










































































































































































































































































































































































































































































































































































































































































































































































































































































































































































CPR Invest

Other notes to the financial statements

3 - Management fees

Management
Company Fees

Administrative

Maximum Fees

Sub-Fund Share Class ISIN P.A. Fees P.A. P.A.

CPR Invest - Hydrogen Class A CZKH - Acc LU2450391664 1.50 0.30 1.80
Class A EUR - Acc LU2389405080 1.50 0.30 1.80
Class A EURH - Acc LU2475552779 1.50 0.30 1.80
Class A USD - Acc LU2450391748 1.50 0.30 1.80
Class A2 EUR - Acc LU2389405163 1.70 0.30 2.00
Class A caEUR - Acc LU2389405247 1.50 0.30 1.80
Class A lcl EUR - Acc LU2389405320 1.50 0.30 1.80
Class F EUR - Acc LU2389405759 1.50 0.30 1.80
Class H EUR - Acc LU2389406567 0.35 0.10 0.45
Class | EUR - Acc LU2389406054 0.75 0.20 0.95
Class | USD - Acc LU2464732267 0.75 0.20 0.95
Class 12 EUR - Acc LU2389406211 0.85 0.20 1.05
Class M2 EUR - Acc LU2389406484 0.85 0.20 1.05
Class O EUR - Acc LU2389406641 0.00 0.20 0.20
Class R EUR - Acc LU2389405593 0.85 0.30 1.15
Class R2 EUR - Acc LU2389405676 1.00 0.30 1.30
Class U EUR - Acc LU2389405833 2.25 0.20 245
Class Z EUR - Acc LU2517015124 0.50 0.20 0.70

CPR Invest - Blue Economy Class A EUR - Acc LU2462251500 1.50 0.30 1.80
Class A EURH - Acc LU2545274248 1.50 0.30 1.80
Class A USD - Dist LU2462249603 1.50 0.30 1.80
Class Alcl EUR - Acc LU2462251252 1.50 0.30 1.80
Class E EUR - Acc LU2462250874 0.35 0.20 0.55
Class F EUR - Acc LU2462250957 1.50 0.30 1.80
Class | EUR - Acc LU2462250528 0.75 0.20 0.95
Class | USD - Acc LU2462250791 0.75 0.20 0.95
Class | uk GBP - Acc LU2543129329 0.55 0.20 0.75
Class M2 EUR - Acc LU2462250015 0.85 0.20 1.05
Class O EUR - Acc LU2462249868 0.00 0.20 0.20
Class R EUR - Acc LU2462251179 0.85 0.30 1.15
Class U EUR - Acc LU2462251682 2.25 0.20 2.45

CPR Invest - Circular

Economy Class A EUR - Acc LU2503850211 1.50 0.30 1.80
Class E EUR - Acc LU2503850484 0.35 0.20 0.55
Class H EUR - Acc LU2503851615 0.35 0.10 0.45
Class M2 EUR - Acc LU2503851532 0.85 0.20 1.05
Class R EUR - Acc LU2503852266 0.85 0.30 1.15
Class U EUR - Acc LU2503851888 2.25 0.20 2.45
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Other notes to the financial statements

3 - Management fees

Management
Company Fees | Administrative Maximum Fees

Sub-Fund Share Class ISIN P.A. Fees P.A. P.A.

CPR Invest - European

Strategic Autonomy Class A EUR - Acc LU2570611322 1.50 0.30 1.80
Class A2 EUR - Acc LU2570611082 1.70 0.30 2.00
Class A ca EUR - Acc LU2570610787 1.50 0.30 1.80
Class A lcl EUR - Acc LU2570610605 1.50 0.25 1.75
Class F EUR - Acc LU2570611751 1.50 0.30 1.80
Class H EUR - Acc LU2570612726 0.35 0.10 0.45
Class | EUR - Acc LU2570611249 0.75 0.20 0.95
Class 12 EUR - Acc LU2570610860 0.85 0.20 1.05
Class M2 EUR - Acc LU2570611678 0.85 0.20 1.05
Class O EUR - Acc LU2570610514 0.00 0.20 0.20
Class R EUR - Acc LU2570611165 0.85 0.30 1.15
Class U EUR - Acc LU2570611835 2.25 0.25 2.50
Class Z EUR - Acc LU2570612999 0.25 0.20 0.45
Class Z EUR - Dist LU2617371161 0.25 0.20 0.45

CPR Invest - B&W European

Strategic Autonomy 2028 Class A CZKH - Acc LU2570612056 1.00 0.10 1.10
Class A EUR - Acc LU2570610357 0.70 0.10 0.80
Class A EUR - Dist LU2570612569 0.70 0.10 0.80
Class W EUR - Dist LU2570612130 0.90 0.10 1.00

CPR Invest - B&W European

Strategic Autonomy 2028 | Class A CZKH - Acc LU2610517885 1.00 0.10 1.10
Class A EUR - Acc LU2610516564 0.90 0.10 1.00
Class A EUR - Dist LU2610516648 0.90 0.10 1.00
Class | EUR - Acc LU2610516721 0.45 0.10 0.55
Class | EUR - Dist LU2610517299 0.45 0.10 0.55

CPR Invest - B&W Climate

Target 2028 (launched on

28/09/2023) Class A CZKH - Acc LU2615665242 1.00 0.10 1.10
Class A EUR - Acc LU2615664351 0.90 0.10 1.00
Class A EUR - Dist LU2615664278 0.90 0.10 1.00
Class | EUR - Acc LU2615664518 0.45 0.10 0.55
Class W2 EUR - Dist LU2615664948 1.10 0.10 1.20

CPR Invest - B&W Climate

Target 2028 Il (launched on

30/11/2023) Class A EUR - Acc LU2684863306 0.90 0.10 1.00
Class A EUR - Dist LU2684863488 0.90 0.10 1.00
Class | EUR - Acc LU2684864023 0.45 0.10 0.55
Class W2 EUR - Dist LU2684864452 1.10 0.10 1.20

CPR Invest - Climate Ultra

Short Term Bond (launched on

15/11/2023) Class A EUR - Acc LU2685405479 0.40 0.10 0.50
Class | EUR - Acc LU2685405552 0.20 0.10 0.30
Class O EUR - Acc LU2685406360 0.00 0.10 0.10
Class Z EUR - Acc LU2685406527 0.15 0.10 0.25

CPR Invest - B&W Climate

Target 2027 (launched on

29/04/2024) Class A CZKH - Acc LU2758082296 0.80 0.10 0.90
Class A EUR - Acc LU2758082379 0.70 0.10 0.80
Class A EUR - Dist LU2758082452 0.70 0.10 0.80
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3 - Management fees

Management
Company Fees | Administrative Maximum Fees
Sub-Fund Share Class ISIN P.A. Fees P.A. P.A.
CPR Invest - B&W European
Strategic Autonomy 2029
(launched on 22/07/2024) Class A CZKH - Acc LU2811100986 1.00 0.10 1.10
Class | EUR - Acc LU2811101364 0.45 0.10 0.55
CPR Invest - Montpensier M
Sport Solutions (launched on
02/07/2024) Class A EUR - Acc LU2811100630 1.50 0.10 1.60
Class A ca EUR - Acc LU2811100390 1.50 0.10 1.60
Class A lcl EUR - Acc LU2811100127 1.50 0.10 1.60
Class F EUR - Acc LU2811101521 1.50 0.10 1.60
Class | EUR - Acc LU2811100556 0.75 0.10 0.85
Class M2 EUR - Acc LU2811101794 0.85 0.10 0.95
Class P EUR - Acc LU2811100044 1.25 0.10 1.35
Class U EUR - Acc LU2811099956 2.25 0.10 2.35

4 - Performance fees

The Performance fee is provisioned every time the net asset value is calculated. The Performance fee is charged on an annual basis.

It may be charged even if the performance during the year is negative. When the amount of redemptions is higher than the amount of subscriptions,
the portion assigned to the Performance fee provision corresponding to that amount (redemptions less subscriptions) accrues to the Management

Company on a permanent basis.

In the event that the Sub-Fund underperforms the benchmark index, the Performance fee is readjusted via a provision reversal that is limited to the
amount of the existing provision.

The first calculation period of the Performance fee shall start at launch of the Sub-Fund and end at the close of the first financial year.

If the calculation period of the performance fees is not in line with the Company’s financial year, performance fees may affect the section “Income”
of the Statement of Operations and Changes in Net Assets. These incomes refer to reversals of provisions on performance fees.

CPR Invest - Silver Age
15% (including tax) of the difference between the net asset value of the Share Class and the benchmark: MSCI Europe Index Net Return+1%.
Anniversary date : last net asset value per share of December.

CPR Invest - Reactive

20% (including tax) of the difference between the net asset value of the Share Class and the benchmark: €STR capitalized+3,50%. The performance
observation period, which started from 18 February 2022, is exceptionally extended until the last net asset value per share of December 2023 and
becomes the first ESMA compliant method with Anniversary date : last net asset value per share of December.

CPR Invest - Defensive

20% (including tax) of the difference between the net asset value of the Share Class and the benchmark: €STR capitalized+1,50%. The performance
observation period, which started from 18 February 2022, is exceptionally extended until the last net asset value per share of December 2023 and
becomes the first ESMA compliant method with Anniversary date : last net asset value per share of December.

CPR Invest - Dynamic

20% (including tax) of the difference between the net asset value of the Share Class and the benchmark : 20% J.P. Morgan GBI Global Return
Index Hedge +80% MSCI World Index Net Return (denominated in the currency of each relevant Share Class). Anniversary date : last net asset
value per share of December.

CPR Invest - Global Silver Age
15% (including tax) of the difference between the net asset value of the Share Class and the benchmark: MSCI World Net Return Index. Anniversary
date : last net asset value per share of December.

CPR Invest - Global Disruptive Opportunities

15% (including tax) of the difference between the net asset value of the Share Class and the benchmark: MSCI World Net Return Index. The
performance Observation Period started from 1 April 2021 is exceptionally extended until the last net asset value per Share of July 2022 and
becomes the first ESMA compliant method period with Anniversary Date: last net asset value per Share of July.

CPR Invest - Climate Action Euro

15% (including tax) of the difference between the net asset value of the Share Class and the benchmark: MSCI EMU Net Return Index (denominated
in the currency of each relevant Share Class). Anniversary Date: last net asset value per Share of December.The first calculation period of the
Performance Fee has started at the launch of the new strategy based on climate changes (10/03/2021).

CPR Invest - Food For Generations

15% (including tax) of the difference between the net asset value of the Share Class and the benchmark: MSCI World Net Return Index. The
performance Observation Period started from 1st November 2021 is exceptionally extended until the last net asset value per Share of July 2023
and becomes the first ESMA compliant method period with Anniversary Date: last net asset value per Share of July.
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CPR Invest - Megatrends
15% (including tax) of the difference between the net asset value of the Share Class and the benchmark: MSCI World Net Return Index. Anniversary
Date: last net asset value per Share of December.

CPR Invest - GEAR Emerging
20% (including tax) of the difference between the net asset value of the Share Class and the benchmark: MSCI Emerging Markets Net Return
Index. Anniversary Date: last net asset value per Share of December.

CPR Invest - GEAR World ESG

20% (including tax) of the difference between the net asset value of the Share Class and the benchmark: MSCI World ACWI Net Return Index. The
performance Observation Period, which started from 1 April 2021, is exceptionally extended until the last net asset value per Share of July 2022
and becomes the first ESMA compliant method period with Anniversary Date: last net asset value per Share of July.

CPR Invest - Education

15% (including tax) of the difference between the net asset value of the Share Class and the benchmark: MSCI World ACWI Net Return Index. The
performance Observation Period, which started from 1 October 2021, is exceptionally extended until the last net asset value per Share of July 2023
and becomes the first ESMA compliant method period with Anniversary Date: last net asset value per Share of July.

CPR Invest - Climate Bonds Euro

20% (including tax) of the difference between the net asset value of the Share Class and the benchmark: Bloomberg Barclays Euro Agg Corporate
Total Return. The performance Observation Period, which started from 10 March 2021, is exceptionally extended until the last net asset value per
Share of July 2022 and becomes the first ESMA compliant method period with Anniversary Date: last net asset value per Share of July.

CPR Invest - Climate Action
15% (including tax) of the difference between the net asset value of the Share Class and the benchmark: MSCI World ACWI Net Return Index.
Anniversary Date: last net asset value per Share of December.

CPR Invest - Future Cities

15% (including tax) of the difference between the net asset value of the Share Class and the benchmark: MSCI World ACWI Net Return Index. The
performance Observation Period, which started from 1 October 2021, is exceptionally extended until the last net asset value per Share of July 2023
and becomes the first ESMA compliant method period with Anniversary Date: last net asset value per Share of July.

CPR Invest - Global Lifestyles

15% (including tax) of the difference between the net asset value of the Share Class and the benchmark: MSCI World Net Return Index. The
performance Observation Period, which started from 16 October 2020, is exceptionally extended until the last net asset value per Share of July
2022. Anniversary Date: last net asset value per Share of July.

CPR Invest - Global Resources

15% (including tax) of the difference between the net asset value of the Share Class and the benchmark : S&P Global Natural Resources Index.
The performance Observation Period, which started from 16 October 2020, is exceptionally extended until the last net asset value per Share of
July 2022 and becomes the first ESMA compliant method period with Anniversary Date: last net asset value per Share of July.

CPR Invest - Global Gold Mines

15% (including tax) of the difference between the net asset value of the Share Class and the benchmark: NYSE Arca Gold Miners Net Return
Index. The performance Observation Period, which started from 16 October 2020, is exceptionally extended until the last net asset value per Share
of July 2022 and becomes the first ESMA compliant method period with Anniversary Date: last net asset value per Share of July.

CPR Invest - Smart Trends

15% (including tax) of the difference between the net asset value of the Share Class and the benchmark: €STR+1% annual. The performance
Observation Period, which started from 1 October 2021, is exceptionally extended until the last net asset value per Share of July 2023 and becomes
the first ESMA compliant method period with Anniversary Date: last net asset value per Share of July.

