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DRAFT MANAGEMENT REPORT OF THE BOARD OF DIRECTORS
OF THE OFI FINANCIAL INVESTMENT SICAV

Dear Members,

We have called this General Meeting, in accordance with the law and the Articles of Association, to report on your company's activity during
the financial year ended 30 December 2022 and to submit the results for your approval.

The OFI FINANCIAL INVESTMENT SICAV is made up of seven Sub-Funds with different management strategies which represent the core
areas of expertise of the Management Company OFI ASSET MANAGEMENT:

OFI FINANCIAL INVESTMENT - RS EURO EQUITY

OFI FINANCIAL INVESTMENT - RS EURO EQUITY SMART BETA

OFI FINANCIAL INVESTMENT - RS EURO CREDIT SHORT TERM

OFI FINANCIAL INVESTMENT - RS EURO INVESTMENT GRADE CLIMATE CHANGE
OFI FINANCIAL INVESTMENT - RS EUROPEAN CONVERTIBLE BOND

OFI FINANCIAL INVESTMENT - PRECIOUS METALS

OFI FINANCIAL INVESTMENT - ENERGY STRATEGIC METALS

The consolidated accounts as at 30 December 2022 for the OFI FINANCIAL INVESTMENT SICAV are presented below.

The management report and the annual accounts for each of the sub-funds will then be presented.
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Aggregated balance sheet as at 30 December 2022 (in euros)

AGGREGATED BALANCE SHEET ASSETS

30/12/2022 31/112/2021
Net fixed assets
Deposits -
Financial instruments 2,424,272,839.43 2,901,412,692.85

Equities and similar securities
Traded on a regulated or similar market
Not traded on a regulated or similar market
Bonds and similar securities
Traded on a regulated or similar market
Not traded on a regulated or similar market
Debt securities
Traded on a regulated market or similar
Transferable debt securities
Other debt securities
Not traded on a regulated or similar market
Undertakings for collective investment

General purpose UCITS and AlFs aimed at non-professionals and equivalents
in other countries

Other Funds aimed at non-professionals and equivalents in other Member
States of the European Union

General purpose professional funds and equivalents in other Member States
of the European Union and listed securitisation vehicles

Other professional investment funds and equivalents in other Member States
of the European Union and unlisted securitisation vehicles

Other non-European vehicles
Temporary transactions on securities
Receivables representative of securities under repurchase agreements
Receivables representative of securities lent
Securities borrowed
Securities given under a repurchase agreement
Other temporary transactions

702,631,316.80
702,631,316.80

356,178,258.02
356,178,258.02

1,145,493,300.00

1,145,493,300.00
1,145,493,300.00

170,512,251.75
170,512,251.75

49,457,712.86

1,010,095,830.17
1,010,095,830.17

586,521,456.80
586,521,456.80

1,061,619,855.00

1,061,619,855.00
1,061,619,855.00

181,619,148.95
181,619,148.95

61,556,401.93

Financial contracts

Transactions on a regulated or similar market 120,000.00 294,570.00

Other transactions 49,337,712.86 61,261,831.93

Other financial instruments - -
Receivables 26,919,708.13 42,331,060.77
Foreign exchange forward transactions 25,317,381.98 34,278,016.28
Other 1,602,326.15 8,053,044.49
Financial accounts 148,377,269.84 123,766,953.69
Liquid assets 148,377,269.84 123,766,953.69
Total assets 2,599,569,817.40 3,067,510,707.31
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Aggregated balance sheet as at 30 December 2022 (in euros)

AGGREGATED BALANCE SHEET LIABILITIES

30/12/2022 31/12/2021
Equity
Capital 2,489,026,025.62 2,931,709,642.70
Previous net capital gains and losses not distributed (a) 81,830,670.31 46,696,143.75
Carry forward (a) 11,856.81 18,795.93
Net capital gains and losses for the financial year (a, b) -38,734,600.16 -12,388,329.87
Profit/loss for the financial year (a, b) 2,605,851.71 699,036.13
Equity total 2,534,739,804.29 2,966,735,288.64
(= Amount representative of net assets)
Financial instruments 216,756.33 716,193.89
Purchase and sale transactions on financial instruments -
Temporary transactions on securities -
Payables representative of securities given under a repurchase agreement -
Payables representative of securities borrowed -
Other temporary transactions - -
Financial contracts 216,756.33 716,193.89
Transactions on a regulated or similar market 120,000.00 294,570.00
Other transactions 96,756.33 421,623.89
Payables 64,613,255.35 100,059,223.27
Foreign exchange forward transactions 25,193,183.90 34,331,039.27
Other 39,420,071.45 65,728,184.00
Financial accounts 1.43 1.51
Current bank credit facilities 1.43 1.51
Borrowing -
Total liabilities 2,599,569,817.40 3,067,510,707.31
(@) Including accrual accounts
(b) Minus part payments paid in respect of the financial year
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Aggregated off-balance sheet items (in euros)

30/12/2022 31/12/2021
HEDGING TRANSACTIONS
Commitments on regulated or similar markets 12,510,010.00
INTEREST RATES 12,510,010.00
SALE - FUTURES - EURO BUND 12,510,010.00
OTC commitments 104,000,000.00
INTEREST RATES 104,000,000.00
PURCHASE - SWAPS - IR SWAPS 104,000,000.00
Other commitments
OTHER TRANSACTIONS
Commitments on regulated or similar markets 6,258,875.00 3,001,250.00
EQUITIES 6,258,875.00 3,001,250.00
PURCHASE - FUTURES - EURO STOXX 3,609,375.00 -
PURCHASE - FUTURES - EURO STOXX 50 2,649,500.00 3,001,250.00
OTC commitments 1,440,752,876.01 1,308,395,172.33

OTHER
PURCHASE - SWAPS - COMMODITY SWAPS
CREDIT
PURCHASE - CREDIT DERIVATIVES - CDS
PURCHASE - CREDIT DERIVATIVES - CDSCLR / 3,000,000
SALE - CREDIT DERIVATIVES - CDS
Other commitments

1,437,752,876.01
1,437,752,876.01
3,000,000.00

3,000,000.00

1,268,395,172.33
1,268,395,172.33
40,000,000.00
5,000,000.00

35,000,000.00
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Aggregated profit and loss account (in euros)
30/12/2022 31/112/2021
Income on financial transactions
Income on deposits and financial accounts 6,735.58 13,880.12
Income on equities and similar securities 21,119,929.54 19,049,709.46
Income on bonds and similar securities 5,856,512.94 7,328,583.74
Income on debt securities 52,338.38 1,615.68
Income on acquisitions and temporary purchase and sale of securities -
Income on financial contracts 4,968.89
Other financial income - -
Total (1) 27,040,485.33 26,393,789.00
Expenses on financial transactions
Expenses on acquisitions and temporary purchase and sale of securities
Expenses on financial contracts - 18,365.21
Expenses on financial payables 278,333.86 374,469.95
Other financial expenses - -
Total (1) 278,333.86 392,835.16
Profit/loss on financial transactions (I-ll) 26,762,151.47 26,000,953.84
Other income (1ll) .
Management fees and allocations to amortisation (IV) 22,066,683.95 20,531,703.25
Net profit/loss for the financial year (L. 214-17-1) (1 - Il + Il - IV) 4,695,467.52 5,469,250.59
Adjustment of income for the financial year (V) -2,089,615.81 -4,770,214.46
Part payments on profit/loss paid in respect of the financial year (V1)
Result (I- 11+l -1V +/-V-VI) 2,605,851.71 699,036.13
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NOTES TO THE ANNUAL ACCOUNTS

The method adopted for aggregating the accounts
The annual accounts were aggregated by adding together the items for each sub-fund. There were no disposals, as none of the sub-funds
were holding units in other sub-funds.

The currency adopted for aggregating the sub-funds
The aggregated annual accounts are presented in euros.

The list of sub-funds as at 30 December 2022

OFI FINANCIAL INVESTMENT - RS EURO EQUITY
Accounting currency: EUR
Exchange rate used for aggregating the accounts: 1.0000

OFI FINANCIAL INVESTMENT - RS EURO EQUITY SMART BETA

Accounting currency: EUR
Exchange rate used for aggregating the accounts: 1.0000

OFI FINANCIAL INVESTMENT - RS EURO CREDIT SHORT TERM
Accounting currency: EUR
Exchange rate used for aggregating the accounts: 1.0000

OFI FINANCIAL INVESTMENT - RS EURO INVESTMENT GRADE CLIMATE CHANGE
Accounting currency: EUR
Exchange rate used for aggregating the accounts: 1.0000

OFI FINANCIAL INVESTMENT - RS EUROPEAN CONVERTIBLE BOND
Accounting currency: EUR
Exchange rate used for aggregating the accounts: 1.0000

OFI FINANCIAL INVESTMENT - PRECIOUS METALS
Accounting currency: EUR
Exchange rate used for aggregating the accounts: 1.0000

OFI FINANCIAL INVESTMENT - ENERGY STRATEGIC METALS
Accounting currency: EUR
Exchange rate used for aggregating the accounts: 1.0000

List of sub-funds opened and closed during the financial year
OFI FINANCIAL INVESTMENT - ENERGY STRATEGIC METALS Sub-Fund - opened on 27/01/2022

Valuation methods for asset, liabilities and off-balance sheet items
Please review the accounting rules and methods for each sub-fund.
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MANAGEMENT DIRECTION
X This Sub-Fund promotes environmental or social characteristics, but is not aiming to achieve sustainable investments.
The Sub-Fund is eligible for the SSP.

Management objective

In the long term, the objective of the Sub-Fund is to achieve outperformance in relation to the Euro Stoxx 50 over the recommended investment
period, whilst adopting an SRI approach. However, the Sub-Fund's objective is not to reproduce, in one way or another, the performance of this
index. It makes investments based on criteria which can result in significant discrepancies in relation to the behaviour of this index. Investments in
companies are made according to weightings which do not depend on the relative weight of each company in the index.

Benchmark

The performance of the Sub-Fund may be compared to the performance of the Euro Stoxx 50 share index. It is calculated on the basis of
reinvested dividends.

The Euro Stoxx 50 index is made up of the 50 largest and most liquid capitalisations in the eurozone. Some details (such as a description,
prices, historical data and charts) about this index are available in the (financial) press and on specific specialist websites (www.stoxx.com).

Management strategy

The Sub-Fund uses an approach based notably on a non-financial analysis of the companies making up its benchmark, which makes it
possible to determine the weightings of the securities in the portfolio. This approach enables the manager to project values and their expected
yields over the long term.

A minimum of 60% of the assets of OFI FINANCIAL INVESTMENT - RS EURO EQUITY are exposed to eurozone shares or similar (among
securities making up the Euro Stoxx 50) but also up to a maximum of 40% of the securities which make up the EUROSTOXX, whilst having 90%
of its net assets permanently invested in shares of companies which have their registered offices in a European Union Member State.

Concomitantly with the financial analysis, the manager complements his study with the analysis of non-financial criteria in order to favour
a "Socially Responsible Investment” (SRI) selection of companies in the portfolio.

The SRI research team carries out a detailed analysis of the environmental and social issues specific to each sector of activity, and of
governance issues.

This analysis is carried out taking into account Environmental, Social and Governance aspects, namely:

- Environmental factor: direct or indirect impact of the issuer's activity on the environment: climate change, natural resources, project
funding, toxic emissions, green products;

- Social factor: the direct or indirect impact of the issuer's activity on stakeholders: employees, customers, suppliers and civil society,
with reference to universal values (including human rights, international labour standards, environmental impact and anti-corruption
measures, in particular), Human Capital, the Supply Chain, Products and Services;

- Governance factor: all processes, regulations, laws and institutions that influence how the company is managed, administered and
controlled, the Governance Structure and Market Behaviour.

Depending on the management company's analysis, the Environmental, Social and Governance issues (ESG) constitute areas of risk which
may have significant financial impacts on the issuers and therefore on their sustainability. Furthermore, issuers who incorporate sustainable
development issues in their growth strategy create opportunities which contribute to their economic development. To this end, the ESG
analysis complements and enriches the traditional financial analysis.

The SRI analysis team defines a sector-based reference of the key issues (Environmental, Social, Governance listed above), selecting for
each sector of activity the most important ESG issues for this sector. An ESG score is calculated per issuer using the sector-based reference
for key issues which includes the key issue scores for Environment and Social (E and S) and scores for Governance (G) key issues.

Governance issues include a fixed weighting of 30% for corporate governance and a variable weighting of 10% to 40% reflecting the level of
risk incurred by the conduct of directors and the company. This level varies depending on the sectors of activity.

The overall weighting of the E and S issues is then determined. The weighting of environmental, social and governance issues is specific to
each sector of activity.
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These scores may be subject to any penalties linked to controversies not yet included in the ratings for key issues and any bonuses or
penalties awarded by the analyst responsible for the sector should there be a divergence when assessing an issue by the ratings agency.
This ESG score is calculated out of 10.

For OFI FINANCIAL INVESTMENT - RS EURO EQUITY, the eligible investment universe is defined by the limitation of companies presenting
the lowest SRI Scores (Best In Class Scores calculated by our SRI Division) of the Euro Stoxx index, known hereinafter as the "investment
universe". The non-financial analysis or rating carried out shall cover at least 90% of the Sub-Fund's net assets.

Description of the universe analysed (300 companies):
In the Best In Class approach, within each sector, companies are ranked based on their SRI Score.

Each SRI category covers 20% of companies in the ICB2 sector (that is, its main sector according to the Industry Classification Benchmark,
the ICB).

The eligible investment universe is established by excluding the investment universe of companies within the SRI "Under Supervision"
category, i.e. the 20% of companies lagging the furthest behind in terms of ESG criteria.

The Sub-Fund adheres to the AFG Eurosif Transparency Code for SRI UCIs open to the public, available at www.ofi-am.fr. This Code
describes in detail the non-financial analysis method, along with the SR selection process applied.

The ESG analysis of company practices is carried out using a dedicated proprietary tool which automates the quantitative processing of ESG
data, combined with qualitative analysis by the SRI division (data mainly from ESG rating agencies, but also from specialised agencies).

There is arisk that, from time to time, our approach will not be effective and that the final rating assigned to an issuer by the Management
Company's SRl division will differ from that proposed by a third party.

Furthermore, the selection of SRI UCIs external to the Management Company may generate alack of consistency insofar as the funds
selected can a priori implement different and independent ESG approaches.

Within the limits provided for by regulations, the Sub-Fund can operate on futures instruments (traded on French and foreign regulated and
organised markets and/or over-the-counter).

The Sub-Fund can operate on futures contracts traded on French and foreign regulated markets or over-the-counter. In this context,
the manager may take positions with a view to hedging the portfolio against and or exposing it to shares, securities and similar securities and
indices, to take advantage of market variations or to attain the management objective.

The Sub-Fund may in particular, operate on futures contracts and options (sale, purchase, in or out of the currency) concerning the Euro Stoxx
50 index. Moreover, the manager may take positions with a view to hedging the portfolio against a potential foreign exchange risk.
Exposure of the portfolio is not intended to be greater than 100%.

Through the Sub-Fund OFI FINANCIAL INVESTMENT - RS EURO EQUITY, the holder is mainly exposed to the following risks:

Equity and market risk:

At least 60% of the Sub-Fund is exposed to equities or equity-linked securities of the eurozone (among the stocks composing
the EUROSTOXX 50) and up to a maximum of 40% of the securities which make up the EUROSTOXX, whist having 90% of its net assets
invested in shares of companies which have their registered offices in a European Union Member State.

If the markets fall, the net asset value of the Sub-Fund will fall.

Discretionary risk:
The discretionary management style applied to the Sub-Fund is based on the selection of securities. There is a risk that the Sub-Fund will not

be invested at all times on the best performing markets. The performance of the Sub-Fund may therefore be below the management objective.
In addition, the Sub-Fund may have a negative performance.
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Capital loss risk:
The investor is advised that his capital is not guaranteed and may therefore not be returned to him.

Counterparty risk:
This is risk linked to the use by the Sub-Fund of future financial instruments, over the counter. These transactions concluded with one or more

eligible counterparties potentially expose the Sub-Fund to a risk of one of these counterparties defaulting and possibly resulting in failure to pay.

Sustainability risk:
Sustainability risks are primarily related to climate events resulting from climate change (known as physical risks) and from the ability of

companies to respond to climate change (known as transition risks), and which may result in unanticipated losses affecting the mutual fund's
investments and financial performance. Social events (inequalities, labour relations, investment in human capital, accident prevention, changes
in consumer behaviour, etc.) or governance gaps (recurrent and significant breach of international agreements, corruption, product quality and
safety and sales practices) can also translate into sustainability risks.

Secondary risks:

Interest rate risk:
Part of the portfolio may be invested in interest rates. If interest rates rise, the value of the products invested in fixed rates may fall and cause
the net asset value of the Sub-Fund to fall.

Foreign exchange risk:
This is the risk of foreign currency variation affecting the value of the stocks held by the Sub-Fund. The investor's attention is drawn to the fact
that the net asset value of the Sub-Fund will drop in the event of an unfavourable change to the rate of currencies other than the euro.

METHOD CHOSEN BY THE MANAGEMENT COMPANY TO ASSESS THE GLOBAL RISK OF THE UCI
The method applied for calculation of the global risk is the commitment method.

CHANGE(S) MADE DURING THE FINANCIAL YEAR
Nil.
FUTURE CHANGE(S)
With effect from 2 January 2023, the changes to be made are as follows:
= Change of name of the Management Company: OFI ASSET MANAGEMENT becomes OFI Invest Asset Management;
= Change of website: www.ofi-am.fr becomes www.ofi-invest.com;
= Change of name of the SICAV: OFI FINANCIAL INVESTMENT becomes Global SICAV;
= Change of name of the Sub-Fund: OFI FINANCIAL INVESTMENT - RS EURO EQUITY becomes Ofi Invest ESG Euro Equity;
= The prospectus now incorporates a PRIIPs KID and the Pre-contractual Disclosure Annex under Article 8 SFDR, and complies with
the new Ofi Invest Group charter.
PROCEDURE FOR CHOOSING BROKERS

The OFI Group has introduced a procedure for selection and assessment of market brokers, which makes it possible to select, for each
category of financial instruments, the best market brokers and to ensure the quality of execution of orders placed on behalf of our UCITS under
management.

The management teams can send their orders directly to the market brokers selected or go through the OF| Group trading desk, OIS.

This service provider handles the receipt and transmission of orders, followed by execution or not, to the market brokers on the following
financial instruments: Debt securities, Capital securities, Shares or UCI Shares, Financial contracts.

This service provider's expertise makes it possible to separate the selection of financial instruments (which remains the responsibility of
the Management Company) from their trading, whilst ensuring the best execution of orders.
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A multi-criteria valuation is carried out on a six-monthly basis by the OFI Group's management teams. Depending on the circumstances,
it takes into consideration several or all of the following criteria:

Monitoring volumes of transactions per market broker;

analysis of the counterparty risk and how this develops (a distinction is made between "brokers" and "counterparties");

the nature of the financial instrument, the execution price, where applicable the total cost, the speed of execution and the size of the order;
Escalation of operational incidents identified by managers or the Middle Office.

