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GENERAL INFORMATION

MANAGER AND GLOBAL Mediolanum International Funds Limited

DISTRIBUTOR 4™ Floor, The Exchange, George's Dock, IFSC, DubliD@] P2V6, Ireland.
DELEGATE INVESTMENT Aegon USA Investment Management, LLE

MANAGERS 4333 Edgewood Road NE Cedar Rapids, lowa 52499, United States.

(Global HighYield)

Algebris (UK) Limited
1 St James' Market, St. James's, London, SW1Y 4AH, United Kingdom
(Financial Income Strategy)

Alliance Bernstein Holding LP
60 London WallLondon,EC2M 5SJ United Kingdom.
(Mediolanum Innovative Themati@pportunitie}

AQR Capital Management LLC
Two Greenwich Plaza, Greenwich, CT 06830djted States
(Dynamic International Value Opportunity)

AXA Investment Managers UK Limited
7 Newgate Street, LondpBC1A 7NX, United Kingdom.
(Equilibrium)

Axiom Investors LLC
33 Benedict Place, 2nd Floor, Greenwich, Connegtctlit06830, United States.
(Mediolanum Innovative Thematic Opportunitiddediolanum Global Equity Style Selectjon

Baillie Gifford Investment Management (Europe) Limited
4/5 School House Lane East, Dublindf)2 N279, Ireland.
(Mediolanum Global Impact)

Blackrock Investment Management (UK) Limited
12 Throgmorton Avenue, LondpBC2N 2DL, United Kingdom.
(Mediolanum Global ImpagtMediolanumFuture Sustainable Nutritign

Brigade Capital Management, LP
399 Park Avenue, Suite 1600, New York, NY 10022, United States.
(Global High Yield)

Carmignac Gestion Luxembourg
7 rue de la Chapelle-1325 Luxembourg.
(Mediolanum Carmigna8trategic Selection)

DWS InvestmentGmbH
Mainzer LandstraRe 117, 60329 Frankfurt am Main, Germany
(Global High Yield)

FIL (Luxembourg) S.A.
2A, RueAlbert Borschette, L10R Luxembourg.
(Mediolanum Qobal Demographic Opportunitigs

First Sentier Investor (UK) IM Limited 3
23, St Andrew Square, EdinburghlZ 1BB, United Kingdom
(Mediolanum Global Impact)

FountainCap Research & Investment (Hong Kong) Co.
Unit 240102, China Resources Building, 26 Harbour Road, Wanétaig Kong
(Chinese Road Opportunitles

Effective Julyl0, 2024 Aegon USA Investment ManagementC was erminated as Delegate Investmerdrdger for Global High Yield
2Effective May16, 2024 Blackrock Investment Management (UK) Liedl was érminated as Delegate Investmerardger for Global Impact
SEffective Junel3,2024, First Sentier Investor (UK) IM Limited was appointed as Delegate Investment Manager for Mediolanum Global Impact.
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GENERAL INFORMATION (continued)

DELEGATE INVESTMENT Goldman Sachs Asset Management International
MANAGERS (continued) Plumtree Court, 25 Shoe Lane, Lond&t4A 4AU, United Kingdom.
(Chinese Road Opportunitieglediolanum India Opportunities)

Guardcap Asset Management Limited
11 Charles Il St, St. James's, Lond8KV1Y 4NS, United Kingdom
(Mediolanum Global Equity Style Selection, Global Leaders)

Impax Asset Management Ireland Ltd
77 Sir John Rogersonds Quay, B ID62cVK60,@relands
(Mediolanum Global Impact)

Intermede Investment Partners Limited
6 Warwick Street, LondgiwW1B 5LU, United Kingdom.
(Global Leaders)

InvescoAdvisers, Inc
Two Peachtree Point&555Peachtree Street NEuite 1800 AtlantazA 30309,United States
(Invesco Balance Risk Coupon Selecjion

JP Morgan Asset Management (UK) Limited
60 Victoria Embankment, Londp&C4Y 0JP, United Kingdom.
(US Caollection, Pacific Collection, European Small Cap Equity)

KBI Global Investors Ltd
3" Floor, 2 Harbourmaster#&te, IFSC, Dublin 1, DOX5P3,Ireland.
(MediolanumCircular Economy Opportunities, Mediolanum Energy Transition)

Lansdowne Partners (UK) LLP
65 Curzon StreetLondon W1J 8PE, United Kingdom.
(EuropearCollection)

Mesirow Financial Investment Management, Inc¢
353 North Clark Streethicago, IL 60654United States
(Global High Yield)

Metropolis Capital Limited
AmershamCourt, 154 Station Road, Buckinghamshire, HP6 5DW, United Kingdom
(Dynamiclinternational Value Opportunity)

Mondrian Investment Partners Limited
5th Floor, 10 Gresham Street, Lond&C2V 7JD, United Kingdom.
(Dynamic International Value Opportunity)

Morgan Stanley Investment Management Limited

25 Cabot Squar€&;anary Wharf, LondgrE14 4QA, United Kingdom.

(Mediolanum Morgan Stanley Global Selectiamfyastructure Opportunity Collection
MediolanumGlobal Sustainable Borfl

Neuberger Berman Asset Management Ireland Limited
32 Molesworth Street, Dubli®, D02 Y512, Ireland.
(Euro Fixed Income, Emerging Markets Fixed Income)

Oak Hill Advisors LP?3
One Vanderhilt, 16th Floor, NeXork, NY 10017 United States.
(Global High Yield)

Effective March 04, 2024, Mesirow Findatlnvestment Management, Ingas appointed as Delegate Investment Manager for Global High Yield.
2Effective March 22, 2024, Morgan Stanley Investment Managemaritdd was appointed as Delegate Investment Manager for Mediol@ioinal Sustainable Bond.
SEffective June 122024,0ak Hill Advisors LPwas appointed as Delegate Investment Manager for Global High Yield.



GENERAL INFORMATION (continued)

DELEGATE INVESTMENT PGIM Limited
MANAGERS (continued) Grand Buildings, 13 The Strand, LondgWC2N 5HR, United Kingdom.
(Global HighYield, Emerging Markets Fixed Income

Pictet Asset Management SA

Route des Acacias 60 1211 GenevaSiBitzerland

(MediolanumCircular Economy Opportunities, Mediolanum Energy Transition,
Mediolanum Future Sustainable Nutritjon

PinestoneAsset Management Inc.
1981 McGill College Avenue, Suite 1600, Montreal QC, H3A 2&anada.
(Mediolanum Global Equity Style Selectipn

Pzena Investment Management LLC
320 Park Avenue, 8th Floor, New York, NY 10022, United States
(Dynamiclinternational Value Opportunityviediolanum Global Equity Style Selectjon

Quoniam Asset Management GmbH
Westhafen Tower, Westhafenplatz 1, 60327 Frankfurt am Main, Germany
(European Small Cap Equ)jty

Robeco Institutional Asset ManagemenB.V.

Weena 850, 3014 DA Rotterdam, The Netherlands.

(Emerging Markets Collection, Socially Responsible Collection, Mediolanum Innovative
Thematic Opportunitigdediolanum Green Building Evolutidh

RedwheelAsset Management LLP
Verde 4" Floor, Bressenden Place, Lond@W1E 5DH, United Kingdom.
(Coupon Strategy Collection, Equity Power Coupon Collection)

Sanders Capital LLC

777 S. Flagler Drive, Phillips Point East Tower, Suite 1M8st Palm Beach, FL 33401,
United States.

(Mediolanum Global Equity Style Selection)

Sands Capital Management LLC
1000 Wilson Boulevardsuite 3000, Arlington, Virginia, 22209, United States
(Mediolanum Innovative Thematic Opportunities)

Schroders Investment Management (Singapore)td
138 Market Street, #2381, CapitaGreen, 04894ngapore.
(Chinese Road Opportunity)

Schroders Investment Management Limited

1 London Wall Place, LondoiEC2Y 5AU, United Kingdom.

(Mediolanum Global Demographic OpportunitiddediolanumMulti Asset ESG Selection,
Mediolanum Energy Transitionjediolanum Green Building Evolutién

Walter Scott & Partners Limited
One Charlotte Square, EdinburdtH2 4DR, United Kingdom.
(Global Leaders)

TRUSTEE/DEPOSITARY CACEIS Bank, Ireland Branch?®
(previously CACEIS Investor Services Bank S.A., Dublin Branch)
Bloodstone BuildingSi r John Ro §uwlin® @reladds Qu ay

ADMINISTRATOR, REGISTRAR CACEIS Ireland Limited®
AND TRANSFER AGENT (previously CACEIS Investdgervices Ireland Limited)
Bloodstone BuildingSi r John Ro §uwlin® @reladds Qu ay

Effective March 22, 2024Robecdnstitutional Asset Management B.V. was appointed as Delegate Investment Manager for Mediolanum Green Building Evolution,
2Effective March 22, 2024Shrodergnvestment Management Limited was appointed as Delegate Investment Manager for Mediolanum Green Building Evolution.
3SeeNote 2 for further details.



GENERAL INFORMATION (continued)

CORRESPONDENT BANK/ State Street Bank International GmbH - Succursaleltalia
PAYING AGENT IN ITALY Via Ferrante Aporti 10, 20125 Milan, Italy.
PAYING AGENT IN SPAIN Banco Mediolanum S.A.

Av. Diagonal, 668670, 08034BarcelonaSpain.

PAYING AGENT IN GERMANY Marcard, Stein & Co. AG
Ballindamm 36, 20095 Hambur@ermany.

INDEPENDENT AUDITORS PricewaterhouseCoopersreland
Chartered Accountants & Statutory Audit Firm,
One Spencer Dock, North Wall Quay, DublinDQ1 X9R7,Ireland.

PROMOTER Banca Mediolanum S.p.A.,
Palazzo Meucci, Vi&nnio Doris,20079, BasiglipMilano Tre, Italy.

LEGAL ADVISERS Dillon EustaceLLC
33 Sir John Roge rD80XK@drela@di a vy , Dublin 2,

CASH MANAGER Mediolanum International Funds Limited
4™ Floor, The Exchange, George's Dock, IFSC, DubliB@1 P2V6, Ireland.

DIRECTORS OF THE MANAGER Karen Zachary (Irish) (Chairperson)***
Furio Pietribiasi (ltalian) (Managing Director)*
Corrado Bocca(ltalian) **
Martin Nolan (Irish) ***
Christophe Jaubert (French)*
Michael Hodson (Irish)***
Edoardo Fontana Rava (talian )**
Carin Bryans (Irish) ***
Fiona Frick (Swiss)y** (effective February 21, 2023

*Executive Director
**Non Executive Director
**|ndependent Non Executive Director



CONDENSED STATEMENT OF
AS AT JUNE 30, 2024

FINANCIAL POSITION

(expressed in EUR) US COLLECTION EUROPEAN COLLECTION
Jun 2024 Dec 2023 Jun 2024 Dec 2023
ASSETS
Financial assets dair value through profit or loss
Investments in transferable securities (nd@g 1 635,710,612 535,979,41¢ 274,180,17¢ 263,087,47¢
Investments in investment funds (no®) 1 222,557,482 180,683,971 248,783,23¢ 240,935,65-
Investments in money market instruments - - - -
Futures contracts at fair value (note 1€), 1 285,339 601,283 - 27,632
Forward foreign exchangmntracts at fair value (note 1)1 477,228 895,528 251,296 36,474
Options at fair value (note 136)L - - - -
Swaps at fair value (note 15%5)1 - - - -
Cash and cash equivalents (note 10) 8,780,357 19,575,931 303,581 1,115,045
Margin cash receivableom brokers (note 10) 4,796,875 3,334,408 2,141,193 2,058,272
Cash held as collateral (note 10) 2,420,000 - 810,000 530,000
Amounts receivable on sale of investments 22,100,921 2,961,778 182,424 -
Amounts receivable on subscriptions 920,422 2,417,547 199,603 1,098,654
Interest and dividends receivable, total 364,557 352,014 185,077 154,415
Other assets 299,897 237,845 788,856 298,689
TOTAL ASSETS 898,713,69(C 747,039,72% 527,825,44% 509,342,30¢
LIABILITIES
Financial liabilities at fair value through profit or loss
Futures contracts at fair value (note 1€), 1 - - 168,020 -
Forward foreign exchange contracts at fair value (note)2, 1 2,294 29,794 4,753 286,692
Options at fair value (note 136)L - - - -
Swaps at faivalue (note 15, 6) - - - -
Bank overdraft (note 10) - - - -
Margin cash payable to brokers (note 10) 883,418 601,283 1,152 28,749
Collateral cash due to brokers (note 10) - - - -
Amounts payable on purchase of investments 5,242,224 3,160,884 182,837 521,128
Amounts payable on redemptions 1,576,372 2,294,723 918,519 678,947
Management and advisory fees paydhlee 7) 1,896,763 1,653,863 1,192,404 1,166,792
Performance fees payalffeote 8) 9,666,588 4,457,437 4,002,773 -
Unrealisedcapital gains tax on investments - - - -
Interest payable on swaps - - - -
Other expenses payable 242,804 206,527 407,832 208,442
TOTAL LIABILITIES (Excluding Net Assets Attributable to
Holders of Redeemable Participating Units) 19,510,462 12,404,511 6,878,290 2,890,750
NET ASSETS ATTRIBUTABLE TO HOLDERS OF
REDEEMABLE PARTICIPATING UNITS 879,203,227 734,635,212 520,947,15% 506,451,55¢




CONDENSED STATEMENT OF FINANCIAL POSITION
AS AT JUNE 30, 2024(continued)

(expressed in EUR)

US COLLECTION

Jun 2024

Dec 2023

EUROPEAN COLLECTION

Jun 2024

Dec 2023

Mediolanum L Class
Number of uni t s
Net asset value per unit

6A0b

Mediolanum L Hedged Class
Number of wunits
Net asset value per unit

6A0b

Mediolanum S Class
Number of uni t s
Net asset value per unit

6A0b

Mediolanum S Hedged Class
Number of wunits
Net asset value per unit

6Ab

st

st

st

st

and

and

and

and

53,511,561.20!
12.421

12,694,792.29°
11.005

2,709,748.39¢
18.845

1,177,228.59:
20.176

The accompanying notes form an integral part of thesdensedinancial statements.