CPR Invest - Social Impact

15% (including tax) of the difference between the net asset value of the Share Class and the benchmark: MSCI World ACWI Net Return Index. The
performance Observation Period, which started from 1 April 2021, is exceptionally extended until the last net asset value per Share of July 2022
and becomes the first ESMA compliant method period with Anniversary Date: last net asset value per Share of July.

CPR Invest - MedTech

15% (including tax) of the difference between the net asset value of the Share Class and the benchmark: MSCI World Health Care Equipment and
Supplies 10/40 Net Return Index. The performance Observation Period, which started from 1 April 2021, is exceptionally extended until the last net
asset value per Share of July 2022 and becomes the first ESMA compliant method period with Anniversary Date: last net asset value per Share of
July.

CPR Invest - Credixx Active US High Yield
20% (including tax) of the difference between the net asset value of the Share Class and the benchmark: ICE BofA Merrill Lynch US High Yield
Return Index. Anniversary Date: last net asset value per Share of December.

CPR Invest - Hydrogen

15% (including tax) of the difference between the net asset value of the Share Class and the benchmark: MSCI World ACWI Net Return Index. The
performance Observation Period started from 30 November 2021 is exceptionally extended until the last net asset value per Share of July 2023
and becomes the first ESMA compliant method period with Anniversary Date: last net asset value per Share of July.
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CPR Invest - Blue Economy

15% (including tax) of the difference between the net asset value of the Share Class and the benchmark: MSCI World ACWI Net Return Index. The
performance Observation Period started from the launch of the Compartment is exceptionally extended until the last net asset value per Share of
July 2023 and becomes the first ESMA compliant method period with Anniversary Date: last net asset value per Share of July.

CPR Invest - Circular Economy

15% (including tax) of the difference between the net asset value of the Share Class and the benchmark: MSCI World ACWI Net Return Index. The
performance Observation Period started from the launch of the Compartment is exceptionally extended until the last net asset value per Share of
July 2024 and becomes the first ESMA compliant method period with Anniversary Date: last net asset value per Share of July.

CPR Invest - European Strategic Autonomy

15% (including tax) of the difference between the net asset value of the Share Class and the benchmark: MSCI EMU Net Return Index. The
performance Observation Period started from the launch of the Compartment is exceptionally extended until the last net asset value per Share of
July 2024 and becomes the first ESMA compliant method period with Anniversary Date: last net asset value per Share of July.

CPR Invest - Climate Ultra Short Term Bond (launched on 15/11/2023)

20% (including tax) of the difference between the net asset value of the Share Class and the benchmark: €STR + 0.15%. The performance
Observation Period started from November 15, 2023 is exceptionally extended until the last net asset value per Share of July 2025 and becomes
the first ESMA compliant method period with Anniversary Date: last net asset value per Share of July.

CPR Invest - Montpensier M Sport Solutions (launched on 02/07/2024)
15% (including tax) of the difference between the net asset value of the Share Class and the benchmark: STOXX Global 1800 Net Return Index.

In application of the ESMA Guidelines on performance fees (ESMA34-39-992) and Circular CSSF 20/764, the table below displays the actual
amount of performance fees charged by each relevant Share Class and the percentage of these fees based on the Share Class Net Asset Value
(“NAV”). Only the Share Classes for which performance fees have been charged are shown below.

Amount of Share Class % in the
Average Net
Sub-Fund performance fees Assets over the Average Net
Sub-Funds Share Class C ISIN charged at year . Assets of
urrency 4 accounting year
end (in Sub-Fund in Sub-Fund the Share
Currency) E':n u Class
urrency)
CPR Invest - GEAR
World ESG Class A EUR - Acc EUR LU1811426342 16.23 25,158,555.08 0.00
Class R EUR - Acc EUR LU1811426938 150.11 835,314.75 0.02
Total 166.34
CPR Invest - Climate
Bonds Euro Class A CHFH - Acc EUR LU2401972190 859.46 947,823.42 0.09
Class A EUR - Acc EUR LU1902444584 160,201.88 93,737,472.25 0.17
Class | EUR - Acc EUR LU1902444741 530,776.77 260,219,020.24 0.20
Class E EUR - Acc EUR LU1902445045 32,511.61 26,065,169.87 0.12
Class F EUR - Acc EUR LU2337252428 145.80 256,845.72 0.06
Class R EUR - Acc EUR 1L.U1902444824 4.35 1,902.70 0.23
Total 724,499.87
CPR Invest - Climate
Action Class Z EUR - Acc EUR LU2265521208 38,786.44 23,955,346.58 0.16
Total 38,786.44
CPR Invest - Future
Cities Class A EUR - Acc uUsD LU1989763773 4,664.77 33,254,428.91 0.01
Class F EUR - Acc UsSD LU1989764078 2.97 2,515,854.32 0.00
Class | EUR - Acc uUsD LU1989764151 2,261.98 829,397.50 0.27
Class R EUR - Acc UsD LU1989764235 841.42 1,313,786.47 0.06
Class U EUR - Acc USD LU2090778411 9.70 10,465,468.08 0.00
Total 7,780.84
CPR Invest - Global
Resources Class A CZK - Acc UsD LU1989768814 249.43 6,973,298.55 0.00
Class A EUR - Acc usb LU1989769036 44,589.86 204,904,081.74 0.02
Class A EUR - Dist usb LU1989769200 939.76 16,596,947.05 0.01
Class A EURH - Acc USsSD LU1989769465 0.15 76,355,401.63 0.00
Class A USD - Acc usbD LU1989770125 6,999.05 42,243,880.55 0.02
Class A USD - Dist usb LU1989770398 14.68 1,356,960.20 0.00
Class | EUR - Acc usbD LU1989769978 5,485.25 36,846,041.66 0.01
Class | USD - Acc USsSD LU1989770711 151.87 258,713.53 0.06
Class U EUR - Acc Usb LU2265520572 5,758.15 74,975,152.33 0.01
Total 64,188.79
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Amount of Share Class % in the
Average Net
Sub-Fund performance fees Assets over the Average Net
Sub-Funds Share Class ISIN charged at year ; Assets of
Currency end (in Sub-Fund accounting year the Share
(in Sub-Fund
Currency) Currency) Class
CPR Invest - Credixx
Active US High Yield Class A EUR - Acc uUsbD LU2036818792 18,239.18 3,979,198.63 0.46
Class A EURH2 - Acc USD LU2036818958 20.47 13,298.05 0.15
Class | EUR - Acc uUsb LU2036819097 114,538.63 19,597,225.53 0.58
Class | EURH2 - Acc UsbD LU2036819253 374,367.10 69,949,387.46 0.54
Total 507,165.38
CPR Invest - Hydrogen [ Class Z EUR - Acc | usD LU2517015124 | 1.21 ] 1253 311.15 | 0.00
Total 121
CPR Invest - European
Strategic Autonomy Class A EUR - Acc EUR LU2570611322 16,270.55 4,367,512.07 0.37
Class Alcl EUR - Acc | EUR LU2570610605 0.07 98.52 0.07
Class | EUR - Acc EUR LU2570611249 4,896.22 4,454,467.31 0.11
Class R EUR - Acc EUR LU2570611165 2.22 1,674.94 0.13
Class Z EUR - Dist EUR LU2617371161 68,042.93 42,957,688.32 0.16
Total 89,211.99
CPR Invest - Climate
Ultra Short Term Bond
launched on 15/11/2023) | Class | EUR - Acc EUR LU2685405552 3,918.98 55,828,456.56 0.01
(
Class Z EUR - Acc EUR LU2685406527 9,798.09 49,489,363.55 0.02
Total 13,717.07
CPR Invest - Montpensier
M Sport Solutions
launched on 02/07/2024) | Class A EUR - Acc EUR LU2811100630 3.73 2,998.17 0.12
(
Class AcaEUR-Acc |EUR LU2811100390 3.73 2,998.17 0.12
Class A Icl EUR - Acc EUR LU2811100127 3.73 2,998.17 0.12
Class F EUR - Acc EUR LU2811101521 3.38 2,997.08 0.11
Class | EUR - Acc EUR LU2811100556 4.01 2,999.06 0.13
Class P EUR - Acc EUR LU2811100044 3.82 2,998.42 0.13
Class U EUR - Acc EUR LU2811099956 3.46 2,997.33 0.12
Total 25.86

The performance amounts of the above-table are those accrued from August 1,2023 to July 31, 2024 and are not necessarily indicative of future
amounts paid for the whole year.

5 - Transaction fees

The transaction fees, i.e. fees charged by the brokers for securities transactions and similar transactions, are recorded separately in the Statement
of Operations and Changes in Net Assets.

6 - Subscription tax ("Taxe d'abonnement”)

The Company is subject in Luxembourg to an annual tax of 0.05%, for all Classes of shares, payable quarterly on the basis of the net assets of the
Company as calculated at the end of the relevant quarter, except for the Class | shares which benefits from a reduced “taxe d’abonnement” of
0.01% of the net asset value as the class is reserved to institutional investors.

The net assets invested in collective investment undertakings subject to the “taxe d’abonnement” stipulated by Article 175 (a) of the Law are exempt
from the “taxe d’abonnement”.
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7 - Securities lending
During the year, the Company participated in a securities lending program concerning the Sub-Funds below.

As at July 31, 2024, the following Sub-Funds have securities lent:

Sub-Funds Currency MarkeF yalue of CoIIat_e_raI Collateral COT/IOa?éraI
securities lent securities cash .

received

CPR Invest - Global Silver Age EUR 67,101,091.63 64,199,865.79 4,737,055.00 102.74
CPR Invest - Global Disruptive Opportunities EUR 147,731,883.38 86,591,738.68 65,331,059.02 102.84
CPR Invest - Climate Action Euro EUR 1,807,242.36 811,000.14 1,042,682.01 102.57
CPR Invest - Food for Generations EUR 68,647,350.09 25,989,872.56 44,450,280.00 102.61
CPR Invest - Gear World ESG EUR 5,888,172.92 3,385,337.05 2,601,742.00 101.68
CPR Invest - Education EUR 2,435,676.91 912,035.01 1,624,220.00 104.13
CPR Invest - Climate Action EUR 8,577,899.54 2,849,477.75 6,184,243.00 105.31
CPR Invest - Global Lifestyles USD 27,310,371.02 10,980,621.75 17,595,571.45 104.63
CPR Invest - Global Resources USsD 24,886,822.81 13,694,060.57 12,352,516.69 104.66
CPR Invest - Global Gold Mines UsSD 16,295,725.12 16,620,663.07 425,270.71 104.60
CPR Invest - MedTech USsD 26,521,394.78 19,591,295.39 9,578,425.65 109.99

As at July 31, 2024, the following securities have been received as collateral:

CPR Invest - Global Silver Age

Market value of securities

Security name ISIN received as collateral
BANCO SANTANDER ES0113900J37 4,995,668.47
EVONIK INDUSTRIES AG DEOOOEVNKO013 127,000.73
GALP ENERGIA PTGALOAMO009 14,472,955.13
IBERDROLA SA ES0144580Y14 7,283,435.53
KBC GROUP BE0003565737 2,122,746.75
LA FRANCAISE DES JEUX FR0013451333 28,248,800.73
NEOEN SA FR0011675362 6,949,258.45
TOTAL 64,199,865.79
CPR Invest - Global Disruptive Opportunities
Market value of securities
Security name ISIN received as collateral
AB INBEV BE0974293251 2,051,424.80
AMADEUS IT GROUP ES0109067019 22,412,751.42
BANCO SANTANDER ES0113900J37 8,988,310.41
CREDIT AGRICOLE SA FR0000045072 3,244,966.75
EDENRED FR0010908533 656,516.07
IBERDROLA SA ES0144580Y14 13,376,625.16
INFINEON TECHNOLOGIES AG DE0006231004 4,624,173.26
NORDEA BANK ABP FI4000297767 23,580,665.29
SAP SE DE0007164600 697,512.35
VINCI SA FR0000125486 6,958,793.17
TOTAL 86,591,738.68
CPR Invest - Climate Action Euro
Market value of securities
Security name ISIN received as collateral
BANCO SANTANDER ES0113900J37 811,000.14
TOTAL 811,000.14
CPR Invest - Food for Generations
Market value of securities
Security name ISIN received as collateral
AIB GROUP PLC IEOOBFOL3536 7,083,357.55
BBVA ES0113211835 13,616,787.58
IBERDROLA SA ES0144580Y14 5,106,470.35
RYANAIR HOLDINGS IEQOOBYTBXV33 183,257.08
TOTAL 25,989,872.56
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CPR Invest - GEAR World ESG

Market value of securities

Security name ISIN received as collateral
AIB GROUP PLC IEOOBFOL3536 2,529,441.16
AMADEUS IT GROUP ES0109067019 728,600.27
BANCO SANTANDER ES0113900J37 127,295.62
TOTAL 3,385,337.05
CPR Invest - Education
Market value of securities
Security name ISIN received as collateral
BANCO SANTANDER ES0113900J37 912,035.01
TOTAL 912,035.01
CPR Invest - Climate Action
Market value of securities
Security name ISIN received as collateral
AIB GROUP PLC IEOOBFOL3536 2,849,477.75
TOTAL 2,849,477.75
CPR Invest - Global Lifestyles
Market value of securities
Security name ISIN received as collateral
AIB GROUP PLC IEOOBFOL3536 582,954.60
BANCO SANTANDER ES0113900J37 5,884,250.94
IBERDROLA SA ES0144580Y14 4,513,416.21
TOTAL 10,980,621.75
CPR Invest - Global Resources
Market value of securities
Security name ISIN received as collateral
AIB GROUP PLC IEOOBFOL3536 280,050.90
BANCO SANTANDER ES0113900J37 517,959.39
BBVA ES0113211835 11,352,616.69
IBERDROLA SA ES0144580Y14 1,543,433.59
TOTAL 13,694,060.57
CPR Invest - Global Gold Mines
Market value of securities
Security name ISIN received as collateral
AIB GROUP PLC IEOOBFOL3536 113,198.96
BBVA ES0113211835 16,507,464.11
TOTAL 16,620,663.07
CPR Invest - Medtech
Market value of securities
Security name ISIN received as collateral
AIB GROUP PLC IEOOBFOL3536 5,326,135.60
BANCO SANTANDER ES0113900J37 6,884,375.72
IBERDROLA SA ES0144580Y14 7,380,784.07
TOTAL 19,591,295.39