At the end of this valuation, the OFI Group can reduce the volumes of orders entrusted to a market broker, or remove it temporarily or
permanently from its list of authorised service providers.

This valuation can be based on an analysis report provided by an independent service provider.

The selection of UCIs relies on a threefold analysis:

- A quantitative analysis of the media selected;

- An additional qualitative analysis;

- Due diligence, which aims to validate the option of intervening on a given fund and of setting investment limits on the fund in question and
on the corresponding management company.

A post-investment committee meets every six months to review all authorisations given and limits consumed.

For the execution of certain financial instruments, the Management Company resorts to commission sharing agreements (CCP or CSA),
according to which a limited number of investment service providers:

- provide the order execution service;

- collect brokerage costs relating to services that assist with investment decisions;

- pay these costs back to a third-party provider of these services.

The objective sought is to use, as far as possible, the best service providers in each speciality (execution of orders and assistance with
investment/disinvestment decisions).

BROKERAGE FEE

Details of the measures taken to get to grips with the new regulatory provisions relating to MiFID can be found on the Group's website at:
https://www.ofi-am.fr/pdf/info-reglementaire_politique-selection-execution.pdf. [in French]

In particular, the report on brokers' fees in accordance with Article 314-82 of the AMF's General Regulation can be found at the following
address: https://www.ofi-am.fr/pdf/info-reglementaire CR-frais-intermediation_en.pdf

INFORMATION RELATING TO REMUNERATIONS OF THE UCITS

As part of the process of applying UCITS Directive V 2014/91/EU of 23 July 2014, the Company has introduced a remuneration policy with
the following characteristics:

1) Qualitative elements

The Company's remuneration policy has been drawn up by the OFI Group's Strategic Committee.
The Strategic Committee is made up of representatives of the Company's shareholders. It sets remuneration policy and ensures its
implementation.

The Company's remuneration policy promotes sound, effective risk management, simultaneously aligns the interests of investors, of
the Company and of the UCI managers, and seeks to reduce potential conflicts of interest between sales staff and investors. It conforms to
the Company's economic strategy, objectives and values.

Fixed remuneration is the employee's normal pay for the work expected, corresponding to their classification. The variable remuneration
takes into account, in particular, the Company's profit/loss, its equity requirements and the quality of management and of the service
offered to investors.

Staff affected by the remuneration policy: all persons involved in risk-taking at fund or Company level, such as directors, managers,
ClOs, supervisors, equivalent staff due to their variable remuneration level and sales staff.
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Assessment of performance and risks: this is performed based on the staff in question.

The performance of managers and those responsible for management is based on quantitative criteria (classification of each fund in a test
universe) and qualitative criteria (achievement of objectives, observation of the risk management policy, compliance with internal
regulations or external regulations, management process monitoring, contribution of risk-takers to operational risks and, in particular,
sustainability risk for so-called Article 8 or 9 UCIs under the SFDR).

Regarding directors, the criteria applied relate to the company's global performance (growth in operating profit, achievement of strategic
objectives, image, reputation, etc.).

For control functions, the criteria applied relate to operational, regulatory and reputational risks.

And lastly, the performance of sales staff is assessed based on traditional criteria, provided that these do not generate any conflicts of
interest with unitholders: collection, changes in turnover, rate of penetration, campaign successes, new clients, etc.

Variable remuneration budget: based on a global budget, a proportion is allocated to risk-takers, and the remainder is allocated to
the other staff in question. Allocation is then handled by the managers, taking into account the assessment factors described above.

Payment procedures and measures for adjusting remuneration:

For those persons whose variable remuneration is less than EUR 200,000 or 30% of the fixed salary, this is paid immediately, and in its
entirety in cash.

For other persons, the proportion which is not paid in cash is paid in the form of part payments, thus making it possible to adjust risks
between the various parties (UCI, managers and risk-takers): provisions indexed on a specific basket or a global basket.

A proportion (60%) is paid immediately, of which 50% in cash and 10% in indexed part payments, the remaining 40% being paid in
the form of part payments released in equal tranches during the following three years, without any retention period.

Depending on changes to the quantitative and qualitative criteria in the years that follow, this allocation may be revised downwards,
applying the penalty concept.

The update of the remuneration policy under UCITS V Directive 2014/91/EU of 23 July 2014 was approved by the Autorité
des Marchés Financiers on 20 June 2017. In addition, the Company’s remuneration policy was brought into line with the SFDR
on 10 March 2021.

2) Quantitative elements

Total remunerations paid by the manager to its staff:

During the 2021 financial year, the total amount of remunerations (including fixed and variable remunerations) paid by OFI ASSET
MANAGEMENT to all of its staff, i.e., 212 beneficiaries (*) (permanent staffitemporary staff/managing director) on 31 December 2021,
amounted to EUR 24,867,000. This amount is broken down as follows:

»  Total fixed remunerations paid by OFI ASSET MANAGEMENT over the 2021 financial year: EUR 18,416,000, i.e., 74% of the total
remunerations paid by the manager to all of its staff, were paid in the form of fixed remuneration;

» Total variable remunerations paid by OFI ASSET MANAGEMENT over the 2021 financial year: EUR 6,451,000 (**), i.e., 26% of
the total remunerations paid by the manager to all its staff, were paid in this form. All personnel are eligible for the variable
remuneration scheme.

Furthermore, no carried interest was paid for the 2021 financial year.
Out of the total remunerations (fixed and variable) paid over the course of the 2021 financial year, EUR 3,803,160 related to "Directors and
Executives" (14 people on 31 December 2021), EUR 10,765,000 related to "Managers and Administrators” whose activities had

a significant impact on the risk profile of the managed funds (70 people on 31 December 2021).

(* The number of staff on 31 December 2021)
(** 2021 bonus paid in February 2022)
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MANAGEMENT COMMENTS

2022 was a particularly complex year. Several different dynamics collided (economic, monetary, political, climatic, etc.), creating very high
volatility on the markets and ultimately, a significant rise in interest rates and a drop in equities.

The year had started quite well from an economic point of view, with the global economy still buoyed by the momentum of reopening following
the Covid epidemic. As a result, the quick recovery in business activity created bottlenecks due to the disruption in global trade. While demand
rose sharply, these short-term shortages hit a number of sectors, including the critical semiconductor sector. However, there were also similar
issues on the labour market, with a scarcity of skilled labour felt in the United States and Europe.

Inflation returned after along period of deflation. These inflationary pressures were then exacerbated by the war in Ukraine, which led to
a surge in energy and agricultural commodity prices. As a result, inflation rates hit levels not seen in almost 40 years in the United States and
Europe, as well as in many emerging countries, with the notable exception of China. The latest statistics published show inflation over a year of
7.1% in the United States and 10.1% in the eurozone.

Against this backdrop, central banks, which had initially underestimated this returning inflation, describing it as "temporary", quickly changed
their policies and tightened their monetary policies, causing a sudden spike in interest rates as a result.

In the United States, the Fed Funds rate was raised rapidly, moving from the 0/0.25% range to 4.25/4.50% at present. According to the latest
statements from the Chair of the Fed (Federal Reserve), this trend should continue over the coming months. In the eurozone, the ECB
(European Central Bank) also decided to intervene in an attempt to curb inflationary pressures: the main key rate was raised four times, by
0.50%, then by 0.75% on two occasions, therefore rising from -0.5% at the beginning of the year to 2% at the end of the period.

On the back of this rising inflation, fears of a severe recession were triggered by monetary tightening, which dominated the markets. In addition,
developments in China were counter-cyclical to the United States and Europe, making interpreting the picture as a whole even more
complicated: in 2021, growth in China had been stunted by a very large series of regulations adopted by the government, which had negatively
affected a number of sectors, including the crucial real estate sector. The country’s economy was then hit hard by lockdown measures
covering a number of key major cities as part of continuation of the “Zero Covid” policy. The Chinese economy now seems ready to bounce
back, especially since the strict Zero Covid policy was greatly relaxed in December, at atime when fears of a recession were affecting
the United States and Europe.

And lastly, it should be noted that, from a geopolitical point of view, the year was extremely complicated. International tensions weighed heavily
on investor confidence and destabilised the commodities market. The war in Ukraine has caused energy and agricultural commodity prices to
soar. This has prompted European countries to completely change their sources of supply, which has led to a very high additional cost.
Furthermore, tensions between China and the United States have escalated, around the situation of Taiwan, but also due to long-term
competition reducing the prospects for cooperation between the two countries, the world's two largest economic powers. The securing by
President Xi Jinping of an unprecedented third term as the country's leader, also suggests a more inward-turning China in the medium term.

In these very complex circumstances, investors struggled to find a clear way forward. Market developments were very erratic and overall,
performances were negative, although renewed optimism began to emerge from October onwards. In fact, the prospect of a drop in inflation
and therefore, of a kind of cap on interest rates, has begun to reassure the markets, all the more so since overall equity valuations have fallen.

Interest rates
In the United States, 10-year long rates recovered nearly 235 basis points (bps), but, remarkably, short maturities tightened further in

anticipation of the rise in US key rates, with the result that the yield curve reversed, with a yield of nearly 4.4% for the 2-year and 3.87% for
the yield on 10-year T Notes.
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The trend was also spectacular in the eurozone: the yield on the German Bund also rose during the first few months of 2022, from -0.17% to
2.57% at the end of the period. Within the eurozone, trends were similar, with some short-term turbulence on sovereign spreads in
the eurozone, including France. This was particularly true on Italian debt during the elections, due to forthcoming support from the European
Central Bank (ECB) being reduced and the wide range of budgetary and fiscal conditions among eurozone countries. The performance for
the eurozone government bond index (FTSE Euro Zone Government Bond Index) fell by nearly 18.4% over the period.

On credit, spreads widened in 2022, against the backdrop of fears of an economic slowdown likely to negatively affect company accounts.
The Investment Grade (IG) segment fell by nearly 13.6% in Europe, the High Yield (HY) bond index by 11.5% in Europe and by 11.2% in
dollars in the United States.

Emerging market bonds displayed mixed trends, as some countries have not handled the health crisis very well, often due to alack of
logistics and technological sophistication, meaning that emerging currencies have largely remained quite weak. After this, the crisis in Ukraine
naturally affected investors' appetite for this asset class, albeit to a rather limited extent in the end. The damage was particularly severe for
Russian sovereign bonds. The country has formed the subject of very severe financial sanctions, so Russian bonds are valued at 0%.
However, the index for emerging market bonds denominated in strong currencies fell by 17.8% in dollars (-12.4% in euros), while the index for
debts issued in local currencies was down 11.7% in dollars (-5.9% in euros).

Convertible bonds were hit very hard by the rise in bond yields and the downturn in the equity markets. They fell by 14.2% in Europe over
the period and by 18.7% in the United States.

Within currencies, the euro fell against the dollar, from 1.13 to 1.07 at the end of the period, after reaching the 0.95 mark, i.e., a final drop of
nearly 5%. The US currency benefited from the rapid rise in US key rates and the context of war in Europe. The RMB, the Chinese currency,
was also affected by the delicate economic situation in China and the strength of the US currency: it fell by almost 8% against the dollar.
Among other emerging currencies, currencies of commodity exporting countries were up overall, as were the Brazilian real and the Mexican
peso, which respectively gained 12% and 11.6% against the euro. In Europe, the pound sterling fell 5.5% against the euro. The Swiss franc
was up almost 5% against the euro.

Equity markets were particularly volatile against this backdrop of monetary tightening and international tensions. International equities were down
nearly 17% in USD, such as the S&P 500 index for American equities, and nearly 9% for the Euro Stoxx index, including dividends. The drop was
particularly noteworthy on growth stocks with higher valuations and on growth stocks affected by interest-rate pressures. This was particularly
notable on technology securities, especially in the US, with the Nasdagq index falling by 30% in the United States over the period.

Emerging market equities significantly underperformed, mainly due to more complexity in terms of politics and Covid, higher inflation rates and
less powerful central banks, incapable of providing high level support for governments. As a result, the emerging equities index posted
a performance of -22% in dollars. Chinese equities were hit hard by the wave of regulations and lockdowns. Chinese equities listed on
the Chinese stock markets fell by 19% in local currency terms, and equities listed in Hong Kong were down by 15%, despite a spectacular
upturn at the end of the year after the announced easing of health and economic support measures, particularly in the real estate sector.

In this turbulent geopolitical climate, with the backdrop of returning inflation, it is worth noting that the price of an ounce of gold was somewhat
disappointing, and remained stable over the period, closing at almost USD 1,840 per ounce, after reaching a high of almost USD 2,050 after
the Russian invasion of Ukraine.

Performance:
OFI Financial Investment - RS Euro Equity
C share D share R share RF share N-D share
NAV at 31/12/2021 164.07 115.15 134.23 138.48 164.63
NAV at 30/12/2022 137.97 95.45 112.07 116.25 136.21
Performance () 15.91% 15.9% (*) -16.51% -16.05% 15.04% (*)
including coupons

Over the same period, the Sub-Fund's benchmark, the Euro Stoxx 50 Net Dividends Reinvested index, shrank by -9.49% to 8,590.43 points.
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Management comments:

Main contributions to the performance of the Euro Stoxx 50 over the 2022 financial year:

Positive contributions Negative contributions
TotalEnergies Adidas
Deutsche Telekom Adyen
Munich Re ASML

The OFI FINANCIAL INVESTMENT - RS EURO EQUITY Sub-Fund is a sustainable development fund. The notions of sustainable
development and growth seek to reconcile economic development, social equity and protection of the environment. Complying with these
criteria supports the longevity of companies and should, in the long term, have a positive impact in terms of economic performance.
Information sources are several specialist rating agencies and the internal team of non-financial analysts. The Sub-Fund has an investment
universe corresponding to the members of the Euro Stoxx, i.e., an existing pool of approximately 300 securities, whilst keeping the Euro Stoxx
50 benchmark, net dividends reinvested.

The Sub-Fund exercises the voting rights attached to the securities that it holds in order to pursue non-financial issues at general meetings of
listed companies. In addition to its votes, the Sub-Fund participates in the initiatives of the Phitrust Active Investors France SICAV, in which it
holds shares. This SICAV is an initiative UCITS for the improvement of governance of European listed companies. Its aim is to encourage CAC
40 companies to apply favourable strategies in the interests of everyone, by establishing a dialogue with companies and through its votes and
initiatives at shareholders' general meetings (filing of resolutions).

Many of the market transactions carried out during the financial year resulted from the quarterly updates to the ESG categories for companies
in the investment universe being taken into account.

In January 2022, the updating of ESG categories led us to close our position on Siemens, which was placed under supervision (downgrade of
governance rating following a fine in Spain relating to a rail infrastructure cartel), and to reduce our position on Adidas.

Eurofins Scientific, very well-positioned on the non-cyclical food testing market, integrated the Sub-Fund’s assets. Although Covid-related
income will gradually disappear, its organic growth, historically at around 5%, could accelerate, boosted by regulations on food security and
outsourcing, and be supplemented by acquisitions, the group now having a healthy balance sheet. We reduced exposure to the insurance
sector (reducing position in Axa and Munich Re) in favour of the banking sector (strengthening position on BNP Paribas and Intesa
SanPaolo), which is more sensitive to the rise in interest rates. We also strengthened our position on Kering, after the group confirmed
the upturn in sales at Gucci, Worldine, the price of which incorporates a lot of bad news today, but not the dynamic growth profile of the next
few years, and Brenntag, which offers a defensive profile in chemicals and a valuation that is once again attractive.

The new categories published on 1st April 2022 led us to sell Orpéa securities, to switch to 'under supervision', and to reduce the position on
Air Liquide. Daimler Trucks, a position inherited from the Daimler spin-off last December, was sold, as the group is very cyclical. We sold all
Siemens Gamesa shares, following Siemens Energy’s offer to buy out minority shareholders announced in May. Our position on BMW was
reduced in favour of Mercedes Benz, which benefits from its value-oriented strategy and its progress in electric vehicles. We reduced
positions in Intesa SanPaolo and Pernod Ricard.

We initiated a position in Hermes and increased the position in Kering, in order to strengthen the Sub-Fund’s exposure to the luxury sector in
light of the easing of health restrictions in China. We also entered TotalEnergies in the portfolio in order to manage exposure to the Euro
Stoxx 50 index and the weighting of the energy sector. We strengthened our position in Linde (to remain present on industrial gases in
the chemicals sector), ASML and Schneider.

In the summer of 2022, we sold all Sodexo and TotalEnergies securities, which were placed under supervision. We built a position in LVMH
(now leader following an improvement in its social and governance ratings): in addition to its significant weight in the index, LVMH offers strong
growth potential, buoyed by iconic brands and its exposure to China, which is recovering. We also acquired Accor (representativeness of
the Travel and Leisure sector) and Deutsche Post. The stock suffered from fears of a slowdown in global growth and the drop in parcel
volumes (temporary slowdown in e-commerce). The valuation today is very discounted, while the group has structurally improved its
profitability and reduced its sensitivity to the cycle.

We reduced positions on Kering, Linde, BNP Paribas and EssilorLuxottica in order to comply with the thresholds of their SRI category, as well
as Henkel (low pricing power), Saint Gobain and Rexel (securities which remain very cyclical). We strengthened our position in Galp Energia
(exposure to the energy sector), Air Liquide (visible growth, reasonable valuation) and Legrand (defensive profile within industrial securities).
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In Q4, we sold all Teleperformance securities following the new controversy, as well as Atos securities. We rebuilt a position in Siemens
(eligible once again, visibility thanks to an exceptional order book, improved profitability, attractive valuation), Nokia (good positioning to
benefit from deglobalisation in solutions for mobile networks, but also on fixed networks) and TotalEnergies (management of sector-based
weightings and representativeness of the index).

We strengthened our position in Linde (weight in the index), Evonik (undervalued), Repsol (steering of weight of energy sector,
well-positioned refining margins, exposure to renewables) and Michelin (best price/cost combination in H2, undervalued), and reduced SAP,
Allianz, Kering and LVMH (to comply with holding thresholds linked to SRI categories) as well as L'Oréal.

For four years, the Sub-Fund has complied with the specifications of the government SRI label. Management companies, and therefore funds,
benefit from this label, and undertake in particular to define objectives, illustrated by calculation of measurable indicators, in terms of
the environment, social policy and governance of financed companies. As a result, the indicators selected relate to the proportion of women
and independent members on boards of directors and the amount of carbon emissions financed. The SRI label therefore contributes to
reinforced transparency of SRI Funds which are regularly audited.

In the light of its SRI profile, the Sub-Fund was on average, over the year, made up of more than 70% leader or involved companies, which are
companies considered among the most active in considering ESG issues in their respective sector. In the index, this proportion totalled
approximately 48% on average. The Sub-Fund did not retain any "under supervision" securities, a category which accounts for up to 20% on
average in the Euro Stoxx 50.

Through the D share coupon, the OFI FINANCIAL INVESTMENT - RS EURO EQUITY Sub-Fund distributed an amount per unit of EUR 1.35
on 13 June 2022.

