E.Copyright © 2019 Deutsche Bank Sociedad Anénima Espanola. All rights reserved.

902 385 386 https:/www.deutsche-bank.es/pbc movil.deutsche-bank.es