The counterparty of securities lending agreements are BNP Paribas Securities Services, BofA Europe, Calyon, IXIS CIB, Société Générale, HSBC

France, Morgan Stanley SE, UBS Europe and Citigroup Global Markets Europe.
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7 - Securities lending

As at July 31, 2024, the Sub-Funds mentioned in the first table of the note on Securities lending entered into operations of securities lending on the

following securities:

ACCOR SA

CLEVELAND-CLIFFS

GOLD FIELDS ADR

PALO ALTO NETWORKS

SODEXO SA

ACERINOX

COLOPLAST AS -B-

GXO LOGISTIC

PANDORA AS

SONOVA HOLDING AG

ALBEMARLE CORP

COPA HOLDINGS SA

HECLA MINING CO

PENUMBRA INC

SPROUTS FARMERS
MARKET

ALSTOM

CRODA
INTERNATIONAL PLC

INARI MEDICAL INC

PINTEREST INC

STORA ENSO OYJ-R

AMPLIFON SPA DSV AS INSPIRE MEDICAL PLUXEE NV STRAUMANN
HOLDING AG

ANDRITZ AG DUOLINGO JDE PEET S NV QIAGEN NV SUN LIFE FINANCIAL
INC

APPLOVIN EDENRED JERONIMO MARTINS REMY COINTREAU SUNTORY BEVERAGE

CORPORATION AND FOOD

ARCADIS NV ELASTIC NV KUBOTA CORP RIO TINTO LTD SYMRISE AG

ASGN INC ENDEAVOUR MINING MANULIFE FINANCIAL ROYAL CARIBBEAN TOMRA SYSTEMS ASA

CORP
ASM INTL NV EQUINOR ASA MEDACTA GROUP SA SALMAR ASA TRANSUNION
BARRICK GOLD CORP | ESSENTIAL UTILITIES MENGNIU DAIRY SAREPTA VEOLIA
INC THERAPEUTICS ENVIRONNEMENT
BARRY CALLEBAUT EVONIK INDUSTRIES MERIT MEDICAL SEGRO PLC WHITBREAD PLC

AG AG SYSTEMS

BRIGHT HORIZONS FERGUSON PLC MONCLER SPA SIEMENS HEALTHIN
BUNGE GLOBAL SA FMC CORP NORDEX SE SIG GROUP AG
CARREFOUR SA GERRESHEIMER AG NUTRIEN LTD SMURFIT WESTROCK

For the year ended July 31, 2024, the net amount of securities lending income generated by the Company is disclosed in the Statement of
Operations and Changes in Net Assets in the caption “Securities lending income” and the direct-indirect costs and fees are detailed below:

Direct-indirect costs and fees
Total gross deducted from gross Total net amount
amount of securities lending income .
Name of Sub-Fund Ccy securities Amundi of securities
lending income | Intermediation, | CPR Asset lending income
Paris Management
CPR Invest - Global Silver Age EUR 165,333.49 38,994.83 19,497.41 106,841.25
CPR Invest - Global Disruptive Opportunities EUR 118,143.41 27,570.84 13,785.42 76,787.15
CPR Invest - Climate Action Euro EUR 7,744.87 1,807.13 903.57 5,034.17
CPR Invest - Food for Generations EUR 158,907.31 37,081.11 18,540.55 103,285.65
CPR Invest - GEAR Emerging EUR 543.84 126.88 63.44 353.52
CPR Invest - GEAR World ESG EUR 32,747.40 7,641.06 3,820.53 21,285.81
CPR Invest — Education EUR 13,243.08 3,090.30 1,545.15 8,607.63
CPR Invest - Climate Action EUR 47,687.27 11,130.39 5,565.20 30,991.68
CPR Invest - Global Lifestyles uUsD 98,065.98 22,897.27 11,448.64 63,720.07
CPR Invest - Global Resources UsD 156,796.72 36,585.74 18,292.87 101,918.11
CPR Invest - Global Gold Mines uUsD 128,451.83 29,972.01 14,986.01 83,493.81
CPR Invest - Medtech uUsD 32,984.54 7,696.31 3,848.15 21,440.08
8 - Reverse repurchase agreements
CPR Invest - Credixx Active US High Yield
Ccy Notional  Maturity Denomination Counterparty Unrealised
date (in USD)
uUsD 5,000,000 12/08/24 APPLE INC 3.35 17-27 09/02S Banco Bilbao Vizcaya (Madrid) 4,883,500.00
usD 8,000,000 04/10/24 COCA-COLA FEMSA 2.75 20-30 22/01S Banco Bilbao Vizcaya (Madrid) 7,194,400.00
usD 5,000,000 16/10/24 MICROSOFT CORP 2.40 16-26 08/08S Banco Bilbao Vizcaya (Madrid) 4,847,000.00

16,924,900.00
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8 - Reverse repurchase agreements

CPR Invest - Credixx Global High Yield

Ccy Notional  Maturity Denomination Counterparty Unrealised

date (in EUR)

EUR 3,000,000 22/08/24 THERMO FISHER SCIEN 2.00 14-25 Banco Bilbao Vizcaya (Madrid) 2,979,600.00
15/04A

EUR 15,000,000 28/02/25 INTESA SANPAOLO 0.75 21-28 16/03A Banco Bilbao Vizcaya (Madrid) 13,473,000.00

EUR 8,000,000 08/10/24 COMCAST CORP 0.25 20-27 20/05A Banco Bilbao Vizcaya (Madrid) 7,336,000.00

EUR 5,200,000 08/10/24 ELILILLY & CO 1.625 15-26 02/06A Banco Bilbao Vizcaya (Madrid) 5,051,800.00

EUR 4,600,000 29/08/24 COOPERATIEVE RABOBA FL.R 24-28 Banco Bilbao Vizcaya (Madrid) 4,606,900.00
16/07Q

EUR 5,000,000 14/10/24 STRYKER CORP 1 19-31 03/12A Banco Bilbao Vizcaya (Madrid) 4,219,000.00

EUR 4,000,000 15/10/24 NESTE CORPORATION 3.875 23-31 Banco Bilbao Vizcaya (Madrid) 4,048,800.00
21/05A

EUR 10,000,000 25/10/24 JEFFERIES FINANCIAL 3.875 24-26 Banco Bilbao Vizcaya (Madrid) 10,138,000.00
16/04A

EUR 10,000,000 20/08/24 BARCLAYS BANK PLC 0.00 20-25 Banco Bilbao Vizcaya (Madrid) 9,467,000.00
23/12U

EUR 5,000,000 08/10/24 PERNOD RICARD SA 3.75 23-33 15/09A Banco Bilbao Vizcaya (Madrid) 5,166,000.00

EUR 3,000,000 09/10/24 ADIDAS AG 3.125 22-29 21/11A Banco Bilbao Vizcaya (Madrid) 3,046,500.00

EUR 3,000,000 09/09/24 NORDEA MORTGAGE BANK 3 24-31 Banco Bilbao Vizcaya (Madrid) 3,021,300.00
31/01A

EUR 8,000,000 15/10/24 ITALGAS SPA 0.5 21-33 16/02A Banco Bilbao Vizcaya (Madrid) 6,028,000.00

EUR 3,700,000 09/10/24 SUEZ SA 4.625 22-28 03/11A Banco Bilbao Vizcaya (Madrid) 3,936,430.00

EUR 5,000,000 08/10/24 PROLOGIS EURO FINANCE 1 22-29 Banco Bilbao Vizcaya (Madrid) 4,459,000.00
08/02A

EUR 15,000,000 28/02/25 MEDIOBANCA FL.R 23-30 01/02A Banco Bilbao Vizcaya (Madrid) 15,610,500.00

EUR 2,000,000 10/10/24 ABB FINANCE BV 3.25 23-27 16/01A Banco Bilbao Vizcaya (Madrid) 2,034,200.00

EUR 6,000,000 10/10/24 NATIONAL GRID PLC 3.875 23-29 16/01A  Banco Bilbao Vizcaya (Madrid) 6,172,200.00

EUR 7,500,000 15/10/24 AMERICAN MEDICAL SYS 3.5 24-32 Banco Bilbao Vizcaya (Madrid) 7,527,750.00
08/03A

EUR 13,000,000 28/02/25 CASSA DEPOSITI 1.0 20-28 21/09A Banco Bilbao Vizcaya (Madrid) 11,675,300.00

EUR 1,200,000 24/10/24 UNICREDIT SPA FL.R 20-26 20/01A Banco Bilbao Vizcaya (Madrid) 1,191,840.00

EUR 13,400,000 24/10/24 AMCO - ASSET MANAGEM 0.75 21-28 Banco Bilbao Vizcaya (Madrid) 11,994,340.00
20/04A

EUR 17,000,000 24/10/24 CASSA DEPOSITI 0.75 21-29 30/06A Banco Bilbao Vizcaya (Madrid) 14,856,300.00
30/06A

EUR 2,500,000 09/10/24 AMERICAN MEDICAL SYST 0.75 22-25 Banco Bilbao Vizcaya (Madrid) 2,456,750.00

08/03A

CPR Invest - Climate Ultra Short Term Bond (launched on 15/11/2023)

160,496,510.00

Ccy Notional  Maturity Denomination Counterparty Unrealised

date (in EUR)

EUR 9,998,000 01/08/24 ITALY BUONI POLIENNA 1.8 24-36 Banco Bilbao Vizcaya (Madrid) 9,999,700.54
15/05S

9,999,700.54

323



CPR Invest

Other notes to the financial statements

9 - Master-Feeder structure

The Sub-Funds CPR Invest - Silver Age, CPR Invest - Reactive, CPR Invest - Defensive and CPR Invest - Dynamic are each Feeder of a Master
Fund, a French Mutual Investment Fund authorized by the Autorité des Marchés Financiers as a UCITS, as described as follows, and invests at
least 85% of its assets in units of the Master Fund. The Sub-Funds may hold up to 15% of its assets in one or more of the following:

- Ancillary liquid assets,
- Financial derivative instruments, which may be used only for hedging purposes.

The Sub-Funds and the Master Funds are both managed by the Management Company.

The financial year of the Master Fund CPR Silver Age ends on July 31 each year.

The financial year of the Master Funds CPR Croissance Réactive, CPR Croissance Défensive, CPR Croissance Dynamique and M Sport
Solutions SRI end on December 31 each year

The Feeder Sub-Funds CPR Invest - Silver Age, CPR Invest - Reactive, CPR Invest - Defensive, CPR Invest - Dynamic are investing in Class T
units of their respective Master Funds.

The Feeder Sub-Fund CPR Invest - Montpensier M Sport Solutions is investing in Class EB units of its Master Fund.

% of
Feeder Sub-Funds Master Funds Units of the
Master Fund
CPR Invest - Silver Age CPR Silver Age 100.00%
CPR Invest - Reactive CPR Croissance Réactive 14.59%
CPR Invest - Defensive CPR Croissance Défensive 78.88%
CPR Invest - Dynamic CPR Croissance Dynamique 42.63%
CPR Invest - Montpensier M Sport Solutions M Sport Solutions SRI 34.10%

The investment objective of each Sub-Fund is the same as the Master Fund:

CPR Invest - Silver Age:
The Master Fund’s objective is to outperform the European equity markets over the long-term, at least 5 years, by taking advantage of the
momentum of European equities associated with the ageing of the population.

CPR Invest - Reactive:
The Master Fund’s objective is to deliver over the medium term - with a minimum of 4 years - an annual performance, net of fees, above
capitalized €STR Index + 4,70%.

CPR Invest - Defensive:
The Master Fund’s objective is to deliver over the medium term - 2 years minimum - an annual performance, net of fees, above capitalized €STR
index + 2,50%, with an expected maximum volatility of 7%.

CPR Invest - Dynamic:
The Master Fund’s objective is to deliver over a long-term investment horizon - at least five years - a higher return than the one of the composite
benchmark: [20% J.P. Morgan Global Government Bond Index Global Return EUR Hedged + 80% EUR MSCI World Net Return ].

CPR Invest - Montpensier M Sport Solutions:

The Master Fund’s objective is to participate in the upside and downside movements of global equity markets by investing at least 50% of the
Master Fund’s net assets in equities of companies whose activities are exposed to sports and wellness ecosystem, while incorporating
Environmental, Social and Governance (E, S, and G) criteria into the investment process.

At the level of the Master Funds, the fees, charges and expenses associated with the investments are the operating and management fees
covering all the expenses invoiced directly to the Master Funds, with the exception of transaction fees.

As at July 31, 2024, the maximum operating and management fees charged by the Master Funds for the class of units held by the Feeder Sub-
Funds is equal to 0.15%.
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9 - Master-Feeder structure

For the year ended July 31, 2024, the total fees charged for the Feeder Sub-Funds and for the Class of Units of the Master Funds are as follows:

Feeder Sub-Funds

Total fees in EUR

% year-end NAV

CPR Invest - Silver Age
CPR Invest - Reactive
CPR Invest - Defensive
CPR Invest - Dynamic

CPR Invest - Montpensier M Sport Solutions

Master Funds

2,660,528.90
1,638,063.53
444,586.18
1,452,070.24
69.81

Expenses - Class T in

1.93%
1.66%
1.52%
1.31%
0.29%

% average NAV

EUR
CPR Silver Age 127,726.06 0.08%
CPR Croissance Reactive 420,229.83 0.05%
CPR Croissance Defensive 25,695.02 0.05%
CPR Croissance Dynamique 112,646.40 0.05%
M Sport Solutions SRI 11.67 0.02%

Complete information about the Master Funds CPR Silver Age, CPR Croissance Reactive; CPR Croissance Defensive and CPR Croissance
Dynamique, including current prospectus, KIDs, regulations, articles of incorporation and financial reports can be obtained free of charge at the
Management Company CPR Asset Management’s postal address, 90, Boulevard Pasteur, CS 61595, F-75730 Paris, France.