Through the N-D share coupon, the OFI FINANCIAL INVESTMENT - RS EURO EQUITY Sub-Fund distributed an amount per unit of
EUR 3.54 on 13 June 2022.

Main contributions to the performance of the portfolio over the 2022 financial year:

Positive contributions Negative contributions
Galp Energia Adidas
LVMH Atos
Repsol ASML

The health care, technology and chemicals sectors account for most of the negative contributions. In healthcare, Orpéa collapsed after
publication of the book “Les Fossoyeurs” which reveals serious deficiencies in care practices, poor working conditions and questionable
business ethics. Bayer is benefiting from positive prices of agricultural raw materials, which should favour the purchase of agrochemical
products by farmers. Sanofi is improving its results quarter after quarter, and benefiting from its defensive status and good valuation, although
the Zantac lawsuit in the US has impacted the stock. And lastly, Eurofins suffered from the rise in interest rates and from its lower growth,
following the normalisation of sales linked to Covid. Within technology, Atos is collapsing: the group’s demerger is not convincing and
disappointments about results keep coming. In the chemicals sector, Linde is benefiting from its defensive status and its flawless performance,
while Akzo Nobel is experiencing sharp drops in volumes against a backdrop of very sharp price increases to offset this increase in costs.

The Industrial Goods and Services sector is the main positive contributor to performance. Siemens and Deutsche Post fell significantly, due
to fears of a marked slowdown in the global economy. Adyen, a “growth” stock, was the target of mass profit-taking against a backdrop of
rising interest rates. Rexel is benefiting from the inflationary context, favourable to distribution groups, and from its digital transformation.

As at 30 December 2022, the rate of exposure to the shares market stood at 95.8%.
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ESG INVESTMENT INFORMATION
Information relating to consideration of social, environmental and governance quality issues in the investment policy

Changes made following the analysis

Integration of ESG analysis into investment policy

This Sub-Fund integrates the ESG analysis into its investment process.
A detailed presentation about this process is available in the Sub-Fund's Transparency Code, which can be found online at www.ofi-invest-am.com
[in French], by selecting the Sub-Fund, then the "Documents" tab.

Engagement and voting strategy

The aim of the engagement strategy is to enter into a dialogue with issuers in order to promote improved consideration of ESG issues by
the latter and/or greater transparency around their consideration of these issues.

This engagement is reflected globally within the Management Company, and not fund by fund. It takes material form by the establishing of
a direct dialogue with issuers, on specific subjects or issues. This dialogue is an integral part of the SRI analysis process and is implemented
based on theprinciples described in  the Shareholder =~ Engagement and Voting Policy posted on the site
(https://www.ofi-invest-am.com/pdf/documents-ex-ofi-am/politique-engagement-actionnarial-et-de-vote.pdf [in Frenchy).

An annual review of measures taken is posted on the site (https://www.ofi-invest-am.com/pdf/documents-ex-ofi-am/rapport-engagement.pdf)
[in French]

EXERCISE OF VOTING RIGHTS AT GENERAL MEETINGS

Voting statistics for the Sub-Fund for the period from 01/01/2022 to 30/12/2022:

Number of... GMs in 2022

GMs for which we exercised our voting rights 63

Resolutions voted on 1129

Resolutions on which votes Against or Abstention 242

Resolutions submitted or jointly submitted with other shareholders 1 (Danone in 2022)
Resolutions submitted by shareholders which we supported (For) 4

Direction of votes

Direction of votes during 2022 period of GMs

m Votes For

m Votes Against

79%
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As part of the preparation of general meetings and the definition of our voting guidelines, we have grouped the resolutions presented for voting
and analysed in 8 areas of analysis.

For each area, we have identified key principles with which we would like to comply when analysing resolutions at general meetings.

1. The company, shareholders’ rights, the articles of association
Principles: Equality, Proportionality

2. The accounts and allocation of the profit/loss for the financial year
Principles: Integrity, Continuity, Equity, Transparency, Suitability

3. Corporate governance
Principles: Independence, Competence, Diversity, Renewal, Separation of functions

4. Remuneration policy
Principles: Transparency, Link to performance, Balance, Equity

5. Capital structure and financing of company's activities
Principles: Appropriate management, Fairness

6. Mergers and acquisitions
Principles: Strategic interest, Transparency, Motivation, Governance, ES issues

7. Management decisions
Principles: Strategic interest, Transparency, Motivation

8. Environmental and Social issues
Principles: Transparency, Consistency, Strategic interest, Ambition

Proportion of total resolutions and disputed resolutions
by voting area of analysis in 2022

Area 1: Shareholders’ rights [l 2.89%

3.37%
Area 2: Accounts and allocations of profit/loss . 4.06% 23.03%
Area 3: Corporate governance [ 23-25('55%’1%
Area 4: Remuneration _2471% 50.83%
Area 5: Capital structure and financing I 11%858(;{%
Area 6: Mergers/Acquisitions | 8%%%
Area 7: Management decisions | 1'2450/?23%
Area 8: Environmental and Social issues 0 %%%Z//f,

B Against Grand total

In particular, there are marked objections in areas 3 and 4 relating to board composition and executives' remuneration.
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INFORMATION RELATIVE TO THE ESMA

1) Temporary purchase and sale or acquisitions transactions on securities (repurchase agreements, loans and borrowing)
This information can be found in the "Information on transparency around securities-financing transactions and re-use" section.

2) Financial contracts (derivatives)

Foreign exchange:  No position on 30/12/2022
Interest rates: No position on 30/12/2022
Credit; No position on 30/12/2022
Equities - CFD: No position on 30/12/2022
Commodities: No position on 30/12/2022

INFORMATION RELATING TO TRANSPARENCY OF SECURITIES FINANCING TRANSACTIONS AND RE-USE

As at the year-end on 30 December 2022, the OFI FINANCIAL INVESTMENT - RS EURO EQUITY Sub-Fund performed neither securities
financing transactions nor total return swaps.
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Template periodic disclosure for the financial products referred to in Article 8, paragraphs 1,
2 and 2a, of Regulation (EU) 2019/2088 and Article 6, first paragraph, of Regulation (EU)
2020/852

Product name: Ofi Invest ESG Euro Equity

Legal entity identifier: 969500KA4JCGL7F8WX73

Sustainable
investment means an H H
investment mea Environmental and/or social
economic activity that . .

contributes to an characteristics

environmental or social
objective, provided
that the investment
does not significantly

Did this financial product have a sustainable investment objective?

harm any

environmental or social

objective and that oo D Yes o No

the investee companies . a .

elllan e L] It made sustainable [] It promoted Environmental/Social (E/S)

e gzl investments with an characteristics and while it did not have as
environmental objective: __ % its objective a sustainable investment, it

The EU Taxonomy is a had a proportion of __% of sustainable

classification system investments

laid down in Regulation

(EU) 2020/852, . . L . . . T

el T ) [] in economic activities that qualify as [J with an environmental objective in

environmentally environmentally sustainable under economic activities that qualify as

R EE T the EU Taxonomy environmentally sustainable under

activities. That

Regulation does not lay the EU Taxonomy

down a list of socially

sustainable economic L] in economic activities that do not [J with an environmental objective in

CXaHISS, S lIED 2 qualify as environmentally sustainable economic activities that do not qualify as

investments with an X i

S — under the EU Taxonomy environmentally sustainable under

objective might be the EU Taxonomy

aligned with

the Taxonomy or not. . . . .
Y [] with a social objective

] It made sustainable investments It promoted E/S characteristics, but
with a social objective: % did not make any sustainable
investments

To what extent were the environmental and/or social characteristics promoted by this
financial product met?

@ The Sub-Fund promoted environmental and social characteristics through the implementation of two systematic
" approaches:
1. Regulatory and sector-based exclusions
2. ESG integration through different requirements
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Sustainability indicators
measure how

the environmental or
social characteristics
promoted by

the financial product are
attained.

Ofi Invest ESG Euro Equity (hereinafter “the Sub-Fund”) promoted environmental and social characteristics by
investing in issuers with good environmental, social and governance practices.

To achieve this, the Sub-Fund invested in equities from the eurozone market with the best practices in terms of
managing the ESG issues specific to their sector of activity, in accordance with the Management Company’s

proprietary ESG rating methodology.

The themes taken into account in reviewing good ESG practices were:

. Environmental: Climate change — Natural resources — Project financing — Toxic waste — Green products.
. Social: Human capital — Societal — Products and services — Communities and human rights
. Governance: Governance structure — Market behaviour

In fact, this SRI-labelled Sub-Fund adopted a best-in-class approach, making it possible to exclude, in each sector
of the investment universe, 20% of the least virtuous issuers in terms of ESG practice, and to keep in
the portfolio, only companies incorporating ESG practices. It also complied with the SRI label requirements for
monitoring performance indicators.

How did the sustainability indicators perform?

As at 30 December 2022, the performance of the sustainability indicators used to measure attainment of
the Fund's environmental and social characteristics is as follows:

The SRl score at portfolio level reached 3.61 out of 5.
The percentage of companies in the Under Supervision category is 0%.

In the context of the SRI Label awarded to the Sub-Fund, two ESG indicators promoting social and environmental
characteristics were piloted in connection with the fund and its SRI universe. Their respective performance as at
30 December 2022 is as follows:

1. The proportion of issuers forming the subject of controversies that are deemed to violate at least
one of the Ten Principles of the UN Global Compact is 0% compared to its SRI universe, of which
the proportion of issuers forming the subject of controversies that are considered to violate at least
one of the Ten Principles of the Global Compact is 1.02%.

2. The proportion of women on the Board of Directors or the Supervisory Board of the investee
companies is 0.69% compared to its universe, of which the proportion is 0.68%.

Monitoring of the indicators, mentioned previously, in management tools allows confirmation that there were
no significant variations in the performance of the indicators throughout the reporting period in question,
between 1st January 2022 and 30 December 2022.

For more information on these sustainability indicators and their calculation method, please refer to
the Sub-Fund's prospectus and pre-contractual appendix.

... and compared to previous periods?

This annex containing the annual information relating to the Fund in accordance with Commission Delegated
Regulation (EU) 2022/1288 is the first to be published.
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What were the objectives of the sustainable investments that the financial product
partially made and how did the sustainable investment contribute to such
objectives?

Not applicable.

How did the sustainable investments that the financial product partially made not
cause significant harm to any environmental or social sustainable investment
objective?

Not applicable.

OFI FINANCIAL INVESTMENT -
RS EURO EQUITY Sub-Fund

- How were the indicators for adverse impacts on sustainability factors taken
into account?

- Were sustainable investments aligned with the OECD Guidelines for
Multinational Enterprises and the UN Guiding Principles on Business and
Human Rights? Details:

The EU Taxonomy sets out a “do not significant harm” principle by which
Taxonomy-aligned investments should not significantly harm EU Taxonomy
objectives and is accompanied by specific Union criteria.

The “do no significant harm” principle applies only to those investments underlying
the financial product that take into account the EU criteria for environmentally
sustainable economic activities. The investments underlying the remaining portion
of this financial product do not take into account the EU criteria for
environmentally sustainable economic activities.
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i How did this financial product consider principal adverse impacts on sustainability factors?

The Management Company has implemented methods of assessment for investee issuers for each of
the principal adverse impacts associated with sustainability factors:

Climate and other environment-related indicators

1. Scopel-2-3 X X X X X X
and total GHG
emissions Coal/Oil and Say on Financed
gas Climate emissions
(Scope 1 &
2)
2. Carbor_I X X
footprint sayon
Climate
3. GHG intensity of X X X
investee
companies Say on
Climate
4. Exposure to X X X
companies active
in the fossil fuel Coal/Oil and Say on
sector gas Climate
5. Share of X X
non-renewable
energy
consumption and
production
6. Energy X

consumption
intensity per high
impact climate
sector

7. Activities X X X

negatively
impacting
biodiversity-sensi
tive areas

8. Emissions to water X X

9. Hazardous waste
and radioactive X X
waste ratio

Indicators for social and employee, respect for human rights, anti-corruption and anti-bribery matters

10. Violations of UN
Global Compact X X X X
principles and Global
OECD Guidelines Compact
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11. Lack of processes
and compliance X X X
mechanisms to Global
monitor Compact
compliance with
UN Global Compact
principles and
OECD Guidelines
for Multinational
Enterprises

12. Unadjusted gender X

pay gap
13. Board gender

diversity X X X X
14. Exposure to X

controversial

weapons Controversial

weapons
Additional indicators related to social and environmental issues

Insufficient

measures taken to X X X X

remedy Global

non-compliance Compact

with anti-bribery

and

anti-corruption

standards

As a result, the Sub-Fund considered principal adverse impacts on sustainability factors during the financial year
in qualitative terms.

For more information on how OFI Invest Asset Management products consider principal adverse impacts, please
refer to the “Statement on the Principal Adverse Impacts of Investment Decisions on Sustainability Factors”,
available at: https://www.ofi-invest-am.com/finance-durable.
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The list includes

the investments
constituting the greatest
proportion of
investments of

the financial product
during the reference
period, which is:

What were the top investments of this financial product?

As at 30 December 2022, the top investments are as follows:

LARGEST INVESTMENTS SECTOR % ASSETS COUNTRY
ASML Technology 4.36% Netherlands
L'OREAL Consumer products 4.10% France

and services
ENEL Utilities 3.00% Italy
SCHNEIDER Industrial goods and 2.80% France
services
LVMH Consumer products 2.79% France
and services
AXA Insurance 2.46% France
LINDE GR Chemicals 2.39% United Kingdom
BBVA Banks 2.36% Spain
GALP ENERG Energy 2.35% Portugal
ING GROUPE Banks 2.33% Netherlands
AIR LIQUIDE Chemicals 2.32% France
CRH PLC Construction and 2.30% Ireland
materials
MERCK KGAA Health Care 2.10% Germany
INFINEON TECHNOLOGIES | Technology 2.09% Germany
STMICROELECTRONICS Technology 1.83% France

OFI FINANCIAL INVESTMENT -
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—#
Asset allocation
describes the share of

investments in specific
assets.

Taxonomy-aligned

What was the proportion of sustainability-related investments?

What was the asset allocation?

Investments

#2 Other

#1 Aligned with E/S characteristics includes the investments of the financial product used to attain the environmental

or social characteristics promoted by the financial product.

#2 Other includes the remaining investments of the financial product which are neither aligned with the environmental

or social characteristics, nor are qualified as sustainable investments.

As at 30 December 2022, 99.97% of the net assets of the Sub-Fund are made up of investments contributing to
the promotion of environmental and social characteristics (#1 Aligned with E/S characteristics).

0.03% of the net assets of the Sub-Fund are in the #2 Other category. This category is made up of:
e 0.03%in cash
e 0% in derivatives
e 0% in securities or portfolio securities without an ESG score.

The Sub-Fund therefore complied with the expected asset allocation:
e A minimum of 80% of the fund's net assets belonging to the category #1 Aligned with E/S characteristics.

e A maximum of 20% of investments belonging to the #2 Other category, including a maximum of 10% of
securities or stocks without an ESG score.

In which economic sectors were the investments made?

As at 30 December 2022, the sector-based breakdown of assets invested is as follows:

activities are expressed

as a share of: SECTOR % ASSETS

- turnover reflecting Technology 13.55%
the share of revenue X . o,
o Eraer aaviies Industrial goods and services 12.64%
of investee Consumer products and services 10.88%
companies.

- capital expenditure Banks 8.34%
(CapEx) showing Chemicals 7.64%
the green investments 0,
made by investee Energy 6.46%
companies, e.g. for Health Ca re 639%
a transition to a green Automotive and components 5.39%
economy.

. ope,atignm Insurance 5.33%
expenditure (OpEx) Food, beverages and tobacco 4.92%
reflecting green Trels
operational activities Utilities 3.90%
of investee Telecommunications 2.58%
companies. Construction and materials 2.30%

Financial Services 1.04%
Personal care, pharmacies and grocery 1.01%
Retail trade 0.96%
Real Estate 0.64%
Travel and leisure 0.59%
UCITS 1.13%
Invested cash/cash equivalents 4.30%
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Enabling activities
directly enable other
activities to make a
substantial contribution
to an environmental
objective.

Transitional activities
are activities for which
low-carbon alternatives
are not yet available and
among others have
greenhouse gas
emission levels
corresponding to

the best performance.

OFI FINANCIAL INVESTMENT -
RS EURO EQUITY Sub-Fund

To what extent were the sustainable investments with an environmental objective
aligned with the EU Taxonomy?

As at 30 December 2022, the share of sustainable investments with an environmental objective aligned
e with the EU Taxonomy in the portfolio is zero.

The graphs below show in green the percentage of investments that were aligned with the EU Taxonomy. As there is
no appropriate methodology to determine the taxonomy-alignment of sovereign bonds*, the first graph shows

the Taxonomy alignment in relation to all the investments of the financial product including sovereign bonds, while
the second graph shows the Taxonomy alignment only in relation to the investments of the financial product other
than sovereign bonds.

2. Taxonomy-aligned of investments
excluding sovereign bonds*

1. Taxonomy-aligned of investments
including sovereign bonds*

OpEx OpEx
CapEx CapEx

Turnover Turnover

0% 50% 100% 0% 20% 40% 60% 80% 100%

m Taxonomy-aligned investments m Taxonomy-aligned investments

m Other investments m Other investments

*For the purpose of these graphs, 'sovereign bonds' consist of all sovereign exposures.

What was the share of investments made in transitional and enabling activities?

As at 30 December 2022, the share of investments in transitional and enabling activities in the portfolio
is nil.

How did the percentage of investments that were aligned with the EU Taxonomy
compare with previous reference periods?

This annex containing the annual information relating to the Sub-Fund in accordance with Commission
Delegated Regulation (EU) 2022/1288 is the first to be published.

Annual Report as at 29
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V4

are sustainable
investments with an
environmental objective
that do not take into
account the criteria for
environmentally
sustainable economic
activities under
Regulation (EU)
2020/852.

B

Reference benchmarks
are indexes to measure
whether the financial
product attains

the environmental or
social characteristics
that they promote.

What was the share of sustainable investments with an environmental objective not

Fad
aligned with the EU Taxonomy?

Not applicable.

‘ What was the share of socially sustainable investments?

Not applicable.

@_‘ What investments were included under “other”, what was their purpose and were
there any minimum environmental or social safeguards?

These investments, which were made only in specific situations and intended to represent a maximum of
20% of the Fund's net assets, consisted of:

e 0.03% in cash,

e 0% in derivatives, use of which was limited to specific situations in order to allow occasional hedging
against or exposure to market risks,

e 0% in securities or portfolio securities without an ESG score.

Although this category does not have an ESG score and no environmental and social guarantees were

implemented, its use did not have the effect of significantly or permanently distorting the environmental
and/or social characteristics promoted by the Fund.

What actions have been taken to meet the environmental and/or social characteristics
during the reference period?

In order to comply with environmental and/or social characteristics during the reference period, all ESG data
were made available to managers in the management tools, and the various ESG requirements were configured
and tracked in these same tools.