50,152,912.17«
10.613

13,489,867.66:
9.794

2,905,708.821
16.235

1,281,810.99¢
18.013

37,026,857.16¢
8.385

11,341,446.56:
8.841

5,503,456.79¢
12.163

2,681,087.72¢
16.134

37,242,730.25:
7.851

12,116,898.12:
8.268

6,110,375.75:
11.322

2,979,075.25:
15.009



CONDENSED STATEMENT OF FINANCIAL POSITION

AS AT JUNE 30, 2024(continued)

(expressed in EUR)

EMERGING MARKETS

PACIFIC COLLECTION COLLECTION
Jun 2024 Dec 2023 Jun 2024 Dec 2023

ASSETS
Financial assets at fair value through profit or loss

Investments in transferable securities (nd@g 1 64,699,931 62,315,861 157,866,241 166,260,06¢

Investments ifnvestment funds (notesL 168,807,067 162,347,75¢ 320,247,461 321,473,14¢

Investments in money market instruments - - 41,125,51C 41,338,23¢

Futures contracts at fair value (note 1€), 1 63,297 28,895 1,179,458 3,327,253

Forward foreign exchangmntracts at fair value (note 1)1 359,566 61,404 - -

Options at fair value (note 136)L - - - -

Swaps at fair value (note 15%)1 - - - -
Cash and cash equivalents (note 10) 993,791 1,907,113 940,266 4,429,506
Margin cash receivable from brokdreote 10) 1,550,383 1,913,778 6,949,311 7,520,022
Cash held as collateral (note 10) 480,000 580,000 - -
Amounts receivable on sale of investments - - 5,800,332 -
Amounts receivable on subscriptions 113,692 605,065 211,342 1,616,892
Interest andlividends receivable, total 133,618 42,401 925,593 410,515
Other assets 491,047 199,535 654,337 913,660
TOTAL ASSETS 237,692,392 230,001,81( 535,899,851 547,289,304
LIABILITIES
Financial liabilities at fair value through profit or loss

Futures contracts at fair value (note 1€), 1 - - - -

Forward foreign exchange contracts at fair value (note@)2, 1 17,642 197,594 - -

Options at fair value (note 136)L - - - -

Swaps at fair value (note 15%)1 - - - -
Bank overdraft (note 10) - - 2,981,840 -
Margin cash payable to brokers (note 10) 63,297 372,724 1,179,458 3,327,423
Collateral cash due to brokers (note 10) - - - -
Amounts payable on purchase of investments 94,112 - - -
Amounts payable on redemptions 497,418 263,641 673,911 644,190
Management and advisory fees paydhlee 7) 518,450 513,281 1,292,053 1,333,693
Performance fees payalfleote 8) 495,529 - - -
Unrealised capital gains tax on investments 579 842 26,063 82,752
Interest payable on swaps - - - -
Otherexpenses payable 265,161 136,081 377,668 848,106
TOTAL LIABILITIES (Excluding Net Assets Attributable to
Holders of Redeemable Participating Units) 1,952,188 1,484,163 6,530,993 6,236,164
NET ASSETS ATTRIBUTABLE TO HOLDERS OF
REDEEMABLE PARTICIPATING UNITS 235,740,204 228,517,641 529,368,85¢ 541,053,14(
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CONDENSED STATEMENT OF FINANCIAL POSITION

AS AT JUNE 30, 2024(continued)

(expressed in EUR)

EMERGING MARKETS

PACIFIC COLLECTION COLLECTION

Jun 2024 Dec 2023 Jun 2024 Dec 2023
Mediolanum L Class
Numberof units 6A6 outstanding 18,519,638.22: 20,022,033.05¢ 38,284,328.62( 43,261,415.99¢
Net asset value per unit 8.990 8.093 12.080 10.959
Mediolanum L Hedged Class
Number of units O6A06 outstand 4,962,322.771 5,385,017.67¢ - -
Net assetalue per unit 8.129 7.142 - -
Mediolanum S Class
Number of units O6A06 outstand 1,592,309.35( 1,713,109.81: 3,546,812.70¢ 3,903,080.87:
Net asset value per unit 12.492 11.274 18.862 17.154
Mediolanum S Hedged Class
Numberofuni ts 6A06 outstanding 606,701.031 667,639.23€ - -
Net asset value per unit 14.869 13.046 - -

The accompanying notes form an integral part of teeseensedinancial statements.

11



CONDENSED STATEMENT OF FINANCIAL POSITION

AS AT JUNE 30, 2024(continued)

(expressed in EUR)

EURO FIXED INCOME

GLOBAL HIGH YIELD

Jun 2024 Dec 2023 Jun 2024 Dec 2023
ASSETS
Financial assets at fair value through profit or loss
Investments in transferable securities (n@g 1 795,321,622 962,922,28¢ 2,524,336,45¢ 1,789,077,15:
Investments in investment funds (no®) 1 - - 42,794,66€ 166,459,181
Investments in money market instruments 468,024,741 158,725,69¢ 107,419,15¢ 304,107,14¢
Futures contracts at fair value (note 1€), 1 - - 955,791 7,370,344
Forward foreign exchange contracts at fair value (note@)2, 1 - - 6,271,885 6,299,202
Options at fair value (note 136)L - - - -
Swaps at fair value (note 15%5)1 - - - 1,535,18C
Cash and cash equivalents (note 10) 17,227,974 13,531,53¢ 156,396,777 127,346,96¢
Margin cash receivable from brokers (note 10) - 2,731,301 19,932,182 15,448,867
Cash held as collateral (note 10) - - 19,398,717 10,665,581
Amounts receivable on sale of investments - - 10,408,84¢ 5,305,058
Amounts receivable on subscriptions 6,525,607 9,656,071 6,936,549 20,423,12C
Interest andlividends receivable, total 5,412,691 6,802,186 51,796,32€ 36,783,62¢
Other assets 22,211 14,926 92,204 35,217
TOTAL ASSETS 1,292,534,85: 1,154,384,00¢ 2,946,739,56¢ 2,490,856,64:
LIABILITIES
Financial liabilities at fair value througlprofit or loss
Futures contracts at fair value (note 1€), 1 - - 1,261,884 977,623
Forward foreign exchange contracts at fair value (note@)2, 1 - - 386,004 7,715,617
Options at fair value (note 136)L - - - -
Swaps at fair value (note 15%)1 - - 451,373 -
Bank overdraft (note 10) - - - 400,000
Margin cash payable to brokers (note 10) - 2,492,206 5,157,024 7,046,549
Collateral cash due to brokers (note 10) - - - 398,316
Amounts payable on purchase of investments - - 47,461,63C 4,624,889
Amounts payable on redemptions 4,148,838 9,255,304 2,118,705 5,277,831
Management and advisory fees paydhtete 7) 608,784 563,227 5,463,352 4,815,212
Performance fees payalffeote 8) - - 6,312,591 2,261,122
Unrealised capital gains tax awvestments - - - -
Interest payable on swaps - - - 111,094
Other expenses payable 357,731 414,705 782,018 678,097
TOTAL LIABILITIES (Excluding Net Assets Attributable to
Holders of Redeemable Participating Units) 5,115,353 12,725,442 69,394,581 34,306,35C
NET ASSETS ATTRIBUTABLE TO HOLDERS OF
REDEEMABLE PARTICIPATING UNITS 1,287,419,49¢ 1,141,658,56: 2,877,344,98¢ 2,456,550,29:
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CONDENSED STATEMENT OF FINANCIAL POSITION
AS AT JUNE 30, 2024(continued)

(expressed in EUR) EURO FIXED INCOME

Jun 2024 Dec 2023

GLOBAL HIGH YIELD

Jun 2024

Dec 2023

Mediolanum L Class

Number of units O6AO6 outstandi 202,617,404.96: 180,646,501.49:

Net asset value per unit 5.985 5.913
Number of wunits 6B® outstandi 2,195,086.50: 2,071,110.86'
Net asset value per unit 4.620 4.598

Mediolanum L Hedged Class
Number of wunits 6Ad outstandi - -
Net asset value per unit - -

Number of units 6BO6 outstandi - -
Net asset value per unit - -

Mediolanum S Class

Number of units 6Ad6 outstandi 5,300,827.98: 5,306,689.49¢

Net asset value per unit 11.461 11.328
Number of wunits 6B® outstandi 427,995.56( 442,866.21:
Net asset value per unit 8.901 8.864

Mediolanum S Hedged Class
Number of wunits 6Ad outstandi - -
Netasset value per unit - -

Number of wunits 6é6B& outstandi - -
Net asset value per unit - -

The accompanying notes form an integral part of teesdensedinancialstatements.
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65,483,536.50:
13.492

85,115,793.36¢
4.789
72,978,728.22;
7.491
73,424,676.70(
3.609
5,711,574.13¢
19.674
36,133,611.98¢
7.416
6,800,764.91:

14.046

44,091,671.49(
6.772

46,727,660.33¢
12.995

71,970,011.47:
4,722
60,587,381.42¢
7.422
69,354,188.33t
3.673
5,629,004.76¢
18.892
37,740,570.49¢
7.302
7,112,222.81:

13.958

46,937,023.04
6.900



CONDENSED STATEMENT OF FINANCIAL POSITION

AS AT JUNE 30, 2024(continued)

(expressed in EUR)

PREMIUM COUPON COLLECTION

DYNAMIC COLLECTION

Jun 2024 Dec 2023 Jun 2024 Dec 2023
ASSETS
Financial assets at fair value through profit or loss
Investments in transferable securities (n@g 1 338,132,417 254,029,782 115,345,66¢ 111,405,04(C
Investments in investment funds (no®) 1 304,407,39¢ 335,157,05¢ 156,229,31¢ 151,753,722
Investments in money market instruments 60,946,384 140,026,84¢ 29,652,52C 22,191,17¢
Futures contracts at faialue (note 14, @) 74,868 148,480 - -
Forward foreign exchange contracts at fair value (note@)2, 1 257,451 738,726 176,879 265,862
Options at fair value (note 136)L - - - -
Swaps at fair value (note 15%5)1 - 492,215 - -
Cash and cash equivalefit®te 10) 178,216 6,928,415 448,764 1,510,696
Margin cash receivable from brokers (note 10) 2,256,172 1,616,451 144,259 1,010,24¢
Cash held as collateral (note 10) 1,270,000 150,000 820,000 -
Amounts receivable on sale of investments - - - -
Amountsreceivable on subscriptions 136,648 5,778,582 373,381 647,609
Interest and dividends receivable, total 3,797,162 3,441,952 121,790 92,370
Other assets 343,636 175,698 369,029 150,098
TOTAL ASSETS 711,800,35(C 748,684,208 303,681,60¢ 289,026,82¢
LIABILITIES
Financial liabilities at fair value through profit or loss
Futures contracts at fair value (note 1€), 1 232,039 119,560 - -
Forward foreign exchange contracts at fair value (note@)2, 1 201,102 94,813 28,758 60,048
Options at faivalue (note 13,6) - - - -
Swaps at fair value (note 15%)1 143,753 434,682 - -
Bank overdraft (note 10) 4,563,011 - - -
Margin cash payable to brokers (note 10) 807,417 247,492 - 790
Collateral cash due to brokers (note 10) - - - -
Amounts payablen purchase of investments - - - -
Amounts payable on redemptions 1,030,977 1,088,033 544,328 272,648
Management and advisory fees paydhtete 7) 1,426,881 1,528,246 665,994 649,615
Performance fees payalffeote 8) - - 1,986,182 81,795
Unrealiseccapital gains tax on investments - - - -
Interest payable on swaps 56,349 34,980 - -
Other expenses payable 386,856 257,429 218,567 126,318
TOTAL LIABILITIES (Excluding Net Assets Attributable to
Holders of Redeemable Participating Units) 8,848,385 3,805,235 3,443,829 1,191,214
NET ASSETS ATTRIBUTABLE TO HOLDERS OF
REDEEMABLE PARTICIPATING UNITS 702,951,965 744,878,97( 300,237,771 287,835,611
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CONDENSED STATEMENT OF FINANCIAL POSITION
AS AT JUNE 30, 2024(continued)

(expressed in EUR)

Jun 2024

PREMIUM COUPON COLLECTION

Dec 2023

DYNAMIC COLLECTION

Jun 2024

Dec 2023

Mediolanum L Class
Number of wunits
Net asset value per unit
Numberof units 6BO
Net asset value per unit

Mediolanum L Hedged Class

Number of uni t s
Net asset value penit
Number of wunits

Net asset value per unit

Mediolanum S Class
Number of wunits
Net asset value per unit

Number of wunits
Net asset value per unit

Mediolanum S Hedged Class
Numb er o foutstamding s
Net asset value per unit

Number of wunits
Net asset value per unit

6Ab

outstandi

outstanding

st

st

st

st

st

andi

andi

andi

andi

andi

19,762,544.74¢
6.359

13,324,942.65t¢
4.253
8,658,191.57:
5.901
14,494,674.98°
3.973
10,401,323.09¢
12.145
13,034,152.74:
8.292
3,742,692.28:

11.246

17,623,492.54¢
7.685

The accompanying notes form an integral part of theseensedinancial statements.
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20,091,017.85¢
6.201

13,975,225.61¢
4.210
9,375,766.38¢
5.782
15,777,186.35:
3.952
11,241,145.30¢
11.861
14,249,708.81°
8.220
4,094,742.42¢

11.034

19,496,827.05:
7.655

13,719,972.52¢
9.398

6,944,319.39:
8.629

5,882,915.11:
16.023

1,041,408.75(
16.436

13,640,967.04¢
8.664

7,377,018.17"
8.041

6,326,233.83¢
14.676

1,144,826.69¢
15.270



CONDENSED STATEMENT OF FINANCIAL POSITION

AS AT JUNE 30, 2024(continued)

(expressed in EUR)

EQUITY POWER

COUPON COLLECTION

MEDIOLANUM MORGAN STANLEY
GLOBAL SELECTION

Jun 2024 Dec 2023 Jun 2024 Dec 2023
ASSETS
Financial assets at fair value through profit or loss
Investments in transferable securities (nd@g 1 337,584,96( 340,133,57¢ 1,528,461,56( 1,670,653,41:
Investments in investment funds (no) 1 329,859,897 331,798,03¢ 3,128,796,16( 3,011,743,91:
Investments in money market instruments - - 414,731,481 373,447,97(
Futures contracts at fair val(eote 14, 6) 225,576 67,086 2,496,084 12,638,81¢
Forward foreign exchange contracts at fair value (note@)2, 1 672,807 975,294 3,255,374 4,510,596
Options at fair value (note 136)L - - - -
Swaps at fair value (note 15%)1 - - - -
Cash and caskquivalents (note 10) 2,674,870 8,727,943 5,001,477 92,471,891
Margin cash receivable from brokers (note 10) 2,748,407 1,089,778 25,191,20¢ 59,252,57¢
Cash held as collateral (note 10) 3,090,000 - 12,940,00C -
Amounts receivable on sale of investments - - - -
Amounts receivable on subscriptions 239,921 1,230,939 895,135 7,629,894
Interest and dividends receivable, total 1,317,890 1,311,335 1,418,521 1,444,873
Other assets 995,939 426,100 98,331 25,167
TOTAL ASSETS 679,410,267 685,760,092 5,123,285,33: 5,233,819,11(
LIABILITIES
Financial liabilities at fair value through profit or loss
Futures contracts at fair value (note 1€), 1 - - 784,773 -
Forward foreign exchange contracts at fair value (note@)2, 1 98,794 404,726 20,937 1,082,653
Options at fair value (note 136)L - - - -
Swaps at fair value (note 15%)1 - - - -
Bank overdraft (note 10) 39 - - 1,160,00C
Margin cash payable to brokers (note 10) 225,576 67,086 5,759,531 27,236,431
Collateral cash due tarokers (note 10) - - - -
Amounts payable on purchase of investments - - - -
Amounts payable on redemptions 993,489 902,101 10,936,38¢E 10,364,76€
Management and advisory fees paydhlee 7) 1,750,848 1,794,444 12,720,571 13,255,89C
Performance fegsayable(note 8) 2,078,087 291,660 4,211,72C -
Unrealised capital gains tax on investments - - 1,322 1,904
Interest payable on swaps - - - -
Other expenses payable 642,346 355,043 1,216,541 1,277,667
TOTAL LIABILITIES (Excluding Net Assets Attributable to
Holders of Redeemable Participating Units) 5,789,179 3,815,060 35,651,78C 54,379,311
NET ASSETS ATTRIBUTABLE TO HOLDERS OF
REDEEMABLE PARTICIPATING UNITS 673,621,08¢ 681,945,032 5,087,633,55: 5,179,439,79¢
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CONDENSED STATEMENT OF FINANCIAL POSITION

AS AT JUNE 30, 2024(continued)

(expressed in EUR)

EQUITY POWER
COUPON COLLECTION

Jun 2024

Dec 2023

MEDIOLANUM MORGAN STANLEY
GLOBAL SELECTION

Jun 2024

Dec 2023

Mediolanum L Class
Number of

uni t

Net asset value per unit

Number of

uni t

Net asset value per unit

Mediolanum L Hedged Class

Number of

uni t

Net asset value per unit

Number of

uni t

Net asset value per unit

Mediolanum S Class
Number of

uni t

Net asset value per unit

Number of

uni t

Net asset value per unit

Mediolanum S Hedged Class

Number of

uni t

Net asset value per unit

Number of

uni t

Net asset value per unit

6Ab

6BO

6Ab

6Bo

6A0b

6BO6

6Ad

6BO6

21,962,760.27¢
9.017

18,188,677.61:
5.679
9,280,254.59¢
7.409
13,586,578.60:

4.923

4,421,049.72:
13.692

7,226,139.97:
10.875

2,014,014.91%
13.719

7,436,399.69¢
9.401

The accompanying notes form an integral part of toes€ensedinancial statements.
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22,084,859.76¢
8.550

18,955,516.31¢
5.455
10,169,796.13¢
7.056
14,914,680.15¢

4.769

4,752,808.63]
12.915

7,770,155.26¢
10.437

2,206,231.701
13.086

8,273,856.07:
9.125

259,336,045.75(
12.579

117,911,371.62:
9.870

19,051,398.86¢
23.676

11,385,941.59¢
18.499

286,224,695.69:
11.499

131,688,531.14¢
9.146

21,236,071.73:
21.660

13,019,713.45:
17.176



CONDENSED STATEMENT OF FINANCIAL POSITION

AS AT JUNE 30, 2024(continued)

(expressed in EUR)

EMERGING MARKETS

COUPON STRATEGY

MULTI ASSET COLLECTION COLLECTION
Jun 2024 Dec 2023 Jun 2024 Dec 2023

ASSETS
Financial assets at fair value through profit or loss

Investments in transferable securities (n@g 1 - 3,024,859 702,687,097 675,181,18¢

Investments in investment funds (no) 1 151,344,20¢ 145,813,23¢ 871,692,71¢ 913,239,32¢

Investments in money markieistruments 6,239,100 4,432,329 31,231,95C 90,742,71¢

Futures contracts at fair value (note 1€), 1 52,003 690,405 607,987 5,217,998

Forward foreign exchange contracts at fair value (note@)2, 1 - 835,810 1,320,012 3,556,724

Options at fair value (not&3, 16) - - - -

Swaps at fair value (note 15%)1 - - - 443,125
Cash and cash equivalents (note 10) 314,656 2,042,716 1,217,514 16,789,54z
Margin cash receivable from brokers (note 10) 987,544 1,045,887 3,745,776 10,475,98C
Cash held as collater@iote 10) - 10,000 5,590,000 150,000
Amounts receivable on sale of investments - - 15,197,597 -
Amounts receivable on subscriptions 74,723 247,461 433,406 1,398,011
Interest and dividends receivable, total 69,974 72,320 4,263,248 3,587,407
Otherassets 221,633 95,818 1,193,223 491,112
TOTAL ASSETS 159,303,842 158,310,844 1,639,180,52¢ 1,721,273,12;
LIABILITIES
Financial liabilities at fair value through profit or loss

Futures contracts at fair value (note 1€), 1 - - 130,650 198,810

Forward foreign exchange contracts at fair value (note@)2, 1 332,568 - 771,558 981,641

Options at fair value (note 136)L - - - -

Swaps at fair value (note 15%)1 - - - 95,891
Bank overdraft (note 10) 3,105 698,643 14,830 -
Margin castpayable to brokers (note 10) 52,003 690,405 1,007,848 5,185,719
Collateral cash due to brokers (note 10) - - - -
Amounts payable on purchase of investments - - - -
Amounts payable on redemptions 223,214 139,159 2,355,412 1,877,355
Management anddvisory fees payabl@ote 7) 363,524 365,477 3,888,971 4,132,610
Performance fees payalfieote 8) - - - -
Unrealised capital gains tax on investments - - - 2,361
Interest payable on swaps - - - -
Other expenses payable 201,441 148,264 1,376,382 937,850
TOTAL LIABILITIES (Excluding Net Assets Attributable to
Holders of Redeemable Participating Units) 1,175,855 2,041,948 9,545,651 13,412,237
NET ASSETS ATTRIBUTABLE TO HOLDERS OF
REDEEMABLE PARTICIPATING UNITS 158,127,987 156,268,89¢ 1,629,634,87¢ 1,707,860,89(
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CONDENSED STATEMENT OF FINANCIAL POSITION
AS AT JUNE 30, 2024(continued)

(expressed in EUR)

EMERGING MARKETS
MULTI ASSET COLLECTION

Jun 2024 Dec 2023

COUPON STRATEGY

COLLECTION
Jun 2024

Dec 2023

Mediolanum L Class

Number of wunits 6AD
Net asset value per unit
Number of wunits 6BO

Net asset value per unit

Mediolanum L Hedged Class
Numberof units O6AD
Net asset value per unit
Number of units 6B©®
Net asset value per unit

Mediolanum S Class
Numberofuni t s
Net asset value per unit

6AD

Number of wunits 6Bbd
Net asset value per unit

Mediolanum S Hedged Class
Number of wunits O6AD
Net asset value per unit

Number of wunits 6Bbd

Net asset value per unit

outstandi

out standi

outstanding

outstandi

outstanding

outstandi

outstandi

outstandi

23,815,647.73¢ 24,801,625.36:

5.071 4.814
3,895,706.81( 4,041,360.951
9.592 9.124

The accompanying notes form an integral part of tbesdensedinancial statements.
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22,878,913.44(
7.142

58,506,362.14-
4.452
24,095,344.17¢
6.146
68,323,543.20:
3.819
6,858,744.83¢
13.549
32,398,552.89!
8.458
6,813,401.90(

11.641

48,339,196.44:
7.251

23,771,488.57:
6.830

60,490,594.36¢
4.334
25,632,739.60¢
5.942
73,319,739.99¢
3.759
7,306,633.61¢
12.983
35,387,424.21¢
8.250
7,538,278.30¢

11.277

53,637,051.74(
7.151



CONDENSED STATEMENT OF FINANCIAL POSITION

AS AT JUNE 30, 2024(continued)

(expressed in EUR)

NEW OPPORTUNITIES

INFRASTRUCTURE OPPORTUNITY

COLLECTION COLLECTION
Jun 2024 Dec 2023 Jun 2024 Dec 2023

ASSETS
Financial assets at fair value through profit or loss

Investments in transferable securities (nd@g 1 99,725,60¢ 105,196,191 165,943,012 162,507,85¢

Investments in investment funds (no) 1 367,645,93C 377,763,217 314,731,90: 315,048,437

Investments in money market instruments 43,693,32C 33,583,42¢ 31,538,56( 31,495,84C

Futures contracts at fair valgeote 14, 6) 99,603 1,457,126 - 67,717

Forward foreign exchange contracts at fair value (note@)2, 1 217,401 489,678 504,614 495,218
Options at fair value (note 136)L - - - -
Swaps at fair value (note 15%)1 - - 166,331 -
Cash and cash equivalefit®te 10) 16,278 3,087,429 2,604,790 14,667,86C
Margin cash receivable from brokers (note 10) 898,201 4,482,126 1,626,693 2,259,328
Cash held as collateral (note 10) 1,320,000 210,000 2,080,000 -
Amounts receivable on sale of investments - - 154,321 4,785
Amounts receivable on subscriptions 90,190 854,614 197,762 1,188,844
Interest and dividends receivable, total 254,045 149,915 1,173,473 705,821
Other assets 601,978 246,637 549,684 207,631
TOTAL ASSETS 514,562,554 527,520,361 521,271,114z 528,649,33¢
LIABILITIES
Financial liabilities at fair value through profit or loss

Futures contracts at fair value (note 1€), 1 51,044 - 216,778 -

Forward foreign exchange contracts at fair value (note)2, 1 56,789 72,379 29,315 121,961

Options at fair value (note 136)L - - - -

Swaps at fair value (note 15%)1 - - - 350,225
Bank overdraft (note 10) 179,294 - 558,437 -
Margin cash payable to brokers (note 10) 241,064 1,594,746 626,132 68,507
Collateral cash due to brokegrste 10) - - - -
Amounts payable on purchase of investments - - - -
Amounts payable on redemptions 725,379 824,369 993,729 903,674
Management and advisory fees paydhtete 7) 1,167,151 1,212,187 1,328,992 1,372,717
Performance fees payalfleote 8) - - 26,365 40,952
Unrealised capital gains tax on investments - - - 501
Interest payable on swaps - - 853,066 80,239
Other expenses payable 409,192 242,467 337,328 193,788
TOTAL LIABILITIES (Excluding Net Assets Attributable to
Holders of Redeemable Participating Units) 2,829,913 3,946,148 4,970,142 3,132,564
NET ASSETS ATTRIBUTABLE TO HOLDERS OF
REDEEMABLE PARTICIPATING UNITS 511,732,641 523,574,215 516,301,00(C 525,516,772
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CONDENSED STATEMENT OF FINANCIAL POSITION
AS AT JUNE 30, 2024(continued)

(expressed in EUR)

NEW OPPORTUNITIES

INFRASTRUCTURE OPPORTUNITY

COLLECTION COLLECTION

Jun 2024 Dec 2023 Jun 2024 Dec 2023
Mediolanum L Class
Number of wunits 6Ad out ndi 38,190,544.01¢ 39,897,024.44: 34,653,550.66" 35,375,159.24¢
Netasset value per unit 7.307 6.959 7.096 6.853
Number of units 6BO6 out ndi - - 7,379,114.36¢ 7,529,604.92¢
Net asset value per unit - - 5.637 5.544
Mediolanum L Hedged Class
Number of wunits 6Ad out ndi 20,952,319.80: 22,868,765.65¢ 14,861,352.12: 15,683,213.12¢
Net asset value per unit 6.334 6.099 6.006 5.909
Number of wunits 6Bd out ndi - - 5,925,000.99¢ 6,215,075.63¢
Net asset value per unit - - 4.751 4.761
Mediolanum S Class
Number of unit§ A6 out standing 4,604,267.81¢ 5,068,174.45¢ 2,177,928.57¢ 2,338,040.20¢
Net asset value per unit 13.952 13.315 13.646 13.204
Number of wunits 6B® out ndi - - 3,585,544.52 3,843,810.16:
Net asset value per unit - - 10.817 10.655
Mediolanum S Hedged Class
Number of units O6A06 out ndi 2,964,893.42¢ 3,351,387.04¢ 1,142,038.22] 1,266,790.80(
Net asset value per unit 12.050 11.627 11.500 11.339
Number of wunits 6BO6 out ndi - - 3,274,000.12¢ 3,606,824.97(

Net assetvalue per unit

The accompanying notes form an integral part of tbesdensedinancial statements.
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CONDENSED STATEMENT OF FINANCIAL POSITION

AS AT JUNE 30, 2024(continued)

(expressed in EUR)

CONVERTIBLE STRATEGY

MEDIOLANUM CARMIGNAC

COLLECTION STRATEGIC SELECTION
Jun 2024 Dec 2023 Jun 2024 Dec 2023

ASSETS
Financial assets at fair value through profit or loss

Investments inransferable securities (noté)1 - - - -

Investments in investment funds (no) 1 414,444,767 430,042,37¢ 335,035,93¢ 323,009,50¢

Investments in money market instruments - - - -

Futures contracts at fair value (note 1€), 1 114,034 620,742 223,216 653,795

Forward foreign exchange contracts at fair value (note@)2, 1 1,157,753 2,079,175 - -

Options at fair value (note 136)L - - - -

Swaps at fair value (note 15%)1 - - - -
Cash and cash equivalents (note 10) 429,116 2,474,605 12,361,51F 15,126,75¢
Margin cash receivable from brokers (note 10) 1,656,993 1,835,013 3,216,57C 4,986,660
Cash held as collateral (note 10) 2,000,000 100,000 - -
Amounts receivable on sale of investments 2,370,335 - - -
Amounts receivable on subscriptions 219,013 1,295,829 223,988 671,478
Interest and dividends receivable, total 10,978 703 42,088 48,819
Other assets 1,259,794 513,408 3,435,115 1,728,173
TOTAL ASSETS 423,662,78: 438,961,854 354,538,421 346,225,18¢
LIABILITIES
Financial liabilities at fair value through profit or loss

Futures contracts at fair value (note 1€), 1 133,506 - - -

Forward foreign exchange contracts at fair value (note)2, 1 512,760 307,605 - -

Options at fair value (note 136)L - - - -

Swaps afair value (note 15, 6) - - - -
Bank overdraft (note 10) 1,290,108 - - -
Margin cash payable to brokers (note 10) 686,034 620,743 488,292 653,796
Collateral cash due to brokers (note 10) - - - -
Amounts payable on purchase of investments - - - -
Amounts payable on redemptions 833,599 776,538 518,497 504,641
Management and advisory fees paydhtete 7) 751,170 793,479 691,675 691,545
Performance fees payalfleote 8) - - 564,788 -
Unrealised capital gains tax on investments - - - -
Interestpayable on swaps - - - -
Other expenses payable 691,242 282,231 1,146,155 299,100
TOTAL LIABILITIES (Excluding Net Assets Attributable to
Holders of Redeemable Participating Units) 4,898,419 2,780,596 3,409407 2,149,082
NET ASSETSATTRIBUTABLE TO HOLDERS OF
REDEEMABLE PARTICIPATING UNITS 418,764,364 436181258 351,129,02( 344,076,10¢
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CONDENSED STATEMENT OF FINANCIAL POSITION

AS AT JUNE 30, 2024(continued)

(expressed in EUR)

CONVERTIBLE STRATEGY

MEDIOLANUM CARMIGNAC

COLLECTION STRATEGIC SELECTION
Jun 2024 Dec 2023 Jun 2024 Dec 2023
Mediolanum L Class
Number of wunits 6Ad out 21,057,400.24: 20,403,552.28: 33,503,908.59( 34,062,914.71¢
Net asset value per unit 6.007 5.903 6.309 5.887

Number of units 6BO6 ou
Net asset value per unit

Mediolanum L Hedged Class
Number of wunits O6Ad ou
Net asset value per unit

Number o foutstandings 6 BO
Net asset value per unit

Mediolanum S Class
Number of wunits 6Ad ou
Net asset value per unit

Number of wunits 6Bd ou
Net asset value per unit

Mediolanum S Hedged Class
Number of wunits O6Ad6 ou
Net asset value per unit

Number of units 6BO6 ou
Net asset value per unit

5,930,470.21¢
5.353

13,466,238.34:

5.230

6,830,770.35:2

4.663

2,306,056.12¢

11.633

4,451,065.59¢

10.365

2,158,521.69¢

10.117

7,026,027.75!
9.030

The accompanying notes form an integral part of tbesdensedinancial statements.
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6,110,000.56¢
5.294

14,072,160.55¢

5.234

7,348,849.48¢

4.697

2,535,507.401

11.449

4,933,177.37:

10.267

2,388,072.18¢

10.139

7,832,731.37¢
9.108

11,407,633.17:
12.249

12,572,874.30:
11.417



CONDENSED STATEMENT OF FINANCIAL POSITION

AS AT JUNE 30, 2024(continued)

(expressed in EUR)

MEDIOLANUM INVESCO BALANCED

SOCIALLY RESPONSIBLE

RISK COUPON SELECTION COLLECTION
Jun 2024 Dec 2023 Jun 2024 Dec 2023

ASSETS
Financial assets at fair value through profit or loss

Investments in transferable securities (nd@g 1 215,166,37¢ 217,027,06: 90,584,612 86,757,537

Investments in investment funds (no®) 1 433,999,607 397,541,041 254,682,40¢ 235,525,89:

Investments in money market instruments 3,508,385 42,588,881 6,993,14C 14,986,50C

Futures contracts at fair value (note 1€), 1 139,805 1,503,764 - -

Forward foreign exchange contracts at fair value (note@)2, 1 371,612 3,248,047 306,663 529,968