Complete information about the Master Funds M Sport Solutions SRI, including current prospectus, KIDs, regulations, articles of incorporation
and financial reports can be obtained free of charge at the Management Company Montpensier Finance’s postal address, 58, Avenue Marceau,

F-75008 Paris.

10 - Dividend distributions

The Fund distributed the following dividends during the year ended July 31, 2024:

Sub-funds Share class ISIN Ccy Dividend Ex-date Paé/;r:gnt

CPR Invest - Silver Age Class A EUR - Dist LU1203020513 | EUR 8.44 | 05/12/23 06/12/23
CPR Invest - Global Silver Age Class T1 EUR - Dist LU1565312276 | EUR 209.37 | 05/12/23 06/12/23
CPR Invest - Climate Action Euro | Class Z EUR - Dist LU1653750841 | EUR 2,551.38 | 05/12/23 06/12/23
CPR Invest - Food For Generations | Class A EUR - Dist LU1653749322 EUR 0.24 05/12/23 06/12/23
Class A USD - Dist LU2013746008 | USD 0.20 | 05/12/23 06/12/23

Class | EUR - Dist LU2013746859 | EUR 1.13 | 05/12/23 06/12/23

CPR Invest - GEAR Emerging Class N EUR - Dist LU1811399358 | EUR 352.76 | 05/12/23 06/12/23
CPR Invest - GEAR World ESG Class N EUR - Dist LU1811427159 | EUR 285.63 | 05/12/23 06/12/23
CPR Invest - Climate Bonds Euro | Class N EUR - Dist LU1902445128 | EUR 48.09 | 05/12/23 06/12/23
CPR Invest - Climate Action Class A EUR - Dist LU1902443693 | EUR 0.15 | 05/12/23 06/12/23
CPR Invest - Future Cities Class T1 EUR - Dist LU2067131438 | EUR 2.02 | 05/12/23 06/12/23
CPR Invest - Global Resources Class A EUR - Dist LU1989769200 | EUR 1.21 | 05/12/23 06/12/23
Class A USD - Dist LU1989770398 | USD 1.12 | 05/12/23 06/12/23

CPR Invest - Social Impact Class A EUR - Dist LU2036821747 | EUR 0.34 | 05/12/23 06/12/23
CPR Invest - Hydrogen Class N EUR - Dist LU2450392043 | EUR 0.23 | 05/12/23 06/12/23
CPR Invest - B&W European Class A EUR - Dist LU2570612569 | EUR 3.20 | 02/04/24 03/04/24
Strategic Autonomy 2028 Class W EUR - Dist LU2570612130 | EUR 3.00 | 02/04/24 03/04/24
CPR Invest - B&W European Class A EUR - Dist LU2610516648 | EUR 3.60 | 02/07/24 03/07/24
Strategic Autonomy 2028 Ii Class | EUR - Dist LU2610517299 | EUR 410 | 02/07/24 03/07/24
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11 - Swing pricing

Significant subscriptions and redemptions may impact the net asset value of the Sub-Funds because of the portfolio adjustment costs related to
investment and divestment transactions. This cost may originate from the difference between the transaction price and the valuation prices, taxes

or brokerage fees.

For purposes of preserving the interests of the shareholders present in the Sub-Funds, the Board of Directors of the Company may decide to apply
a swing pricing mechanism to any Sub-Fund with a trigger threshold.

As aresult, as long as the absolute value of the balance of subscriptions and redemptions of all shares of the relevant Sub-Fund together is greater
than the preset threshold, there will be an adjustment to the net asset value. Consequently, the net asset value will be adjusted as follows:

- on a Sub-Fund experiencing levels of net subscriptions on a Valuation Day, the net asset value per Share will be adjusted upwards and;

- on a Sub-Fund experiencing levels of net redemptions on a Valuation Day the net asset value per Share will be adjusted downwards.

The Swing Pricing mechanism may be imposed across all Sub-Funds with the exception of those Sub-Funds that are fully invested in other funds

managed by the Management Company.

The Swing Factor will normally not exceed 2% of the net asset value of the Sub-Fund, but the Board of Directors can raise this limit in unusual
market conditions to protect the interests of shareholders.

As at July 31, 2024, the Net Asset Value per share after application of swinging pricing were as follows:

ISIN Share Class Currency | Swung Net Asset
Value per share
LU1989768814 CPR Invest - Global Resources - Class A CZK - Acc CzK 5.85
LU1989769036 CPR Invest - Global Resources - Class A EUR - Acc EUR 159.70
LU1989769200 CPR Invest - Global Resources - Class A EUR - Dist EUR 156.51
LU1989769465 CPR Invest - Global Resources - Class A EURH - Acc EUR 135.31
LU1989770125 CPR Invest - Global Resources - Class A USD - Acc UsSD 136.66
LU1989769895 CPR Invest - Global Resources - Class F EURH - Acc EUR 131.30
LU1989770554 CPR Invest - Global Resources - Class F USD - Acc UsSD 132.66
LU1989770638 CPR Invest - Global Resources - Class H USD - Acc UsSD 131.51
LU1989769978 CPR Invest - Global Resources - Class | EUR - Acc EUR 164.39
LU1989770042 CPR Invest - Global Resources - Class T1 EUR - Acc EUR 16 298.25
LU2067131867 CPR Invest - Global Resources - Class T1 EUR - Acc EUR 144.84
LU2265520572 CPR Invest - Global Resources - Class U EUR - Acc EUR 150.39
LU2570610357 CPR Invest - B&W European Strategic Autonomy 2028 - Class A EUR - Acc EUR 109.08
LU2570612569 CPR Invest - B&W European Strategic Autonomy 2028 - Class A EUR - Dist EUR 105.83
LU2570612130 CPR Invest - B&W European Strategic Autonomy 2028 - Class W EUR - Dist EUR 105.75
LU2615664948 CPR Invest - B&W Climate Target 2028 - Class W2 EUR - Dist EUR 109.15
LU2684863306 CPR Invest - B&W Climate Target 2028 |l - Class A EUR - Acc EUR 105.51
12 - Collateral

As at July 31, 2024, the statement of collateral received or paid, which consists of security deposits in respect of futures and options, or cash paid
by or received from brokers and counterparties in connection with over-the-counter transactions, is as follows:

Collateral Cash Paid | Collateral Cash

Sub-Funds Counterparty Currency bé\%ﬁr':g{‘g];n Cohuer:?etjgafrrt]j in
Counterparty favour of the Fund

CPR Invest - Global Silver Age BNP Paribas SA EUR 1,060,000.00 -
CPR Invest - Global Silver Age Goldman Sachs London EUR - 260,000.00
CPR Invest - Global Silver Age Natwest Markets Securities Inc EUR - 470,000.00
CPR Invest - Global Silver Age Nomura EUR 300,000.00 -
CPR Invest - Global Disruptive Opportunities | Caceis Bank, Luxembourg Branch EUR - 420,000.00
CPR Invest - Global Disruptive Opportunities | Royal Bank of Canada EUR - 1,670,000.00
CPR Invest - Global Lifestyles Caceis Bank, Luxembourg Branch uUsb 490,000.00 -
CPR Invest - Global Resources Caceis Bank, Luxembourg Branch uUsb 990,000.00 -
CPR Invest - MedTech BNP Paribas SA usD 290,000.00 -
CPR Invest - MedTech Caceis Bank, Luxembourg Branch EUR 281,346.00 -
CPR Invest - Credixx Active US High Yield [ Goldman Sachs London uUsD - 8,080,000.00
CPR Invest - Credixx Active US High Yield [ J.P. Morgan New York usb - 720,000.00
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12 - Collateral
Collateral Cash Paid | Collateral Cash
by the Fund in held by the
Sub-Funds Counterparty Currency favour of the Counterparty in
Counterparty favour of the Fund

CPR Invest - Credixx Active US High Yield | UBS London uUsb - 550,000.00
CPR Invest - Credixx Global High Yield Barclays Bank PLC EUR - 460,000.00
CPR Invest - Credixx Global High Yield BBVA Ireland EUR 950,000.00 -
CPR Invest - Credixx Global High Yield BNP Paribas SA EUR - 6,610,000.00
CPR Invest - Credixx Global High Yield BofA Securities Europe EUR - 4,690,000.00
CPR Invest - Credixx Global High Yield Goldman Sachs London EUR - 11,230,000.00
CPR Invest - Credixx Global High Yield J.P. Morgan London EUR - 930,000.00
CPR Invest - Credixx Global High Yield Morgan Stanley London EUR - 5,420,000.00
CPR Invest - Credixx Global High Yield Royal Bank of Canada EUR - 270,000.00
CPR Invest - B&W European Strategic BNP Paribas SA EUR ) 280,000.00
Autonomy 2028
CPR nvest - B&W European Strategic BofA Securities Europe EUR - 270,000.00
Autonomy 2028
CPR lnvest - B&W European Strategic | ;o 1qman sachs London EUR . 3,170,000.00
Autonomy 2028
CPR Invest - B&W European Strategic
Autonomy 2028 J.P. Morgan London EUR - 1,070,000.00
CPR Invest - B&W European Strategic
Autonomy 2028 I J.P. Morgan London EUR - 330,000.00
CPR Invest - B&W Climate Target 2028
(launched on 28/09/2023) Barclays Bank PLC EUR - 740,000.00
CPR Invest - B&W Climate Target 2028 .
(launched on 28/09/2023) BNP Paribas SA EUR - 1,280,000.00
CPR Invest - B&W Climate Target 2028 I
(launched on 28/09/2023) BofA Securities Europe EUR - 260,000.00
CPR Invest - B&W Climate Target 2028
(launched on 28/09/2023) Goldman Sachs London EUR - 680,000.00
CPR Invest - B&W Climate Target 2028
(launched on 28/09/2023) J.P. Morgan London EUR - 2,840,000.00
CPR Invest - B&W Climate Target 2028 I
(launched on 30/11/2023) Barclays Bank PLC EUR - 570,000.00
CPR Invest - B&W Climate Target 2028 I .
(launched on 30/11/2023) BNP Paribas SA EUR - 390,000.00
CPR Invest - B&W Climate Target 2028 Il J.P. Morgan London EUR ) 1,380,000.00

(launched on 30/11/2023)

13 - Transactions with related parties

During the year 2024, the Company invested its assets in the units of other investment funds promoted by CPR Asset Management or other entities
from the same group. As the Company intends to invest in other target investment funds, there may be duplication of management, subscription,
redemption and conversion fees for sub-funds investing in them. The Company will endeavour to ensure that the minimum level of underlying fees
be applicable to the sub-fund when investing in target investment funds.

In the case where a substantial proportion of the net assets are invested in investment funds the prospectus of the relevant Sub-Fund will specify
the maximum management fee (excluding any performance fee, if any) charged to the Sub-Fund and each of the UCITS or other UCIs concerned.

These investments do not give rise to a modification of the management fees borne by the aforementioned Sub-Funds.

The Directors who hold functions at CPR Asset Management, for their services to the Company, do not receive any customary fees for the year

ended July 31, 2024.

14 - Changes in the composition of securities portfolio

The details of the changes in portfolio composition for the year ended July 31, 2024 are at the disposal of the shareholders at the registered office
of the Company and are available upon request free of charge.

15 - Subsequent events

There are no subsequent events after the end of the year.
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Remuneration policy

1. Remuneration policy and practices of the AIFM/Management company

The remuneration policy implemented by CPR AM is compliant with the rules in terms of remuneration specified in the Directive 2011/61/UE of the
European Parliament and of the Council of June 8th 2011 on Alternative Investment Fund Managers (the “AIFM Directive”), and in the Directive
2014/91/UE of July 23rd 2014 on undertakings for collective investment in transferable securities (the “UCITS V Directive”). These rules, about
remuneration policies and practices, have for objective to promote sound and effective risk management of fund managers and the funds they
manage.

Moreover, the remuneration policy is compliant with Regulation (EU) 2019/2088 (“SFDR”), integrating sustainability risk and ESG criteria in Amundi
control framework, with responsibilities spread between the first level of controls performed by the Investment teams and second level of controls
performed by the Risk teams, that can verify the compliance with ESG objectives and constraints of a fund at all time.

This policy is incorporated within the framework of the remuneration policy of Amundi reviewed each year by its Remuneration Committee. The
latter checked the application of the remuneration policy in relation to the 2022 fiscal year, its compliance with the AIFM/UCITS Directives’ principles
and approved the policy applicable for the 2023 exercise at its meeting held on January 30th 2023.

In 2023, the implementation of the Amundi remuneration policy was subject to an internal, central and independent audit, driven by the Amundi
Internal Audit.

1.1 Amounts of remuneration paid by the Management companies to its employees

During fiscal year 2023, the total amount of compensation paid by CPR AM (including fixed, deferred and non-deferred variable compensation) to
its employees (135! beneficiaries ) is EUR 17 141 346. This amount is split as follows:

. Total amount of fixed remuneration paid by CPR AM in 2023:

EUR 10 925 024, which represents 64% of the total amount of compensation paid by CPR AM to its staff, were in the form of fixed remuneration.
. Total amount of variable compensation deferred and non-deferred paid by CPR AM in 2023: EUR 6 216 322, which represents 36% of
the total amount of compensation paid by CPR AM to its staff, were in this form. The entire staff is eligible for variable compensation.

Additionally, no ‘carried interests’ was paid with respect to fiscal year 2023.

Of the total amount of remuneration (fixed and variable compensation deferred and non-deferred) paid during the fiscal year, EUR 2 902 130 were
paid to the ‘senior investment managers’ whose professional activities have a material impact on CPR AM'’s risk profile (7 beneficiaries). Because
of the small number of ‘executives and senior managers’ (5 beneficiaries), the total amount of compensation paid to these categories of staff (fixed
and deferred and non-deferred variable compensation) is not disclosed.