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

Not applicable.
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Balance sheet as at 30 December 2022 (in euros)

BALANCE SHEET ASSETS

30/12/2022

31/112/2021

Net fixed assets
Deposits -
Financial instruments 268,273,009.59
Equities and similar securities 253,783,327.91
Traded on a regulated or similar market 253,783,327.91
Not traded on a regulated or similar market
Bonds and similar securities
Traded on a regulated or similar market
Not traded on a regulated or similar market
Debt securities
Traded on a regulated market or similar
Transferable debt securities
Other debt securities
Not traded on a regulated or similar market -
Undertakings for collective investment 14,489,681.68

Qeneral purpose UCITS and AlFs aimed at non-professionals and equivalents 14.489.681.68
in other countries

Other Funds aimed at non-professionals and equivalents in other Member
States of the European Union

General purpose professional funds and equivalents in other Member States
of the European Union and listed securitisation vehicles

Other professional investment funds and equivalents in other Member States
of the European Union and unlisted securitisation vehicles

Other non-European vehicles
Temporary transactions on securities
Receivables representative of securities under repurchase agreements
Receivables representative of securities lent
Securities borrowed
Securities given under a repurchase agreement
Other temporary transactions
Financial contracts
Transactions on a regulated or similar market
Other transactions
Other financial instruments
Receivables
Foreign exchange forward transactions
Other
Financial accounts 258,996.98
Liquid assets 258,996.98

421,172,751.54
403,264,551.20
403,264,551.20

17,908,200.34
17,908,200.34

276,798.63
276,798.63

Total assets 268,532,006.57

421,449,550.17
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Balance sheet as at 30 December 2022 (in euros)

BALANCE SHEET LIABILITIES

30/12/2022

3112/2021

Equity
Capital
Previous net capital gains and losses not distributed (a)
Carry forward (a)
Net capital gains and losses for the financial year (a, b)
Profit/loss for the financial year (a, b)
Equity total
(= Amount representative of net assets)
Financial instruments
Purchase and sale transactions on financial instruments
Temporary transactions on securities
Payables representative of securities given under a repurchase agreement
Payables representative of securities borrowed
Other temporary transactions
Financial contracts
Transactions on a regulated or similar market
Other transactions
Payables
Foreign exchange forward transactions
Other
Financial accounts
Current bank credit facilities
Borrowing

205,999,249.84
59,032,093.50
11,856.81
-2,892,225.14
6,213,599.29
268,364,574.30

167,432.27

167,432.27

337,629,859.88
34,428,287.82
8,536.22
42,479,995.33
6,653,290.79
421,199,970.04

249,580.13

249,580.13

Total liabilities

268,532,006.57

421,449,550.17

(a) Including accrual accounts
(b) Minus part payments paid in respect of the financial year

OFI FINANCIAL INVESTMENT - RS EURO
EQUITY Sub-Fund
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Off-balance sheet items (in euros)

30/12/2022

311212021

HEDGING TRANSACTIONS
Commitments on regulated or similar markets
OTC commitments
Other commitments

OTHER TRANSACTIONS
Commitments on regulated or similar markets
OTC commitments
Other commitments

OFI FINANCIAL INVESTMENT - RS EURO
EQUITY Sub-Fund
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Profit and loss account (in euros)

30/12/2022 31/112/2021

Income on financial transactions

Income on deposits and financial accounts 1,411.94 0.08

Income on equities and similar securities 8,723,412.90 9,541,478.33

Income on bonds and similar securities

Income on debt securities

Income on acquisitions and temporary purchase and sale of securities

Income on financial contracts

Other financial income -

Total (1) 8,724,824.84 9,541,478.41

Expenses on financial transactions

Expenses on acquisitions and temporary purchase and sale of securities

Expenses on financial contracts = -

Expenses on financial payables 363.12 1,500.66

Other financial expenses - -

Total (1) 363.12 1,500.66

Profit/loss on financial transactions (I-ll) 8,724,461.72 9,539,977.75

Other income (1ll) -

Management fees and allocations to amortisation (IV) 1,908,901.88 2,757,155.27
Net profit/loss for the financial year (L. 214-17-1) (1 - Il + Il - IV) 6,815,559.84 6,782,822.48

Adjustment of income for the financial year (V) -601,960.55 -129,531.69

Part payments on profit/loss paid in respect of the financial year (VI)
Result (1- 11+ 11 -1V +/-V - VI) 6,213,599.29 6,653,290.79
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APPENDIX

ACCOUNTING RULES AND METHODS
The Sub-Fund has complied with the accounting rules established by the amended Accounting Standards Authority regulation no. 2014-01 on
the accounting plan of open-ended UCIs.

The rules for valuation are fixed, under its responsibility, by the management company.
The accounting currency for the fund is the euro.

The net asset value is calculated every non-holiday trading day worked (in Paris), and is dated that same day. The net asset value of
the Sub-Fund is calculated on the basis of the closing price of the trading session on day D and is dated that same day.

Accounts relating to the securities portfolio are kept based on historical cost: inflows (purchases or subscriptions) and outflows (sales or
redemptions) are posted based on the acquisition price, excluding costs.
Any exit generates a capital gain or capital loss from sale or redemption and potentially, a redemption bonus.

Accrued coupons on negotiable debt securities are considered on the day of the net asset value date.

The Sub-Fund values its securities at the current value, resulting from the market value or, in the absence of any existing market, from
financial methods. The entry value-actual value difference generates a capital gain or loss which shall be posted as "difference in estimate of
portfolio".

Description of methods of valuation of balance sheet entries and forward and options transactions
Transferable securities admitted for trading on a securities market are valued at the closing price.

Positions on futures and options markets are valued at the price corresponding to the trading time taken into account for valuation of
the underlying assets.

Units or shares of UCI are valued at the last known net asset value.

Negotiable debt securities (NDS) with a residual duration of more than three months are valued at the market price recorded by the managers
at the time of publication of inter-bank market prices by the A.F.B. The rate applied, in the absence of significant transactions, is the Euribor for
securities at less than one year, the rate of BTAN (published by the leading primary dealers (SVT)) for securities at more than one year, plus,
where applicable, a discrepancy representative of the intrinsic characteristics of the issuer of the security.

NDS with a duration on issue, acquisition or residual duration which is less than three months are valued using a linear method up to maturity
at the issue or acquisition price or at the last price applied for their valuation at the market price.

The valuation method applied, which is maintained throughout the period of holding of the security, is:
= forinstruments with long-term coupons and for which the annual coupon is determined based on an actuarial calculation (bond type):
valuation using the actuarial method;
= for instruments with a term of less than one year issued in the form of prepaid or final interest: valuation using the method of
discounting the overall redemption value over the remaining term.

The Sub-Fund is not designed to carry out acquisitions transactions or temporary purchase or sale of securities.

Securities purchased on the deferred settlement market are valued at their market value. They are registered in the portfolio on their date of
trading.
Securities sold on the deferred settlement market leave the portfolio on the day of trading.

Description of off-balance sheet commitments
Securities assigned with option of repurchase are registered off-balance sheet at their contractual value.
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Futures contracts feature off-balance sheet for their market value, a value equal to the price (or the estimate if the transaction is OTC)
multiplied by the number of contracts multiplied by the nominal and potentially translated to the fund posting currency.

Options transactions are translated as an underlying equivalent of the option (quantity x quota x price of underlying x delta potentially
translated to fund posting currency).

Description of method followed for posting income from securities with fixed income
Result is calculated based on coupons cashed. Coupons accrued on the day of the valuations constitute an element of the valuation
difference.

Option chosen regarding posting of costs
The Sub-Fund has opted for posting with costs excluded.

Description of the method for calculating fixed management fees
Management fees are directly charged to the profit and loss account of the Sub-Fund, when each net asset value is calculated. The maximum
rate applied on the basis of net assets may not be more than:
= 1.08% incl. tax for C and D shares
1.08% incl. tax for EI C EUR shares (share class removed on 18 February 2022)
1.80% incl. tax for R shares
1.40% incl. tax for RF shares
0.10% incl. tax for N-D shares

These fees cover all costs charged directly to the Sub-Fund, with the exception of transaction costs. Transaction costs include intermediation
fees (brokerage, stock market taxes, etc.) and turnover fee.

The following may be added to the operating and management fees:
= transaction fees charged to the Sub-Fund;

Allocation of distributable sums
C, R and RF shares:

Pure accumulation: distributable sums are accumulated in full, except those forming the subject of mandatory distribution by virtue of
the law.

D and N-D shares:
Pure distribution: sums are distributed in full, rounded to the nearest whole number; the Board of Directors may decide on the payment of
exceptional interim payments;

The General Meeting decides, each year, on allocation of capital gains realised. The Board of Directors may decide on the payment of
exceptional interim payments.
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Changes in net assets of the UCI (in euros)

30/12/2022 31/12/2021

Net assets at the beginning of the financial year 421,199,970.04 377,524,814.34
Subscriptions (including subscription fees retained by the UCI) 9,333,268.85 10,242,548.41
Redemptions (after deduction of redemption fees retained by the UCI) -94,073,197.40 -33,892,623.75
Capital gains made on deposits and financial instruments 20,222,484.72 48,453,635.25
Capital losses realised on deposits and financial instruments -21,890,957.27 -3,767,581.45
Capital gains made on financial contracts
Capital losses made on financial contracts
Transaction costs -725,829.37 -999,258.09
Exchange differences -11,823.08 54,111.38
Change in difference in estimate of deposits and financial instruments -67,559,819.86 20,536,090.88

Difference in estimate financial year N 15,178,452.61

Difference in estimate financial year N - 1 82,738,272.47
Change in difference in estimate of financial contracts

Difference of estimate financial year N

Difference of estimate financial year N - 1
Distribution for the previous financial year on net capital gains and losses -
Distribution for the previous financial year on profit/loss -4,945,082.17 -3,734,589.41
Net profit/loss for the financial year before accruals account 6,815,559.84 6,782,822.48
Part payment(s) paid during financial year on net capital gains and losses
Part payment(s) paid during the financial year on profit/loss
Other elements
Net assets at the end of the financial year 268,364,574.30 421,199,970.04
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Allocation by legal or economic nature

Designation of securities %

Assets

Bonds and similar securities
Indexed Bonds
Convertible Bonds
Equity Securities
Other Bonds

Debt securities
Short-term negotiable securities
Medium-term negotiable securities

Liabilities
Purchase and sale transactions on financial instruments
Shares and similar securities
Bonds and similar securities
Debt securities
Other

Off-balance sheet items
Rate
Equities
Credit
Other

Allocation by nature of rate

%

Assets
Deposits

Bonds and similar
securities

Debt securities

Temporary transactions
on securities

Financial accounts

Liabilities
Temporary transactions
on securities

Financial accounts

OFI FINANCIAL INVESTMENT - RS EURO Annual Report as at 38
EQUITY Sub-Fund 30 December 2022



Allocation by nature of rate (continued)

Off-balance sheet items
Hedging transactions
Other transactions

Allocation by residual maturity

Assets

Deposits

Bonds and similar
securities

Debt securities

Temporary transactions
on securities

Financial accounts

Liabilities
Temporary transactions
on securities

Financial accounts

Off-balance sheet items
Hedging transactions
Other transactions

Allocation by currency

Assets
Deposits

Shares and similar
securities

Bonds and similar
securities

Debt securities
ucl

Temporary transactions
on securities

Receivables
Financial accounts

OFI FINANCIAL INVESTMENT - RS EURO
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Allocation by currency (continued)

%

Liabilities
Purchase and sale
transactions on financial
instruments
Temporary transactions
on securities
Payables

Financial accounts

Off-balance sheet items
Hedging transactions
Other transactions

Sundry debtors and creditors

Receivables
Total receivables

Payables
Provision for fixed management fees payable
Turnover fee provision
Redemptions payable
Total payables

Total

Subscriptions-redemptions

C share class
Shares issued
Shares redeemed

D share class
Shares issued
Shares redeemed

N-D share class
Shares issued
Shares redeemed

El C EUR share class
Shares issued
Shares redeemed

R share class
Shares issued
Shares redeemed
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Subscriptions-redemptions (continued)

RF share class

Shares issued 7.5823
Shares redeemed -
(1) The EI C EUR share class was removed on 18/02/2022.
Fees
C share class
Amount of subscription fees retained 0.00
Amount of redemption fees retained 0.00
D share class
Amount of subscription fees retained 0.00
Amount of redemption fees retained 0.00
N-D share class
Amount of subscription fees retained 0.00
Amount of redemption fees retained 0.00
El C EUR share class
Amount of subscription fees retained 0.00
Amount of redemption fees retained 0.00
R share class
Amount of subscription fees retained 0.00
Amount of redemption fees retained 0.00
RF share class
Amount of subscription fees retained 0.00
Amount of redemption fees retained 0.00
Management fees
C share class
Percentage of fixed management fees 1.08
Performance commission (variable costs) =
Retrocession of management fees -
D share class
Percentage of fixed management fees 1.08
Performance commission (variable costs) =
Retrocession of management fees -
N-D share class
Percentage of fixed management fees 0.05
Performance commission (variable costs) =
Retrocession of management fees -
El C EUR share class
Percentage of fixed management fees 1.08@
Performance commission (variable costs) =
Retrocession of management fees =
OFI FINANCIAL INVESTMENT - RS EURO Annual Report as at 41
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Management fees (continued)

R share class
Percentage of fixed management fees
Performance commission (variable costs)
Retrocession of management fees

RF share class
Percentage of fixed management fees
Performance commission (variable costs)
Retrocession of management fees

(2) As the EI C EUR share class was removed on 18/02/2022, the rate presented has been annualised.

Commitments received and given

Description of collateral received by the UCI with notably, mention of capital guarantees
Nil

Other commitments received and/or given
Nil

Other information

Code Name Quantity Price Current value (in euros)

Current value of financial instruments forming the subject of temporary acquisition
Nil

Current value of financial instruments constituting guarantee deposits
Financial instruments received as collateral and not posted on the balance sheet
Nil
Financial instruments given as collateral and kept in their original entry
Nil

Financial instruments held in the portfolio issued by entities associated with the management company (fund)
or with the financial manager(s) (SICAV) and variable capital UCls managed by these entities

FR0000008997 OFI RS LIQUIDITES 2,648.4582 4,327.21

11,460,434.81

Part payments on profit/loss paid in respect of the financial year

Date Total amount Amount per unit Total tax credits =~ Tax credit per unit

Total part payments - -
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Part payments on net capital gains and losses paid in respect of the financial year

Date

Total amount

Unit amount

Total part payments

Table showing allocation of distributable amounts relating to profit/loss (in euros)

30/12/2022 31/12/2021
C share class
Sums yet to be allocated

Carry forward -

Profit/loss 781,685.85 714,194.39
Total 781,685.85 714,194.39
Allocation

Distribution -

Carry forward for the financial year -

Accumulation 781,685.85 714,194.39
Total 781,685.85 714,194.39
Information relating to shares or units conferring entitlement to distribution

Number of shares or units =

Distribution per unit -

Tax credits attached to distribution of profit/loss -

D share class
Sums yet to be allocated

Carry forward 8,327.90 3,755.14

Profit/loss 1,507,668.53 2,061,914.27
Total 1,515,996.43 2,065,669.41
Allocation

Distribution 1,512,279.00 2,051,277.53

Carry forward for the financial year 3,717.43 14,391.88

Accumulation - -
Total 1,515,996.43 2,065,669.41

Information relating to shares or units conferring entitlement to distribution

Number of shares or units

879,231.979%4

1,519,464.8394

Distribution per unit 1.72 1.35
Tax credits attached to distribution of profit/loss -
N-D share class
Sums yet to be allocated
Carry forward 3,528.91 4,781.08
Profit/loss 3,870,904.56 3,844,887.76
Total 3,874,433.47 3,849,668.84
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Table showing allocation of distributable amounts relating to the profit/loss (in euros)

(continued)

30/12/2022

3112/2021

Allocation
Distribution
Carry forward for the financial year
Accumulation

Total

Information relating to shares or units conferring entitlement to distribution
Number of shares or units
Distribution per unit
Tax credits attached to distribution of profit/loss

ElI C EUR share class
Sums yet to be allocated
Carry forward
Profit/loss
Total

Allocation
Distribution
Carry forward for the financial year
Accumulation

Total

Information relating to shares or units conferring entitlement to distribution
Number of shares or units
Distribution per unit
Tax credits attached to distribution of profit/loss

R share class
Sums yet to be allocated
Carry forward
Profit/loss
Total

Allocation
Distribution
Carry forward for the financial year
Accumulation

Total

Information relating to shares or units conferring entitlement to distribution
Number of shares or units
Distribution per unit
Tax credits attached to distribution of profit/loss

3,869,906.82
4,526.65

3,874,433.47

992,283.7988
3.90

0.000)
0.00

0.00
0.00

53,324.25
53,324.25

53,324.25
53,324.25

3,845,805.48
3,863.36

3,849,668.84

1,086,385.7302
3.54

796.90
796.90

796.90
796.90

31,495.00
31,495.00

31,495.00
31,495.00
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Table showing allocation of distributable amounts relating to the profit/loss (in euros)

(continued)

30/12/2022

31/112/2021

RF share class
Sums yet to be allocated
Carry forward
Profit/lloss
Total

Allocation
Distribution
Carry forward for the financial year
Accumulation

Total

Information relating to shares or units conferring entitlement to distribution
Number of shares or units
Distribution per unit
Tax credits attached to distribution of profit/loss

16.10
16.10

16.10
16.10

247
247

247
247

(3) The EI C EUR share class was removed on 18/02/2022.