Options at fair value (note 136)L - - - -

Swaps at fair value (note 15%)1 - - - -
Cash and cash equivalents (note 10) 6,131,989 7,514,672 9,268,562 11,027,142
Margin cash receivable from brokers (note 10) 429,916 1,325,768 5,042,625 1,555,612
Cash held as collateral (note 10) 290,000 340,000 1,610,00C 80,000
Amounts receivable on sale of investments 1,010,322 2,658,225 - -
Amounts receivable on subscriptions 190,118 844,183 260,173 763,445
Interest and dividend®ceivable, total 1,709,395 2,095,223 49,239 79,308
Other assets 119,236 119,551 370,345 145,188
TOTAL ASSETS 663,066, 76( 676,806,41¢ 369,167,761 351,450,59:¢
LIABILITIES
Financial liabilities at fair value through profit or loss

Futurescontracts at fair value (note 14)1 - - 18,259 149,404

Forward foreign exchange contracts at fair value (note@)2, 1 772,691 120,796 223,674 129,229

Options at fair value (note 136)L - - - -

Swaps at fair value (note 15%)1 - - - -
Bankoverdraft (note 10) - - - 3,996,635
Margin cash payable to brokers (note 10) 316,819 2,071,200 3,232,498 1,036,288
Collateral cash due to brokers (note 10) - 2,240,000 - -
Amounts payable on purchase of investments 2,194,582 - 638,289 -
Amountspayable on redemptions 965,206 1,034,800 698,193 685,627
Management and advisory fees paydhtete 7) 1,313,238 1,363,398 801,085 788,994
Performance fees payalffeote 8) - - 3,621,829 196,893
Unrealised capital gains tax on investments - - - -
Interest payable on swaps - - - -
Other expenses payable 662,562 609,993 174,748 84,610
TOTAL LIABILITIES (Excluding Net Assets Attributable to
Holders of Redeemable Participating Units) 6,225,098 7,440,187 9,408,575 7,067,68C
NET ASSETSATTRIBUTABLE TO HOLDERS OF
REDEEMABLE PARTICIPATING UNITS 656,841,662 669,366,231 359,759,19z 344,382,91:
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CONDENSED STATEMENT OF FINANCIAL POSITION
AS AT JUNE 30, 2024(continued)

(expressed in EUR)

MEDIOLANUM INVESCO BALANCED

RISK COUPON SELECTION

Jun 2024

Dec 2023

SOCIALLY RESPONSIBLE

COLLECTION

Jun 2024

Dec 2023

Mediolanum L Class
Number of wunit
Net asset value per unit

Number of wunit
Net asset value per unit

Mediolanum L Hedged Class
Number of wunit

Net asset value per unit

Mediolanum S Class

Number of unit®s A6 o ut
Net asset value per unit
Number of unit

Net asset value per unit

Mediolanum S Hedged Class
Number of wunit
Net asset value per unit

st

6Ab

6BO

6Ab

andi

6BO

6Ab

ng

st

st

st

st

st

anc

anc

anc

anc

anc

34,578,476.12«
6.287

20,910,860.64:
4.986

8,759,592.97¢
12.180

23,626,604.60¢
9.670

The accompanying notes form an integral part of thesdensedinancial statements.
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35,212,766.83:
5.962

22,245,288.79:
4.777

9,651,094.73¢
11.568

26,030,085.74¢
9.278

32,817,638.39:
6.825

14,062,775.12-
6.487

2,128,866.22¢
13.408

1,255,609.37:
12.743

33,611,038.87"
6.235

14,946,491.75!
6.012

2,360,327.80:
12.205

1,381,052.21¢
11.709



CONDENSED STATEMENT OF FINANCIAL POSITION

AS AT JUNE 30, 2024(continued)

(expressed in EUR) FINANCIAL INCOME STRATEGY EQUILIBRIUM
Jun 2024 Dec 2023 Jun 2024 Dec 2023
ASSETS
Financial assets at fair value through profit or loss
Investments in transferable securities (n@g 1 1,241,767,41¢ 1,017,453,65¢ 117,990,047 127,867,47(C
Investments in investment funds (no) 1 - - 14,446,20€ 14,119,16C
Investments in monayarket instruments - - 10,872,87¢ 4,238,639
Futures contracts at fair value (note 1€), 1 - - 68,606 191,315
Forward foreign exchange contracts at fair value (note@)2, 1 1,094,352 14,080,75€ 109,678 631,247
Options at fair value (note 136)L - 123,388 - -
Swaps at fair value (note 15%)1 284,568 1,591,965 - 494,862
Cash and cash equivalents (note 10) 209,265,381 151,235,64¢ 6,460,981 2,421,515
Margin cash receivable from brokers (note 10) 500 10 688,952 683,245
Cash held as collateral (ndte) 193,058 - 670,000 290,000
Amounts receivable on sale of investments - 1,416,440 - -
Amounts receivable on subscriptions 4,216,534 14,731,95¢ 98,896 433,466
Interest and dividends receivable, total 17,400,037 14,270,871 1,028,268 810,973
Otherassets 108,689 2,469 28,788 19,671
TOTAL ASSETS 1,474,330,53 1,214,907,16( 152,463,30z 152,201,56:
LIABILITIES
Financial liabilities at fair value through profit or loss
Futures contracts at fair value (note 1€), 1 - - 49,754 14,086
Forward foreign exchange contracts at fair value (note@)2, 1 921,282 126,192 256,552 42,224
Options at fair value (note 136)L - - - -
Swaps at fair value (note 15%)1 460,653 366,259 138,170 431,384
Bank overdraft (note 10) 38 63 - -
Margin castpayable to brokers (note 10) 181 10 226,083 284,691
Collateral cash due to brokers (note 10) 1,390,000 188,081 - -
Amounts payable on purchase of investments 8,215,206 560,048 - -
Amounts payable on redemptions 1,963,561 5,213,968 321,040 220,497
Management and advisory fees paydhtete 7) 2,281,212 1,908,334 252,568 254,928
Performance fees payalffeote 8) 8,883,450 6,785,573 - -
Unrealised capital gains tax on investments - - - -
Interest payable on swaps - - 7,303 32,086
Other expensgsayable 413,567 271,869 36,984 42,242
TOTAL LIABILITIES (Excluding Net Assets Attributable to
Holders of Redeemable Participating Units) 24,529,15C 15,420,397 1,288,454 1,322,138
NET ASSETS ATTRIBUTABLE TO HOLDERS OF
REDEEMABLE PARTICIPATING UNITS 1,449,801,38 1,199,486,76: 151,174,84¢ 150,879,42¢
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CONDENSED STATEMENT OF FINANCIAL POSITION

AS AT JUNE 30, 2024(continued)

(expressed in EUR)

Jun 2024

FINANCIAL INCOME STRATEGY

Dec 2023

EQUILIBRIUM

Jun 2024

Dec 2023

Mediolanum L Class
Numberof units 6AOG outstandi
Net asset value per unit

Number of units 6BO6 outsta

Net asset value penit

Mediolanum L Hedged Class

Number of units O6AO6 outsta

Net asset value per unit

Number of units 6BO6 outsta

Net assetvalue per unit

Mediolanum S Class

Number of units O6A06 outsta

Net asset value per unit

Number of units 6BO6 outsta

Net asset value per unit

Mediolanum S Hedged Class

Number of units O6A06 outsta

Net asset value per unit

Numberofuni ts 6B6 outstanding
Net asset value per unit

144,948,601.86!

6.869

51,039,378.08!
5.175

5,801,962.93:¢
13.590

10,894,291.28:
10.208

The accompanying notes form an integral part of theseensedinancial statements.
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118,690,434.22:
6.580

44,890,073.48¢
5.059

5,879,629.23(
13.031

11,497,574.33¢
9.989

10,549,683.86¢
4.678

2,392,785.657
4.072
5,863,510.69¢
4.425
2,612,529.27¢
3.844
1,057,408.87¢
9.169
1,620,075.47-
7.972
1,350,501.87¢

8.663

2,892,116.61:
7.530

9,572,015.52¢
4.573

2,437,092.16:
4.021
6,127,853.69¢
4.343
2,659,684.03¢
3.812
1,100,390.71¢
8.975
1,800,075.24¢
7.883
1,486,366.39:

8.515

3,187,530.68:
7.477



CONDENSED STATEMENT OF FINANCIAL POSITION

AS AT JUNE 30, 2024(continued)

(expressed in EUR)

MEDIOLANUM FIDELITY ASIAN COUPON

EUROPEAN COUPON STRATEGY

SELECTION COLLECTION
Jun 2024 Dec 2023 Jun 2024 Dec 2023

ASSETS
Financial assets at fair value through profit or loss

Investments in transferable securities (nd@g 1 - - 45,678,331 47,244,462

Investments in investment funds (no) 1 305,009,777 309,252,59: 186,740,24( 184,863,011

Investments iimoney market instruments - - - -

Futures contracts at fair value (note 1€), 1 300,925 339,248 67,860 196,560

Forward foreign exchange contracts at fair value (note@)2, 1 477,477 1,064,080 123,589 234,130

Options at fair value (note 136)L - - - -

Swaps at fair value (note 15%)1 - - - -
Cash and cash equivalents (note 10) 6,256,072 6,839,049 260,731 5,070,709
Margin cash receivable from brokers (note 10) 3,313,603 6,299,196 496,950 1,182,632
Cash held as collateral (note 10) 1,280,000 230,000 - -
Amounts receivable on sale of investments 25,248,691 - 1,518,843 -
Amounts receivable on subscriptions 122,181 553,500 85,736 491,812
Interest and dividends receivable, total 24,153 34,786 1,321,778 1,514,118
Other assets 1,447,007 571,988 281,477 109,546
TOTAL ASSETS 343,479,88¢ 325,184,44( 236,575,53¢ 240,906,98(
LIABILITIES
Financial liabilities at fair value through profit or loss

Futures contracts at fair value (note 1€), 1 50,284 - - -

Forward foreign exchangmntracts at fair value (note 15)1 372,139 515,727 49,039 107,983

Options at fair value (note 136)L - - - -

Swaps at fair value (note 15%)1 - - - -
Bank overdraft (note 10) 1,376,426 - 625,623 -
Margin cash payable to brokers (note 10) 705,220 652,236 67,860 196,560
Collateral cash due to brokers (note 10) - - - -
Amounts payable on purchase of investments 22,354,912 - - -
Amounts payable on redemptions 404,924 504,909 366,590 668,522
Management and advisory fees paydhtete 7) 629,924 653,553 474,618 488,968
Performance fees payalfleote 8) - - 18 -
Unrealised capital gains tax on investments - - - -
Interest payable on swaps - - - -
Other expenses payable 633,832 229,563 201,614 120,841
TOTAL LIABILITIES (Excluding Net Assets Attributable to
Holders of Redeemable Participating Units) 26,527,662 2,555,988 1,785,362 1582874
NET ASSETS ATTRIBUTABLE TO HOLDERS OF
REDEEMABLE PARTICIPATING UNITS 316,952,224 322,628,452 234,790,17¢ 239,324,10¢
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CONDENSED STATEMENT OF FINANCIAL POSITION

AS AT JUNE 30, 2024(continued)

(expressed in EUR)

MEDIOLANUM FIDELITY ASIAN

EUROPEAN COUPON STRATEGY

COUPON SELECTION COLLECTION
Jun 2024 Dec 2023 Jun 2024 Dec 2023
Mediolanum L Class
Number of wunits 6Ad out 18,004,866.13" 18,551,452.17¢ 9,498,434.22: 9,684,024.79¢
Net asset value per unit 5.255 5.001 5.718 5.456

Number of units 6BO6 ou
Net asset value per unit

Mediolanum L Hedged Class
Number of wunits O6Ad ou
Net asset value per unit

Number of wunits 6Bd ou
Net asset value per unit

Mediolanum S Class
Number of wunits 6Ad ou
Net asset value per unit

Number of wunits 6Bd ou
Net asset value per unit

Mediolanum S Hedged Class
Number of wunits O6Ad6 ou
Net asset value per unit

Number of units 6BO6 ou
Net asset value per unit

12,605,751.06:
4.207

10,439,551.62(

4.603

7,711,857.87:

3.679

1,739,314.36¢

10.281

4,928,564.92:

8.239

1,132,667.37¢

8.993

3,363,478.13!
7.196

The accompanying notes form an integral part of tbesdensedinancial statements.
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13,341,417.23(
4.075

10,948,811.07¢

4.435

8,209,983.90+

3.610

1,828,302.34:

9.799

5,359,898.82¢

7.994

1,218,977.65¢

8.676

3,671,745.00¢
7.069

10,149,561.60¢
4.588

4,756,240.16¢

5.637

5,760,974.16%

4.526

1,158,246.38:

11.175

3,822,708.72¢

8.979

643,925.11¢

11.012

3,015,947.76:
8.843

10,381,321.05;
4.445

5,049,215.27(

5.382

6,261,933.80¢

4.389

1,286,477.85:

10.679

4,103,321.05¢

8.712

721,548.37¢

10.531

3,330,678.04¢
8.589



CONDENSED STATEMENT OF FINANCIAL POSITION

AS AT JUNE 30, 2024(continued)

(expressed in EUR)

US COUPON STRATEGY

DYNAMIC INTERNATIONAL

COLLECTION VALUE OPPORTUNITY
Jun 2024 Dec 2023 Jun 2024 Dec 2023

ASSETS
Financial assets at fair value through profit or loss

Investments in transferable securities (ride - 6,197,957 1,245,541,60" 1,171,660,88¢

Investments in investment funds (na&) 221,679,61¢ 208,545,47¢ 306,231,82¢ 293,906,00(

Investments in money market instruments 39,753,111 36,410,922 - -

Futures contracts at fair value (note 1€), 1 - - 333,216 143,635

Forward foreign exchange contracts at fair value (note@)2, 1 261,111 533,745 2,166,595 1,340,823

Options at fair value (note 136)L - - - -

Swaps at fair value (note 15%)1 - - - -
Cash and cash equivalents (note 10) 796,052 1,685,764 12,145,254 18,028,962
Margin cash receivable from brokers (note 10) 104,707 929,037 4,136,558 3,140,12C
Cash held as collateral (note 10) 1,480,000 - 4,570,000 -
Amounts receivable on sale of investments 2,471,134 - 7,295,080 10,439,68€
Amounts receivable on subscriptions 109,568 624,987 2,912,066 2,443,314
Interest and dividends receivable, total 554,618 507,851 1,555,634 1,286,924
Other assets 153,396 126,432 436,986 57,967
TOTAL ASSETS 267,363,31( 255,562,174 1,587,324,82: 1,502,448,31¢
LIABILITIES
Financial liabilities at fair value through profit or loss

Futures contracts at fair value (note 1€), 1 - - - -

Forward foreign exchange contracts at fair value (note)2, 1 1,673 10,037 1,763 388,310

Optionsat fair value (note 13,6) - - - -

Swaps at fair value (note 15%)1 - - - -
Bank overdraft (note 10) 2,011,562 1,171,162 - -
Margin cash payable to brokers (note 10) - - 333,216 145,772
Collateral cash due to brokers (note 10) - - - -
Amountspayable on purchase of investments - - 7,659,434 11,514,27¢
Amounts payable on redemptions 313,655 356,890 2,049,056 1,792,721
Management and advisory fees paydhtete 7) 521,197 515,885 3,897,246 3,773,766
Performance fees payalfleote 8) 1,107,783 - 16,852,961 8,794,819
Interest payable on swaps - - - -
Unrealised capital gains tax on investments - - - 3,693
Other expenses payable 130,905 151,286 577,835 393,632
TOTAL LIABILITIES (Excluding Net Assets Attributable to
Holders of Redeemable Participating Units) 4,086,775 2,205,260 31,371,511 26,806,991
NET ASSETS ATTRIBUTABLE TO HOLDERS OF
REDEEMABLE PARTICIPATING UNITS 263,276,53% 253,356,91< 1,555,953,31: 1,475,641,32¢
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CONDENSED STATEMENT OF FINANCIAL POSITION
AS AT JUNE 30, 2024(continued)