1.2 Alignment of remuneration policy and practices with risk profile of the AIFs/UCITS

The Amundi Group has adopted and implemented remuneration policy and practices compliant with the latest norms, rules, and guidelines issued
from the regulatory authorities for its management companies (AIFM/UCITS).

The Amundi Group has also identified all of its ‘Identified Staff’, that include all the employees of the Amundi Group having a decision authority on
the UCITS/AIFM management companies or the UCITS/AIFs managed and consequently likely to have a significant impact on the performance or
the risk profile.

The variable remuneration awarded to the Amundi Group staff takes into account the performance of the employee, its business unit and the
Amundi Group as a whole, and is based on quantitative and qualitative criteria as well as the respect of sound risk management rules.

The criteria taken into account for performance assessment and remuneration award depends on the nature of the employee’s functions :

1 Number of permanent and fixed-term employees paid during the year
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1. Management and selection of AIFs/UCITS functions

Quantitative criteria:

- IR/Sharpe over 1, 3, 5 years

- Gross/absolute/relative performance of the investment strategies (based on GIPS composites) over 1, 3, 5 years, outlook mainly focused on 1
year, adjusted with long-term figures (3,5 years)

- Performance risk adjusted based on IR/Sharpe over 1, 3, 5 years

- Competitive positioning through Morningstar rankings

- Netinflows / Successful requests for proposals, mandates

- Performance fees generation

- ESG rating of the funds according to different providers when applicable (Morningstar, CDP...)

- Respect of ESG beat the benchmark, ESG exclusion policies and climate transition index

Quialitative criteria:
- Compliance with risk policy, compliance and legal rules
- Quality of management
- Innovation/product development
- Collaboration/Sharing of best practices
- Commercial engagement — including the ESG component of commercial effort and flows
- ESG
o] Compliance with ESG policy and participation to the ESG and net-zero offering
Integration of ESG into investment processes
Capacity to promote and project ESG knowledge internally and externally
Extent of proposition and innovation in the ESG space
Demonstrates capacity to manage well the combination of risk return and ESG (the risk and ESG adjusted return)

O o0oo

2. Sales and marketing functions

Quantitative criteria:

- Net inflows, notably on ESG and impact denominated products

- Revenues

- Gross Inflows

- Client base development and retention; product mix

- Number of commercial activities per year, notably prospection activities
- Number of clients approached on their net zero strategy

Qualitative criteria:

- Compliance with risk policy, compliance and legal rules

- Joint consideration of Amundi’s interests and of client’s interests

- Securing/developing the business

- Client satisfaction

- Quality of management

- Cross-functional approach and sharing of best practices

- Entrepreneurial spirit

- Capacity to explain and promote ESG policies and capabilities as well as solutions of the firm

3. Control and support functions

For control and support functions, performance assessment and remuneration award are independent from the performance of the business they
oversee.

Common criteria taken into account are:

- Mainly criteria related to the meeting of objectives linked to their functions (risk management, quality of controls, completion of projects, tools
and systems improvement etc.)

- When financial criteria are used, these are mainly related to management/ optimization of expenses.

The above-mentioned performance criteria, and specifically those applicable to Identified staff in charge of the management of AIFs/UCITS, comply
with the applicable regulation as well as to the AIF’'s/UCITS investment policy. These internal rules of Amundi Group contribute to a sound and
effective risk management.

Furthermore, Amundi Group has adopted and implemented, for its entire staff, measures aiming to align remuneration with long-term performance
and risks in order to avoid conflicts of interest.

In this respect, notably:

- The deferral policy has been adapted to comply with the AIFM and UCITS V Directives’ requirements.

- The deferred portion of variable compensation for identified staff members is awarded at 100% in instruments indexed on the performance of
a representative basket of AlFs and/or UCITS funds.

- The actual payment of the deferred portion is linked to the financial situation of Amundi Group, to the continued employment within the group
and to a sound and effective risk management over the vesting period.

The Company adheres and is compliant with the ALFI Code of Conduct in all material aspects.
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Additional unaudited information

Global Risk Exposure

The method used to calculate overall exposure of CPR Invest - Credixx Active US High Yield is the Absolute value-at-risk.

The VaR figures have been calculated based on the following input data :

- Model used : Historical Simulations

- Confidence level : 99%
- Holding period : 20 days

- Length of data history : 252 days (1 year)

Leverage levels : ESMA Leverage

Funds / ESMA Leverage

Min

Max Average

CPR Invest - Credixx Active US High Yield

139,27%

381,12%

209,83%

Min/Max/Average levels observed as at July 31, 2024

VaR (Historical)
Absolute VaR

Internal threshold

Regulatory limit

Lowest utilization 5.27% NA 20%
Highest utilization 7.72% NA 20%
Average utilization 6.10% NA 20%

The method used to calculate overall exposure of CPR Invest - Credixx Global High Yield is the Relative value-at-risk.

The VaR figures have been calculated based on the following input data :
- Model used : Historical Simulations

- Confidence level : 99%
- Holding period : 20 days

- Length of data history : 252 days (1 year)

Leverage levels : ESMA Leverage

Funds / ESMA Leverage

Min

Max Average

CPR Invest - Credixx Global High Yield

152,81%

194,30%

172,05%

Min/Max/Average levels observed as at July 31, 2024

VaR (Historical)
Relative VaR/Absolute VaR

Internal threshold

Regulatory limit

Lowest utilization 1.19/13.08% NA VaR Portfolio / VaR Benchmark <= 2
Highest utilization 1.34/19.19% NA VaR Portfolio / VaR Benchmark <= 2
Average utilization 1.26 / 15.59% NA VaR Portfolio / VaR Benchmark <= 2

The method used to calculate overall exposure of the other Sub-Funds is the commitment calculation method.
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Additional unaudited information

Securities Financing Transactions Regulation (SFTR) Disclosures

SECURITIES LENDING CPR Invest - CPR Invest - Global Disruptive CPR Invest - Climate Action Euro
TRANSACTIONS Global Silver Age Opportunities

Assets used In EUR In EUR In EUR

In absolute terms 67,101,091.63 147,731,883.38 1,807,242.36

As a % of lendable assets 6.94% 3.76% 2.19%

As a % of total net asset value 6.92% 3.82% 2.17%

Transactions classified according In EUR In EUR In EUR

to residual maturities
Open maturity 67,101,091.63 147,731,883.38 1,807,242.36

The counterparties

First name Société Générale SA | BNP Paribas Securities Services Morgan Stanley SE

Gross volumes for open trades 46,014,872.13 103,428,629.59 1,016,594.28
country of domicile France France Germany

Second name | BNP Paribas Securities Services IXIS CIB IXIS CIB

Gross volumes for open trades 8,754,871.76 23,498,296.42 790,648.08
country of domicile France France France

Third name UBS Europe Calyon -

Gross volumes for open trades 6,896,155.94 11,910,011.86 -
country of domicile Germany France -

Fourth name IXIS CIB Morgan Stanley SE -

Gross volumes for open trades 4,900,018.56 8,154,267.11 -
country of domicile France Germany -

Fifth name JP Morgan AG JP Morgan AG -

Gross volumes for open trades 535,173.24 740,678.40 -
country of domicile Germany Germany -
Transactions by country France France Germany
59,669,762.45 138,836,937.87 1,016,594.28

Germany Germany France

7,431,329.18 8,894,945.51 790,648.08
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Additional unaudited information

Securities Financing Transactions Regulation (SFTR) Disclosures

SECURITIES LENDING CPR Invest - CPR Invest - Global Disruptive CPR Invest - Climate Action Euro
TRANSACTIONS Global Silver Age Opportunities

Collateral received In EUR In EUR In EUR
Type:

Cash 4,737,055.00 65,331,059.02 1,042,682.01

Equity 64,199,865.79 86,591,738.68 811,000.14

Quality (Secur!tles CoIIat_eraI A+, A-, BBB+ AA-. A+ A- BBB+ BBB A+
issuers rating)
Currency*:
EUR
Classification according to residual
maturities:

Open maturity 68,936,920.79 151,922,797.70 1,853,682.15

The 10 largest issuers of collateral
received

First name LA FRANCAISE DES JEUX NORDEA BANK ABP BANCO SANTANDER

Amount 28,248,800.73 23,580,665.29 811,000.14

Second name GALP ENERGIA AMADEUS IT GROUP -

Amount 14,472,955.13 22,412,751.42 -

Third name IBERDROLA SA IBERDROLA SA -

Amount 7,283,435.53 13,376,625.16 -

Fourth name NEOEN SA BANCO SANTANDER -

Amount 6,949,258.45 8,988,310.41 -

Fifth name BANCO SANTANDER VINCI SA -

Amount 4,995,668.47 6,958,793.17 -

Sixth name KBC GROUP | INFINEON TECHNOLOGIES AG -

Amount 2,122,746.75 4,624,173.26 -

Seventh name EVONIK INDUSTRIES AG CREDIT AGRICOLE SA -

Amount 127,000.73 3,244,966.75 -

Eighth name - AB INBEV -

Amount - 2,051,424.80 -

Ninth name - SAP SE -

Amount - 697,512.35 -

Tenth name - EDENRED -

Amount - 656,516.07 -

Revenue and expenditure In EUR In EUR In EUR

components

Revenue component of the
Company:

In absolute amount 106,841.25 76,787.15 5,034.17

In % of gross revenue 64.62% 64.99% 65.00%
Revenue component of Amundi

Intermediation, Paris 38,994.83 27,570.84 1,807.13
Revenue component of CPR Asset

Management 19,497.41 13,785.42 903.57

In absolute amount 58,492.24 41,356.26 2,710.70

In % of gross revenue 35.38% 35.01% 35.00%

333




CPR Invest

Additional unaudited information

Securities Financing Transactions Regulation (SFTR) Disclosures

SECURITIES LENDING

CPR Invest - Food for

CPR Invest - GEAR World ESG

Second name

BNP Paribas Securities Services

TRANSACTIONS Generations
Assets used In EUR In EUR
In absolute terms 68,647,350.09 5,888,172.92
As a % of lendable assets 7.19% 2.16%
As a % of total net asset value 7.06% 2.13%
Transactions classified according In EUR In EUR
to residual maturities
Open maturity 68,647,350.09 5,888,172.92
The counterparties
First name Société Générale SA Société Générale SA
Gross volumes for open trades 23,487,903.60 2,999,185.23
country of domicile France France

BNP Paribas Securities Services

Gross volumes for open trades 16,276,316.38 1,400,784.88
country of domicile France France

Third name IXIS CIB JP Morgan AG

Gross volumes for open trades 13,583,573.40 1,362,589.54
country of domicile France Germany

Fourth name JP Morgan AG IXIS CIB

Gross volumes for open trades 9,333,879.94 125,613.27
country of domicile Germany France

Fifth name Calyon -

Gross volumes for open trades 5,001,019.77 -
country,of,domicile France -

Sixth name BofA Europe -

Gross volumes for open trades 784,920.50 -
country of domicile France -

Seventh name HSBC France -

Gross volumes for open trades 179,736.50 -
country of domicile France -
Transactions by country France France
59 313 470.15 4,525,583.38

Germany Germany

9,333,879.94 1,362,589.54
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Additional unaudited information

Securities Financing Transactions Regulation (SFTR) Disclosures

SECURITIES LENDING
TRANSACTIONS

CPR Invest - Food for
Generations

CPR Invest - GEAR World ESG

Collateral received In EUR In EUR
Type:
Cash 44,450,280.00 2,601,742.00
Equity 25,989,872.56 3,385,337.05
Quality (Secur!tles Collat_eral A BBB+, BBB A+, BBB
issuers rating)
Currency*:
EUR
Classification according to residual
maturities:
Open maturity 70,440,152.56 5,987,079.05

The 10 largest issuers of collateral
received
First name
Amount

Second name

BBVA
13,616,787.58

AIB GROUP PLC

AIB GROUP PLC
2,529,441.16

AMADEUS IT GROUP

Amount 7,083,357.55 728,600.27
Third name IBERDROLA SA BANCO SANTANDER
Amount 5,106,470.35 127,295.62
Fourth name RYANAIR HOLDINGS -
Amount 183,257.08 -
Revenue and expenditure In EUR In EUR
components
Revenue component of the
Company:
In absolute amount 103,285.65 21,285.81
In % of gross revenue
Revenue component of Amundi
Intermediation, Paris 37,081.11 7,641.06
Revenue component of CPR Asset
Management 18,540.55 3,820.53
In absolute amount 55,621.66 11,461.59
In % of gross revenue 35.00% 35.00%
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Additional unaudited information

Securities Financing Transactions Regulation (SFTR) Disclosures

SECURITIES LENDING
TRANSACTIONS

CPR Invest - Education

CPR Invest - Climate Action

CPR Invest - Global Lifestyles

Assets used In EUR In EUR In USD
In absolute terms 2,435,676.91 8,577,899.54 27,310,371.02
As a % of lendable assets 1.11% 0.50% 4.20%
As a % of total net asset value 1.09% 0.49% 4.20%
Transactions classified according In EUR In EUR In USD

to residual maturities
Open maturity 2,435,676.91 8,577,899.54 27,310,371.02

The counterparties

First name BNP Paribas Securities Services BNP Paribas Securities Services JP Morgan AG
Gross volumes for open trades 1,564,667.30 6,001,848.26 11,775,061.58
country of domicile France France Germany
Second name IXIS CIB Société Générale SA IXIS CIB
Gross volumes for open trades 871,009.61 2,576,051.28 5,953,444.00
country of domicile France France France
Third name - - BNP Paribas Securities Services
Gross volumes for open trades - - 4,610,659.08
country of domicile - - France
Fourth name - - Calyon
Gross volumes for open trades - - 4,436,850.52
country of domicile - - France
Fifth name - - Société Générale SA
Gross volumes for open trades - - 534,355.84
country of domicile - - France
Transactions by country France France France
2,435,676.91 8,577,899.54 15,535,309.44

Germany
11,775,061.58
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Additional unaudited information