Table showing allocation of distributable sums relating to net capital gains and losses

(in euros)
30/12/2022 31112/2021
C share class
Sums yet to be allocated
Previous net capital gains and losses not distributed 9,364,578.51 4,737,002.75
Net capital gains and losses for the financial year -483,896.15 6,135,174.23
Part payments paid on net capital gains and losses for the financial year -
Total 8,880,682.36 10,872,176.98
Allocation
Distribution - -
Net capital gains and losses not distributed 8,880,682.36 10,872,176.98
Accumulation - .
Total 8,880,682.36 10,872,176.98
Information relating to shares or units conferring entitlement to distribution
Number of shares or units 319,990.6875 371,505.8223
Distribution per unit
D share class
Sums yet to be allocated
Previous net capital gains and losses not distributed 18,487,240.80 14,286,903.31
Net capital gains and losses for the financial year -906,703.13 17,662,244 .46
Part payments paid on net capital gains and losses for the financial year - -
Total 17,580,537.67 31,949,147.77
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Table showing allocation of distributable sums relating to net capital gains and losses

(in euros) (continued)

30/12/2022 31/12/2021
Allocation
Distribution - -
Net capital gains and losses not distributed 17,580,537.67 31,949,147.77
Accumulation - .
Total 17,580,537.67 31,949,147.77

Information relating to shares or units conferring entitlement to distribution
Number of shares or units
Distribution per unit

N-D share class
Sums yet to be allocated
Previous net capital gains and losses not distributed
Net capital gains and losses for the financial year
Part payments paid on net capital gains and losses for the financial year
Total

Allocation
Distribution
Net capital gains and losses not distributed
Accumulation

Total

Information relating to shares or units conferring entitlement to distribution
Number of shares or units
Distribution per unit

ElI C EUR share class
Sums yet to be allocated

879,231.9794

30,153,903.31
-1,445,607.22

28,708,296.09

28,708,296.09

28,708,296.09

992,283.7988

1,519,464.8394

14,978,336.15
18,035,172.46

33,013,508.61

33,013,508.61

33,013,508.61

1,086,385.7302

Previous net capital gains and losses not distributed 4,405.75
Net capital gains and losses for the financial year -4 6,846.20
Part payments paid on net capital gains and losses for the financial year -
Total 11,251.95
Allocation
Distribution
Net capital gains and losses not distributed 11,251.95
Accumulation .
Total 11,251.95
Information relating to shares or units conferring entitlement to distribution
Number of shares or units 500.0000
Distribution per unit
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Table showing allocation of distributable sums relating to net capital gains and losses

(in euros) (continued)

30/12/2022

311212021

R share class
Sums yet to be allocated
Previous net capital gains and losses not distributed
Net capital gains and losses for the financial year
Part payments paid on net capital gains and losses for the financial year
Total

Allocation
Distribution
Net capital gains and losses not distributed
Accumulation

Total

Information relating to shares or units conferring entitlement to distribution
Number of shares or units
Distribution per unit

RF share class
Sums yet to be allocated
Previous net capital gains and losses not distributed
Net capital gains and losses for the financial year
Part payments paid on net capital gains and losses for the financial year
Total

Allocation
Distribution
Net capital gains and losses not distributed
Accumulation

Total

Information relating to shares or units conferring entitlement to distribution
Number of shares or units
Distribution per unit

1,026,196.85
-56,007.97

970,188.88

970,188.88

970,188.88

45,662.5045

174.03
-10.67

163.36

163.36

163.36

8.5823

421,633.49
640,544.07

1,062,177.56

1,062,177.56

1,062,177.56

47,263.5470

6.37
13.91

20.28

20.28

20.28

1.0000

(4) The EI C EUR share class was removed on 18/02/2022.
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Table showing results and other characteristic elements of
the UCI during the last five financial years (in euros)

30/12/2022

31/12/2021

31/12/2020

31/112/2019

31/112/2018

Net assets
in EUR

Number of securities
C share class
D share class
N-D share class
El C EUR share class
R share class
RF share class

Unit net asset value
C share class in EUR
D share class in EUR
N-D share class in EUR
El C EUR share class in EUR
R share class in EUR

RF share class in EUR
Distribution per unit on net capital
gains and losses (including part
payments)

C share class in EUR

D share class in EUR

N-D share class in EUR

El C EUR share class in EUR

R share class in EUR

RF share class in EUR
Distribution per unit on profit/loss
(including part payments)

C share class in EUR

D share class in EUR

N-D share class in EUR

El C EUR share class in EUR

R share class in EUR

RF share class in EUR
Tax credit per unit transferred to bearer
(individuals)

C share class in EUR

D share class in EUR

N-D share class in EUR

El C EUR share class in EUR

R share class in EUR

RF share class in EUR

268,364,574.30

319,990.6875
879,231.9794
992,283.7988

45,662.5045
8.5823

137.97
95.45
136.21
-6
112.07
116.25

1.72
3.90

421,199,970.04

371,505.8223
1,519,464.8394
1,086,385.7302

500.0000
47,263.5470
1.0000

164.07
1156.15
164.63
136.036
134.23
138.48

1.35
3.54

377,524,814.34

449,980.9535
1,610,521.3551
1,074,378.4129

500.0000
78,980.8227
1.0000

137.92

97.47
139.08
114.35
113.65
115.69

0.76
2.39

382,094,263.35

489,199.8513
1,663,802.7969
1,047,322.5015

500.0000
50,790.9724
1.0000

136.12

98.02
139.98
112.86
112.98
113.54

1.56
3.55

358,261,403.65

559,720.2036
2,154,730.0065
1,151,205.6660

500.0000
1.0000
1.0000

107.54
78.45
112.04
89.16
89.65
89.25(1)

1.15
2.95
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Table showing results and other characteristic elements of

the UCI during the last five financial years (in euros) (continued)

30/12/2022 3111212021 31/12/2020 31/112/2019 31/112/2018
Accumulation per unit
C share class in EUR 2.44 1.92 1.06 215 1.56
D share class in EUR -
N-D share class in EUR - - - - -
El C EUR share class in EUR - 1.59 0.87 1.78 1.29
R share class in EUR 1.16 0.66 0.13 1.25 0.98
RF share class in EUR 1.87 247 1.46 2.35 1.85
(5) The EI C EUR share class was removed on 18/02/2022.
(6) The EI C EUR share class was removed on 21/02/2022.
(7) The RF unit class was created on 09/03/2018 with a nominal value of EUR 100.00.
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Portfolio inventory as at 30 December 2022

Designation of securities Currency no?r:?n:r\'lglrue Market value Z"s sNeits
Deposits
Financial instruments

Equities and similar securities 253,783,327.91 94.57
Traded on a regulated or similar market 253,783,327.91 94.57
ACCOR SA EUR 68,164.00 1,591,629.40 0.59
ADIDAS NOM EUR 26,907.00 3,429,566.22 1.28
AENA SME SA EUR 29,618.00 3,474,191.40 1.29
AIR LIQUIDE EUR 47,000.00 6,222,800.00 2.32
AKZO NOBEL NV EUR 31,161.00 1,949,432.16 0.73
ALLIANZ SE-NOM EUR 19,349.00 3,887,214.10 1.45
AMADEUS IT GROUP SA EUR 77,005.00 3,738,592.75 1.39
ANHEUSER BUSCH INBEV SA/NV EUR 56,558.00 3,182,518.66 1.19
ASML HOLDING N.V. EUR 23,243.00 11,709,823.40 4.36
AXA EUR 253,478.00 6,604,369.29 2.46
BANCO BILBAO VIZCAYA ARGENTA EUR 1,126,478.00 6,346,577.05 2.36
BAYERISCHE MOTORENWERKE EUR 31,563.00 2,631,722.94 0.98
BNP PARIBAS EUR 75,000.00 3,993,750.00 1.49
BRENNTAG AG EUR 54,000.00 3,224,880.00 1.20
BUREAU VERITAS EUR 113,532.00 2,794,022.52 1.04
CAP GEMINI SE EUR 21,127.00 3,294,755.65 1.23
CIE GENERALE DES ETABLISSEMENTS MICHELIN SA EUR 140,412.00 3,648,605.82 1.36
CREDIT AGRICOLE SA EUR 197,447.00 1,941,101.46 0.72
CRHPLC EUR 167,058.00 6,182,816.58 2.30
DANONE SA EUR 64,452.00 3,172,971.96 1.18
DEUTSCHE BOERSE AG EUR 17,277.00 2,788,507.80 1.04
DEUTSCHE POST AG-NOM EUR 58,050.00 2,042,199.00 0.76
ENEL SPA EUR 1,600,000.00 8,048,000.00 3.00
ENGIE SA EUR 180,000.00 2,409,840.00 0.90
ESSILOR LUXOTTICA SA EUR 13,975.00 2,364,570.00 0.88
EUROFINS SCIENTIFIC SE EUR 57,951.00 3,886,194.06 1.45
EVONIK INDUSTRIES AG EUR 150,512.00 2,699,432.72 1.01
FAURECIA EUR 40,000.00 565,200.00 0.21
GALP ENERGIA SGPS SA-B EUR 500,864.00 6,315,895.04 2.35
HENKEL KGAA VZ PFD EUR 20,732.00 1,347,994 .64 0.50
HERMES INTERNATIONAL EUR 1,663.00 2,403,035.00 0.90
INDITEX EUR 103,660.00 2,575,951.00 0.96
INFINEON TECHNOLOGIES AG-NOM EUR 197,301.00 5,609,267.43 2.09
ING GROUP NV EUR 549,809.00 6,261,224.89 2.33
INTESA SANPAOLO SPA EUR 1,850,000.00 3,844,300.00 1.43
KERING EUR 7,427.00 3,531,538.50 1.32
KONE B EUR 51,139.00 2,470,013.70 0.92
KONINKLIJKE AHOLD DELHAIZE EUR 100,698.00 2,702,734.32 1.01
KONINKLIJKE DSM NV EUR 29,618.00 3,385,337.40 1.26
KONINKLIJKE KPN NV EUR 1,600,000.00 4,624,000.00 1.72
KONINKLIJKE PHILIPS N.V. EUR 96,453.00 1,350,727.81 0.50
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Portfolio inventory as at 30 December 2022 (continued)

Designation of securities Currency no?r:?n:r\'lglrue Market value ;‘/"s sN;ts

LEGRAND EUR 50,349.00 3,767,112.18 1.40
LINDE PLC EUR 21,002.00 6,415,060.90 2.39
LOREAL SA EUR 33,000.00 11,008,800.00 410
LVMH MOET HENNESSY LOUIS VUITTON SE EUR 11,000.00 7,478,900.00 2.79
MERCEDES BENZ GROUP AG EUR 65,553.00 4,024,954.20 1.50
MERCK KGAA EUR 31,098.00 5,625,628.20 2.10
MUENCHENER RUECKVERSICHERUNGS AG-NOM EUR 12,579.00 3,824,016.00 1.42
NESTE CORPORATION EUR 110,571.00 4,756,764.42 1.77
NOKIA OYJ EUR 530,000.00 2,293,310.00 0.85
PERNOD RICARD EUR 18,781.00 3,451,008.75 1.29
PROSUS NV EUR 52,768.00 3,400,897.60 1.27
REPSOL EUR 263,099.00 3,907,020.15 1.46
REXEL EUR 173,754.00 3,204,023.76 1.19
SAFRAN EUR 22,509.00 2,631,752.28 0.98
SANOFI EUR 43,771.00 3,932,386.64 1.47
SAP SE EUR 38,400.00 3,701,376.00 1.38
SCHNEIDER ELECTRIC SA EUR 57,472.00 7,512,739.84 2.80
SIEMENS AG-NOM EUR 18,758.00 2,431,787.12 0.91
STELLANTIS NV EUR 270,933.00 3,595,280.91 1.34
STMICROELECTRONICS NV EUR 148,875.00 4,912,130.63 1.83
TOTAL ENERGIES SE EUR 40,000.00 2,346,000.00 0.87
VONOVIA SE NAMEN AKT REIT EUR 77,597.00 1,708,685.94 0.64
WORLDLINE EUR 98,724.00 3,606,387.72 1.34
Not traded on a regulated or similar market

Bonds and similar securities
Traded on a regulated or similar market
Not traded on a regulated or similar market

Debt securities
Traded on a regulated market or similar

Transferable debt securities
Other debt securities

Not traded on a regulated or similar market - -

Undertakings for collective investment 14,489,681.68 5.40
S;ur}\(j;?é rr:tl;ripno(s)?hlércgfn?r?gsAlFs aimed at non-professionals and 14.489.681.68 540
OFIRS LIQUIDITES EUR 2,648.4582 11,460,434.81 4.27
PHITRUST ACTIVE INVESTORS FRANCE SICAV ACT D DIS EUR 15,821.00 3,029,246.87 113
Other Funds aimed at non-professionals and equivalents in other
Member States of the European Union
General purpose professional funds and equivalents in other Member
States of the European Union and listed securitisation vehicles
Other professional investment funds and equivalents in other Member
States of the European Union and unlisted securitisation vehicles
Other non-European vehicles
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Portfolio inventory as at 30 December 2022 (continued)

Qty No. or

Designation of securities Currency :
nominal value

Market value

% Net
Assets

Temporary transactions on securities

Receivables representative of securities under repurchase agreements
Receivables representative of securities lent

Securities borrowed

Securities given under a repurchase agreement

Payables representative of securities given under a repurchase
agreement

Payables representative of securities borrowed

Other temporary transactions
Purchase and sale transactions on financial instruments
Financial contracts

Transactions on a regulated or similar market

Other transactions
Other financial instruments

Receivables
Payables
Financial accounts

-167,432.27
258,996.98

-0.06
0.10

NET ASSETS

268,364,574.30

100.00
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MANAGEMENT DIRECTION
X This Sub-Fund promotes environmental or social characteristics, but is not aiming to achieve sustainable investments.
The Sub-Fund is eligible for the SSP.

Management objective

The Sub-Fund aims to achieve a performance above the performance of the Euro Stoxx Reinvested Net Dividends index over
the recommended investment period by adopting an SRI approach.

Benchmark

Investors can compare the Sub-Fund's performances with the performances of the calculated EURO STOXX Net Dividends Reinvested index
(SXXT Ticker). The EURO STOXX index is the subgroup made up of the most liquid names in the STOXX Europe 600 index. The index has
a variable number of components (around 300) and represents large, medium-sized and small capitalisations in eurozone countries; Austria,
Belgium, Finland, France, Germany, Greece, Ireland, Italy, Luxembourg, the Netherlands, Portugal and Spain. It is calculated daily. (For more
information about this index, please go to www.stoxx.com). However, the Sub-Fund's objective is not to reproduce, in one way or another,
the performance of this index. It makes investments based on criteria which can result in significant differences in relation to the behaviour of
the index.

Management strategy

The Sub-Fund's investment universe is defined by all of the components of the EURO STOXX index. Based on dynamic allocation,
the manager invests in the securities that make up the index for their universe without seeking to apply the same weighting to each security in
their index, however. The Sub-Fund will mainly invest in the eurozone (90% of its Net Assets) and there will be no sector-based constraints
when allocating them.

The investment processes apply both financial and extra-financial criteria in order to favour a "Socially Responsible Investment" (SRI) selection
of companies in the portfolio.

1/ Based on their investment universe, the manager makes a quarterly allocation, or as required, depending on market conditions, based on
the volatility of each composite sector and their joint correlations, in order to balance their contributions with the overall risk (financial criterion)
(If the composition of the reference universe changes between two quarterly rebalancings, the management team reserves the right, acting in
the interest of unitholders, either to keep the securities until the next quarterly rebalancing, or to proceed with selling them by performing
an interim rebalancing as permitted by the management process);

2/ The manager applies an SRl filter to the components in each sector so that it is not just 2/3 of the companies with the best SRI scores for
their sector, as established by the SRI team for the OF| group, that are kept (non-financial criterion);

3/ Finally, each security is allocated sector by sector on a discretionary basis. However, this is constrained by the initial sector allocation
(financial criterion).

The SRI research team carries out a detailed analysis of the environmental and social issues specific to each sector of activity, and of
governance issues. This analysis is carried out taking into account Environmental, Social and Governance aspects, namely:

- Environmental factor: direct or indirect impact of the issuer's activity on the environment: climate change, natural resources, project
funding, toxic emissions, green products;

- Social factor: the direct or indirect impact of the issuer's activity on stakeholders: employees, customers, suppliers and civil society,
with reference to universal values (including human rights, international labour standards, environmental impact and anti-corruption
measures, in particular), Human Capital, the Supply Chain, Products and Services;

- Governance factor: all processes, regulations, laws and institutions that influence how the company is managed, administered and
controlled, the Governance Structure and Market Behaviour.

The SRI analysis team defines a sector-based reference of the key issues (Environmental, Social, Governance listed above), selecting for
each sector of activity the most important ESG issues for this sector. An ESG score is calculated per issuer using the sector-based reference
for key issues which includes the key issue scores for Environment and Social (E and S) and scores for Governance (G) key issues.
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Governance issues include a fixed weighting of 30% for corporate governance and a variable weighting of 10% to 40% reflecting the level of
risk incurred by the conduct of directors and the company. This level varies depending on the sectors of activity.

The overall weighting of the E and S issues is then determined. The weighting of environmental, social and governance issues is specific to
each sector of activity.

These scores may be subject to any penalties linked to controversies not yet included in the ratings for key issues and any bonuses or
penalties awarded by the analyst responsible for the sector should there be a divergence when assessing an issue by the ratings agency.

This ESG score is calculated out of 10. Companies' ESG scores are used to determine an SRI score corresponding to the ranking of
the issuer's ESG score compared to other operators in its ICB supersector (level 2). The SRI score is established on a scale of 0.5 to 5, with 5
being the best ESG score for the sector.

In the 'best in class' approach, the eligible investment universe is defined by selecting 2/3 of the best SRI Scores in each sector within
the investment universe for the Sub-Fund (Euro Stoxx Index). The non-financial analysis or rating carried out shall cover at least 90% of
the Sub-Fund's net assets.

The ESG analysis of company practices is carried out using a dedicated proprietary tool allowing automation of the quantitative processing of
ESG data, combined with a qualitative analysis of the SRI division (data mainly from ESG rating agencies but also from specialised agencies).

There is arisk that, from time to time, our approach will not be effective and that the final rating assigned to an issuer by the Management
Company's SRI division will differ from that proposed by a third party.

Furthermore, the selection of SRI UCIs external to the Management Company may generate alack of consistency insofar as the funds
selected can a priori implement different and independent ESG approaches.

The Sub-Fund can operate on fixed-term or conditional financial instruments traded on regulated and organised markets (French, foreign
and/or over-the-counter). In this context, the manager may take positions with a view to hedging the portfolio against or exposing the portfolio,
on a discretionary basis, to equity risks by using instruments such as Futures and Forwards on equity and equity indices, Options on equity
and equity indices, and Swaps on equity and equity indices. Total exposure of the portfolio is not intended to be above 100%.

The Sub-Fund will be invested in financial instruments selected by the Management Company. These instruments will experience market
developments and fluctuations.

The Sub-Fund is classified as "Shares of eurozone countries”. Investors are therefore mainly exposed to the risks below, this list not being
exhaustive.

Capital risk and performance risk:
The investor is advised that the performance of the Sub-Fund might not conform to his objectives and that his capital might not be returned in
full, the Sub-Fund not benefiting from any guarantee or protection of capital invested.

Equity risk:

The Sub-Fund is invested in or exposed to one or more equity markets which may experience large fluctuations, and to small and medium
capitalisations which, taking their specific characteristics into account, may present a liquidity risk. Investors' attention is drawn to the fact that
fluctuations in the price of the portfolio assets and/or the market risk will result in a significant reduction in the net asset value of the Sub-Fund.

Interest rate risk:
Because of its composition, the Sub-Fund may be subject to an interest rate risk. This risk results from the fact that, in general, the price of
debt securities and fixed-rate bonds falls when rates rise. The net asset value will fall if interest rates rise.

Model risk:

The management process for the Sub-Fund is based in part on using two proprietary models. One of these is used to determine the risk level
of an asset compared to other assets in the portfolio, while the other is a non-financial scoring model (including some ESG criteria). There is
a risk that these models are not efficient. The performance of the Sub-Fund may therefore be below the management objective.
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Counterparty risk:
This is risk linked to the Sub-Fund using futures contracts. These transactions concluded with one or more eligible counterparties potentially

expose the Sub-Fund to a risk of one of these counterparties defaulting and possibly resulting in failure to pay.

