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AMUNDI-ACBA ASSET MANAGEMENT CJSC Balanced pension fund

Interim condensed Balance Sheet as of March 31, 2026

IN AMD

March 31, 2026

December 31, 2025

Net property, plant & equipment
Financial securities
Shares and similar instruments (A)
Traded on a regulated or similar market
Not traded on a regulated or similar market
Convertible bonds (B)
Traded on a regulated or similar market
Not traded on a regulated or similar market
Bonds and similar securities (C)
Traded on a regulated or similar market
Not traded on a regulated or similar market
Debt securities (D)
Traded on a regulated or similar market
Not traded on a regulated or similar market
UCI and investment fund units (E)
UCITS
AIF and equivalents of other Member States of the European Union
Other UCls and investment funds
Deposits (F)
Forward financial instruments (G)
Temporary securities transactions (H)
Receivables representing securities purchased under repurchase agreements
Receivables representing securities pledged as collateral
Securities representing loaned financial securities
Borrowed financial securities
Financial securities sold under repurchase agreements
Other temporary transactions
Loans (1) (*)
Other eligible assets (J)
Sub-total eligible assets | = (A+B+C+D+E+F+G+H+I+J)
Receivables and asset adjustment accounts
Financial accounts
Sub-total assets other than eligible assets Il

0.00

44,191,000.00
44,191,000.00
0.00

0.00

0.00

0.00
3,844,294,909.60
3,844,294,909.60
0.00

0.00

0.00

0.00
3,468,280,865.69
3,384,197,645.19
33,709,881.82
50,373,338.68
2,539,468,328.74
702,511.91

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00
9,896,937,615.94
190,440.19
358,755,799.66
358,946,239.85

0.00

43,870,000.00
43,870,000.00
0.00

0.00

0.00

0.00
3,879,248,979.84
3,879,248,979.84
0.00

0.00

0.00

0.00
3,609,126,092.61
3,502,741,675.98
28,202,620.23
78,181,796.40
2,277,851,863.01
3,694,183.12
0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00
9,813,791,118.58
0.00
159,718,309.60
159,718,309.60

Total Assets I+11

10,255,883,855.79

9,973,509,428.18

(*) The UCI under review is not covered by this section.




AMUNDI-ACBA ASSET MANAGEMENT CJSC Balanced pension fund

Interim condensed Balance Sheet as of March 31, 2026

IN AMD

March 31, 2026

December 31, 2025

Shareholders' equity :
Capital
Retained earnings on net income
Net realised capital gains and losses carried forward
Net income/loss for the period
Shareholders' equity |
Financing liabilities Il (*)
Shareholders' equity and financing liabilities (I+11)
Eligible liabilities :
Financial instruments (A)
Disposals of financial instruments
Temporary transactions on financial securities
Forward financial instruments (B)
Borrowings (C) (¥)
Other eligible liabilities (D)
Sub-total eligible liabilities Il = (A+B+C+D)
Other liabilities :
Debts and liabilities adjustment accounts
Bank loans
Sub-total other liabilities IV

10,316,102,023.71
0.00

0.00
-70,719,153.21
10,245,382,870.50
0.00
10,245,382,870.50

0.00
0.00
0.00
184,885.37
0.00
0.00
184,885.37

10,316,099.92
0.00
10,316,099.92

8,862,563,574.26
0.00
0.00
1,097,786,440.33
9,960,350,014.59
0.00
9,960,350,014.59

0.00
0.00
0.00
0.00
0.00
0.00
0.00

13,159,413.59
0.00
13,159,413.59

Total liabilities : 1 + Il + 1ll + IV

10,255,883,855.79

9,973,509,428.18

(*) The UCI under review is not covered by this section.

Approved by Management on Ap{ii'2A9

2926,

/.