Securities Financing Transactions Regulation (SFTR) Disclosures

SECURITIES LENDING
TRANSACTIONS

CPR Invest - Education

CPR Invest - Climate Action

CPR Invest - Global Lifestyles

Collateral received
Type:
Cash
Equity

Quality (Securities Collateral

issuers rating)

Currency*:

EUR

Classification according to residual
maturities:

Open maturity

In EUR

1,624,220.00
912,035.01

A+

2,536,255.01

In EUR

6,184,243.00
2,849,477.75

BBB

9,033,720.75

In USD

17,595,571.45
10,980,621.75

A+, BBB+, BBB

28,576,193.20

The 10 largest issuers of collateral
received

First name BANCO SANTANDER AIB GROUP PLC BANCO SANTANDER

Amount 912,035.01 2,849,477.75 5,884,250.94

Second name - - IBERDROLA SA

Amount - - 4,513,416.21

Third name - - AIB GROUP PLC

Amount - - 582,954.60

Revenue and expenditure In EUR In EUR In USD

components

Revenue component of the
Company:

In absolute amount 8,607.63 30,991.68 63,720.07

In % of gross revenue 65.00% 64.99% 64.98%
Revenue component of Amundi

Intermediation, Paris 3,090.30 11,130.39 22,897.27
Revenue component of CPR Asset

Management 1,545.15 5,565.20 11,448.64

In absolute amount 4,635.45 16,695.59 34,345.91

In % of gross revenue 35.00% 35.01% 35.02%

*Collateral received in original currency
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Additional unaudited information

Securities Financing Transactions Regulation (SFTR) Disclosures

SECURITIES LENDING
TRANSACTIONS

CPR Invest - Global Resources

CPR Invest - Global Gold Mines

CPR Invest - Medtech

Assets used In USD In USD In USD
In absolute terms 24,886,822.81 16,295,725.12 26,521,394.78

As a % of lendable assets 4.43% 2.80% 7.08%

As a % of total net asset value 4.37% 2.80% 7.11%
Transactions classified according In USD In USD In USD

to residual maturities
Open maturity

24,886,822.81

16,295,725.12

26,521,394.78

The counterparties

First name | BNP Paribas Securities Services IXIS CIB | BNP Paribas Securities Services

Gross volumes for open trades 12,463,736.44 15,763,083.04 8,150,998.83
country of domicile France France France

Second name IXIS CIB | BNP Paribas Securities Services Calyon

Gross volumes for open trades 11,671,986.37 420,471.48 6,684,936.65
country of domicile France France France

Third name JP Morgan AG Société Générale SA IXIS CIB

Gross volumes for open trades 482,081.28 112,170.60 6,509,091.18
country of domicile Germany France France

Fourth name Société Générale SA - Société Générale SA

Gross volumes for open trades 269,018.72 - 4,838,279.89
country of domicile France - France

Fifth name - - JP Morgan AG

Gross volumes for open trades - - 338,088.23
country of domicile - - Germany
Transactions by country France France France

24,404,741.53

Germany
482,081.28

16,295,725.12

26,183,306.55

Germany
338,088.23
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Additional unaudited information

Securities Financing Transactions Regulation (SFTR) Disclosures

SECURITIES LENDING
TRANSACTIONS

CPR Invest - Global Resources

CPR Invest - Global Gold Mines

CPR Invest - Medtech

Collateral received In USD In USD In USD
Type:
Cash 12,352,516.69 425,270.71 9,578,425.65
Equity 13,694,060.57 16,620,663.07 19,591,295.39

Quiality (Equity Collateral issuers

rating) A+, A, BBB+, BBB, A, BBB A+, BBB+, BBB
Currency*:
EUR
Classification according to residual
maturities:
Open maturity 26,046,577.26 17,045,933.78 29,169,721.04
The 10 largest issuers of collateral
received
First name BBVA BBVA IBERDROLA SA
Amount 11,352,616.69 16,507,464.11 7,380,784.07
Second name IBERDROLA SA AIB GROUP PLC BANCO SANTANDER
Amount 1,543,433.59 113,198.96 6,884,375.72
Third name BANCO SANTANDER - AIB GROUP PLC
Amount 517,959.39 - 5,326,135.60
Fourth name AIB GROUP PLC - -
Amount 280,050.90 - -
Revenue and expenditure In USD In USD In USD
components
Revenue component of the
Company:
In absolute amount 101,918.11 83,493.81 21,440.08
In % of gross revenue 65.00% 65.00% 65.00%
Revenue component of Amundi
Intermediation, Paris 36,585.74 29,972.01 7,696.31
Revenue component of CPR Asset
Management 18,292.87 14,986.01 3,848.15
In absolute amount 54,878.61 44,958.02 11,544.46
In % of gross revenue 35.00% 35.00% 35.00%

*Collateral received in original currency

All transactions are bilateral transactions. Cash collateral is not reused.
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Additional unaudited information

Securities Financing Transactions Regulation (SFTR) Disclosures

REVERSE REPURCHASE
AGREEMENTS

Credixx Active US High Yield

Credixx Global High Yield

Climate Ultra Short Term Bond

Assets used In USD In EUR In EUR
In absolute terms 16,924,900.00 161,279,415.00 9,999,700.54
As a % of total net asset value 16.45% 67.10% 9.34%
Transactions classified according to In USD In EUR In EUR
their residual maturities
From 6 Months to 1 Year - 5,436,350.00
Above 1 year 16,924,900.00 155,060,160.00
Collateral received In USD In EUR In EUR
Type:
Bonds
Quality (Bond collateral Lsast:;eg;)s AAA, AA+, A- AA-, A+ A, A- BBB+, BBB, BBB- BBB
Currency*:
EUR
Classification according to residual
maturities
From 6 Months to 1 Year - 5,422,890.00 -
Above 1 year 16,941,175.00 155,856,525.00 9,999,700.54
The 10 largest issuers of collateral In USD In EUR In EUR
received
First name COCA-COLA FEMSA CASSA DEPOSITI ITALY
Amount 7,252,000.00 26,796,760 9,839,881.63
Second name APPLE INC MEDIOBANCA -
Amount 4,880,500.00 15,568,500.00 -
Third name MICROSOFT CORP INTESA SANPAOLO -
Amount 4,808,675.00 13,740,225.00 -
Fourth name - AMCO -
Amount - 12,077,621.00 -
Fifth name - JEFFERIES FINANCIAL -
Amount - 10,062,550.00 -
Sixth name - AMERICAN MEDICAL SYSTEMS -
Amount - 10,028,587.50 -
Seventh name - BARCLAY BANK PLC -
Amount - 9,528,300.00 -
Eighth name - COMCAST CORP -
Amount - 7,412,600.00 -
Ninth name - ITALGAS SPA -
Amount - 6,150,800.00 -
Tenth name - NATIONAL GRID -
Amount - 6,137,820.00 -
Counterparties In USD In EUR In EUR
First name Banco Bilbao Vizcaya (Madrid) Banco Bilbao Vizcaya (Madrid) Banco Bilbao Vizcaya (Madrid)
Amount 16,941,175.00 161,279,415.00 9,839,881.63
Revenue and expenditure
components
Revenue component of the fund:
In absolute amount 870,759.99 5,508,641.49 266,183.79
In % of gross revenue 100% 100% 100%

Expenditure component of the fund:
In absolute amount
In % of gross revenue

*Collateral received in original currency

CACEIS Bank, Luxembourg Branch is the sole Depositary of reverse repurchase agreement transactions.
All transactions are bilateral transactions. Collaterals received in relation to reverse repurchase agreements cannot be sold, re-invested or pledged.
As at the reporting date, there was no collateral granted with respect to reverse repurchase agreements.
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Additional unaudited information

Total Expense Ratios ("TER")

The TER is calculated by dividing the expenses, excluding transaction fees and performance fees, by the average net assets of the Sub-Funds.

The TERs for the year ended July 31, 2024 are as follows:

Sub-Fund Classes of shares ISIN TER without TER with
performance performance

fees fees

CPR Invest - Silver Age Class A EUR - Acc LU1103786700 1.65 1.65
Class A EUR - Dist LU1203020513 1.65 1.65

Class A2 SGDH - A LU1291160056 1.95 1.95

Class A2 USDH - Acc LU1291159983 1.95 1.95

Class F EUR - Acc LU1291159710 2.65 2.65

Class | EUR - Acc LU1103787187 0.86 0.86

Class R EUR - Acc LU1653750338 1.00 1.00

Class U EUR - Acc LU2090777520 2.40 2.40

CPR Invest - Reactive Class A EUR - Acc LU1103787690 1.50 1.50
Class A EUR - Dist LU1203020943 1.50 1.50

Class F EUR - Acc LU1291159637 2.20 2.20

Class | EUR - Acc LU1103787930 0.71 0.71

Class R EUR - Acc LU1530898177 0.75 0.75

CPR Invest - Defensive Class A EUR - Acc LU1203018533 1.30 1.30
Class A EUR - Dist LU1203018376 1.30 1.30

Class F EUR - Acc LU1291159124 1.80 1.80

Class | EUR - Acc LU1203018707 0.61 0.61

Class R EUR - Acc LU1530898334 0.65 0.65

CPR Invest - Dynamic Class A EUR - Acc LU1203020190 1.55 1.55
Class A EUR - Dist LU1203019853 1.55 1.55

Class F EUR - Acc LU1291159553 2.35 2.35

Class R EUR - Acc LU1530898763 0.80 0.80

CPR Invest - Global Silver Age Class A CHFH - Acc LU1734695270 1.84 1.84
Class A CZKH - Acc LU1425272355 1.84 1.84

Class A EUR - Acc LU1291158233 1.83 1.83

Class A EUR - Dist LU1291158407 1.83 1.83

Class A USD - Acc LU1425272603 1.83 1.83

Class A USDH - Acc LU1734695197 1.83 1.83

Class A2 SGDH - Acc LU1291159041 2.15 2.15

Class F EUR - Acc LU1291158589 2.83 2.83

Class H EUR - Acc LU1989771289 0.46 0.46

Class | EUR - Acc LU1291158316 0.96 0.96

Class 1 USD - Acc LU1989771107 0.96 0.96

Class M2 EUR - Acc LU2125047931 1.11 1.11

Class O EUR - Acc LU1734694976 0.21 0.21

Class R EUR - Acc LU1530898920 1.17 1.17

Class T1 EUR - Dist LU1565312276 0.21 0.21

Class T3 USD - Acc LU1584064890 0.71 0.71

Class U EUR - Acc LU2090777793 2.50 2.50

Class Z EUR - Acc LU1746648465 0.46 0.46
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Additional unaudited information

Total Expense Ratios ("TER")

Sub-Fund Classes of shares ISIN TER without TER with
performance performance

fees fees

CPR Invest - Global Disruptive Opportunities Class A CZKH - Acc LU1734694620 2.31 2.31
Class A CHFH - Acc LU1816197591 2.31 2.31
Class A EUR - Acc LU1530899142 2.30 2.30
Class A EUR - Dist LU1530899654 2.30 2.30
Class A EURHL1 - Acc LU1903290036 2.30 2.30
Class A USD - Acc LU1530899498 2.30 2.30
Class A1 EUR - Acc LU2035461578 1.90 1.90
Class A2 EUR - Acc LU2125046370 2.11 2.11
Class A2 SGDH - Acc LU1989764664 2.16 2.16
Class A2 USDH - Acc LU1989764748 2.16 2.16
Class A lcl EUR - Acc LU2035461495 1.85 1.85
Class F EUR - Acc LU1565312433 3.31 3.31
Class F EURHL1 - Acc LU1903290200 3.31 3.31
Class H EUR - Acc LU1989764821 0.46 0.46
Class | EUR - Acc LU1530899811 1.11 1.11
Class 1 USD - Acc LU1530900098 1.11 1.11
Class | sw EUR - Acc LU2124969796 0.67 0.67
Class | uk GBP - Acc LU2067132089 0.76 0.76
Class SI EUR - Acc LU1746647814 0.61 0.61
Class SI EURH1 - Acc LU2125046024 1.01 1.01
Class M2 EUR - Acc LU2125046297 1.26 1.26
Class O EUR - Acc LU1734694547 0.25 0.25
Class R EUR - Acc LU1530900684 1.30 1.30
Class U EUR - Acc LU2090777959 2.75 2.75
Class Z EUR - Acc LU1746648036 0.46 0.46
Class X2 EUR - Acc LU2479983731 0.61 0.61
CPR Invest - Climate Action Euro Class A EUR - Acc LU1530900841 1.84 1.84
Class F EUR - Acc LU1565312862 2.82 2.82
Class | EUR - Acc LU1530901146 1.01 1.01
Class O EUR- Acc LU1734694463 0.21 0.21
Class T1 EUR - Acc LU2369835363 0.26 0.26
Class U EUR - Acc LU2337251610 2.50 2.50
Class Z EUR - Acc LU1584068610 0.46 0.46
CPR Invest - Food For Generations Class A CHFH - Acc LU1816197757 1.83 1.83
Class A CZKH - Acc LU2013746263 1.83 1.83
Class A EUR - Acc LU1653748860 1.83 1.83
Class A EUR - Dist LU1653749322 1.83 1.83
Class A USD - Acc LU2013745885 1.83 1.83
Class A USD - Dist LU2013746008 1.83 1.83
Class A2 SGDH - Acc LU1989763427 2.14 2.14
Class A2 USD - Acc LU2013746347 2.10 2.10
Class A ca EUR - Acc LU2183821938 1.83 1.83
Class A lcl EUR - Acc LU2035461222 1.83 1.83
Class F EUR - Acc LU1653749678 2.83 2.83
Class F USD - Acc LU2013746776 2.83 2.83
Class H EUR - Acc LU1989763260 0.46 0.46
Class | EUR - Acc LU1653749918 0.96 0.96
Class | USD - Acc LU1989763344 0.96 0.96
Class 12 EUR - Acc LU1951341897 1.26 1.26
Class | jp EUR - Acc LU2425446841 0.63 0.63
Class M2 EUR - Acc LU2125048152 1.11 1.11
Class O EUR - Acc LU1734694893 0.21 0.21
Class R EUR - Acc LU1653750171 1.18 1.18
Class R USD - Acc LU2013746933 1.17 1.17
Class R2 EUR - Acc LU1951341970 1.48 1.48
Class R adv EUR - Acc | LU2013747238 0.59 0.59
Class U EUR - Acc LU2090778171 2.50 2.50
Class Z EUR - Acc LU2413644456 0.49 0.49
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CPR Invest - Megatrends Class A EUR - Acc LU1734693812 1.52 1.52
Class F EUR - Acc LU1734694117 2.52 2.52