(expressed in EUR)

US COUPON STRATEGY

DYNAMIC INTERNATIONAL

COLLECTION VALUE OPPORTUNITY

Jun 2024 Dec 2023 Jun 2024 Dec 2023
Mediolanum L Class
Number of wunits 6Ad out 9,224,804.10( 9,127,327.511 143,690,953.41 143,390,135.93!
Net asset value per unit 7.067 6.452 7.552 6.901
Number of wunits 6Bd out 9,761,729.51¢ 9,717,684.52¢ - -
Net asset value per unit 5.692 5.259 - -
Mediolanum L Hedged Class
Number of wunits 6Ad out 5,679,804.85¢ 5,964,280.721 38,207,896.59¢ 41,809,624.78"
Net asset value per unit 5.764 5.408 6.767 6.322
Number of units 6B6 out 6,066,350.75: 6,517,934.11( - -
Net asset value per unit 4.628 4.413 - -
Mediolanum S Class
Number of unit§ A6 out standing 879,324.41¢ 953,362.14< 8,259,070.16¢ 9,332,076.48:
Net asset value per unit 13.895 12.636 14.612 13.371
Number of units 6B6 out 3,556,161.69: 3,811,558.571 - -
Net asset value per unit 11.203 10.310 - -
Mediolanum SHedged Class
Number of wunits 6Ad out 543,854.851 586,605.67€¢ 6,947,375.87( 7,934,639.18¢
Net asset value per unit 11.284 10.603 13.176 12.230
Number of wunits 6B®6 out 2,600,014.11¢ 2,869,278.731 - -
Net asset value per unit 9.042 8.637 - -

The accompanying notes form an integral part of tbesdensedinancial statements.
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CONDENSED STATEMENT OF FINANCIAL POSITION

AS AT JUNE 30, 2024(continued)

(expressed in EUR)

MEDIOLANUM INNOVATIVE

EUROPEAN SMALL

THEMATIC OPPORTUNITIES CAP EQUITY
Jun 2024 Dec 2023 Jun 2024 Dec 2023

ASSETS
Financial assets at fair value through profit or loss

Investments iransferable securities (noté)1 1,629,965,17¢ 1,554,041,35: 200,302,77¢ 202,209,37¢

Investments in investment funds (no®) 1 384,196,922 347,949,24¢ 203,114,36¢ 201,114,66¢

Investments in money market instruments - - - -

Futures contracts at famlue (note 14, €) 262,080 302,622 - 221,368

Forward foreign exchange contracts at fair value (note@)2, 1 1,055,994 1,588,559 - -

Options at fair value (note 136)L - - - -

Swaps at fair value (note 15%)1 - - - -
Cash and cash equivalents (nbfg 49,824,772 27,637,04C 2,806,237 6,251,885
Margin cash receivable from brokers (note 10) 3,155,506 7,178,190 1,493,257 1,732,11C
Cash held as collateral (note 10) 7,410,000 - - -
Amounts receivable on sale of investments 11,110,941 74,833 510,137 107,613
Amounts receivable on subscriptions 1,193,891 4,059,426 242,530 1,179,895
Interest and dividends receivable, total 707,678 745,586 206,395 95,006
Other assets 442,712 44,531 785,018 256,492
TOTAL ASSETS 2,089,325,67: 1,943,621,38¢ 409,460,717 413,168,40¢
LIABILITIES
Financial liabilities at fair value through profit or loss

Futures contracts at fair value (note 1€), 1 - - 280,151 -

Forward foreign exchange contracts at fair value (note)2, 1 1,860,915 279,823 - -

Optionsat fair value (note 13,6} - - - -

Swaps at fair value (note 1)1 - - - -
Bank overdraft (note 10) - - - -
Margin cash payable to brokers (note 10) 262,080 303,892 74,637 221,368
Collateral cash due to brokers (note 10) - - - -
Amounts payable opurchase of investments 298,191 - - 314,464
Amounts payable on redemptions 2,741,058 4,732,469 654,345 603,036
Management and advisory fees paydhlete 7) 4,778,149 4,588,818 1,035,78C 1,021,448
Performance fees payalffeote 8) 22,608,50C - - -
Unrealised capital gains tax on investments - - - -
Interest payable on swaps - - - -
Other expenses payable 698,186 450,241 410,287 196,171
TOTAL LIABILITIES (Excluding Net Assets Attributable to
Holders of Redeemable Participating Units) 33,247,07¢ 10,355,242 2,455,200 2,356,487
NET ASSETS ATTRIBUTABLE TO HOLDERS OF
REDEEMABLE PARTICIPATING UNITS 2,056,078,59: 1,933,266,14! 407,005,517 410,811,921
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CONDENSED STATEMENT OF FINANCIAL POSITION

AS AT JUNE 30, 2024(continued)

(expressed in EUR)

MEDIOLANUM INNOVATIVE

EUROPEAN SMALL

THEMATIC OPPORTUNITIES CAP EQUITY
Jun 2024 Dec 2023 Jun 2024 Dec 2023
Mediolanum L Class
Number of wunits 6Ad outstanc 216,805,260.05: 227,513,684.29: 74,876,180.16¢ 79,406,787.95¢
Net asset value per unit 7.916 6.989 5.436 5.174
Mediolanum L Hedged Class
Number of wunits 6Ad outstanc 49,056,078.16( 54,660,740.37¢ - -

Netasset value per unit

6.929 6.277

The accompanying notes form an integral part of tbesdensedinancial statements.
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CONDENSED STATEMENT OF FINANCIAL POSITION

AS AT JUNE 30, 2024(continued)

(expressed in EUR)

CHINESE ROAD OPPORTUNITY

GLOBAL LEADERS

Jun 2024 Dec 2023 Jun 2024 Dec 2023
ASSETS
Financial assets at fair value through profit or loss
Investments in transferable securities (nd@g 1 1,311,854,83" 1,149,989,28: 1,593,282,92" 1,390,573,52¢
Investments in investment funds (no®) 1 310,649,30c 285,999,002 234,541,35¢ 248,036,31(
Investments in money market instruments - - - -
Futures contracts at fair value (note 1€), 1 - 1,187,411 308,880 104,099
Forward foreign exchange contracts at fair value (note@)2, 1 853,788 - 858,446 1,195,988
Options at fair value (note 136)L - - - -
Swaps at fair value (note 15%)1 - - - -
Cash and cash equivalents (note 10) 48,797,51C 40,986,82¢ 16,814,40¢ 23,134,677
Margin cash receivable from brokers (note 10) 19,363,437 15,545,27C 3,036,872 2,472,428
Cash held as collateral (note 10) - - 3,610,000 -
Amounts receivable on sale of investments 1,604,798 - - -
Amounts receivable on subscriptions 2,202,274 6,583,918 1,553,234 4,024,238
Interest and dividends receivable, total 5,767,219 1,057,209 772,001 1,249,734
Other assets 864,996 425,699 327,978 170,368
TOTAL ASSETS 1,701,958,15¢ 1,501,774,62: 1,855,106,10¢ 1,670,961,36:
LIABILITIES
Financial liabilities at fair value through profit or loss
Futures contracts at fair value (note 1€), 1 2,816,333 - - -
Forwardforeign exchange contracts at fair value (note 62, 1 15,655 - 22,677 347,574
Options at fair value (note 136)L - - - -
Swaps at fair value (note 15%)1 - - - -
Bank overdraft (note 10) - - - 15
Margin cash payable to brokers (note 10) 8,056,442 9,164,234 308,880 106,441
Collateral cash due to brokers (note 10) - - - -
Amounts payable on purchase of investments 14,467,42C - 1,467,481 -
Amounts payable on redemptions 1,198,111 1,575,585 2,614,350 2,943,699
Management and advisory fees paydhtete 7) 4,077,924 3,603,898 4,483,449 4,163,952
Performance fees payalffeote 8) - - 19,834,68E -
Unrealised capital gains tax on investments - - - -
Interest payable on swaps - - - -
Other expenses payable 896,328 697,716 415,331 395,526
TOTAL LIABILITIES (Excluding Net Assets Attributable to
Holders of Redeemable Participating Units) 31,528,213 15,041,432 29,146,852 7,957,207
NET ASSETS ATTRIBUTABLE TO HOLDERS OF
REDEEMABLE PARTICIPATING UNITS 1,670,429,94¢ 1,486,733,18¢ 1,825,959,25: 1,663,004,16(
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CONDENSED STATEMENT OF FINANCIAL POSITION
AS AT JUNE 30, 2024(continued)

(expressed in EUR) CHINESE ROAD OPPORTUNITY
Jun 2024 Dec 2023

GLOBAL LEADERS

Jun 2024

Dec 2023

Mediolanum L Class
Number of units O6AO0 outstanc 411,852,222.68: 373,910,587.31

Net asset value per unit 4.056 3.976
Mediolanum L Hedged Class
Number of wunits O6A0 outstanc - -

Net asset value per unit - -

The accompanying notes form iwegral part of theseondensedinancial statements.
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204,496,745.21.

7.500

43,691,099.12:

6.690

206,003,956.70:
6.661

47,878,947.93
6.073



CONDENSED STATEMENT OF FINANCIAL POSITION

AS AT JUNE 30, 2024(continued)

(expressed in EUR)

EMERGING MARKETS FIXED

MEDIOLANUM GLOBAL

INCOME DEMOGRAPHIC OPPORTUNITIES
Jun 2024 Dec 2023 Jun 2024 Dec 2023

ASSETS
Financial assets at fair value througinofit or loss

Investments in transferable securities (nd@g 1 570,012,622 448,009,10( 493,210,05¢ 464,306,82(

Investments in investment funds (no®) 1 95,237,55¢ 62,687,59¢ 123,080,792 116,357,35¢

Investments in money market instruments 3,265,674 1,762,216 - -

Futures contracts at fair value (note 1€), 1 1,164,657 3,323,635 163,488 75,708

Forward foreign exchange contracts at fair value (note@)2, 1 2,312,423 1,773,874 591,651 354,669

Options at fair value (note 136)L 14,949 5,457 - -

Swaps at fair value (note 15%)1 611,437 908,896 - -
Cash and cash equivalents (note 10) 23,711,942 13,720,164 9,601,358 13,386,144
Margin cash receivable from brokers (note 10) 19,827,77¢ 17,682,24€ 2,462,498 2,317,854
Cash held as collateral (nat@) 4,559,331 658,127 1,110,00C -
Amounts receivable on sale of investments 13,645 10,086 182,277 -
Amounts receivable on subscriptions 2,627,375 6,373,345 593,789 1,269,401
Interest and dividends receivable, total 11,818,667 9,541,791 542,369 434,182
Other assets 98,089 45,545 318,876 56,807
TOTAL ASSETS 735,276,14¢ 566,502,081 631,857,157 598,558,941
LIABILITIES
Financial liabilities at fair value through profit or loss

Futures contracts at fair value (note 1€), 1 600,328 1,276,085 - -

Forward foreign exchange contracts at fair value (noté)2, 860,436 1,550,550 4,737 865,924

Options at fair value (note 136) 142,667 171,736 - -

Swaps at fair value (note 185) 965,392 637,527 - -
Bank overdraft (note 10) - - - -
Margin cash payable to brokers (note 10) 13,348,607 11,858,21¢ 163,488 76,009
Collateral cash due to brokers (note 10) 400,000 - - -
Amounts payable on purchase of investments 4,292,009 606 - -
Amounts payable on redemptions 429,474 1,675,235 565,623 1,055,364
Management and advisory fees paydhlee 7) 1,300,804 1,021,777 1,454,457 1,416,22C
Performance fees payalfleote 8) 124,192 - 6,831,050 319,401
Unrealised capital gains tax on investments 534 11,949 44,695 150,155
Interest payable oswaps 397,601 467,009 - -
Other expenses payable 137,885 131,956 238,892 157,885
TOTAL LIABILITIES (Excluding Net Assets Attributable to
Holders of Redeemable Participating Units) 22,999,92¢ 18,802,64¢ 9,302,942 4,040,958
NET ASSETSATTRIBUTABLE TO HOLDERS OF
REDEEMABLE PARTICIPATING UNITS 712,276,22(C 547,699,43% 622,554,21¢ 594,517,98:
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CONDENSED STATEMENT OF FINANCIAL POSITION
AS AT JUNE 30, 2024(continued)

(expressed in EUR)

EMERGING MARKETS FIXED

MEDIOLANUM GLOBAL

INCOME DEMOGRAPHIC OPPORTUNITIES

Jun 2024 Dec 2023 Jun 2024 Dec 2023
Mediolanum L Class
Number of wunits O6A06 outstanc 67,083,259.39¢ 47,213,643.66¢ 77,375,177 .64¢ 81,334,247.94:
Net asset value per unit 4.763 4.548 6.800 6.123
Number o foutstandings &éBO 23,547,924.39¢ 21,408,178.10° - -
Net asset value per unit 3.938 3.849 - -
Mediolanum L Hedged Class
Number of wunits O6A06 outstanc 59,197,830.66¢ 50,115,593.96: 15,413,800.09¢ 16,942,295.62¢
Net asset value per unit 4.079 4.027 6.254 5.696
Number of wunits 6B®6 outstanc 17,247,630.47¢ 14,205,479.09¢ - -

Net asset value per unit

3.395

The accompanying notes form an integral part of thesdensedinancial statements.
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CONDENSED STATEMENT OF FINANCIAL POSITION

AS AT JUNE 30, 2024(continued)

(expressed in EUR)

MEDIOLANUM GLOBAL IMPACT

MEDIOLANUM CIRCULAR ECONOMY

OPPORTUNITIES

Jun 2024 Dec 2023 Jun 2024 Dec 2023
ASSETS
Financial assets at fair value through profit or loss
Investments in transferable securities (ride 643,416,754 701,954,88¢ 333,486,43: 304,464,004
Investments in investment funds (nG&) 177,565,58¢ 167,857,64¢ 77,789,55¢ 75,125,574
Investments in money market instruments - - - -
Futures contracts at fair value (note 1€), - - - -
Forward foreign exchange contracts at fair value (notéd)2, 355,688 553,561 154,383 221,975
Options at fair value (note 136) - - - -
Swaps at fair value (note 185) 1,322,422 - - -
Cash and cash equivalents (note 10) 75,595,63% 20,929,68¢ 8,907,104 8,723,039
Margin cash receivable from brokers (note 10) 543 532 - -
Cash held as collateral (note 10) 1,150,000 - 710,000 -
Amounts receivable on sale of investments 802,747 1,180,531 768,766 -
Amounts receivable on subscriptions 2,397,921 1,775,739 336,846 1,705,541
Interest and dividends receivable, total 623,251 447,206 307,553 225,971
Other assets 331,075 137,011 238,903 81,066
TOTAL ASSETS 903,561,624 894,836,79¢ 422,699,54( 390,547,17(C
LIABILITIES
Financial liabilities at fair value through profit or loss
Futures contracts at fair value (note 1€), - - - -
Forward foreign exchange contracts at fair value (noté)2, 4,164 86,537 657 42,764
Options at fair value (note 136) - - - -
Swaps at fair value (note 155) - - - -
Bank overdraft (note 10) - - - -
Margin cash payable to brokers (note 10) - - - -
Collateral cash due to brokers (note 10) - - - -
Amounts payable on purchase of investments - 2,195,576 461,451 -
Amountspayable on redemptions 1,144,507 971,696 405,093 824,995
Management and advisory fees paydhlee 7) 2,092,921 2,090,048 978,748 913,918
Performance fees payalffeote 8) - - 4,286,736 3,313,175
Unrealised capital gains tax on investments 29,488 3,966 - -
Interest payable on swaps 225,245 - - -
Other expenses payable 249,260 195,609 129,833 83,346
TOTAL LIABILITIES (Excluding Net Assets Attributable to
Holders of Redeemable Participating Units) 3,745,585 5,543,432 6,262,518 5,178,198
NET ASSETS ATTRIBUTABLE TO HOLDERS OF
REDEEMABLE PARTICIPATING UNITS 899,816,03¢ 889,293,367 416,437,022 385,368,97¢
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CONDENSED STATEMENT OF FINANCIAL POSITION