Jean Mazedjian N AL
ve.Oificer

Pension Fund Manager’s Chief Execut)




AMUNDI-ACBA ASSET MANAGEMENT CJSC Balanced pension fund

Interim condensed Income Statement for the three-month period ended March 31, 2026

IN AMD

March 31, 2026

December 31, 2025

Net financial income
Income on financial transactions :
Income on equities
Income on bonds
Income on debt securities
Income on UCI units
Income on forward financial instruments
Income on temporary securities transactions
Income on loans and receivables
Income on other eligible assets and liabilities
Other financial income
Sub-total income on financial transactions
Expenses on financial transactions :
Expenses on financial transactions
Expenses on forward financial instruments
Expenses on temporary securities transactions
Expenses on borrowings
Expenses on other eligible assets and liabilities
Expenses on financing liabilities
Other financial expenses
Sub-total expenses on financial transactions
Total net financial income (A)
Other income :
Retrocession of management fees to the UCI
Payments as capital or performance guarantees
Other income
Other expenses :
Asset manager’'s management fees
Costs of private equity fund audits and surveys
Taxes and duties
Other expenses
Sub-total other income and other expenses (B)
Sub-total net income before accruals (C = A-B)
Net income adjustment for the period (D)
Sub-total net income | = (C+D)
Net realised capital gains and losses before accruals:
Realised capital gains/losses
External transaction costs and transfer fees
Research costs
Share of realised capital gains reimbursed to insurers
Insurance compensation received
Payments received as capital or performance guarantees
Sub-total net realised capital gains before accruals (E)
Adjustments to net realised capital gains or losses (F)
Net capital gains or losses Il = (E+F)

0.00
93,773,475.65
0.00
2,695,706.31
201,486.50
0.00

0.00
60,124,630.03
1,618,276.51
158,413,575.00

0.00
670,398.64
0.00

0.00

0.00

0.00
-10,003.66
660,394.98
159,073,969.98

0.00
0.00
0.00

-29,518,318.93
0.00

0.00

0.00
-29,518,318.93
129,555,651.05
2,880,447.53
132,436,098.58

24,071,297.52
-173,241.92
0.00

0.00

0.00

0.00
23,898,055.60
606,920.27
24,504,975.87

9,173,960.48
386,201,662.28
0.00

0.00
5,949,794.12
0.00

0.00
157,651,194.59
0.00
558,976,611.47

0.00
-2,050,870.52
0.00

0.00

0.00

0.00

-49,201.34
-2,100,071.86
556,876,539.61

0.00
0.00
0.00

-101,273,422.84
0.00

0.00

0.00
-101,273,422.84
455,603,116.77
34,852,331.09
490,455,447.86

58,461,289.60
-598,964.96
0.00

0.00

0.00

0.00
57,862,324.64
7,823,264.24
65,685,588.88




AMUNDI-ACBA ASSET MANAGEMENT CJSC Balanced pension fund

Interim condensed Income Statement for the three-month period ended March 31, 2026

IN AMD

March 31, 2026

December 31, 2025

Net unrealised capital gains and losses before accruals :

Change in unrealised capital gains or losses including exchange differences on eligible
assets

Exchange rate differences on financial accounts in foreign currencies
Payments to be received as capital or performance guarantees
Share of unrealised capital gains to be reimbursed to insurers
Sub-total net unrealised capital gains before accruals (G)
Adjustments to net unrealised capital gains or losses (H)
Net unrealised capital gains or losses Ill = (G+H)
Interim dividends:
Net interim dividends paid during the period (J)
Interim dividends paid on net realised capital gains or losses for the period (K)
Total Interim dividends paid during the period IV = (J+K)
Income tax V (¥)

-228,169,271.54

-273,839.80
0.00

0.00
-228,443,111.34
782,883.68
-227,660,227.66

0.00
0.00
0.00
0.00

525,391,654.33

335,504.78
0.00

0.00
525,727,159.11
15,918,244.48
541,645,403.59

0.00
0.00
0.00
0.00

Netincomel+ 1l + Il +IV+V

-70,719,153.21

1,097,786,440.33

(*) The UCI under review is not covered by this section.

/ - L

Approved by Mana emeﬁ;'bh’Apﬁi 28, 2026.

/

Jean Mazedjian - S 04
Pension Fund Manager’s CHief:Executive Officer




AMUNDI-ACBA ASSET MANAGEMENT CJSC Balanced pension fund

Notes to interim condensed financial statements for the three-month period ended March 31, 2026

1 - Accounting rules and methods

The quarterly financial statements are prepared in accordance with French Generally Accepted
Accounting Principles (French GAAP). Quarterly accounts are presented in the format provided by ANC
Regulation No. 2020-07 as amended by ANC Regulation 2022-03.

The following General accounting principles apply, viz.:

e True and fair view;
e Regularity and fairness;

e Prudence;

e Consistency of accounting methods from one year to the next.

Revenues from fixed-yield securities are recognized on accrual basis. Acquisitions and disposals of securities are
recognized at cost, excluding transaction costs.