Sustainability risk:

Sustainability risks are primarily related to climate events resulting from climate change (known as physical risks) and from the ability of
companies to respond to climate change (known as transition risks), and which may result in unanticipated losses affecting the mutual fund's
investments and financial performance. Social events (inequalities, labour relations, investment in human capital, accident prevention, changes
in consumer behaviour, etc.) or governance gaps (recurrent and significant breach of international agreements, corruption, product quality and
safety and sales practices) can also translate into sustainability risks.

METHOD CHOSEN BY THE MANAGEMENT COMPANY TO ASSESS THE GLOBAL RISK OF THE UCI
The method applied for calculation of the global risk is the commitment method.

CHANGE(S) MADE DURING THE FINANCIAL YEAR

With effect from 10 January 2022, update of prospectus: if the composition of the benchmark universe changes between two quarterly
rebalancings, the management team reserves the right, acting in the interest of unitholders, either to keep the securities until the next quarterly
rebalancing, or to proceed with selling them by performing an interim rebalancing as permitted by the management process.

FUTURE CHANGE(S)

With effect from 2 January 2023, the changes to be made are as follows:
= Change of name of the Management Company: OFI ASSET MANAGEMENT becomes OFI Invest Asset Management;

= Change of website: www.ofi-am.fr becomes www.ofi-invest.com;
= Change of name of the SICAV: OF| FINANCIAL INVESTMENT becomes Global SICAV;

= Change of name of the Sub-Fund: OFI FINANCIAL INVESTMENT - RS EURO EQUITY SMART BETA becomes OFI Invest ESG Euro
Equity Smart Beta;

= The prospectus now incorporates a PRIIPs KID and the Pre-contractual Disclosure Annex under Article 8 SFDR, and complies with
the new Ofi Invest Group charter.

PROCEDURE FOR CHOOSING BROKERS

The OFI Group has introduced a procedure for selection and assessment of market brokers, which makes it possible to select, for each
category of financial instruments, the best market brokers and to ensure the quality of execution of orders placed on behalf of our UCITS under
management.

The management teams can send their orders directly to the market brokers selected or go through the OFI Group trading desk, OIS. This
service provider handles the receipt and transmission of orders, followed by execution or not, to the market brokers on the following financial
instruments: Debt securities, Capital securities, Shares or UCI Shares, Financial contracts.

This service provider's expertise makes it possible to separate the selection of financial instruments (which remains the responsibility of
the Management Company) from their trading, whilst ensuring the best execution of orders.

A multi-criteria valuation is carried out on a six-monthly basis by the OFI Group's management teams. Depending on the circumstances, it
takes into consideration several or all of the following criteria:

- Monitoring volumes of transactions per market broker;

- Analysis of counterparty risk and how this changes (a distinction is made between "brokers" and "counterparties”);

- The type of financial instrument, the execution price, where applicable, the total cost, the speed of execution and the size of the order;

- Escalation of operational incidents identified by managers or the Middle Office.

At the end of this valuation, the OFI Group can reduce the volumes of orders entrusted to a market broker, or remove it temporarily or
permanently from its list of authorised service providers.

This valuation can be based on an analysis report provided by an independent service provider.
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The selection of UCIs relies on a threefold analysis:

- A quantitative analysis of the media selected;

- An additional qualitative analysis;

- Due diligence, which aims to validate the option of intervening on a given fund and of setting investment limits on the fund in question and
on the corresponding management company.

A post-investment committee meets every six months to review all authorisations given and limits consumed.

For the execution of certain financial instruments, the Management Company resorts to commission sharing agreements (CCP or CSA),
according to which a limited number of investment service providers:

- provide the order execution service;

- collect brokerage costs relating to services that assist with investment decisions;

- pay these costs back to a third-party provider of these services.

The objective sought is to use, as far as possible, the best service providers in each speciality (execution of orders and assistance with
investment/disinvestment decisions).

BROKERAGE FEE

Details of the measures taken to get to grips with the new regulatory provisions relating to MiFID can be found on the Group's website at:
https://www.ofi-am.fr/pdf/info-reglementaire_politique-selection-execution.pdf. [in French]

In particular, the report on brokers' fees in accordance with Article 314-82 of the AMF's General Regulation can be found at the following
address: https://www.ofi-am.fr/pdf/info-reglementaire CR-frais-intermediation_en.pdf

INFORMATION RELATING TO REMUNERATIONS OF THE UCITS

As part of the process of applying UCITS Directive V 2014/91/EU of 23 July 2014, the Company has introduced a remuneration policy with
the following characteristics:

1) Qualitative elements

The Company's remuneration policy has been drawn up by the OFI Group's Strategic Committee.
The Strategic Committee is made up of representatives of the Company's shareholders. It sets remuneration policy and ensures its
implementation.

The Company's remuneration policy promotes sound, effective risk management, simultaneously aligns the interests of investors, of
the Company and of the UCI managers, and seeks to reduce potential conflicts of interest between sales staff and investors. It conforms to
the Company's economic strategy, objectives and values.

Fixed remuneration is the employee's normal pay for the work expected, corresponding to their classification. The variable remuneration
takes into account, in particular, the Company's profit/lloss, its equity requirements and the quality of management and of the service
offered to investors.

Staff affected by the remuneration policy: all persons involved in risk-taking at fund or Company level, such as directors, managers,
ClOs, supervisors, equivalent staff due to their variable remuneration level and sales staff.

Assessment of performance and risks: this is performed based on the staff in question.

The performance of managers and those responsible for management is based on quantitative criteria (classification of each fund in a test
universe) and qualitative criteria (achievement of objectives, observation of the risk management policy, compliance with internal
regulations or external regulations, management process monitoring, contribution of risk-takers to operational risks and, in particular,
sustainability risk for so-called Article 8 or 9 UCIs under the SFDR).

Regarding directors, the criteria applied relate to the company's global performance (growth in operating profit, achievement of strategic
objectives, image, reputation, etc.).

For control functions, the criteria applied relate to operational, regulatory and reputational risks.

And lastly, the performance of sales staff is assessed based on traditional criteria, provided that these do not generate any conflicts of
interest with unitholders: collection, changes in turnover, rate of penetration, campaign successes, new clients, etc.
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Variable remuneration budget: based on a global budget, a proportion is allocated to risk-takers, and the remainder is allocated to
the other staff in question. Allocation is then handled by the managers, taking into account the assessment factors described above.

Payment procedures and measures for adjusting remuneration:

For those persons whose variable remuneration is less than EUR 200,000 or 30% of the fixed salary, this is paid immediately, and in its
entirety in cash.

For other persons, the proportion which is not paid in cash is paid in the form of part payments, thus making it possible to adjust risks
between the various parties (UCI, managers and risk-takers): provisions indexed on a specific basket or a global basket.

A proportion (60%) is paid immediately, of which 50% in cash and 10% in indexed part payments, the remaining 40% being paid in
the form of part payments released in equal tranches during the following three years, without any retention period.

Depending on changes to the quantitative and qualitative criteria in the years that follow, this allocation may be revised downwards,
applying the penalty concept.

The update of the remuneration policy under UCITS V Directive 2014/91/EU of 23 July 2014 was approved by the Autorité
des Marchés Financiers on 20 June 2017. In addition, the Company’s remuneration policy was brought into line with the SFDR
on 10 March 2021.

2) Quantitative elements

Total remunerations paid by the manager to its staff:

During the 2021 financial year, the total amount of remunerations (including fixed and variable remunerations) paid by OFI ASSET
MANAGEMENT to all of its staff, i.e., 212 beneficiaries (*) (permanent staffitemporary stafffmanaging director) on 31 December 2021,
amounted to EUR 24,867,000. This amount is broken down as follows:

»  Total fixed remunerations paid by OFI ASSET MANAGEMENT over the 2021 financial year: EUR 18,416,000, i.e., 74% of the total
remunerations paid by the manager to all of its staff, were paid in the form of fixed remuneration;

»  Total variable remunerations paid by OFI ASSET MANAGEMENT over the 2021 financial year: EUR 6,451,000 (**), i.e., 26% of
the total remunerations paid by the manager to all its staff, were paid in this form. All personnel are eligible for the variable
remuneration scheme.

Furthermore, no carried interest was paid for the 2021 financial year.
Out of the total remunerations (fixed and variable) paid over the course of the 2021 financial year, EUR 3,803,160 related to "Directors and

Executives" (14 people on 31 December 2021), EUR 10,765,000 related to "Managers and Administrators” whose activities had
a significant impact on the risk profile of the managed funds (70 people on 31 December 2021).

(* The number of staff on 31 December 2021)
(** 2021 bonus paid in February 2022)
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MANAGEMENT COMMENTS
Economic and financial context - 2022 financial year

2022 was a particularly complex year. Several different dynamics collided (economic, monetary, political, climatic, etc.), creating very high
volatility on the markets and ultimately, a significant rise in interest rates and a drop in equities.

The year had started quite well from an economic point of view, with the global economy still buoyed by the momentum of reopening following
the Covid epidemic. As a result, the quick recovery in business activity created bottlenecks due to the disruption in global trade. While demand
rose sharply, these short-term shortages hit a number of sectors, including the critical semiconductor sector. However, there were also similar
issues on the labour market, with a scarcity of skilled labour felt in the United States and Europe.

Inflation returned after along period of deflation. These inflationary pressures were then exacerbated by the war in Ukraine, which led to
a surge in energy and agricultural commodity prices. As a result, inflation rates hit levels not seen in almost 40 years in the United States and
Europe, as well as in many emerging countries, with the notable exception of China. The latest statistics published show inflation over a year of
7.1% in the United States and 10.1% in the eurozone.

Against this backdrop, central banks, which had initially underestimated this returning inflation, describing it as "temporary", quickly changed
their policies and tightened their monetary policies, causing a sudden spike in interest rates as a result.

In the United States, the Fed Funds rate was raised rapidly, moving from the 0/0.25% range to 4.25/4.50% at present. According to the latest
statements from the Chair of the Fed (Federal Reserve), this trend should continue over the coming months. In the eurozone, the ECB
(European Central Bank) also decided to intervene in an attempt to curb inflationary pressures: the main key rate was raised four times, by
0.50%, then by 0.75% on two occasions, therefore rising from -0.5% at the beginning of the year to 2% at the end of the period.

On the back of this rising inflation, fears of a severe recession were triggered by monetary tightening, which dominated the markets. In addition,
developments in China were counter-cyclical to the United States and Europe, making interpreting the picture as a whole even more
complicated: in 2021, growth in China had been stunted by a very large series of regulations adopted by the government, which had negatively
affected a number of sectors, including the crucial real estate sector. The country’s economy was then hit hard by lockdown measures
covering a number of key major cities as part of continuation of the “Zero Covid” policy. The Chinese economy now seems ready to bounce
back, especially since the strict Zero Covid policy was greatly relaxed in December, at a time when fears of a recession were affecting
the United States and Europe.

And lastly, it should be noted that, from a geopolitical point of view, the year was extremely complicated. International tensions weighed heavily
on investor confidence and destabilised the commodities market. The war in Ukraine has caused energy and agricultural commodity prices to
soar. This has prompted European countries to completely change their sources of supply, which has led to a very high additional cost.
Furthermore, tensions between China and the United States have escalated, around the situation of Taiwan, but also due to long-term
competition reducing the prospects for cooperation between the two countries, the world's two largest economic powers. The securing by
President Xi Jinping of an unprecedented third term as the country's leader, also suggests a more inward-turning China in the medium term.

In these very complex circumstances, investors struggled to find a clear way forward. Market developments were very erratic and overall,
performances were negative, although renewed optimism began to emerge from October onwards. In fact, the prospect of a drop in inflation
and therefore, of a kind of cap on interest rates, has begun to reassure the markets, all the more so since overall equity valuations have fallen.

Interest rates
In the United States, 10-year long rates recovered nearly 235 basis points (bps), but, remarkably, short maturities tightened further in

anticipation of the rise in US key rates, with the result that the yield curve reversed, with a yield of nearly 4.4% for the 2-year and 3.87% for
the yield on 10-year T Notes.
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The trend was also spectacular in the eurozone: the yield on the German Bund also rose during the first few months of 2022, from -0.17% to
2.57% at theend of the period. Within the eurozone, trends were similar, with some short-term turbulence on sovereign spreads in
the eurozone, including France. This was particularly true on ltalian debt during the elections, due to forthcoming support from the European
Central Bank (ECB) being reduced and the wide range of budgetary and fiscal conditions among eurozone countries. The performance for
the eurozone government bond index (FTSE Euro Zone Government Bond Index) fell by nearly 18.4% over the period.

On credit, spreads widened in 2022, against the backdrop of fears of an economic slowdown likely to negatively affect company accounts.
The Investment Grade (IG) segment fell by nearly 13.6% in Europe, the High Yield (HY) bond index by 11.5% in Europe and by 11.2% in
dollars in the United States.

Emerging market bonds displayed mixed trends, as some countries have not handled the health crisis very well, often due to alack of
logistics and technological sophistication, meaning that emerging currencies have largely remained quite weak. After this, the crisis in Ukraine
naturally affected investors' appetite for this asset class, albeit to a rather limited extent in the end. The damage was particularly severe for
Russian sovereign bonds. The country has formed the subject of very severe financial sanctions, so Russian bonds are valued at 0%.
However, the index for emerging market bonds denominated in strong currencies fell by 17.8% in dollars (-12.4% in euros), while the index for
debts issued in local currencies was down 11.7% in dollars (-5.9% in euros).

Convertible bonds were hit very hard by the rise in bond yields and the downturn in the equity markets. They fell by 14.2% in Europe over
the period and by 18.7% in the United States.

Within currencies, the euro fell against the dollar, from 1.13 to 1.07 at the end of the period, after reaching the 0.95 mark, i.e., a final drop of
nearly 5%. The US currency benefited from the rapid rise in US key rates and the context of war in Europe. The RMB, the Chinese currency,
was also affected by the delicate economic situation in China and the strength of the US currency: it fell by almost 8% against the dollar.
Among other emerging currencies, currencies of commodity exporting countries were up overall, as were the Brazilian real and the Mexican
peso, which respectively gained 12% and 11.6% against the euro. In Europe, the pound sterling fell 5.5% against the euro. The Swiss franc
was up almost 5% against the euro.

Equity markets were particularly volatile against this backdrop of monetary tightening and international tensions. International equities were
down nearly 17% in USD, such as the S&P 500 index for American equities, and nearly 9% for the Euro Stoxx index, including dividends.
The drop was particularly noteworthy on growth stocks with higher valuations and on growth stocks affected by interest-rate pressures. This
was particularly notable on technology securities, especially in the US, with the Nasdaq index falling by 30% in the United States over
the period.

Emerging market equities significantly underperformed, mainly due to more complexity in terms of politics and Covid, higher inflation rates and
less powerful central banks, incapable of providing high level support for governments. As a result, the emerging equities index posted
a performance of -22% in dollars. Chinese equities were hit hard by the wave of regulations and lockdowns. Chinese equities listed on
the Chinese stock markets fell by 19% in local currency terms, and equities listed in Hong Kong were down by 15%, despite a spectacular
upturn at the end of the year after the announced easing of health and economic support measures, particularly in the real estate sector.

In this turbulent geopolitical climate, with the backdrop of returning inflation, it is worth noting that the price of an ounce of gold was somewhat
disappointing, and remained stable over the period, closing at almost USD 1,840 per ounce, after reaching a high of almost USD 2,050 after
the Russian invasion of Ukraine.

Performance:
OFI Financial Investment - RS Euro Equity Smart Beta
XL share | share RC EUR share Gl share GR share RF share XXL share
NAV at 31/12/2021 113.82 168.16 133.93 128.49 127.45 133.99 49,989.76
NAV at 30/12/2022 96.48 142.31 112.04 109.07 108.09 113.80 42,577.78
Performance -15.23% -15.37% -16.34% -15.11% -15.19% -15.07% -14.83

Over the same period, the Sub-Fund's benchmark, the Euro Stoxx Net Dividends Reinvested index, underperformed by 12.44%.
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Management comments:

Management performs a rebalancing every quarter. This process is divided into several stages, firstly adopting an approach involving sector
allocation, taking into account the volatility of each sector concerned and the correlation between sectors. The latter is taken into account in
order to offset their contribution to the overall risk. An SR filter is then applied in order to improve the rating of the securities in which
the Sub-Fund invests. Finally, the securities held are weighted within each sector.

This process was not carried out until the quarterly adjustments. No special rebalancing took place.
The Sub-Fund did not use derivative instruments during the year.
Instruments in which the Sub-Fund invested are denominated in euros only.

Thanks to the mass vaccination that began in 2021, the world has learned to live with the Covid virus and its different variants. Therefore, 2022
was firstly marked by the start of the reduction in budgetary and monetary support measures in the major developed economies. Inflation,
which was seen as a “temporary” phenomenon up to the second half of 2021, proved to be stronger and more established than expected,
particularly in the United States, fuelled by the strong momentum of the economy and final consumption (before subsequently spreading
worldwide). In addition to these various factors, the geopolitical context support instability with the start of the “special military operation”
initiated by Russia on Ukrainian soil in February 2022, with significant repercussions on global commodity markets. And lastly, the Asia zone,
and China in particular, with its Zero-Covid policy and the strengthening of current political power, had a negative impact on global economic
activity via significant disruptions in supply chains that drive global trade. In this environment marked by significant disruption, the main central
banks, in particular the US Federal Reserve (Fed), the Bank of England (BoE) and the European Central Bank (ECB), switched their monetary
policies into “restrictive” territory via significant measures to tighten financial conditions in order to combat inflation. All of this fuelled volatility in
the financial markets, notably with double-digit falls in the major equity and bond indices in the same year, which had never happened in
modern economic history.

The combination of the slowdown in activity and the tightening of financial conditions fuelled a sharp adjustment in the valuations of
the financial markets and wide disparities in performance between business sectors. During 2022, the performance of the OFI FINANCIAL
INVESTMENT - RS EURO EQUITY SMART BETA Sub-Fund suffered from this volatile context on the European equity markets. This explains
in particular the difference in performance compared to the Euro Stoxx NR Index. Over the period, the allocation effect came out positive at
+2.49% and the selection effect came out negative at -5.00%. The positioning at sector level created positive value, in particular through
the overweighting of the Energy sector (allocation effect of +2.10%) and the underweighting of the Technology sector, against a backdrop of
a sharp rise in nominal long rates (allocation effect of +0.90%). However, the selection effect eroded performance. Some securities suffered
from the impact of the deterioration in the economic context on their respective sectors of activity, or were heavily penalised by specific events.
For example, these are companies such as: Evotec (-0.29%), Orpéa, Lanxess AG (-0.18%), Air Liquide (-0.15%), Evonik Industries (-0.12%),
Deutsche Telecom (-0.74%) and Telecom ltalia (-0.68%).

After a good performance in relative terms over H1 2022, H2 was particularly unfavourable to the strategy (new tensions on the long-term
interest rate markets in early autumn before the market recovery the end of September onwards). Over the period, the Sub-Fund achieved
a performance of -0.66% compared with +7.67% for its benchmark.