AS AT JUNE 30, 2024(continued)

(expressed in EUR)

MEDIOLANUM GLOBAL IMPACT

MEDIOLANUM CIRCULAR ECONOMY
OPPORTUNITIES

Jun 2024 Dec 2023 Jun 2024 Dec 2023
Mediolanum L Class
Number of wunits O6A06 outstanc 144,354,923.97: 148,846,949.84: 66,866,403.28! 65,531,183.64¢
Net asset value per unit 5.247 4.980 5.071 4.705
Mediolanum L Hedged Class
Number of wunits O6Ad6 outstanc 30,000,466.84« 32,135,885.24¢ 16,040,855.00! 16,854,282.38:

Net asset value per unit

4.747

The accompanying notes form an integral part of tbesdensedinancial statements.
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CONDENSED STATEMENT OF FINANCIAL POSITION

AS AT JUNE 30, 2024(continued)

(expressed in EUR)

MEDIOLANUM MULTI ASSET

MEDIOLANUM ENERGY

ESG SELECTION TRANSITION
Jun 2024 Dec 2023 Jun 2024 Dec 2023

ASSETS
Financial assets at fair value through profit or loss

Investments in transferable securities (ride 13,785,292 9,127,377 179,601,10 171,199,70¢

Investments in investment funds (nG&) 44,423,847 36,496,23¢ - -

Investments in money market instruments 5,869,589 4,661,537 - -

Futures contracts at fair value (note 1€), 1 92,835 391,696 - -

Forwardforeign exchange contracts at fair value (note 69, 1 60,668 189,418 73,957 103,744

Options at fair value (note 136)L 47,352 22,414 - -

Swaps at fair value (note 15%)1 - - - -
Cash and cash equivalents (note 10) 2,139,723 2,501,476 11,054,661 8,876,980
Margin cash receivable from brokers (note 10) 602,682 569,512 - -
Cash held as collateral (note 10) - - - -
Amounts receivable on sale of investments - - 982,372 250,791
Amounts receivable on subscriptions 279,445 849,241 265,075 1,498,357
Interest and dividends receivable, total 14,467 9,836 553,499 175,755
Other assets 27,472 18,187 102,488 8,515
TOTAL ASSETS 67,343,375 54,836,92¢ 192,633,15¢ 182,113,85(
LIABILITIES
Financial liabilities at fair value through profit or loss

Futures contracts at fair value (note 1€), 1 58,256 131,017 - -

Forward foreign exchange contracts at fair value (note@)2, 1 7,457 133,075 3,447 31,066

Options at fair value (note 136)L - 9,252 - -

Swaps at fair value (note 15%)1 - - - -
Bank overdraft (note 10) - - - 77
Margin cash payable to brokers (note 10) 373,110 529,345 - -
Collateral cash due to brokers (note 10) - - - -
Amounts payable on purchase of investments - - 1,027,154 477,216
Amounts payable on redemptions 13,801 138,048 119,300 140,810
Management and advisory fees paydhlee 7) 123,832 101,817 471,025 413,426
Performance fees payalffeote 8) 706,462 182,547 2,271 239,801
Unrealised capital gains tax on investments - - - -
Interest payable on swaps - - - -
Other expenses payable 191,232 35,003 27,393 24,232
TOTAL LIABILITIES (Excluding Net Assets Attributable to
Holders of Redeemable Participating Units) 1,474,150 1,260,104 1,650,59C 1,326,628
NET ASSETS ATTRIBUTABLE TO HOLDERS OF
REDEEMABLE PARTICIPATING UNITS 65,869,222 53,576,82¢ 190,982,56¢ 180,787,222
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CONDENSED STATEMENT OF FINANCIAL POSITION

AS AT JUNE 30, 2024(continued)

(expressed in EUR)

MEDIOLANUM MULTI ASSET
ESG SELECTION

Jun 2024 Dec 2023

MEDIOLANUM ENERGY
TRANSITION

Jun 2024 Dec 2023

Mediolanum L Class
Number of wunits 6AD
Net asset value per unit

outstanc

Mediolanum L Hedged Class
Number of wunits O6AD
Net asset value per unit

outstanc

7,705,558.71¢ 6,131,060.53:
5.093 4.895

5,121,512.54( 4,723,673.12¢
5.198 4.989

The accompanying notes form an integral part of tbesdensedinancial statements.
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CONDENSED STATEMENT OF FINANCIAL POSITION

AS AT JUNE 30, 2024(continued)

(expressed in EUR)

MEDIOLANUM FUTURE SUSTAINABLE

MEDIOLANUM INDIA

NUTRITION OPPORTUNITIES
Jun 2024 Dec 2023 Jun 2024 Dec 2023

ASSETS
Financial assets at fair value through profit or loss

Investments in transferable securities (nd@g 1 72,292,76¢ 54,197,21€ 250,680,57¢ 122,298,392

Investments in investment funds (no&) 1 - - 59,287,054 29,444,757

Investments in money market instruments - - - -

Futures contracts at fair value (note 1€), 1 - - 221,884 59,539

Forward foreign exchange contracts at fair value (note@)2, 1 25,161 13,775 61,869 -

Options at fair valuenpte 13,16) - - - -

Swaps at fair valuenpte 15, 6) - - - -
Cash and cash equivalents (note 10) 2,532,387 2,277,304 9,392,901 4,687,851
Margin cash receivable from brokers (note 10) - - 1,880,87C 803,489
Cash held as collateraidte 10 - - - -
Amountsreceivable on sale of investments 55,905 - 152,744 18,116
Amounts receivable on subscriptions 433,469 819,969 1,747,232 4,025,024
Interest and dividends receivable, total 78,729 55,894 352,735 17,959
Other assets 20,764 5,322 59,005 12,131
TOTAL ASSETS 75,439,184 57,369,48C 323,836,86¢ 161,367,25¢
LIABILITIES
Financial liabilities at fair value through profit or loss

Futures contracts at fair value (note 1€), 1 - - - 5,990

Forward foreign exchange contracts at fair value (noté)2, 440 14,596 69 41,422

Options at fair valuenpte 13,16) - - - -

Swaps at fair valuenpte 15,16) - - - -
Bank overdraft (note 10) 8 8 - -
Margin cash payable to brokers (note 10) - - 221,884 208,774
Collateral cash due to brokersofe 10 - - - -
Amounts payable on purchase of investments 297,668 - 6,801 72,332
Amounts payable on redemptions 24,422 52,050 397,573 156,109
Management and advisory fees paydhlee 7) 175,072 131,942 714,953 360,209
Performance fees payalffeote 8) 314 - 3,550,702 1,626,20C
Unrealised capital gains tax on investments - - - -
Interest payable on swaps - - - -
Other expenses payable 9,387 8,005 118,222 16,143
TOTAL LIABILITIES (Excluding Net Assets Attributable to
Holders of Redeemable Participating Units) 507,311 206,601 5,010,204 2,487,179
NET ASSETS ATTRIBUTABLE TO HOLDERS OF
REDEEMABLE PARTICIPATING UNITS 74,931,878 57,162,87¢ 318,826,66¢ 158,880,07¢
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CONDENSED STATEMENT OF FINANCIAL POSITION
AS AT JUNE 30, 2024(continued)

(expressed in EUR) MEDIOLANUM FUTURE SUSTAINABLE
NUTRITION
Jun 2024 Dec 2023

MEDIOLANUM INDIA
OPPORTUNITIES

Jun 2024

Dec 2023

Mediolanum L Class
Number of wunits 6Ad outstanc 14,109,331.01¢ 11,221,250.69:
Netasset value per unit 4.700 4.608

Mediolanum L Hedged Class
Number of wunits O6Ad6 outstanc 1,855,954.92¢ 1,182,325.46(
Net asset value per unit 4.646 4.615

The accompanying notes form an integral part of tbesdensedinancial statements.
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CONDENSED STATEMENT OF FINANCIAL POSITION

AS AT JUNE 30, 2024(continued)

(expressed in EUR)

MEDIOLANUM GLOBAL EQUITY STYLE

MEDIOLANUM GLOBAL SUSTAINABLE

SELECTION BOND*
Jun 2024 Dec 2023 Jun 2024 Dec 2023

ASSETS
Financial assets at fair value through profit or loss

Investments in transferable securities (ride 266,493,44¢ 167,065,64¢ 96,059,431 -

Investments in investment funds (nG&) 54,285,72¢ 35,426,942 - -

Investments in money market instruments - - - -

Futures contracts at fair value (note 1€), 99,216 11,777 15,328 -

Forward foreign exchange contracts at fair value (notéd)2, 102,792 95,827 475,694 -

Options at fair valuenpte 13,16) - - - -

Swaps at fair valuenpte 15,16) - - - -
Cash and cash equivalents (note 10) 6,581,933 5,245,639 4,051,568 -
Margin cash receivable from brokers (note 10) 1,460,894 290,027 135,209 N
Cash held as collateraidte 10 - - - -
Amounts receivable on sale of investments - 100,243 - -
Amounts receivable on subscriptions 1,903,540 2,727,673 1,198,17C -
Interest and dividends receivable, total 189,408 166,749 768,773 -
Other assets 100,278 24,667 - -
TOTAL ASSETS 331,217,23¢ 211,155,18¢ 102,704,172 -
LIABILITIES
Financial liabilities at fair value through profit or loss

Futurescontracts at fair value (note 14)1 - - 14,820 -

Forward foreign exchange contracts at fair value (noté)2, 744 22,351 513,447 -

Options at fair valuenpte 13, 6) - - - -

Swaps at fair valuenpte 15,16) - - - -
Bank overdraft (note 10) - - 54 -
Margin cash payable to brokers (note 10) 99,216 11,777 23,423 -
Collateral cash due to brokersofe 10 - - - -
Amounts payable on purchase of investments 604,267 370,757 1,939,787 -
Amounts payable on redemptions 138,613 298,035 14,862 -
Management and advisory fees paydhlee 7) 740,010 482,241 120,602 -
Performance fees payalffeote 8) 3,401,637 1,154,032 92 -
Unrealised capital gains tax on investments - 639 - -
Interest payable on swaps - - - -
Other expenses payable 80,315 31,066 10,905 -
TOTAL LIABILITIES (Excluding Net Assets Attributable to
Holders of Redeemable Participating Units) 5,064,802 2,370,898 2,637,992 -
NET ASSETS ATTRIBUTABLE TO HOLDERS OF
REDEEMABLE PARTICIPATING UNITS 326,152,43¢ 208,784,291 100,066,181 -

This SubFund wadaunched orMarch 22, 2024and therefore there are no comparatives available.
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CONDENSED STATEMENT OF FINANCIAL POSITION

AS AT JUNE 30, 2024(continued)

(expressed in EUR) MEDIOLANUM GLOBAL EQUITY STYLE MEDIOLANUM GLOBAL SUSTAINABLE
SELECTION BOND*

Jun 2024 Dec 2023 Jun 2024 Dec 2023
Mediolanum L Class
Number of wunits O6A06 outstanc 48,591,358.09¢ 35,088,244.04: 7,383,789.52: -
Net asset value per unit 5.916 5.258 4.989 -
Number 08 aowmtistsamMmdBi ng - - 587,017.17z -
Net asset value per unit - - 4991 -
Mediolanum L Hedged Class
Number of wunits O6A06 outstanc 6,659,558.60: 4,604,244.42¢ 11,995,278.71: -
Net asset value per unit 5.810 5.273 4.965 -
Number 08 a@wti dstsammdBi ng - - 149,025.081 -
Net asset value penit - - 4.967 -

This SubFund wadaunched omMarch22, 2024and therefore there are no comparatives available.

The accompanying notes form an integral part of teeseensedinancial statements.
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CONDENSED STATEMENT OF FINANCIAL POSITION

AS AT JUNE 30, 2024(continued)

(expressed in EUR)

MEDIOLANUM GREEN BUILDING

EVOLUTION *
Jun 2024 Dec 2023

ASSETS
Financial assets at fair value through profit or loss

Investments in transferable securities (r@pe 74,421,261 -

Investments in investment funds (na&) - -

Investments in money markieistruments - -

Futures contracts at fair value (note 1€), 17,160 -

Forward foreign exchange contracts at fair value (notéd)2, 2,950 -

Options at fair valuenpte 13,16) - -

Swaps at fair valuenpte 15,16) - -
Cash and cash equivalents (nb® 1,103,279 -
Margin cash receivable from brokers (note 10) 258,023 -
Cash held as collateraidte 10 - -
Amounts receivable on sale of investments 465,096 :
Amounts receivable on subscriptions 1,321,342 -
Interest and dividends receivabietal 179,959 -
Other assets 3,359 '
TOTAL ASSETS 77,772,42¢ -
LIABILITIES
Financial liabilities at fair value through profit or loss

Futures contracts at fair valusote 14,16) - -

Forward foreign exchange contracts at fair value (noté@)2, 133 -

Options at fair valuenpte 13,16) - -

Swaps at fair valuenpte 15,16) - -
Bank overdraft (note 10) - -
Margin cash payable to brokers (note 10) 17,160 -
Collateral cash due tarokers (ote 10 - -
Amounts payable on purchase of investments 451,786 -
Amounts payable on redemptions 3,035 -
Management and advisory fees paydhtete 7) 175,733 -
Performance fees payalffeote 8) - B
Unrealised capital gains tax awvestments - -
Interest payable on swaps - B
Other expenses payable 9,959 B
TOTAL LIABILITIES (Excluding Net Assets Attributable to
Holders of Redeemable Participating Units) 657,806 -

NET ASSETS ATTRIBUTABLE TO HOLDERS OF
REDEEMABLE PARTICIPATING UNITS

77,114,622

This SubFund wadaunched orMarch22, 2024and therefore there are no comparatives available.
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CONDENSED STATEMENT OF FINANCIAL POSITION

AS AT JUNE 30, 2024(continued)

(expressed in EUR)

MEDIOLANUM GREEN BUILDING
EVOLUTION *

Jun 2024 Dec 2023

Mediolanum L Class
Number of wunits
Net asset value per unit

6A6 outstanc

Number 08 aowmtistsamMmdBi ng
Net asset value per unit

Mediolanum L Hedged Class
Number of wunits
Net asset value per unit

6A6 outstanc

Number 08 a@wti dstsammdBi ng
Net asset value per unit

15,122,615.96: :
4.999 :

96,910.75¢ -
4.988 :
191,594.81¢ :

4.948 :

15,987.04% N
4.945 N

This SubFund wadaunched omMarch22, 2024and therefore there are no comparatives available.