The accounting currency of the portfolio is the ARMENIAN DRAM (AMD). Percentage holding and positions in the
financial statements are presented as percentage to net assets as at reporting date (%). The
financial year has a duration of 12 months. The accounting period reported on is the three-month period ended
March 31, 2026.

The Manager of the Fund is AMUNDI-ACBA ASSET MANAGEMENT CJSC. The Fund administration is carried out
by CACEIS Fund Administration. The custodian and the registrar of participants is the Central Depository of
Armenia OJSC.

The Fund is a pension fund managed by independent professional asset managers until the proceeds are paid
out to participants in the form of pension benefits once participants reach retirement age. The Fund participants
are the owners of the pension funds assets.

The Fund invests in high-quality Armenian and foreign securities, with foreign currency investments being
limited to 40% of Fund’s assets. The objective of the Fund is to maximize the total return on assets, by
investing up to 50% of its assets in equities, equity funds and equity-equivalent instruments, while

the remainder of which in bonds, bond funds, money market instruments, deposits and other assets. Target
group is pension savers with high risk tolerance.

Asset valuation rules. Financial instruments are initially recognized at historic cost and carried on the Balance
Sheet at their current value: this is their latest known market value or, in the absence of a market, is
determined by any external means or by recourse to financial models.

Differences between the securities’ current values determined as above and their original historic cost are
recognized in the accounts as “differences on estimation”. Transactions with securities are recorded at trade
date.

Securities denominated in a currency other than that of the portfolio are valued in accordance with the above
principle and then converted into the currency of the portfolio at the exchange rate obtained on the valuation
date.

Deposits and financial accounts. Deposits are valued according to the linear method. Cash and cash
equivalents comprise cash at banks.

Equities, bonds and other securities traded in a regulated market or equivalent. The equities and other
securities traded in a regulated market or equivalent are valued based on the day’s closing market price.

Bonds and similar securities are valued at the closing price notified by various financial service providers.
In the absence of a transaction on the closing day, securities are valued at the average bid and ask prices
notified by the financial service provider. Interest accrued on bonds and similar securities is calculated up to the
date of asset valuation.

Equities, bonds and other securities not traded in a regulated market or equivalent. Securities not
traded in a regulated market are valued by the Fund Manager using methods based on net equity and yield,
taking into account the prices retained in significant recent transactions.



AMUNDI-ACBA ASSET MANAGEMENT CJSC Balanced pension fund

Negotiable credit instruments (Notes). Negotiable credit instruments, which are not actively traded in
significant amounts, are actuarially valued on the basis of a reference rate as specified below, plus any
enhancement to represent the issuer’s intrinsic characteristics:

¢ Notes maturing in one year’s time or less: euro interbank offered rate (Euribor);

e Notes maturing in more than one year’s time: the prevailing rate on medium-term interest-bearing
Treasury notes or, for the longest Notes (BTAN), on near-term fungible Treasury bonds (OAT);

e Negotiable credit instruments maturing in three months or sooner may be valued according to the linear
method.

Armenian Treasury notes are valued using the market rate published daily by the Central Bank of Armenia.

UCITS held. UCITS (undertakings for the collective investment of transferable securities) units or shares are
valued at the latest known NAV.

Temporary transactions in securities. Securities held under sell-back deals are carried in Assets under
“credits for securities held under sell-back deals” at the amount provided for in the contract, plus accrued
interest receivable.

Securities sold under buy-back deals are booked to the buying portfolio at their current value.
The corresponding debt is booked to the selling portfolio at the value set in the contract plus accrued interest
payable.

Loaned securities are valued at their current value and carried in Assets under “credits for loaned
securities” at their current value plus accrued interest receivable.

Borrowed securities are carried in Assets under “borrowed securities” at the amount provided for in
the contract, and in Liabilities under “debts for borrowed securities” at the amount provided for in the contract
plus accrued interest payable.

Derivative instruments

Derivatives traded in a regulated market or equivalent:

Derivative instruments traded in regulated markets are valued at the day’s settlement price.
Derivatives not traded in a regulated market or equivalent:

Swaps. Rate swaps and/or forward currency transactions are valued at their market value according to the
price calculated by discounting future interest streams at market interest (and/or exchange) rates. This price is
adjusted for default risk.

Index swaps are valued actuarially on the basis of a reference rate provided by the counterparty.
Other swaps are valued at their market value or are estimated as specified by the Fund Manager.