Inflation and geopolitics have become central themes in the steering of economic and monetary policies. The global economic forecast for
2023 has been sharply revised downwards compared to the scenarios anticipated in 2021. Large European companies proved to be very
resilient in 2022 despite the adverse economic environment (see earnings above expectations); developments on the financial markets in 2023
will depend heavily on the ability of major central bankers to steer the landing of the global economy by avoiding the switch to recession.
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ESG INVESTMENT INFORMATION
Information relating to consideration of social, environmental and governance quality issues in the investment policy

Changes made following the analysis

Integration of ESG analysis into investment policy

This Sub-Fund integrates the ESG analysis into its investment process.
A detailed presentation about this process is available in the Sub-Fund's Transparency Code, which can be found online at
www .ofi-invest-am.com [in French], by selecting the Sub-Fund, then the "Documents” tab.

Engagement and voting strategy

The aim of the engagement strategy is to enter into a dialogue with issuers in order to promote improved consideration of ESG issues by
the latter and/or greater transparency around their consideration of these issues.

This engagement is reflected globally within the Management Company, and not fund by fund. It takes material form by the establishing of
a direct dialogue with issuers, on specific subjects or issues. This dialogue is an integral part of the SRI analysis process and is implemented
based on theprinciples descrbed in  the Shareholder =~ Engagement and Voting Policy posted on the site
(https://www.ofi-invest-am.com/pdf/documents-ex-ofi-am/politique-engagement-actionnarial-et-de-vote.pdf [in Frenchy).

An annual review of measures taken is posted on the site (https://www.ofi-invest-am.com/pdf/documents-ex-ofi-am/rapport-engagement.pdf
[in French]).

EXERCISE OF VOTING RIGHTS AT GENERAL MEETINGS

Voting statistics for the Sub-Fund for the period from 01/01/2022 to 30/12/2022:

Number of... GMs in 2022

GMs for which we exercised our voting rights 190

Resolutions voted on 3060

Resolutions on which votes Against or Abstention 771

Resolutions submitted or jointly submitted with other shareholders 1 (Danone in 2022)
Resolutions submitted by shareholders which we supported (For) 5

Direction of votes

Direction of votes during 2022 period of GMs

B Votes For

B Votes Against

75%
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As part of the preparation of general meetings and the definition of our voting guidelines, we have grouped the resolutions presented for voting
and analysed in 8 areas of analysis.

For each area, we have identified key principles with which we would like to comply when analysing resolutions at general meetings.

1. The company, shareholders' rights, the articles of association
Principles: Equality, Proportionality

2. The accounts and allocation of the profit/loss for the financial year
Principles: Integrity, Continuity, Equity, Transparency, Suitability

3. Corporate governance
Principles: Independence, Competence, Diversity, Renewal, Separation of functions

4. Remuneration policy
Principles: Transparency, Link to performance, Balance, Equity

5. Capital structure and financing of company's activities
Principles: Appropriate management, Fairness

6. Mergers and acquisitions
Principles: Strategic interest, Transparency, Motivation, Governance, ES issues

7. Management decisions
Principles: Strategic interest, Transparency, Motivation

8. Environmental and Social issues
Principles: Transparency, Consistency, Strategic interest, Ambition

Proportion of total resolutions and disputed resolutions by
voting area of analysis in 2022

. s i Bl 2.46%
Area 1: Shareholders’ rights 1°80%

Area 2: Accounts and allocations of profit/loss B ’.55% 21.11%

. I 05,
Area 3: Corporate governance 252871.‘6’3%8%

' ) 45.65%
Area 4: Remuneration e 23.20”’0 0

Area 5: Capital structure and financing %I.% 9223%2]

Area 6: Mergers/Acquisitions B %32%’

Area 7: Management decisions | 1'82%_72%

Area 8: Environmental and Social issues 1 oi?,g{/%

B Against Grand total

In particular, there are marked objections in areas 3 and 4 relating to board composition and executives' remuneration.
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INFORMATION RELATIVE TO THE ESMA

1) Temporary purchase and sale or acquisitions transactions on securities (repurchase agreements, loans and borrowing)
This information can be found in the "Information on transparency around securities-financing transactions and re-use" section.

2) Financial contracts (derivatives)

Foreign exchange:  No position on 30/12/2022
Interest rates: No position on 30/12/2022
Credit; No position on 30/12/2022
Equities - CFD: No position on 30/12/2022
Commodities: No position on 30/12/2022

INFORMATION RELATING TO TRANSPARENCY OF SECURITIES FINANCING TRANSACTIONS AND RE-USE

As at the year-end on 30 December 2022, the OFI FINANCIAL INVESTMENT - RS EURO EQUITY SMART BETA Sub-Fund performed
neither securities financing transactions nor total return swaps.
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Template periodic disclosure for the financial products referred to in Article 8, paragraphs 1,
2 and 2a, of Regulation (EU) 2019/2088 and Article 6, first paragraph, of Regulation (EU)
2020/852

Product name: Ofi Invest ESG Euro Equity Smart Beta

Legal entity identifier: 969500EM2S2MA54S0V80

Sustainable
investment means an H H
investment mea Environmental and/or social
economic activity that . .

contributes to an characteristics

environmental or social
objective, provided
that the investment
does not significantly

Did this financial product have a sustainable investment objective?

harm any

environmental or social

objective and that oo D Yes o No

the investee companies . a .

elllan e L] It made sustainable [] It promoted Environmental/Social (E/S)

e gzl investments with an characteristics and while it did not have as
environmental objective: __ % its objective a sustainable investment, it

The EU Taxonomy is a had a proportion of __% of sustainable

classification system investments

laid down in Regulation

(EU) 2020/852, . . L . . . T

el T ) [] in economic activities that qualify as [J with an environmental objective in

environmentally environmentally sustainable under economic activities that qualify as

R EE T the EU Taxonomy environmentally sustainable under

activities. That

Regulation does not lay the EU Taxonomy

down a list of socially

sustainable economic L] in economic activities that do not [J with an environmental objective in

CXaHISS, S lIED 2 qualify as environmentally sustainable economic activities that do not qualify as

investments with an X i

S — under the EU Taxonomy environmentally sustainable under

objective might be the EU Taxonomy

aligned with

the Taxonomy or not. . . . .
Y [] with a social objective

] It made sustainable investments It promoted E/S characteristics, but
with a social objective: % did not make any sustainable
investments

To what extent were the environmental and/or social characteristics promoted by this
financial product met?

@ The Sub-Fund promoted environmental and social characteristics through the implementation of two systematic
" approaches:
1. Regulatory and sector-based exclusions
2. ESG integration through different requirements
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Sustainability indicators
measure how

the environmental or
social characteristics
promoted by

the financial product are
attained.

Ofi Invest ESG Euro Equity Smart Beta (hereinafter “the Sub-Fund”) promoted environmental and social
characteristics by investing in issuers with good environmental, social and governance practices.

To achieve this, the Sub-Fund invested in equities from the eurozone market with the best practices in terms of
managing the ESG issues specific to their sector of activity, in accordance with the Management Company’s

proprietary ESG rating methodology.

The themes taken into account in reviewing good ESG practices were:

. Environmental: Climate change — Natural resources — Project financing — Toxic waste — Green products.
. Social: Human capital — Societal — Products and services — Communities and human rights
. Governance: Governance structure — Market behaviour

In fact, this SRI-labelled Sub-Fund adopted a best-in-class approach, making it possible to exclude, in each sector
of the investment universe, 20% of the least virtuous issuers in terms of ESG practice, and to keep in
the portfolio, only companies incorporating ESG practices. It also complied with the SRI label requirements for
monitoring performance indicators.

How did the sustainability indicators perform?

As at 30 December 2022, the performance of the sustainability indicators used to measure attainment of
the Fund's environmental and social characteristics is as follows:

The SRl score at portfolio level reached 3.60 out of 5.

33% of issuers lagging the furthest behind in consideration of ESG issues (by sector) were indeed excluded from
the portfolio.

In the context of the SRI Label awarded to the Sub-Fund, two ESG indicators promoting social and environmental
characteristics were piloted in connection with the fund and its SRI universe. Their respective performance as at
30 December 2022 is as follows:

1. The proportion of issuers forming the subject of controversies that are deemed to violate at least
one of the Ten Principles of the UN Global Compact is 0% compared to its SRI universe, of which
the proportion of issuers forming the subject of controversies that are considered to violate at least
one of the Ten Principles of the Global Compact is 1.02%.

2. The proportion of independent members on the Boards of Companies is 61.21% compared to its
universe, the proportion of which is 59.01%.

Monitoring of the indicators, mentioned previously, in management tools allows confirmation that there were
no significant variations in the performance of the indicators throughout the reporting period in question,
between 1st January 2022 and 30 December 2022.

For more information on these sustainability indicators and their calculation method, please refer to
the Sub-Fund's prospectus and pre-contractual appendix.

... and compared to previous periods?

This annex containing the annual information relating to the Fund in accordance with Commission Delegated
Regulation (EU) 2022/1288 is the first to be published.
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What were the objectives of the sustainable investments that the financial product
partially made and how did the sustainable investment contribute to such
objectives?

Not applicable.

How did the sustainable investments that the financial product partially made not
cause significant harm to any environmental or social sustainable investment
objective?

Not applicable.

- How were the indicators for adverse impacts on sustainability factors taken
into account?

- Were sustainable investments aligned with the OECD Guidelines for
Multinational Enterprises and the UN Guiding Principles on Business and
Human Rights? Details:

The EU Taxonomy sets out a “do not significant harm” principle by which
Taxonomy-aligned investments should not significantly harm EU Taxonomy
objectives and is accompanied by specific Union criteria.

The “do no significant harm” principle applies only to those investments underlying
the financial product that take into account the EU criteria for environmentally
sustainable economic activities. The investments underlying the remaining portion
of this financial product do not take into account the EU criteria for
environmentally sustainable economic activities.
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‘ How did this financial product consider principal adverse impacts on sustainability factors?

The Management Company has implemented methods of assessment for investee issuers for each of
the principal adverse impacts associated with sustainability factors:

Climate and other environment-related indicators

1. Scopel-2-3 X X X X X X
and total GHG
emissions Coal/Oil and Say on Financed
gas Climate emissions
(Scope 1 &
2)
2. Carbor.l X X
footprint sayon
Climate
3. GHG intensity of X X X
investee
companies Say on
Climate
4. Exposure to X X X
companies active
in the fossil fuel Coal/Oil and Say on
sector gas Climate
5. Share of X X
non-renewable
energy
consumption and
production
6. Energy X

consumption
intensity per high
impact climate
sector

7. Activities X X X

negatively
impacting
biodiversity-sensi
tive areas

8. Emissions to water X X

9. Hazardous waste
and radioactive X X
waste ratio

Indicators for social and employee, respect for human rights, anti-corruption and anti-bribery matters

10. Violations of UN
Global Compact X X X X
principles and Global
OECD Guidelines Compact
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11. Lack of processes
and compliance X X X
mechanisms to Global
monitor Compact
compliance with
UN Global Compact
principles and
OECD Guidelines
for Multinational
Enterprises

12. Unadjusted gender X

pay gap
13. Board gender

diversity X X X X
14. Exposure to X

controversial

weapons Controversial

weapons
Additional indicators related to social and environmental issues

Insufficient

measures taken to X X X X

remedy Global

non-compliance Compact

with anti-bribery

and

anti-corruption

standards

As a result, the Sub-Fund considered principal adverse impacts on sustainability factors during the financial year
in qualitative terms.

For more information on how OFI Invest Asset Management products consider principal adverse impacts, please
refer to the “Statement on the Principal Adverse Impacts of Investment Decisions on Sustainability Factors”,
available at: https://www.ofi-invest-am.com/finance-durable.
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The list includes

the investments
constituting the greatest
proportion of
investments of

the financial product
during the reference
period, which is:

What were the top investments of this financial product?

As at 30 December 2022, the top investments are as follows:

pharmacies and
grocery stores

LARGEST INVESTMENTS SECTOR % ASSETS COUNTRY
VANTAGE TOWERS AG Telecommunications 2.02% Germany
TELECOM ITALIA Telecommunications 1.87% Italy
SES Telecommunications 1.85% Luxembourg
TELEFONICA Telecommunications 1.83% Germany
DEUTSCHLAND
ELISA Telecommunications 1.80% Finland
FREENET Telecommunications 1.75% Germany
KONINKLIJKE KPN Telecommunications 1.72% Netherlands
ORANGE Telecommunications 1.66% France
NOKIA Telecommunications 1.65% Finland
SIEMENS ENERGY Energy 1.46% Germany
ANHEUSER BUSCH INBEV Food, beverages and 1.27% Belgium

tobacco
omMv Energy 1.19% Austria
GALP ENERG Energy 1.18% Portugal
REPSOL Energy 1.17% Spain
CARREFOUR Personal care, 1.14% France
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A

— 4“ What was the proportion of sustainability-related investments?

Asset allocation What was the asset allocation?
describes the share of

investments in specific

assets.

Investments

#2 Other

#1 Aligned with E/S characteristics includes the investments of the financial product used to attain the environmental

or social characteristics promoted by the financial product.

#2 Other includes the remaining investments of the financial product which are neither aligned with the environmental

or social characteristics, nor are qualified as sustainable investments.

As at 30 December 2022, 100% of the net assets of the Sub-Fund are made up of investments contributing to
the promotion of environmental and social characteristics (#1 Aligned with E/S characteristics).

0% of the net assets of the Sub-Fund are in the #2 Other category. This category is made up of:
e 0%in cash
e 0% in derivatives
e 0% in securities or portfolio securities without an ESG score.

The Sub-Fund therefore complied with the expected asset allocation:
e A minimum of 80% of the fund's net assets belonging to the category #1 Aligned with E/S characteristics.
e A maximum of 20% of investments belonging to the #2 Other category, including a maximum of 10% of
securities or stocks without an ESG score.

In which economic sectors were the investments made?

I — As at 30 December 2022, the sector-based breakdown of assets invested is as follows:

activities are expressed

a5 a share of: SECTOR % ASSETS

- turnover reflecting Telecommunications 16.16%
the share of revenue o
from green activities Health Care 13.33%
of investee Utilities 10.36%
companies.

- capital expenditure Energy 8.90%
(CapEx) showing Food, beverages and tobacco 8.53%
the green. investments Technology 6.93%
made by investee -
companies, e.g. for Chemlcals 592%
a transition to a green Industrial goods and services 5.42%
economy.

- ope,atignm Personal care, pharmacies and grocery 4.34%
expenditure (OpEx) Banks 3.39%
reflecting green s
operational activities Consumer products and services 2.57%
of investee Automotive and components 2.56%
companies. Insurance 1.95%

Real Estate 1.75%
Basic resources 1.72%
Construction and materials 1.64%
Financial Services 1.53%
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Enabling activities
directly enable other
activities to make a
substantial contribution
to an environmental
objective.

Transitional activities
are activities for which
low-carbon alternatives
are not yet available and
among others have
greenhouse gas
emission levels
corresponding to

the best performance.
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Travel and leisure 1.08%
Media 0.95%
Retail trade 0.67%
Invested cash/cash equivalents 0.30%

To what extent were the sustainable investments with an environmental objective
aligned with the EU Taxonomy?

=

As at 30 December 2022, the share of sustainable investments with an environmental objective aligned with
the EU Taxonomy in the portfolio is zero.

The graphs below show in green the percentage of investments that were aligned with the EU Taxonomy. As there is
no appropriate methodology to determine the taxonomy-alignment of sovereign bonds*, the first graph shows

the Taxonomy alignment in relation to all the investments of the financial product including sovereign bonds, while
the second graph shows the Taxonomy alignment only in relation to the investments of the financial product other
than sovereign bonds.

2. Taxonomy-aligned of investments
excluding sovereign bonds*

1. Taxonomy-aligned of investments
including sovereign bonds*

OpEx OpEx
CapEx CapEx

Turnover Turnover

0% 50% 100% 0% 20% 40% 60% 80% 100%

m Taxonomy-aligned investments m Taxonomy-aligned investments

m Other investments m Other investments

*For the purpose of these graphs, 'sovereign bonds' consist of all sovereign exposures.

What was the share of investments made in transitional and enabling activities?

As at 30 December 2022, the share of investments in transitional and enabling activities in the portfolio
is nil.

How did the percentage of investments that were aligned with the EU Taxonomy
compare with previous reference periods?

This annex containing the annual information relating to the Sub-Fund in accordance with Commission
Delegated Regulation (EU) 2022/1288 is the first to be published.
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"7 What was the share of sustainable investments with an environmental objective not
74 aligned with the EU Taxonomy?

are sustainable
investments with an
environmental objective Not applicable.
that do not take into
account the criteria for
environmentally
sustainable economic
activities under

Regulation (EU) ‘ What was the share of socially sustainable investments?
2020/852.

Not applicable.

@_‘ What investments were included under “other”, what was their purpose and were
there any minimum environmental or social safeguards?

These investments, which were made only in specific situations and intended to represent a maximum of
20% of the Fund's net assets, consisted of:

e 0%in cash,

e 0% in derivatives, use of which was limited to specific situations in order to allow occasional hedging
against or exposure to market risks,

e 0% in securities or portfolio securities without an ESG score.

Although this category does not have an ESG score and no environmental and social guarantees were
implemented, its use did not have the effect of significantly or permanently distorting the environmental
and/or social characteristics promoted by the Fund.

What actions have been taken to meet the environmental and/or social characteristics
y during the reference period?

In order to comply with environmental and/or social characteristics during the reference period, all ESG data
were made available to managers in the management tools, and the various ESG requirements were configured
and tracked in these same tools.

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

B

Not applicable.