Class R EUR - Acc LU1734694380 0.81 0.81

Class U EUR - Acc LU2346735058 2.27 2.27

CPR Invest - GEAR Emerging Class A EUR - Acc LU1811398467 2.10 2.10
Class | EUR - Acc LU1811398624 1.13 1.13

Class O EUR - Acc LU1811399275 0.22 0.22

Class N EUR - Dist LU1811399358 0.17 0.17

CPR Invest - GEAR World ESG Class A EUR - Acc LU1811426342 1.78 1.78
Class | EUR - Acc LU1811426771 0.96 0.96

Class R EUR - Acc LU1811426938 1.15 1.17

Class N EUR - Dist LU1811427159 0.16 0.16

CPR Invest - Education Class A EUR - Acc LU1861294319 1.83 1.83
Class A EUR - Dist LU1861294400 1.83 1.83

Class A2 EUR - Acc LU1951340733 2.13 2.13

Class A2 SGDH - Acc LU1989773731 2.15 2.15

Class A2 USDH - Acc LU1989763005 2.14 2.14

Class A ca EUR - Acc LU2183821854 1.82 1.82

Class A lcl EUR - Acc LU2035461065 1.83 1.83

Class F EUR - Acc LU1861294749 2.83 2.83

Class H EUR - Acc LU1989773491 0.46 0.46

Class | EUR - Acc LU1861294582 0.96 0.96

Class 1 USD - Acc LU1989763187 0.96 0.96

Class | uk GBP - Acc LU2035461149 0.76 0.76

Class O EUR - Acc LU1861295043 0.21 0.21

Class R EUR - Acc LU1861294665 1.18 1.18

Class T2 EUR - Acc LU1989773657 0.81 0.81

Class U EUR - Acc LU2090778254 2.50 2.50

CPR Invest - Climate Bonds Euro Class A CHFH - Acc LU2401972190 0.89 0.98
Class A EUR - Acc LU1902444584 0.86 1.03

Class | EUR - Acc LU1902444741 0.36 0.56

Class E EUR - Acc LU1902445045 0.30 0.42

Class F EUR - Acc LU2337252428 1.37 1.43

Class H EUR - Acc LU2337252691 0.36 0.36

Class N EUR - Dist 1LU1902445128 0.20 0.20

CPR Invest - Climate Action Class A CZKH - Acc LU2360924026 1.83 1.83
Class A EUR - Acc LU1902443420 1.82 1.82

Class A EUR - Dist LU1902443693 1.82 1.82

Class A2 EUR - Acc LU1902443776 2.11 2.11

Class A2 SGDH - Acc LU1989772840 2.12 2.12

Class A2 USDH - Acc LU1989772923 2.14 2.14

Class A ch EUR - Acc LU2305596277 1.34 1.34

Class A lcl EUR - Acc LU2035460927 1.83 1.83

Class E EUR - Acc LU1902444154 0.66 0.66

Class F EUR - Acc LU1902444402 2.82 2.82

Class H EUR - Acc LU1989772501 0.46 0.46

Class | EUR - Acc LU1902443933 1.01 1.01

Class 12 EUR - Acc LU1902444071 1.31 1.31

Class | jp EUR - Acc LU2305597754 0.63 0.63

Class O EUR - Acc LU1951342788 0.21 0.21

Class R EUR - Acc LU1902444238 1.21 1.21

Class R2 EUR - Acc LU1902444311 1.35 1.35

Class T2 EUR - Acc LU1989772766 0.81 0.81

Class T3 EUR - Acc LU2617370940 0.26 0.63

Class U EUR - Acc LU2090778338 2.49 2.49

Class Z EUR - Acc LU2265521208 0.46 0.62

343




CPR Invest

Additional unaudited information

Total Expense Ratios ("TER")

Sub-Fund Classes of shares ISIN TER without TER with
performance performance

fees fees

CPR Invest - Future Cities Class A EUR - Acc LU1989763773 1.85 1.86
Class F EUR - Acc LU1989764078 2.83 2.83
Class | EUR - Acc LU1989764151 0.98 1.25
Class O EUR - Acc LU2067131354 0.27 0.27
Class R EUR - Acc LU1989764235 1.18 1.24
Class T1 EUR - Dist LU2067131438 0.21 0.21
Class U EUR - Acc LU2090778411 2.49 2.49
CPR Invest - Global Lifestyles Class A CZK - Acc LU1989767170 2.00 2.00
Class A EUR - Acc LU1989767253 1.99 1.99
Class A EUR - Dist LU1989767337 2.00 2.00
Class A EURH - Acc LU1989767410 2.00 2.00
Class A USD - Acc LU1989767923 1.99 1.99
Class A USD - Dist LU1989768061 2.00 2.00
Class A2 USD - Acc LU1989768145 2.15 2.15
Class A lcl EUR - Acc LU2067132246 2.00 2.00
Class F EURH - Acc LU1989767683 2.80 2.80
Class F USD - Acc LU1989768228 2.80 2.80
Class H USD - Acc LU1989768491 0.46 0.46
Class | EUR - Acc LU1989767766 1.11 1.11
Class | EUR - Dist LU1989767840 1.11 1.11
Class 1 USD - Acc LU1989768574 1.11 1.11
Class O EUR - Acc LU2067132162 0.21 0.21
Class U EUR - Acc LU2265521380 2.50 2.50
CPR Invest - Global Resources Class A CZK - Acc LU1989768814 2.00 2.00
Class A EUR - Acc LU1989769036 2.00 2.02
Class A EUR - Dist LU1989769200 2.00 2.01
Class A EURH - Acc LU1989769465 2.00 2.00
Class A USD - Acc LU1989770125 2.00 2.02
Class A USD - Dist LU1989770398 2.00 2.00
Class F EURH - Acc LU1989769895 2.80 2.80
Class F USD - Acc LU1989770554 2.80 2.80
Class H USD - Acc LU1989770638 0.46 0.46
Class | EUR - Acc LU1989769978 1.12 1.13
Class 1 USD - Acc LU1989770711 1.11 1.17
Class M2 EUR - Acc LU2265520655 1.11 1.11
Class T1 EUR - Acc LU1989770042 0.20 0.20
Class T1 EURH - Acc LU2067131867 0.20 0.20
Class U EUR - Acc LU2265520572 2.50 2.51
CPR Invest - Global Gold Mines Class A CZK - Acc LU1989765125 2.04 2.04
Class A EUR - Acc LU1989765471 2.04 2.04
Class A EUR - Dist LU1989765554 2.04 2.04
Class A EURH - Acc LU1989765638 2.04 2.04
Class A USD - Acc LU1989766289 2.03 2.03
Class A USD - Dist LU1989766362 2.04 2.04
Class A2 USD - Acc LU1989766446 2.19 2.19
Class F EURH - Acc LU1989765802 2.84 2.84
Class F USD - Acc LU1989766529 2.83 2.83
Class | EUR - Acc LU1989765984 1.11 1.11
Class 1 USD - Acc LU1989766875 1.11 1.11
Class O EUR - Acc LU2067131941 0.26 0.26
Class R USD - Acc LU1989767097 1.24 1.24
Class T1 EUR - Acc LU1989766016 0.20 0.20
Class U EUR - Acc LU2265520739 2.50 2.50
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CPR Invest - Smart Trends Class A EUR - Acc LU1989771529 0.83 0.83
Class F EUR - Acc LU1989771958 1.34 1.34
Class R EUR - Acc LU1989772170 0.58 0.58
Class U EUR - Acc LU2090778502 1.58 1.58
CPR Invest - Social Impact Class A EUR - Acc LU2036821663 1.83 1.83
Class A EUR - Dist LU2036821747 1.83 1.83
Class A2 EUR - Acc LU2036821820 213 2.13
Class A ca EUR - Acc LU2183822159 1.83 1.83
Class F EUR - Acc LU2036822638 2.84 2.84
Class H USD - Acc LU2036822984 0.49 0.49
Class | EUR - Acc LU2036822042 0.95 0.95
Class O EUR - Acc LU2125047006 0.21 0.21
Class R EUR - Acc LU2036822554 117 1.17
Class U EUR - Acc LU2125047345 2.49 2.49
CPR Invest - MedTech Class A CZKH - Acc LU2183822316 1.84 1.84
Class A EUR - Acc LU2036816820 1.83 1.83
Class A EUR - Dist LU2036817042 1.83 1.83
Class A HUF - Acc LU2384387564 1.83 1.83
Class A2 EUR - Acc LU2036817125 214 2.14
Class F EUR - Acc LU2036817984 2.83 2.83
Class H USD - Acc LU2036818289 0.46 0.46
Class | EUR - Acc LU2036817398 0.97 0.97
Class M2 EUR - Acc LU2125047428 1.20 1.20
Class O EUR - Acc LU2125047691 0.22 0.22
Class R EUR - Acc LU2036817711 1.16 1.16
Class T3 EUR - Acc LU2384387481 0.81 0.81
Class U EUR - Acc LU2125047774 2.49 2.49
CPR Invest - Credixx Active US High Yield Class A EUR - Acc LU2036818792 1.05 151
Class | EUR - Acc LU2036819097 0.51 1.10
Class | EURH2 - Acc LU2036819253 0.51 1.05
CPR Invest - Credixx Global High Yield Class A EUR - Acc LU2036818362 1.07 1.07
Class | EUR - Acc LU2036818446 0.52 0.52
CPR Invest - Hydrogen Class A CZKH - Acc LU2450391664 1.84 1.84
Class A EUR - Acc LU2389405080 1.83 1.83
Class A EURH - Acc LU2475552779 1.82 1.82
Class A USD - Acc LU2450391748 1.84 1.84
Class A2 EUR - Acc LU2389405163 2.04 2.04
Class A ca EUR - Acc LU2389405247 1.84 1.84
Class A lcl EUR - Acc LU2389405320 1.84 1.84
Class F EUR - Acc LU2389405759 2.84 2.84
Class H EUR - Acc LU2389406567 0.46 0.46
Class | EUR - Acc LU2389406054 0.96 0.96
Class | USD - Acc LU2464732267 0.21 0.97
Class 12 EUR - Acc LU2389406211 1.06 1.06
Class M2 EUR - Acc LU2389406484 1.07 1.07
Class O EUR - Acc LU2389406641 0.21 0.21
Class R EUR - Acc LU2389405593 1.14 1.14
Class U EUR - Acc LU2389405833 2.50 2.50
Class Z EUR - Acc LU2517015124 0.46 0.46
CPR Invest - Blue Economy Class A EUR - Acc LU2462251500 1.84 1.84
Class F EUR - Acc LU2462250957 2.85 2.85
Class | EUR - Acc LU2462250528 0.97 0.97
Class O EUR - Acc LU2462249868 0.21 0.21
Class U EUR - Acc LU2462251682 2.50 2.50
CPR Invest - Circular Economy Class E EUR - Acc LU2503850484 0.59 0.59
Class U EUR - Acc LU2503851888 2.54 2.54
CPR Invest - European Strategic Autonomy Class A EUR - Acc LU2570611322 1.88 2.25
Class | EUR - Acc LU2570611249 0.89 1.00
Class 12 EUR - Acc LU2570610860 1.08 1.08
Class O EUR - Acc LU2570610514 0.21 0.21
Class Z EUR - Acc LU2570612999 0.46 0.46
Class Z EUR - Dist LU2617371161 0.55 1.18
CPR Invest - B&W European Strategic
Autonomy 2028 Class A CZKH - Acc LU2570612056 1.15 1.15
Class A EUR - Acc LU2570610357 0.85 0.85
Class A EUR - Dist LU2570612569 0.85 0.85
Class W EUR - Dist LU2570612130 1.05 1.05
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CPR Invest - B&W European Strategic
Autonomy 2028 Il Class A CZKH - Acc LU2610517885 1.15 1.15
Class A EUR - Acc LU2610516564 1.05 1.05
Class A EUR - Dist LU2610516648 1.05 1.05
Class | EUR - Acc LU2610516721 0.56 0.56
Class | EUR - Dist LU2610517299 0.56 0.56
CPR Invest - B&W Climate Target 2028
(launched on 28/09/2023)* Class A CZKH - Acc LU2615665242 117 1.17
Class A EUR - Acc LU2615664351 1.07 1.07
Class A EUR - Dist LU2615664278 1.07 1.07
Class | EUR - Acc LU2615664518 0.57 0.57
Class W2 EUR - Dist LU2615664948 1.27 1.27
CPR Invest - B&W Climate Target 2028 Il
(launched on 30/11/2023)* Class A EUR - Acc LU2684863306 1.06 1.06
Class A EUR - Dist LU2684863488 1.06 1.06
Class | EUR - Acc LU2684864023 0.56 0.56
Class W2 EUR - Dist LU2684864452 1.25 1.25
CPR Invest - Climate Ultra Short Term Bond
(launched on 15/11/2023) Class W2 EUR - Dist LU2684864452 1.25 1.25
Class | EUR - Acc LU2685405552 0.32 0.33
CPR Invest - B&W Climate Target 2027
(launched on 29/04/2024)* Class A CZKH - Acc LU2758082296 0.80 0.80
Class A EUR - Acc LU2758082379 0.73 0.73
Class A EUR - Dist LU2758082452 0.73 0.73

* TERs have been calculated on the basis of annualised expenses as these classes of shares were not active entirely during the last 12 months.