Swap commitments are stated at their nominal value or at an equivalent amount, where there is no nominal
value.

Management fees. Management fees are calculated at 1.15% per annum, including any applicable taxes, on
the net asset value of the Fund on a daily basis. These fees are imputed to the fund’s Income Statement.
Management fees are paid in full to the Fund Manager, which bears all the fund’s operating costs, except for
audit fees and guarantee fund payments. The management fees do not include dealing costs. In the financial
statements audit and guarantee fund fees are presented as part of management fees.

Allocation of net profit. The net profit (loss) for the period is the total of interest, arrears, premiums,
allotments and dividends, plus income on ready cash, minus management fees and financial dealing costs and
plus realized capital gains or losses. Before 2024 changes in French GAAP neither realized capital gains or
losses nor subscription/redemption fees were counted as revenue. After 2024 changes in French GAAP realized
capital gains or losses are counted as revenue.

The amounts available for distribution are the net profit for the period, plus any sums retained earnings, plus or
minus the balance of any revenue adjustment accounts relating to the financial period in question.



AMUNDI-ACBA ASSET MANAGEMENT CJSC Balanced pension fund
Equalization of units issued during the period

Revenue adjustment. All holders should receive the same per unit distributable income, whatever the date of
their subscription. A corrective mechanism, recorded in the account "Revenue adjustment" neutralizes the
effect of subscriptions and redemptions on income per unit. At each calculation of net asset value, the Fund
determines distributable income. The unit performance is not affected by the subscriptions and redemptions.
The revenue adjustment mechanism ensures neutrality of subscriptions and redemptions on the distributable
income per unit.

Gains and losses. The net realized gains (deducted from management fees and realized losses) from the
financial year will increase the same type of net realized gains from earlier financial years, if the fund hasn't
distributed or accumulated its gains and will also increase or reduce the equalization accounts for realized
gains.

All income generated by the Fund'’s assets, including, but not limited to: realized general capital gains, fixed
income securities’ interest payments. etc., shall be reinvested in the Fund. No distributions are expected.

Subscription and redemptions of units. Issuance and redemption of fund units is carried out based on the
last available net assets value per unit as of the date of issuance and redemption. No charges or fees are made
for issuance of units. Redemption fees are born by the applicant and vary from 0% to up to 3% depending on
the type of the redemption transaction and are stipulated by the Fund Rules and applicable legislation of the
Republic of Armenia.



AMUNDI-ACBA ASSET MANAGEMENT CJSC Balanced pension fund

Notes to interim condensed financial statements for the three-month period ended March 31, 2026