The accompanyingotes form an integral part of thesendensedinancial statements.
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CONDENSED STATEMENT OF COMPREHENSIVE INCOME

FOR THE FINANCIAL PERIOD ENDED JUNE 30, 2024

(expressed in EUR)

US COLLECTION

EUROPEAN COLLECTION

Jun 2024 Jun 2023 Jun 2024 Jun 2023

INCOME
Dividends 3,794,749 2,370,052 6,414,842 1,653,812
Interest on investments in securities - - - -
Bank interest 497,371 277,630 98,834 104,498
Other income 76,851 231,266 563,938 542,964
Net realisedappreciatioron sale of investments 43,869,488 11,936,168 9,012,522 27,630,107
Net realiseddepreciationappreciatioron forward foreign exchang®ntracts (5,438,559) 1,232,768 (690,453) (696,988)
Net realisecappreciatioron futures contracts 1,747,693 388,252 1,323,208 -
Net realisedappreciatiof(depreciationpn foreign exchange 148,351 (143,417) (5,934) 14,358
Net realiseddepreciatiohon options - (222,102) - (182,323)
Net realisechppreciatioron swaps - - - -
Net realisedappreciatioron swaptions - - - -
Realised capital gains tax - - - -
Change in net unrealiseghpreciation/(depreciatiomon:

Investments 91,187,972 66,065,138 29,726,114 21,318,392

Futures contracts (315,944) - (195,651) -

Forward foreign exchange contracts (390,800) (378,842) 496,762 (172,937)

Options - (239,328) - (186,535)

Swaps - - - -

Swaptions - - - -
Capital gains tax on investments - - - -
TOTAL INCOME 135,177,172 81,517,585 46,744,182 50,025,348
EXPENSES
Management related fees (n@je 10,030,256 7,812,573 6,697,690 6,561,318
Performance fees (no& 5,209,151 - 4,002,773 -
Trustee fees (noté 79,553 61,282 52,510 50,224
Administration andransfer agent fees (note 7) 15,296 13,104 11,193 11,348
Auditors remuneration 3,975 3,016 2,586 2,472
Bank charges and correspondent fees 113,746 45,977 33,379 41,567
Transaction costs 58,446 31,315 300,135 240,266
Interest on swaps - - - -
Othercharges 225,172 189,848 155,165 141,895
Withholding taxes on dividends and interest income 1,089,437 667,714 541,559 206,093
TOTAL EXPENSES 16,825,032 8,824,829 11,796,990 7,255,183
TOTAL NET INCOME 118,352,14C 72,692,756 34,947,192 42,770,165
TOTAL PROFIT FOR THE FINANCIAL PERIOD 118,352,14C 72,692,756 34,947,192 42,770,165
Finance costs

Distribution to holders of redeemable participating units (ndje 2 - - - -
PROFIT ATTRIBUTABLE TO REDEEMABLE
PARTICIPATING UNITS 118,352,14C 72,692,756 34,947,192 42,770,165

All results arise from continuing operations. There are no recognised gains or losses for the current and precedinzefiodother than those shown above.

The accompanying notes form an integral pathesecondensedinancial statements.
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CONDENSED STATEMENT OF COMPREHENSIVE INCOME

FOR THE FINANCIAL PERIOD ENDED JUNE 30, 2024(continued)

(expressed in EUR)

EMERGING MARKETS

PACIFIC COLLECTION COLLECTION
Jun 2024 Jun 2023 Jun 2024 Jun 2023

INCOME
Dividends 719,927 698,728 2,961,067 3,550,350
Interest on investments in securities - - - -
Bank interest 52,270 60,063 332,918 154,628
Other income 290,731 260,277 402,380 452,265
Netrealised(depreciationappreciatioron sale of investments (3,441,740) (778,166) 5,751,347 (2,468,013)
Net realisecappreciation/(depreciatiomn forward foreign exchange contrac 1,413,342 2,347,778 (47,145) (6,282)
Net realisedappreciatioron futures contracts 1,686,765 500,602 7,070,316 116,858
Net realiseddepreciation)/appreciatioon foreign exchange (21,640) (61,136) 240,999 (116,149)
Net realisecappreciatioron options - - - -
Net realisecappreciatioron swaps - - - -
Net realisedappreciatioron swaptions - - - -
Realised capital gains tax (164) 345 (25,162) 137,961
Change in net unrealiseghpreciation/(depreciatiomon:

Investments 27,932,360 8,106,845 45,822,042 18,912,137

Futures contracts 34,401 215,762 (2,147,795) (186,116)

Forward foreigrexchange contracts 478,114 125,828 - -

Options - - - -

Swaps - - - -

Swaptions - - - -
Capital gains tax on investments 264 (203) 56,689 (6,564)
TOTAL INCOME 29,144,630 11,476,723 60,417,656 20,541,075
EXPENSES
Management related fees (n@je 2,913,278 2,900,289 7,550,025 7,352,173
Performance fees (no& 495,530 - - -
Trustee fees (noté 24,265 23,212 54,866 52,234
Administration and transfer agent fees (note 7) 6,912 7,053 9,958 10,069
Auditors remuneration 1,145 1,116 2,703 2,576
Bank charges and correspondent fees 23,454 23,397 33,103 38,982
Transaction costs 35,218 16,604 61,663 25,733
Interest on swaps - - - -
Other charges 69,607 63,744 167,734 146,718
Withholding taxes owulividends and interest income 84,676 80,885 231,754 315,520
TOTAL EXPENSES 3,654,085 3,116,300 8,111,806 7,944,005
TOTAL NET INCOME 25,490,545 8,360,423 52,305,850 12,597,070
TOTAL PROFIT FOR THE FINANCIAL PERIOD 25,490,545 8,360,423 52,305,850 12,597,070
Finance costs

Distribution to holders of redeemable participating units (ndje 2 - - - -
PROFIT ATTRIBUTABLE TO REDEEMABLE
PARTICIPATING UNITS 25,490,545 8,360,423 52,305,850 12,597,070

All results arise from continuing operations. There are no recognised gains or losses for the current and precedinzefiodothedr than those shown above.

The accompanying notes form an integral part of tbesdensedinancial statements.
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CONDENSED STATEMENT OF COMPREHENSIVE INCOME
FOR THE FINANCIAL PERIOD ENDED JUNE 30, 2024(continued)

(expressed in EUR) EURO FIXED INCOME GLOBAL HIGH YIELD

Jun 2024 Jun 2023 Jun 2024 Jun 2023
INCOME
Dividends - - 2,205,126 3,748,707
Interest on investments in securities 6,822,522 11,256,732 81,410,318 55,286,357
Bank interest 527,520 333,209 3,884,379 3,037,627
Other income 35,811 4,340 351,590 445,632
Net realisedappreciatiof(depreciationpn sale of investments 1,411,402 (29,505,009) (24,639,341) (31,717,028)
Net realiseddepreciationappreciatioron forward foreign exchangm®ntracts - - (36,912,756) 5,834,833
Net realisecappreciation/(depreciatiomn futures contracts - 6,812,492 (2,619,422) (1,419,998)
Net realiseddepreciationappreciatioron foreign exchange (86,755) (3,467) 1,154,873 (1,624,992)
Net realisedappreciatioron options - - - -
Net realised(depreciationappreciatioron swaps - (2,014,180) 2,933,356 (1,871,165)
Net realised(depreciationpn swaptions - - - (16,366)

Realised capital gains tax - - - R
Change in netinrealisecappreciation/(depreciatiomon:

Investments 9,592,942 44,422,463 75,543,370 28,263,521
Futures contracts - (8,370,828) (6,698,815) (725,199)
Forward foreign exchange contracts - - 7,302,295 (1,990,370)
Options - - - -
Swaps - 70,237 (1,986,552) 2,304,836
Swaptions - - - 139
Capital gains tax on investments - - - -
TOTAL INCOME 18,303,442 23,005,989 101,928,421 59,556,534
EXPENSES
Management related fees (n@be 3,104,956 3,889,012 29,164,614 23,435,007
Performance fees (no& - - 4,051,469 -
Trustee fees (noté 117,181 145,344 276,142 205,146
Administration and transfer agent fees (note 7) 21,039 26,447 45,845 39,187
Auditors remuneration 5,913 7,290 13,215 10,255
Bank charges and correspondfss 130,305 104,979 276,469 243,560
Transaction costs - - 3,475 -
Interest on swaps - 988,667 686,944 4,447,381
Other charges 325,141 430,571 755,835 593,956
Withholding taxes on dividends and interest income - 792 60,257 128,142
TOTAL EXPENSES 3,704,535 5,593,102 35,334,265 29,102,634
TOTAL NET INCOME 14,598,907 17,412,887 66,594,156 30,453,900
TOTAL PROFIT FOR THE FINANCIAL PERIOD 14,598,907 17,412,887 66,594,156 30,453,900

Finance costs

Distribution to holders ofedeemable participating units (notB 2 (94,759) (4,921) (30,301,721) (23,899,168)
PROFIT ATTRIBUTABLE TO REDEEMABLE
PARTICIPATING UNITS 14,504,148 17,407,966 36,292,435 6,554,732

All results arise from continuing operations. There are no recognised gains or losses for the current and precedinefiodothedr than those shown above

The accompanying notes form an integral part of toesdensedinancial statements.
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CONDENSED STATEMENT OF COMPREHENSIVE INCOME

FOR THE FINANCIAL PERIOD ENDED JUNE 30, 2024(continued)

(expressed in EUR)

PREMIUM COUPON COLLECTION

DYNAMIC COLLECTION

Jun 2024 Jun 2023 Jun 2024 Jun 2023

INCOME
Dividends 7,577,598 5,964,089 1,359,102 659,686
Interest on investments in securities 2,522,388 3,875,367 - 4,279
Bank interest 429,025 223,392 92,183 83,714
Other income 156,064 252,354 209,783 149,735
Net realisedappreciatiof(depreciatiohon sale of investments 1,952,777 (10,099,759) 4,571,301 8,580,428
Net realiseddepreciatioj)fappreciatioron forward foreign exchang®ntracts (1,342,298) 1,777,452 (1,373,709) 1,074,849
Net realiseddepreciatio)fappreciatioron futures contracts (1,400,026) (410,645) 623,431 (126,658)
Net realisedappreciatiof({depreciationpn foreign exchange 54,812 (128,401) 17,940 (35,228)
Net realiseddepreciationpn options - (229,412) - (160,551)
Net realiseddepreciationpn swaps (13,130) (292,187) - -
Net realisecappreciatioron swaptions - - - -
Realised capital gains tax - - - -
Change in netinrealisecappreciation/(depreciatiomon:

Investments 16,672,605 28,295,180 24,235,032 12,304,492

Futures contracts (186,091) 149,565 - -

Forward foreign exchange contracts (587,564) (353,739) (57,693) (176,504)

Options - (147,820) - (98,547)

Swaps (201,287) 442,436 - -

Swaptions - - - -
Capital gains tax on investments - - - -
TOTAL INCOME 25,634,873 29,317,872 29,677,370 22,259,695
EXPENSES
Management related fees (n@je 8,290,154 9,080,978 3,713,278 3,388,399
Performance fees (no8 - - 1,904,387 -
Trustee fees (noté 72,013 77,506 30,442 26,881
Administration and transfer agent fees (note 7) 18,851 18,885 7,842 7,639
Auditors remuneration 3,581 3,849 1,458 1,299
Bank charges and correspondent fees 69,013 82,849 33,596 27,377
Transaction costs 35,562 48,160 - -
Interest on swaps 236,252 340,380 - -
Other charges 517,668 377,416 81,505 74,035
Withholding taxes on dividends and interest income 348,488 216,434 253,868 112,441
TOTAL EXPENSES 9,591,582 10,246,457 6,026,376 3,638,071
TOTAL N ET INCOME 16,043,291 19,071,415 23,650,994 18,621,624
TOTAL PROFIT FOR THE FINANCIAL PERIOD 16,043,291 19,071,415 23,650,994 18,621,624
Finance costs

Distribution to holders ofedeemable participating units (notB 2 (5,595,229) (5,756,515) - -
PROFIT ATTRIBUTABLE TO REDEEMABLE
PARTICIPATING UNITS 10,448,062 13,314,900 23,650,994 18,621,624

All results arise from continuing operations. There are no recognised gains or losses for the current and precedinzefiodother than those shown above.

The accompanying notes form an integral part of toesdensedinancial statements.
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CONDENSED STATEMENT OF COMPREHENSIVE INCOME

FOR THE FINANCIAL PERIOD ENDED JUNE 30, 2024(continued)

(expressed in EUR)

EQUITY POWER COUPON

MEDIOLANUM MORGAN STANLEY

COLLECTION GLOBAL SELECTION
Jun 2024 Jun 2023 Jun 2024 Jun 2023

INCOME
Dividends 11,465,012 10,565,069 21,283,842 21,953,247
Interest on investments in securities - - - -
Bank interest 167,891 193,470 2,367,237 6,312,469
Other income 492,568 664,847 117,397 193,826
Net realisechppreciation/(depreciatiomn sale of investments 20,806,542 6,081,581 149,834,641 (41,489,373)
Net realiseddepreciationappreciatioron forward foreign exchangeontracts (3,528,513) 1,736,142 (21,051,150) 17,119,635
Net realisedappreciatiof(depreciationpn futures contracts 2,869,156 (324,800) 62,973,503 1,959,318
Net realiseddepreciationappreciatioron foreign exchange (22,792) 102,876 (99,108) (1,642,860)
Net realiseddepreciationpn options - (410,644) - (5,841,396)
Net realisedappreciatioron swaps - - - -
Net realisecappreciatioron swaptions - - - -
Realised capital gains tax - - (253,602) (26,423)
Change in netinrealisedappreciation/(depreciatioon:

Investments 17,454,045 20,879,152 330,689,814 405,542,271

Futures contracts 158,490 - (10,927,507) (16,424,878)

Forward foreign exchange contracts 3,445 (560,535) (193,506) (2,424,200)

Options - (249,886) - -

Swaps - - - -

Swaptions - - - -
Capital gains tax on investments - - 481 11,944
TOTAL INCOME 49,865,844 38,677,272 534,742,042 385,243,580
EXPENSES
Management related fees (n@be 10,079,325 10,223,856 74,464,014 72,265,290
Performance fees (no& 1,786,427 - 4,211,720 -
Trustee fees (nofg 68,267 67,846 507,679 489,415
Administration and transfer agent fees (note 7) 16,771 17,348 80,369 81,167
Auditors remuneration 3,384 3,359 25,760 24,520
Bank chargesand correspondent fees 85,066 71,667 958,624 997,352
Transaction costs 448,790 298,153 369,098 545,746
Interest on swaps - - - -
Other charges 194,332 190,945 1,475,750 1,905,720
Withholding taxes on dividends and interest income 930,934 842,368 4,035,929 3,394,706
TOTAL EXPENSES 13,613,296 11,715,542 86,128,943 79,703,916
TOTAL NET INCOME 36,252,548 26,961,730 448,613,099 305,539,664
TOTAL PROFIT FOR THE FINANCIAL PERIOD 36,252,548 26,961,730 448,613,099 305,539,664
Financecosts

Distribution to holders of redeemable participating units (naje 2 (5,570,713) (5,193,107) - -
PROFIT ATTRIBUTABLE TO REDEEMABLE
PARTICIPATING UNITS 30,681,835 21,768,623 448,613,099 305,539,664

All results arise from continuing operations. There are no recognised gains or losses for the current and precedingefiodother than those shown above.