Reference benchmarks
are indexes to measure
whether the financial
product attains

the environmental or
social characteristics
that they promote.
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Balance sheet as at 30 December 2022 (in euros)

BALANCE SHEET ASSETS

30/12/2022

31/112/2021

Net fixed assets
Deposits
Financial instruments
Equities and similar securities
Traded on a regulated or similar market
Not traded on a regulated or similar market
Bonds and similar securities
Traded on a regulated or similar market
Not traded on a regulated or similar market
Debt securities
Traded on a regulated market or similar
Transferable debt securities
Other debt securities
Not traded on a regulated or similar market
Undertakings for collective investment

General purpose UCITS and AlFs aimed at non-professionals and equivalents

in other countries

Other Funds aimed at non-professionals and equivalents in other Member

States of the European Union

General purpose professional funds and equivalents in other Member States
of the European Union and listed securitisation vehicles

Other professional investment funds and equivalents in other Member States
of the European Union and unlisted securitisation vehicles

Other non-European vehicles
Temporary transactions on securities

Receivables representative of securities under repurchase agreements

Receivables representative of securities lent

Securities borrowed

Securities given under a repurchase agreement

Other temporary transactions
Financial contracts

Transactions on a regulated or similar market

Other transactions
Other financial instruments
Receivables
Foreign exchange forward transactions
Other
Financial accounts
Liquid assets

444,375,940.16
442,887,186.49
442,887,186.49

1,488,753.67
1,488,753.67

1,429.41
1,429.41
106,213.20
106,213.20

603,547,425.96
603,223,578.97
603,223,578.97

323,846.99
323,846.99

359,356.36

359,356.36
31,412.41
31,412.41

Total assets

444,483,582.77

603,938,194.73
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Balance sheet as at 30 December 2022 (in euros)

BALANCE SHEET LIABILITIES

30/12/2022

3112/2021

Equity
Capital
Previous net capital gains and losses not distributed (a)
Carry forward (a)
Net capital gains and losses for the financial year (a, b)
Profit/loss for the financial year (a, b)
Equity total
(= Amount representative of net assets)
Financial instruments
Purchase and sale transactions on financial instruments
Temporary transactions on securities
Payables representative of securities given under a repurchase agreement
Payables representative of securities borrowed
Other temporary transactions
Financial contracts
Transactions on a regulated or similar market
Other transactions
Payables
Foreign exchange forward transactions
Other
Financial accounts
Current bank credit facilities
Borrowing

449,760,236.62

-15,233,389.08
9,680,192.68
444,207,040.22

276,541.24
276,541.24
1.31
1.31

563,771,539.64

33,629,876.34
6,327,298.63
603,728,714.61

209,478.74

209,478.74
1.38
1.38

Total liabilities

444,483,582.77

603,938,194.73

(a) Including accrual accounts

(b) Minus part payments paid in respect of the financial year
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Off-balance sheet items (in euros)

30/12/2022

311212021

HEDGING TRANSACTIONS
Commitments on regulated or similar markets
OTC commitments
Other commitments

OTHER TRANSACTIONS
Commitments on regulated or similar markets
OTC commitments
Other commitments
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Profit and loss account (in euros)

30/12/2022 31/12/2021

Income on financial transactions

Income on deposits and financial accounts 1,145.02 138.80

Income on equities and similar securities 12,366,350.14 9,478,873.23

Income on bonds and similar securities

Income on debt securities

Income on acquisitions and temporary purchase and sale of securities

Income on financial contracts

Other financial income - -

Total (I) 12,367,495.16 9,479,012.03

Expenses on financial transactions

Expenses on acquisitions and temporary purchase and sale of securities

Expenses on financial contracts >

Expenses on financial payables 4,763.08 4,647.91

Other financial expenses

Total (1) 4,763.08 4,647.91

Profit/loss on financial transactions (I-1l) 12,362,732.08 9,474,364.12

Other income (lll) - -

Management fees and allocations to amortisation (IV) 2,050,333.88 652,255.72
Net profit/loss for the financial year (L. 214-17-1) (- 11 + I - V) 10,312,398.20 8,822,108.40

Adjustment of income for the financial year (V) -632,205.52 -2,494,809.77

Part payments on profit/loss paid in respect of the financial year (V)
Result (1- 11 + 11 - IV +/-V - VI) 9,680,192.68 6,327,298.63
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APPENDIX

ACCOUNTING RULES AND METHODS
The Sub-Fund has complied with the accounting rules established by the amended Accounting Standards Authority regulation no. 2014-01 on
the accounting plan of open-ended UCls.

The rules for valuation are fixed, under its responsibility, by the management company.
The accounting currency for the fund is the euro.

The net asset value is calculated on each business day not being a public holiday in Paris, Frankfurt and is dated the same day.
However, on the final day of the year, if the Paris and Frankfurt stock exchange is closed, a net asset value will be calculated based on
the latest known prices. However, this will not be used for Subscriptions/Redemptions.

Accounts relating to the securities portfolio are kept based on historical cost: entries (purchases or subscriptions) and exits (sales or
redemptions) are posted based on the acquisition price, excluding costs.
Any exit generates a capital gain or capital loss from sale or redemption and potentially, a redemption bonus.

Accrued coupons on negotiable debt securities are considered on the day of the net asset value date.

The Sub-Fund values its securities at the actual value, the value resulting from the market value or in the absence of any existing market, by
using financial methods. The entry value-actual value difference generates a capital gain or loss which shall be posted as "difference in
estimate of portfolio".

Description of methods of valuation of balance sheet entries and forward and options transactions

Equity securities
Equity securities admitted for trading on a regulated or similar market are valued based on closing prices.

Debt securities
Debt securities admitted for trading on a regulated or similar market are valued, under the responsibility of the management company, by
comparing the prices of these assets with various sources.

Money market instruments
»  Negotiable debt securities (NDS) with a duration on issue, acquisition or residual duration which is less than three months are
valued using a linear method up to maturity at the issue or acquisition price or at the last price applied for their valuation at
the market price.
»  Negotiable debt securities (NDS) with a residual duration of more than three months are valued at the market price at the time of
publication of inter-bank market prices.

Unlisted transferable securities
Unlisted transferable securities are valued under the responsibility of the management company using methods based on the asset value
and the return, taking into consideration the prices applied at the time of recent significant transactions.

Units or shares of UCIs are valued at the last known net asset value on the actual day of calculation of the net asset value.

Financial contracts traded on a requlated or similar market
Futures or options, traded on European regulated or similar markets, are valued at the settlement price, or failing this, based on the closing
price.

Financial contracts not traded on a requlated or similar market (i.e. traded over-the-counter)
*  Financial contracts not traded on a regulated or similar market and settled
Financial contracts not traded on a regulated or similar market and forming the subject of settlement are valued at the settlement
price.

*  Financial contracts not traded on a requlated or similar market and not settled
Financial contracts not traded on aregulated or similar market and forming the subject of settlement are valued using
mark-to-model or mark-to-market pricing using prices provided by the counterparties.
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Not Applicable.

Deposits are valued at their book value.

Foreign currencies in cash are valued with the prices published daily on the financial databases used by the management company.

Description of off-balance sheet commitments
Futures contracts feature off-balance sheet for their market value, avalue equal to the price (or the estimate if the transaction is OTC)
multiplied by the number of contracts multiplied by the nominal and potentially translated to the fund posting currency.

Options transactions are translated as an underlying equivalent of the option (quantity x quota x price of underlying x delta potentially
translated to fund posting currency).

Description of method followed for posting income from securities with fixed income
Result is calculated based on coupons cashed. Coupons accrued on the day of the valuations constitute an element of the valuation
difference.

Option chosen regarding posting of costs
The Sub-Fund has opted for posting with costs excluded.

Description of the method for calculating fixed management fees
Management fees are directly charged to the profit and loss account of the Sub-Fund, when each net asset value is calculated. The maximum
rate applied on the basis of net assets may not be more than:

e 0.35% incl. tax; all UCIs included, for the XL share class

e 0.15% incl. tax; all UCIs included, for the XXL share class

e 0.65% incl. tax; all UCIs included, for the | share class

*  1.50% incl. tax; all UCIs included, for the RC share class

*  0.95% incl. tax; all UCIs included, for the RF share class

¢ 1.65% incl. tax; all UCls included, for the GRC share class

e 0.95% incl. tax; all UCls included, for the GIC share class

These fees cover all costs charged directly to the Sub-Fund, with the exception of transaction costs. Transaction costs include brokerage fees
(brokerage, stock market taxes, etc.) and turnover commission, which is charged by the depositary and management company, in particular.

The following may be added to the operating and management fees:
» outperformance fees. These are paid to the management company once the Sub-Fund has exceeded its objectives. They are
therefore charged to the Sub-Fund;
» transaction fees charged to the Sub-Fund;

Description of the method for calculating variable management fees on XL, XXL, I,- RC and RF shares

Variable fees correspond to an outperformance fee. The calculation period for the outperformance fee runs between 1 August and 31 July
each year. Each time the net asset value is established, the outperformance of the Sub-Fund is defined as the positive difference between
the net assets of the Sub-Fund before consideration of any provision for outperformance fee, and the net assets of a notional Sub-Fund
achieving a performance corresponding to that of the Sub-Fund's benchmark (calculated on the basis of reinvested net dividends) and
registering the same pattern of subscriptions and redemptions as the actual Sub-Fund.

OFI FINANCIAL INVESTMENT - RS EURO Annual Report as at 79
EQUITY SMART BETA Sub-Fund 30 December 2022



Each time the net asset value is established, the outperformance fee, then defined equal to 20% (including tax) of the performance above
the Euro Stoxx Reinvested Net Dividends index, forms the subject of a provision, or a provision reversal limited to the existing allocation. Such
a provision can only be posted on the condition that the net asset value, after consideration after any provision for outperformance fee, is
higher than the net asset value at the start of the financial year. In the case of negative absolute performance, when the relative performance
of the Sub-Fund is positive, this same outperformance fee shall also be collected, but this shall be limited to 1.5% of the Net Assets.

By way of exception for XXL shares, the initial calculation period for the outperformance fee will run between 19/11/2021 and 31/07/2023.

For redemptions, the share of the outperformance fee relating to the redeemed shares is paid to the management company. Apart from
redemptions, the outperformance fee is collected by the management company after each calculation period.
A description of the method used for calculation of the outperformance fee is made available to subscribers by the management company.

Allocation of distributable sums
XL, XXL and | shares:

The General Meeting decides, each year, on allocation of the net profit/loss. The Board of Directors may decide on the payment of
exceptional interim payments.

RC, RF, GIC and GRC shares:
Pure accumulation: distributable amounts relating to net profit/loss are accumulated in full, except those forming the subject of mandatory
distribution by virtue of the law;

The General Meeting decides, each year, on allocation of capital gains realised. The Board of Directors may decide on the payment of
exceptional interim payments.
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Changes in net assets of the UCI (in euros)

30/12/2022 31/12/2021

Net assets at the beginning of the financial year 603,728,714.61 359,173,352.99
Subscriptions (including subscription fees retained by the UCI) 80,985,755.11 389,284,696.81
Redemptions (after deduction of redemption fees retained by the UCI) -156,074,470.15 -206,810,374.91
Capital gains made on deposits and financial instruments 27,195,322.35 60,373,082.20
Capital losses realised on deposits and financial instruments -41,853,896.80 -15,965,565.22
Capital gains made on financial contracts
Capital losses made on financial contracts
Transaction costs -1,447,356.65 -1,670,713.12
Exchange differences 93,700.55 267,199.81
Change in difference in estimate of deposits and financial instruments -78,733,127.00 10,254,927.65

Difference in estimate financial year N -26,833,118.91

Difference in estimate financial year N - 1 51,900,008.09
Change in difference in estimate of financial contracts

Difference of estimate financial year N

Difference of estimate financial year N - 1
Distribution for the previous financial year on net capital gains and losses
Distribution for the previous financial year on profit/loss - -
Net profit/loss for the financial year before accruals account 10,312,398.20 8,822,108.40
Part payment(s) paid during financial year on net capital gains and losses
Part payment(s) paid during the financial year on profit/loss
Other elements
Net assets at the end of the financial year 444,207,040.22 603,728,714.61
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Allocation by legal or economic nature

Designation of securities %

Assets

Bonds and similar securities
Indexed Bonds
Convertible Bonds
Equity Securities
Other Bonds

Debt securities
Short-term negotiable securities
Medium-term negotiable securities

Liabilities
Purchase and sale transactions on financial instruments
Shares and similar securities
Bonds and similar securities
Debt securities
Other

Off-balance sheet items
Rate
Equities
Credit
Other

Allocation by nature of rate

Assets
Deposits

Bonds and similar
securities

Debt securities

Temporary transactions
on securities

Financial accounts

Liabilities
Temporary transactions
on securities

Financial accounts
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Allocation by nature of rate (continued)

%

Off-balance sheet items
Hedging transactions
Other transactions

Allocation by residual maturity

%

Assets

Deposits

Bonds and similar
securities

Debt securities

Temporary transactions
on securities

Financial accounts

Liabilities
Temporary transactions
on securities

Financial accounts

Off-balance sheet items
Hedging transactions
Other transactions

Allocation by currency

%

Assets
Deposits

Shares and similar
securities

Bonds and similar
securities

Debt securities
ucl

Temporary transactions
on securities

Receivables
Financial accounts
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Allocation by currency (continued)

Liabilities
Purchase and sale
transactions on financial
instruments
Temporary transactions
on securities
Payables

Financial accounts

Off-balance sheet items
Hedging transactions
Other transactions

Sundry debtors and creditors

Receivables
Subscriptions receivable
Total receivables

Payables
Provision for fixed management fees payable
Provision for variable management fees payable
Redemptions payable

Total payables

Total

Subscriptions-redemptions

XL share class
Shares issued
Shares redeemed

I share class
Shares issued
Shares redeemed

RC share class
Shares issued
Shares redeemed

GIC share class
Shares issued
Shares redeemed
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Subscriptions-redemptions (continued)

GRC share class
Shares issued
Shares redeemed

RF share class
Shares issued
Shares redeemed

XXL share class

Shares issued 690.0000
Shares redeemed 575.0000
Commissions
XL share class
Amount of subscription fees retained 0.00
Amount of redemption fees retained 0.00
I share class
Amount of subscription fees retained 0.00
Amount of redemption fees retained 0.00
RC share class
Amount of subscription fees retained 0.00
Amount of redemption fees retained 0.00
GIC share class
Amount of subscription fees retained 0.00
Amount of redemption fees retained 0.00
GRC share class
Amount of subscription fees retained 0.00
Amount of redemption fees retained 0.00
RF share class
Amount of subscription fees retained 0.00
Amount of redemption fees retained 0.00
XXL share class
Amount of subscription fees retained 0.00
Amount of redemption fees retained 0.00
Management fees
XL share class
Percentage of fixed management fees 0.35
Performance commission (variable costs) 521,121.50
Retrocession of management fees -
I share class
Percentage of fixed management fees 0.65
Performance commission (variable costs) 59,586.04
Retrocession of management fees =
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Management fees (continued)

RC share class
Percentage of fixed management fees
Performance commission (variable costs)
Retrocession of management fees

GIC share class
Percentage of fixed management fees
Performance commission (variable costs)
Retrocession of management fees

GRC share class
Percentage of fixed management fees
Performance commission (variable costs)
Retrocession of management fees

RF share class
Percentage of fixed management fees
Performance commission (variable costs)
Retrocession of management fees

XXL share class
Percentage of fixed management fees
Performance commission (variable costs)
Retrocession of management fees

1.35
23,021.34

0.47
0.02

0.15
47,751.52

Commitments received and given

Description of collateral received by the UCI with notably, mention of capital guarantees

Nil
Other commitments received and/or given
Nil

Other information

Code Name

Current value (in euros)

Current value of financial instruments forming the subject of temporary acquisition

Nil

Current value of financial instruments constituting guarantee deposits
Financial instruments received as collateral and not posted on the balance sheet

Nil

Financial instruments given as collateral and kept in their original entry

Nil
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Other information (continued)

Code Name

Quantity Price

Current value (in euros)

Financial instruments held in the portfolio issued by entities associated with the management company (fund)

or with the financial manager(s) (SICAV) and variable capital UCIs managed by these entities

FR0000008997 OFI RS LIQUIDITES 344.0447

4,327.21

1,488,753.67

Part payments on profit/loss paid in respect of the financial year

Date Total amount Amount per unit

Total tax credits

Tax credit per unit

Total part payments - -

Part payments on net capital gains and losses paid in respect of the financial year

Date Total amount Unit amount

Total part payments - -

Table showing allocation of distributable amounts relating to profit/loss (in euros)

30/12/2022

31/12/2021

XL share class
Sums yet to be allocated
Carry forward
Profit/loss
Total

Allocation
Distribution
Carry forward for the financial year
Accumulation

Total

Information relating to shares or units conferring entitlement to distribution
Number of shares or units
Distribution per unit
Tax credits attached to distribution of profit/loss

I share class
Sums yet to be allocated
Carry forward
Profit/loss
Total

3,100,977.68
3,100,977.68

3,100,977.68
3,100,977.68

1,650,189.1069

485,644.51
485,644.51

5,826,748.05
5,826,748.05

5,826,748.05
5,826,748.05

2,284,144.0463

807,247.36
807,247.36
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Table showing allocation of distributable amounts relating to the profit/loss (in euros)

(continued)

30/12/2022

3112/2021

Allocation
Distribution
Carry forward for the financial year
Accumulation

Total

Information relating to shares or units conferring entitlement to distribution
Number of shares or units
Distribution per unit
Tax credits attached to distribution of profit/loss

RC share class
Sums yet to be allocated
Carry forward
Profit/loss
Total

Allocation
Distribution
Carry forward for the financial year
Accumulation

Total

Information relating to shares or units conferring entitlement to distribution
Number of shares or units
Distribution per unit
Tax credits attached to distribution of profit/loss

GIC share class
Sums yet to be allocated
Carry forward
Profit/loss
Total

Allocation
Distribution
Carry forward for the financial year
Accumulation

Total

Information relating to shares or units conferring entitlement to distribution
Number of shares or units
Distribution per unit
Tax credits attached to distribution of profit/loss

484,148.63
1,495.88

485,644.51

192,122.4733
2.52

33,973.02
33,973.02

33,973.02
33,973.02

2.36
2.36

2.36
2.36

807,247.36
807,247.36

250,314.2435

129,875.95
129,875.95

129,875.95
129,875.95

2.56
2.56

2.56
2.56
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Table showing allocation of distributable amounts relating to the profit/loss (in euros)

(continued)

30/12/2022

31/12/2021

GRC share class
Sums yet to be allocated
Carry forward
Profit/loss
Total

Allocation
Distribution
Carry forward for the financial year
Accumulation

Total

Information relating to shares or units conferring entitlement to distribution

Number of shares or units
Distribution per unit

Tax credits attached to distribution of profit/loss

RF share class
Sums yet to be allocated
Carry forward
Profit/loss
Total

Allocation
Distribution
Carry forward for the financial year
Accumulation

Total

Information relating to shares or units conferring entitlement to distribution

Number of shares or units
Distribution per unit

Tax credits attached to distribution of profit/loss

XXL share class
Sums yet to be allocated
Carry forward
Profit/loss
Total

Allocation
Distribution
Carry forward for the financial year
Accumulation

Total

219
219

2.19
2.19

243
243

243
243

6,059,590.49
6,059,590.49

6,059,590.49
6,059,590.49

1.93
1.93

1.93
1.93

2.93
2.93

2.93
2.93

-436,580.15@)
-436,580.15

-436,580.15
-436,580.15
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Table showing allocation of distributable amounts relating to the profit/loss (in euros)

(continued)

30/12/2022

3112/2021

Information relating to shares or units conferring entitlement to distribution
Number of shares or units
Distribution per unit
Tax credits attached to distribution of profit/loss

5,915.0030

5,800.0030

(8) The XXL share class was created on 19/11/2021.

Table showing allocation of distributable sums relating to net capital gains and losses

(in euros)

30/12/2022

31/112/2021

XL share class
Sums yet to be allocated
Previous net capital gains and losses not distributed
Net capital gains and losses for the financial year
Part payments paid on net capital gains and losses for the financial year
Total

Allocation
Distribution
Net capital gains and losses not distributed
Accumulation

Total

Information relating to