2 - Portfolio listing of assets and liabilities

Portfolio listing of balance sheet items as of March 31, 2026

Instruments by business sector (*) ISIN code Currency Qﬁirr:iitg/arr Present value Z’s’::':
Deposits in local Armenian banks 9.2%-11%, 29/04/2026-15/01/2029 AMD 2,470,000,000.00 2,539,468,328.74 24.79
EQUITIES AND SIMILAR SECURITIES 44,191,000.00 0.43
Equities and similar securities traded on regulated or similar market 44,191,000.00 0.43
Armenia 44,191,000.00 0.43
TELECOM ARMENIA OJSC AMAMTLS11ER3 AMD 214,000 44,191,000.00 0.43
BONDS AND SIMILAR SECURITIES 3,844,294,909.60 37.52
Other bonds and similar traded on a regulated market 3,844,294,909.60 37.52
Armenia 3,844,294,909.60 37.52
ALFAPHARM CJSC 11.3% 10-12-28 AMALPHB22ER4 AMD 3,800,000 3,972,567.06 0.04
AMERIABANK 9.75% 08-07-26 AMAMRBBN2ERO0 AMD 100,000,000 102,371,833.30 1.00
AMERIABANK 9.75% 13-06-27 AMAMRBBNSER7 AMD 30,000,000 30,415,770.66 0.30
ARINTERLEV CJSC 12.0% 01-04-28 AMARLVB21ER3 AMD 50,000,000 54,671,641.50 0.53
ARMENIE 13.0% 17-02-32 AMGB20172327 AMD 84,587,000 104,981,610.09 1.02
ARMENIE 13.0% 29-10-36 AMGB2029A366 AMD 115,633,000 156,632,054.33 1.53
ARMENIE TB 8.0% 29-10-31 AMGB1129A316 AMD 401,600,000 414,318,799.71 4.04
ARMLEASING 12.0% 04-02-29 AMARLSB21ER9 AMD 3,000,000 3,125,574.98 0.03
ARM SWISS BANK 10.2% 10-06-28 AMSWISB2MER1 AMD 100,000,000 104,086,689.60 1.02
ARM SWISS BANK 11.75% 01-06-27 AMSWISB2HER1 AMD 140,000,000 148,979,636.96 1.45
ARM SWISS BANK 6.0% 01-06-26 AMSWISB2DERO usD 40,000 15,452,708.31 0.15
CONVERSE BANK CJSC 10.25% 17-04-26 AMCOVSB2IERO AMD 50,000,000 52,351,270.60 0.51
CONVERSE BANK CJSC 10.25% 26-05-27 AMCOVSB2NERO AMD 100,000,000 104,732,664.60 1.02
ELECTRIC NETWORKS OF ARMENIA CJSC 11.4% 11-12-26 AMHELCB21ER6 AMD 120,000,000 124,404,426.00 1.21
ELECTRIC NETWORKS OF ARMENIA CJSC 7.25% 01-08-29 AMHELCB23ER2 usD 89,800 32,886,726.33 0.32
GLOBAL SHIPPING LLC 12.0% 12-12-28 AMGLBSB21ERO AMD 2,050,000 2,145,021.74 0.02
INECOBANKE 10.0% 27-12-26 AMINECB2HERG6 AMD 60,000,000 62,187,610.80 0.61
REPUBLIC OF ARMENIA 9.0% 29-10-29 AMGB1029A292 AMD 74,400,000 80,206,113.73 0.78
REPUBLIC OF ARMENIA TREASURY BONDS 10.0% 29-10-27 AMGB1029A276 AMD 27,080,000 29,329,981.99 0.29
REPUBLIC OF ARMENIA TREASURY BONDS 12.5% 29-10-37 AMGB2029A374 AMD 248,000,000 330,019,808.93 3.22
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AMUNDI-ACBA ASSET MANAGEMENT CJSC Balanced pension fund

Notes to interim condensed financial statements for the three-month period ended March 31, 2026

. * Quantity or % Net
Instruments by business sector (*) ISIN code Currency Nominal Present value Asset
REPUBLIC OF ARMENIA TREASURY BONDS 7.0% 29-04-26 AMGNG60294268 AMD 214,000,000 220,328,138.36 2.15
REPUBLIC OF ARMENIA TREASURY BONDS 8.4% 29-04-27 AMGN36294277 AMD 60,000,000 62,947,964.52 0.61
REPUBLIC OF ARMENIA TREASURY BONDS 8.6% 29-04-29 AMGNG60294292 AMD 24,000,000 25,524,974.62 0.25
REPUBLIC OF ARMENIA TREASURY BONDS 8.6% 29-04-30 AMGNG60294300 AMD 114,000,000 121,266,994.07 1.18
REPUBLIC OF ARMENIA TREASURY BONDS 9.0% 29-04-26 AMGN36294269 AMD 60,000,000 62,371,096.98 0.61
REPUBLIC OF ARMENIA TREASURY BONDS 9.0% 29-10-35 AMGB1129A357 AMD 518,000,000 552,336,527.18 5.41
REPUBLIC OF ARMENIA TREASURY BONDS 9.25% 29-04-28 AMGNG60294284 AMD 177,600,000 190,892,947.79 1.86
REPUBLIC OF ARMENIA TREASURY BONDS 9.4% 29-04-27 AMGNG60294276 AMD 192,000,000 204,201,393.79 1.99
REPUBLIC OF ARMENIA TREASURY BONDS 9.6% 29-10-33 AMGB1129A332 AMD 365,200,000 405,437,561.07 3.96
TELECOM ARMENIA OJSC 11.5% 05-12-29 AMAMTLB23ER4 AMD 40,000,000 41,714,800.00 0.41
UNITS OF MUTUAL FUNDS 3,468,280,865.69 33.85
UCITS and similar from other UE members 3,384,197,645.19 33.03
Luxembourg 185,005,600.32 1.81
UBS ETF EURS50 ESG EUR DIS LU1971906802 EUR 21,318 185,005,600.32 1.81
Germany 28,092,972.02 0.27
iShares EURO STOXX Banks 30-15 UCITS ETF (DE) DE0006289309 EUR 2,800 28,092,972.02 0.27
Ireland 1,639,651,021.04 16.00
iShares MSCI China Tech UCITS ETF USD Acc IEOOONFR7C63 EUR 14,378 24,789,622.88 0.24
ISHARES MSCI WLD ESG SCREENE UCITS ETF USD ACC IEOOBFNM3J75 usb 14,300 62,583,722.28 0.61
iShares MSCI World ESG Enhanced UCITS ETF USD Acc IEO0BHZPJ569 EUR 244,450 970,152,206.94 9.45
iShares MSCI World Financials Sector ESG UCITS ETF USD Inc IE00BJ5JP097 usD 38,950 106,097,605.04 1.04
iShares VII PLC - iShares MSCI USA Small Cap ESG Enhanced ET IE00B3VWMO098 usb 256 58,089,975.04 0.57
SPDR SP 500 ESG Leaders UCITS ETF IEO0BH4GPZ28 EUR 19,239 342,030,222.01 3.34
UBS (Irl) ETF plc - Solactive US Listed Gold Silver Miners IEO0OEPIJ442 usD 4,503 27,234,144 .47 0.27
Xtrackers SP 500 Equal Weight ESG UCITS ETF 1C IE0004MFRED4 usD 2,445 48,673,522.38 0.48
Luxembourg 1,531,448,051.81 14.95
AMD INDEX MSCI USA SRI PAB OU LU2368674128 usb 373.035 167,723,872.20 1.64
AMD MSCI UK IMI SRI PAB OG LU2368674474 GBP 286 177,561,342.46 1.73
AMUNDI FUNDS GLOBAL AGGREGATE BOND O USD C LU0557861514 usSDh 16 10,510,033.14 0.10
AMUNDI INDEX MSCI EUROPE SRI OE ACC LU1861137054 EUR 37 17,507,619.08 0.17
AMUNDI INDEX MSCI JAPAN - OE C LU0996180609 EUR 98 114,696,733.14 1.12