TERs of the following classes of shares are not disclosed as their activity during the year under review did not exceed 3 months and/or as their
fees are under EUR 500 or closed during the year under review:

Sub-Funds Classes of Shares ISIN
CPR Invest - Silver Age Class A2 EUR - Acc, LU1291159801
Class M2 EUR - Acc LU2125047857
CPR Invest - Reactive Class RE EUR - Acc LU1746648200
CPR Invest - Defensive Class RE EUR - Acc LU1746648119
CPR Invest - Dynamic Class | EUR - Acc LU1203020356
CPR Invest - Global Silver Age Class A2 SGD - Acc LU1291158746
Class A2 USD - Acc LU1291158662
Class A2 USDH - Acc LU1989771016
Class | uk GBP - Acc LU2067131602
Class RE EUR - Acc LU1746648382
CPR Invest - Global Disruptive Opportunities Class A2 EURH1 - Acc | LU2475552696
Class | GBP — Acc LU1530900411
Class 12 EUR - Acc LU2090778098
Class RE EUR - Acc LU1746647905
CPR Invest - Climate Action Euro Class M2 EUR - Acc LU2337251701
Class R EUR - Acc LU1530901229
Class Z EUR - Dist LU1653750841
CPR Invest - Food for Generations Class A2 USDH - Acc LU1989763690
Class | EUR - Dist LU2013746859
Class | uk GBP — Acc LU2346734911
Class O USD - Acc LU2067131511
CPR Invest - Megatrends Class A EUR - Dist LU1734693903
CPR Invest - GEAR Emerging Class | USD - Acc LU1811398897
CPR Invest - GEAR World ESG Class | USD - Acc LU1811426854
CPR Invest - Education Class A2 EUR - Dist LU1951340816
Class E EUR - Acc LU1861294822
Class 12 EUR - Acc LU1951340907
Class M2 EUR - Acc LU2125048079
Class R2 EUR - Acc LU1951341038
Class RE EUR - Acc LU1951340659
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CPR Invest - Climate Bonds Euro Class M2 EUR - Acc LU2337252345
Class R EUR - Acc 1LU1902444824
CPR Invest - Climate Action Class A2 EUR - Dist LU1902443859
Class | USD - Acc LU1989773061
Class | ch EUR - Acc LU2305597168
Class | uk GBP - Acc LU2067131271
Class M2 EUR - Acc LU2125048236
Class R ch EUR - Acc LU2305596780
Class RE EUR - Acc LU1951342515
CPR Invest - Future Cities Class A2 EUR - Acc LU2125046453
Class E EUR - Acc LU1989763930
Class H USD - Acc LU1989764318
Class | USD - Acc LU1989764409
Class | uk GBP - Acc LU2125046537
Class M2 EUR - Acc LU2125046610
CPR Invest - Global Lifestyles Class A ca EUR - Acc LU2067132329
Class M2 EUR - Acc LU2265521463
Class O USD - Acc LU1989768657
Class R USD - Acc LU2464732002
CPR Invest - Global Resources Class A2 USD - Acc LU1989770471
Class O EUR - Acc LU2067131784
Class O USD - Acc LU1989770984
CPR Invest - Global Gold Mines Class M2 EUR - Acc LU2265520812
Class O USD - Acc LU1989766958
CPR Invest - Smart Trends Class | EUR - Acc LU1989772097
CPR Invest - Social Impact Class | USD - Acc LU2036822125
Class | uk GBP - Acc LU2125046966
Class M2 EUR - Acc LU2125047188
CPR Invest - MedTech Class | USD - Acc LU2036817471
Class | uk GBP - Acc LU2067132592
Class O USD - Acc LU2036818016
Class R2 EUR - Acc LU2036817802
CPR Invest - Credixx Active US High Yield Class A EURH2 - Acc LU2036818958
CPR Invest - Credixx Global High Yield Class A ca EUR - Acc LU2090778684
Class R EUR - Acc LU2036818529
CPR Invest - Hydrogen Class R2 EUR - Acc LU2389405676
Class N EUR - Dist LU2450392043
CPR Invest - Blue Economy Class A EURH - Acc LU2545274248
Class A USD - Dist LU2462249603
Class A lcl EUR - Acc LU2462251252
Class E EUR - Acc LU2462250874
Class | USD - Acc LU2462250791
Class | uk GBP - Acc LU2543129329
Class M2 EUR - Acc LU2462250015
Class R EUR - Acc LU2462251179
CPR Invest - Circular Economy Class A EUR - Acc LU2503850211
Class H EUR - Acc LU2503851615
Class M2 EUR - Acc LU2503851532
Class O EUR - Acc LU2503851292
Class R EUR - Acc LU2503852266
CPR Invest - European Strategic Autonomy Class A2 EUR - Acc LU2570611082
Class A ca EUR - Acc LU2570610787
Class A lcl EUR - Acc LU2570610605
Class F EUR - Acc LU2570611751
Class H EUR - Acc LU2570612726
Class M2 EUR - Acc LU2570611678
Class R EUR - Acc LU2570611165
Class U EUR - Acc LU2570611835
CPR Invest - Climate Ultra Short Term Bond Class A EUR - Acc LU2685405479
(launched on 15/11/2023) Class O EUR - Acc LU2685406360
CPR Invest - B&W European Strategic Class A CZKH - Acc LU2811100986
Autonomy 2029 (launched on 22/07/2024) Class | EUR - Acc LU2811101364
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CPR Invest - Montpensier M Sport Solutions Class A EUR - Acc LU2811100630

(launched on 02/07/2024) Class A ca EUR - Acc LU2811100390
Class A lcl EUR - Acc LU2811100127
Class F EUR - Acc LU2811101521
Class | EUR - Acc LU2811100556
Class M2 EUR - Acc LU2811101794
Class P EUR - Acc LU2811100044
Class U EUR - Acc LU2811099956

SFDR (Sustainable Finance Disclosure Regulation)

CPR INVEST - CLIMATE ACTION EURO
The Sub-Fund CPR INVEST - CLIMATE ACTION EURO has a double commitment, in terms of the carbon footprint of its portfolio:
- Hold a portfolio with a lower carbon footprint than the MSCI EMU net return index, which is representative of its investment universe;

- Compensate for its residual carbon footprint by using Verified Emission Reduction Units (“VERs”) that finance projects that reduce or avoid
CO2 emissions

In the accounting year of the fund, this dual commitment was met as follows:
1) Reduction of the carbon footprint of the portfolio compared to that of the index

CPR-AM’s management team builds the fund’s eligible universe through its three sustainable filters based on data from CDP, Amundi’'s ESG teams,
and controversy analysis). From there, a list of values from the Investment Universe is pre-defined. CPR-AM then ensures the progression of their
CDP score to identify those that improve their score and thus their commitment to carbon reduction. In addition, a financial analysis is carried out
on the pre-selected values. The portfolio is then built on the basis of carbon footprint improvement criteria and an attractive financial analysis.

The carbon footprint of each of the values is monitored in the management tool, making it possible to verify that the weighted sum of the emissions
of these values is well below that of the index. In addition, this tool simulates the impact, in terms of carbon footprint, of a change in weighting or
the introduction of a new value.

Over the fund’s fiscal year (from August 1, 2023 to July 31, 2024), its average carbon footprint expressed in tCO2/M€ invested was 75.19, compared
to that of the index of 116.93 over the same period.

2) Offsetting the residual carbon footprint of the portfolio

In order to offset the residual carbon footprint of the portfolio, CPR-AM acquired carbon credits issued under two projects:
- PUNJAB BIOGAS: Renewable energy project, located in India.
- BAKSA STOVES: Air Quality Preservation Project in India

These projects have been approved and referenced by the Public Certifying Bodies, and are REDD+ accredited.

The fund'’s total carbon footprint (expressed in tCO2 of the fund’s average net assets over the accounting year) was 2,884 tCO2 at July 31, 2024.
In order to compensate for this, the carbon credit units used on behalf of the fund are as follows: 1442 carbon credits from the PUNJAB BIOGAS
project, 1442 carbon credits from the BAKSA STOVES project.
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CPR INVEST - CLIMATE BONDS EURO
The Sub-Fund CPR INVEST - CLIMATE BONDS EURO fhas a double commitment, in terms of the carbon footprint of its portfolio:

- Hold a portfolio with a lower carbon footprint than the Bloomberg Barclays Euro-Agg Corporate Total Return index, which is representative of
its investment universe;

- Compensate for its residual carbon footprint by using Verified Emission Reduction Units (“VERs”) that finance projects that reduce or avoid
CO2 emissions

In the accounting year of the fund, this dual commitment was met as follows:
1) Reduction of the carbon footprint of the portfolio compared to that of the index

CPR-AM’s management team builds the fund’s eligible universe through its three sustainable filters based on data from CDP, Amundi’'s ESG teams,
and controversy analysis). From there, a list of values from the Investment Universe is pre-defined. CPR-AM then ensures the progression of their
CDP score to identify those that improve their score and thus their commitment to carbon reduction. In addition, a financial analysis is carried out
on the pre-selected values. The portfolio is then built on the basis of carbon footprint improvement criteria and an attractive financial analysis.

The carbon footprint of each of the values is monitored in the management tool, making it possible to verify that the weighted sum of the emissions
of these values is well below that of the index. In addition, this tool simulates the impact, in terms of carbon footprint, of a change in weighting or
the introduction of a new value.

Over the fund’s fiscal year (from August 1, 2023 to July 31, 2024), its average carbon footprint expressed in tCO2/M€ invested was 73.40, compared
to that of the index of 116.88 over the same period.

2) Offsetting the residual carbon footprint of the portfolio

In order to offset the residual carbon footprint of the portfolio, CPR-AM acquired carbon credits issued under two projects:
- PUNJAB BIOGAS: Renewable energy project, located in India.
- BAKSA STOVES: Air Quality Preservation Project in India

These projects have been approved and referenced by the Public Certifying Bodies, and are REDD+ accredited.

The fund’s total carbon footprint (expressed in tCO2 of the fund’s average net assets over the accounting year) was 36812 tCO2 at July 31, 2024.
In order to compensate for this, the carbon credit units used on behalf of the fund are as follows: 10599 carbon credits from the PUNJAB BIOGAS
project, 26213 carbon credits from the BAKSA STOVES project.
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CPR INVEST - CLIMATE ACTION
The Sub-Fund CPR INVEST - CLIMATE ACTION has a double commitment, in terms of the carbon footprint of its portfolio:
- Hold a portfolio with a lower carbon footprint than the MSCI ACWI net return index, which is representative of its investment universe;

- Compensate for its residual carbon footprint by using Verified Emission Reduction Units (“VERs”) that finance projects that reduce or avoid
CO2 emissions

In the accounting year of the fund, this dual commitment was met as follows:
1) Reduction of the carbon footprint of the portfolio compared to that of the index

CPR-AM’s management team builds the fund’s eligible universe through its three sustainable filters based on data from CDP, Amundi’s ESG teams,
and controversy analysis). From there, a list of values from the Investment Universe is pre-defined. CPR-AM then ensures the progression of their
CDP scaore to identify those that improve their score and thus their commitment to carbon reduction. In addition, a financial analysis is carried out
on the pre-selected values. The portfolio is then built on the basis of carbon footprint improvement criteria and an attractive financial analysis.

The carbon footprint of each of the values is monitored in the management tool, making it possible to verify that the weighted sum of the emissions
of these values is well below that of the index. In addition, this tool simulates the impact, in terms of carbon footprint, of a change in weighting or
the introduction of a new value.

Over the fund’s fiscal year (from August 1, 2023 to July 31, 2024), its average carbon footprint expressed in tCO2/M€ invested was 50.75, compared
to that of the index of 89.93 over the same period.

2) Offsetting the residual carbon footprint of the portfolio
In order to offset the residual carbon footprint of the portfolio, CPR-AM acquired carbon credits issued under three projects:
- FLORESTA: Forest Preservation and Biodiversity Protection Project, located in Brazil
- GANDHI WIND: Renewable energy development project, located in India.
- BAKSA STOVES: Air Quality Preservation Project in India
These projects have been approved and referenced by the Public Certifying Bodies, and are REDD+ accredited.

The fund’s total carbon footprint (expressed in tCO2 of the fund’s average net assets over the accounting year) was 79,211 tCO2 at July 31, 2024.
In order to compensate for this, the carbon credit units used on behalf of the fund are as follows: 33434 carbon credits from the FLORESTA project,
33436 carbon credits from the GANDHI WIND project, 12341 carbon credits from the BAKSA STOVES project.
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Montpensier Finance supplements its voting policy with an engagement policy.

The fund management teams are encouraged to raise any concern with companies during meetings, especially when the ESG
issues seem insufficiently accounted for, in order to encourage these companies to improve their practices on environmental,
social, and

corporate governance issues, all of which are factors of sustainable growth.

The fund managers, assisted by the SRI analysts, will establish a positive and constructive mid-to-longterm rapport with
companies held in the portfolio.

This rapport is multi-faceted:

v Company contacts;

v Communicating the fund managers’ voting intentions to the company prior to the General Meeting.

In addition to direct engagement initiatives we usually conduct directly with Small and Medium Companies, Montpensier
Finance also participates in pooled engagement actions implemented by ISS as part of its ISS ESG program especially for larger
companies.

This dialogue is conducted with the aim of:

v Encouraging companies to set up an ESG commitment;

v Encouraging companies to communicate about their ESG practices.

The full engagement policy as well as the latest engagement report are available on our website.

How did this financial product perform compared to the reference benchmark?

Reference benchmarks are indexes to The fund does not use a sustainable benchmark. Its sustainability performance is compared to its benchmark : Stoxx Global
measure whether the financial product 1800

attains the environmental or social

characteristics that they promote.

How does the reference benchmark differ from a broad market index?

N/A

How did this financial product perform with regard to the sustainability
indicators to determine the alignment of the reference benchmark with the
environmental or social characteristics promoted?

N/A

How did this financial product perform compared with the reference benchmark?

N/A

How did this financial product perform compared with the broad market index?

See above for the performance indicators of the fund and its benchmark against the sustainability indicators.