1"




AMUNDI-ACBA ASSET MANAGEMENT CJSC Balanced pension fund

Notes to interim condensed financial statements for the three-month period ended March 31, 2026

. * Quantity or % Net

Instruments by business sector (*) ISIN code Currency Nominal Present value Asset
AMUNDI MONEY MKT FD SH TERM USD -OV- CAP LU0619623019 usb 155.074 75,866,491.30 0.74
AMUNDI MSCI EMERGING ESG LEADERS OU LU2368674391 usSDh 822 336,415,326.15 3.28
AMUNDI S&P 500 ESG INDEX OU ACC LU0996178538 usbh 335.03138 532,708,869.76 5.21
Xtrackers MSCI EM Asia ESG Screened Swap UCITS ETF 1C LU0292107991 EUR 2,220 67,977,867.72 0.66
Xtrackers MSCI EM Latin America ESG Swap UCITS ETF 1C LU0292108619 EUR 1,420 30,479,896.86 0.30
AIF and similar from other UE members 33,709,881.82 0.33
Luxembourg 33,709,881.82 0.33
EU-Armenia SME Fund SCSp XFCSO00X2LXKO0 usb 100,000 33,709,881.82 0.33
Other units of mutual funds and investment funds 50,373,338.68 0.49
Germany 50,373,338.68 0.49
iShares STOXX Europe Small 200 UCITS ETF (DE) DEOOOAOD8QZ7 EUR 3,300 50,373,338.68 0.49
Total 9,896,235,104.03 96.59

(*) The business sector is the main activity of the issuer of the financial instrument and is derived from internationally recognised reliable sources (GICS and NACE mainly).

12



AMUNDI-ACBA ASSET MANAGEMENT CJSC Balanced pension fund
Notes to interim condensed financial statements for the three-month period ended March 31, 2026

Portfolio listing of foreign exchange forward transactions

Type of transaction

Present value presented in the balance sheet

Exposure amount (*)

Asset

Liability

Currency receivables (+)

Currency payables (-)

Currency

Amount (*)

Currency

Amount (*)

Total

0.00

0.00

0.00

0.00

(*) Amount determined in accordance with the provisions of the exposure presentation regulation expressed in the accounting currency.

Portfolio listing of forward financial instruments

Portfolio listing of forwards on financial instruments-Equities

Type of commitment

Quantity or
Nominal

Present value presented in the balance sheet

Exposure amount (*)

Asset

Liability

+-

1. Futures

Sub-total 1.

2. Options

Sub-total 2.

3. Swaps

Sub-total 3.

4. Other instruments
Sub-total 4.

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

Total

0.00

0.00

0.00

(*) Amount determined according to the provisions of the regulations relating to exposures presentation.
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AMUNDI-ACBA ASSET MANAGEMENT CJSC Balanced pension fund
Notes to interim condensed financial statements for the three-month period ended March 31, 2026

Portfolio listing of forward financial instruments-Interest rate

. Present value presented in the balance sheet Exposure amount (*)
. Quantity or
Type of commitment .
Nominal
Asset Liability +/-
1. Futures
Sub-total 1. 0.00 0.00 0.00
2. Options
Sub-total 2. 0.00 0.00 0.00
3. Swaps
Sub-total 3. 0.00 0.00 0.00
4. Other instruments
Sub-total 4. 0.00 0.00 0.00
Total 0.00 0.00 0.00
(*) Amount determined according to the provisions of the regulations relating to exposures presentation.
Portfolio listing of forwards on financial instruments-Foreign Exchange
. Present value presented in the balance sheet Exposure amount (*)
. Quantity or
Type of commitment .
Nominal
Asset Liability +/-

1. Futures
Sub-total 1. 0.00 0.00 0.00
2. Options
Sub-total 2. 0.00 0.00 0.00
3. Swaps

AMBAL 04.02.27 53,738,480.00 702,511.91 0.00 53,738,480.00

AMBAL 2030-02-17 49,141,300.00 0.00 -184,885.37 49,141,300.00
Sub-total 3. 702,511.91 -184,885.37 102,879,780.00
4. Other instruments
Sub-total 4. 0.00 0.00 0.00
Total 702,511.91 -184,885.37 102,879,780.00

(*) Amount determined according to the provisions of the regulations relating to exposures presentation.
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AMUNDI-ACBA ASSET MANAGEMENT CJSC Balanced pension fund

Notes to interim condensed financial statements for the three-month period ended March 31, 2026

Portfolio listing of forwards on financial instruments-Credit risk

. Present value presented in the balance sheet Exposure amount (*)
. Quantity or
Type of commitment .
Nominal
Asset Liability +/-
1. Futures
Sub-total 1. 0.00 0.00 0.00
2. Options
Sub-total 2. 0.00 0.00 0.00
3. Swaps
Sub-total 3. 0.00 0.00 0.00
4. Other instruments
Sub-total 4. 0.00 0.00 0.00
Total 0.00 0.00 0.00
(*) Amount determined according to the provisions of the regulations relating to exposures presentation.
Portfolio listing of forwards on financial instruments-Other exposures
. Present value presented in the balance sheet Exposure amount (*)
T . Quantity or
ype of commitment .
Nominal
Asset Liability +-
1. Futures
Sub-total 1. 0.00 0.00 0.00
2. Options
Sub-total 2. 0.00 0.00 0.00
3. Swaps
Sub-total 3. 0.00 0.00 0.00
4. Other instruments
Sub-total 4. 0.00 0.00 0.00
Total 0.00 0.00 0.00

(*) Amount determined according to the provisions of the regulations relating to exposures presentation.
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AMUNDI-ACBA ASSET MANAGEMENT CJSC Balanced pension fund

Notes to interim condensed financial statements for the three-month period ended March 31, 2026

Portfolio listing of forward financial instruments or foreign exchange forward transactions used to hedge a unit category

The UCI under review is not covered by this section.

Portfolio listing summary

Present value presented in the balance sheet

Total inventory of eligible assets and liabilities (excl. forward financial instruments)
Inventory of FDI (except FDI used for hedging of issued shares):
Total forex futures transactions
Total forward financial instruments - equities
Total forward financial instruments - interest rates
Total forward financial instruments - forex
Total forward financial instruments - credit
Total forward financial instruments - other exposures
Inventory of forward financial instruments used to hedge issued units
Other assets (+)
Other liabilities (-)
Financing liabilities (-)

9,896,235,104.03

0.00

0.00

0.00
517,626.54
0.00

0.00

0.00
358,946,239.85
-10,316,099.92
0.00

Total = Net Assets

10,245,382,870.50

Unit name

Unit currency

Number of units

Net asset value

Unit AMBAL-AM ACBA AM CJSC BD F

AMD

4,063,938.596532

2,5621.0477

16