The accompanying notes form an integral part of teesdensedinancial statements.
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CONDENSED STATEMENT OF COMPREHENSIVE INCOME
FOR THE FINANCIAL PERIOD ENDED JUNE 30, 2024(continued)

(expressed in EUR) EMERGING MARKETS MULTI COUPON STRATEGY
ASSET COLLECTION COLLECTION
Jun 2024 Jun 2023 Jun 2024 Jun 2023

INCOME
Dividends 327,333 257,949 16,224,670 14,067,144
Interest on investments in securities 89,841 16,534 4,254,594 4,279,484
Bank interest 80,296 38,849 532,638 448,875
Other income 132,021 117,920 649,640 645,729
Net realisechppreciatiof{(depreciationpn sale of investments 803,746 (1,562,235) 31,921,926 (31,569,549)
Net realiseddepreciation)/appreciatioon forward foreign exchangmntracts (180,413) 101,872 (9,795,044) 4,735,707
Net realisedappreciationdepreciationpn futures contracts 555,407 (43,889) 3,592,536 (3,527,684)
Net realisechppreciatioron foreign exchange 57,889 49,245 107,493 129,753
Net realiseddepreciationpn options - (89,542) - (1,058,120)
Net realisechppreciatiof(depreciationpn swaps - - 112,926 (563,866)
Net realisecappreciatioron swaptions - - - -
Realised capital gains tax - - (3,425) -
Change in netinrealisedappreciation/(depreciatioon:

Investments 10,178,779 6,052,982 47,678,033 105,260,364

Futures contracts (638,402) - (4,541,850) 1,560,648

Forward foreign exchange contracts (1,168,377) 225,326 (2,026,628) 340,839

Options - (56,312) - (644,073)

Swaps - - (347,234) 1,003,388

Swaptions - - - -
Capital gains tax on investments - - 2,361 (3,774)
TOTAL INCOME 10,238,120 5,108,699 88,362,636 95,104,865
EXPENSES
Management related fees (n@be 2,044,758 2,033,575 22,573,691 24,426,654
Performance fees (no& - - - -
Trustee fees (notg 17,160 16,082 163,520 175,257
Administration and transfer agent fees (note 7) 4,230 4,321 31,302 34,416
Auditors remuneration 778 758 8,251 8,764
Bankcharges and correspondent fees 42,527 16,612 191,887 212,874
Transaction costs - - 378,024 324,719
Interest on swaps - - - 194,242
Other charges 51,148 44,677 870,657 710,564
Withholding taxes on dividends and interest income - - 1,122,967 1,073,783
TOTAL EXPENSES 2,160,601 2,116,025 25,340,299 27,161,273
TOTAL NET INCOME 8,077,519 2,992,674 63,022,337 67,943,592
TOTAL PROFIT FOR THE FINANCIAL PERIOD 8,077,519 2,992,674 63,022,337 67,943,592
Finance costs

Distribution toholders of redeemable participating units (ndtg 2 - - (20,992,744) (21,430,723)
PROFIT ATTRIBUTABLE TO REDEEMABLE
PARTICIPATING UNITS 8,077,519 2,992,674 42,029,593 46,512,869

All results arise from continuing operations. There are no recognised gains or losses for the current and precedingefiodother than those shown above.

The accompanying notes form an integral part of teesdensedinancial statements.
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CONDENSED STATEMENT OF COMPREHENSIVE INCOME

FOR THE FINANCIAL PERIOD ENDED JUNE 30, 2024(continued)

(expressed in EUR)

NEW OPPORTUNITIES

INFRASTRUCTURE OPPORTUNITY

COLLECTION COLLECTION
Jun 2024 Jun 2023 Jun 2024 Jun 2023

INCOME
Dividends 1,068,760 911,542 8,137,280 7,350,822
Interest on investments in securities 95,000 - - -
Bank interest 153,256 149,370 287,984 251,008
Other income 351,272 311,828 337,384 730,295
Net realisechppreciation/(depreciatiomn sale of investments 6,237,715 (121,989) (2,492,374) 1,157,143
Net realiseddepreciationappreciatioron forward foreign exchangmntracts (1,921,068) 1,555,507 (3,063,644) 577,725
Net realisedappreciatiof(depreciationpn futures contracts 1,006,917 (1,168,017) 1,961,004 -
Net realisecappreciatiof{depreciationpn foreign exchange 40,350 (42,967) 109,246 (178,641)
Net realiseddepreciationpn options - (317,786) - -
Net realisedappreciatioron swaps - - 3,011,248 -
Net realisecappreciatioron swaptions - - - -
Realised capital gains tax - - - -
Change in netinrealisecappreciation/(depreciatiom:

Investment 24,930,473 28,228,189 15,431,409 (1,202,958)

Futures contracts (1,408,566) (529,893) (284,495) -

Forward foreign exchange contracts (256,687) (135,282) 102,042 (142,316)

Options - (197,093) - -

Swaps - - 516,556 -

Swaptions - - - -
Capital gains tax on investments - - 501 -
TOTAL INCOME 30,297,422 28,643,409 24,054,141 8,543,078
EXPENSES
Management related fees (n@je 6,701,469 6,981,911 7,570,081 7,889,687
Performance fees (no& - - 26,362 -
Trustee fees (notg 52,116 53,081 53,235 53,483
Administration and transfer agent fees (note 7) 11,141 11,803 14,400 15,068
Auditors remuneration 2,562 2,617 2,591 2,636
Bank charges and correspondent fees 42,751 49,356 71,149 45,929
Transaction costs - - 61,359 35,321
Interest on swaps - - 772,827 -
Other charges 218,931 225,602 150,994 148,954
Withholding taxes on dividends and interest income 200,024 153,598 487,989 520,720
TOTAL EXPENSES 7,228,994 7,477,968 9,210,987 8,711,798
TOTAL NET INCOME/(EXPENSE) 23,068,428 21,165,441 14,843,154 (168,720)
TOTAL PROFIT/(LOSS) FOR THE FINANCIAL PERIOD 23,068,428 21,165,441 14,843,154 (168,720)
Finance costs

Distribution to holders ofedeemable participating units (notB 2 - - (2,507,129) (2,485,878)
PROFIT/(LOSS) ATTRIBUTABLE TO REDEEMABLE
PARTICIPATING UNITS 23,068,428 21,165,441 12,336,025 (2,654,598)

All results arise from continuing operations. There are no recognised gains or losses for the current and precedingefiodother than those shown above.

The accompanying notes form an integral part of teesdensedinancial statements.
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CONDENSED STATEMENT OF COMPREHENSIVE INCOME
FOR THE FINANCIAL PERIOD ENDED JUNE 30, 2024(continued)

(expressed in EUR) CONVERTIBLE STRATEGY MEDIOLANUM CARMIGNAC
COLLECTION STRATEGIC SELECTION

Jun 2024 Jun 2023 Jun 2024 Jun 2023
INCOME
Dividends 463,727 632,249 - -
Interest on investments in securities - - - -
Bank interest 115,459 281,600 347,752 299,026
Other income 744,673 791,491 2,047,814 2,100,553
Net realisechppreciatiof{(depreciationpn sale of investments 2,164,578 (4,987,945) 4,625,157 3,254,553
Net realiseddepreciationappreciatioron forward foreign exchangmntracts (5,555,573) 1,400,201 - -
Net realisedappreciatiof(depreciationpn futures contracts 194,666 (912,625) (1,713,849) (6,589,546)
Net realisedappreciatiof{(depreciationpn foreign exchange 35,724 82,228 35,152 (167,542)

Net realisecappreciatioron options - - - R
Net realisedappreciatioron swaps - - - -
Net realisecappreciatioron swaptions - - - -
Realised capital gains tax - - - R
Change in netinrealisedappreciation/(depreciatioon:

Investments 11,667,395 23,296,639 24,122,054 10,075,177
Futures contracts (640,215) (330,617) (430,580) (2,313,956)
Forward foreign exchange contra@ste 20) (1,126,577) (2,390,635) - -
Options - - - -
Swaps - - - -
Swaptions - - - -
Capital gains tax on investments - - - -
TOTAL INCOME 8,063,857 17,862,586 29,033,500 6,658,265
EXPENSES
Management related fees (n@be 4,328,612 4,503,548 3,919,555 4,018,864
Performance fees (no& - - 564,788 -
Trustee fees (notg 43,138 43,582 34,930 35,628
Administration and transfer agent fees (note 7) 12,976 13,492 7,084 7,428
Auditors remuneration 2,109 2,141 1,737 1,742
Bank charges and correspondent fees 51,511 51,253 21,255 23,034

Transaction costs - - - -
Interest on swaps - - - -

Other charges 117,023 122,100 102,773 115,309
Withholding taxes on dividends and interest income - - - -

TOTAL EXPENSES 4,555,369 4,736,116 4,652,122 4,202,005
TOTAL NET INCOME 3,508,488 13,126,470 24,381,378 2,456,260
TOTAL PROFIT FOR THE FINANCIAL PERIOD 3,508,488 13,126,470 24,381,378 2,456,260

Finance costs

Distribution to holders of redeemable participating units (naje 2 (1,151,358) (755,040) - -
PROFIT ATTRIBUTABLE TO REDEEMABLE
PARTICIPATING UNITS 2,357,130 12,371,430 24,381,378 2,456,260

All results arise from continuing operations. There are no recognised gains or losses for the current and precedingefiodother than those shown above.

The accompanying notes form an integral part of teesdensedinancial statements.
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CONDENSED STATEMENT OF COMPREHENSIVE INCOME

FOR THE FINANCIAL PERIOD ENDED JUNE 30, 2024(continued)

(expressed in EUR)

MEDIOLANUM INVESCO
BALANCED RISK COUPON

SOCIALLY RESPONSIBLE

SELECTION COLLECTION
Jun 2024 Jun 2023 Jun 2024 Jun 2023

INCOME
Dividends 3,278,773 2,077,623 694,122 629,088
Interest orinvestments in securities 2,733,398 5,031,719 - -
Bank interest 260,630 368,413 212,290 154,415
Other income 4,637 47,916 224,994 172,412
Net realisedappreciatioron sale of investments 24,937,367 20,831,329 8,188,009 3,237,108
Net realisedappreciatiof(depreciationpn forward foreign exchangmntracts 1,712,471 1,612,948 (2,336,124) 1,032,217
Net realisecappreciatiof{depreciationpn futures contracts 448,200 - (3,129,433) (149,208)
Net realisecappreciatiof(depreciationpn foreignexchange 6,232 (844,833) 317,255 25,790
Net realiseddepreciationpn options - - - (187,862)
Net realisecappreciatioron swaps - 1,239,915 - -
Net realisecappreciatioron swaptions - - - -
Realised capital gains tax - - - -
Change in net unrealisegpreciation/(depreciatiomon:

Investments 15,177,646 27,122,340 34,948,987 25,590,446

Futures contracts (1,363,959) - 131,145 -

Forward foreign exchange contracts (3,528,330) (1,470,661) (317,750) (224,420)

Options - - - (119,664)

Swaps - - - -

Swaptions - - - -
Capital gains tax on investments - - - -
TOTAL INCOME 43,667,065 56,016,709 38,933,495 30,160,322
EXPENSES
Management related fees (n@je 7,519,844 7,800,514 4,498,140 4,029,195
Performance fees (no8 - - 3,424,936 -
Trustee fees (noté 66,084 67,313 36,075 31,564
Administration and transfer agent fees (note 7) 13,289 14,062 8,711 8,382
Auditors remuneration 3,283 3,333 1,749 1,532
Bank charges and correspondent fees 80,708 113,171 103,159 20,164
Transaction costs 166,584 183,457 16,158 25,472
Interest on swaps - 1,143,660 - -
Other charges 1,089,152 275,260 100,952 90,017
Withholding taxes on dividends and interest income 163,308 217,594 140,062 110,278
TOTAL EXPENSES 9,102,252 9,818,364 8,329,942 4,316,604
TOTAL NET INCOME 34,564,813 46,198,345 30,603,553 25,843,718
TOTAL PROFIT FOR THE FINANCIAL PERIOD 34,564,813 46,198,345 30,603,553 25,843,718
Finance costs

Distribution to holdersf redeemable participating units (notB 2 (3,439,760) (3,496,117) - -
PROFIT ATTRIBUTABLE TO REDEEMABLE
PARTICIPATING UNITS 31,125,053 42,702,228 30,603,553 25,843,718

All results arise from continuing operations. There are no recognised gains or losses for the current and precedimefindotiedr than those shown above

The accompanying notes form an integral part of teesdensedinancial statements.
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CONDENSED STATEMENT OF COMPREHENSIVE INCOME

FOR THE FINANCIAL PERIOD ENDED JUNE 30, 2024(continued)

(expressed in EUR) FINANCIAL INCOME STRATEGY EQUILIBRIUM
Jun 2024 Jun 2023 Jun 2024 Jun 2023

INCOME
Dividends 7,882,076 4,772,286 938,956 747,798
Interest on investments in securities 32,573,117 23,230,820 1,233,134 1,200,931
Bank interest 2,931,965 1,723,230 143,540 90,202
Other income 10,613 7,701 8,980 3,274
Net realisechppreciation/(depreciatiomn sale of investments 22,065,317 (3,958,301) 382,401 (4,553,303)
Netrealised(depreciatioj)fappreciatioron forwardforeign exchangeontracts (6,301,113) (509,666) (289,662) 1,523,551
Net realiseddepreciatiohon futures contracts - - (197,399) (601,084)
Net realiseddepreciation)/appreciatioon foreign exchange (3,772,032) (659,026) 14,884 (155,212)
Net realiseddepreciationpn options (984,170) - - (43,698)
Net realisecappreciation/(depreciatiomn swaps 9,311,370 5,033,065 (14,939) (294,742)
Net realisecappreciatioron swaptions - - - -
Realised capital gains tax - - - -
Change in netinrealisecappreciation/(depreciatiomon:

Investments 30,207,424 (2,428,339) 3,735,576 8,275,643

Futures contracts - - (158,377) 140,423

Forward foreign exchange contracts (13,781,494) 1,405,683 (735,897) (931,909)

Options 179,498 - - (28,156)

Swaps (1,401,791) 1,094,521 (201,649) 452,563

Swaptions - - - -
Capital gains tax on investments - - - (585)
TOTAL INCOME 78,920,780 29,711,974 4,859,548 5,825,696
EXPENSES
Management related fees (n@be 11,839,505 8,921,062 1,405,944 1,405,492
Performance fees (no& 8,835,814 - - -
Trustee fees (noté 129,440 96,185 16,526 15,517
Administration and transfer agent fees (note 7) 22,832 18,650 8,914 9,033
Auditors remuneration 6,537 4,780 748 730
Bank charges antbrrespondent fees 114,385 87,007 16,335 20,226
Transaction costs 294,454 91,338 - -
Interest on swaps 1,467,518 1,180,387 228,997 306,630
Other charges 360,853 270,515 42,648 43,053
Withholding taxes on dividends and interest income 550,013 548,269 83,256 78,841
TOTAL EXPENSES 23,621,351 11,218,193 1,803,368 1,879,522
TOTAL NET INCOME 55,299,429 18,493,781 3,056,180 3,946,174
TOTAL PROFIT FOR THE FINANCIAL PERIOD 55,299,429 18,493,781 3,056,180 3,946,174
Finance costs

Distribution to holders of redeemable participating units (ndje 2 (6,861,536) (5,032,903) (578,002) (457,168)
PROFIT ATTRIBUTABLE TO REDEEMABLE
PARTICIPATING UNITS 48,437,893 13,460,878 2,478,178 3,489,006

All results arise from continuing operations. There are no recognised gains or losses for the current and precedinzefiodother than those shown above.

The accompanying notes form an integral part of toesdensedinancial statements.
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CONDENSED STATEMENT OF COMPREHENSIVE INCOME

FOR THE FINANCIAL PERIOD ENDED JUNE 30, 2024(continued)

(expressed in EUR)

MEDIOLANUM FIDELITY ASIAN
COUPON SELECTION

EUROPEAN COUPON
STRATEGY COLLECTION

Jun 2024 Jun 2023 Jun 2024 Jun 2023

INCOME
Dividends 4,133,401 3,213,840 1,855,720 2,678,147
Interest on investments in securities - - 1,075,331 944,809
Bank interest 211,921 349,138 42,100 40,800
Other income 882,849 862,460 174,748 103,429
Net realiseddepreciation)/appreciatioon sale of investments (13,227,322) (7,495,162) 1,770,252 1,094,428
Net realiseddepreciationappreciatioron forward foreign exchangmntracts (3,176,691) 2,629,718 (424,075) (95,593)
Net realisedappreciatioron futures contracts 3,367,392 575,000 127,556 74,110
Net realiseddepreciation)/appreciatioon foreign exchange (48,313) (153,091) 14,098 (11,001)
Net realiseddepreciationpn options - - - (144,164)
Net realisedappreciatioron swaps - - - -
Net realisecappreciatioron swaptions - - - -
Realised capital gains tax - - - -
Change in net unrealisegpreciation/(depreciatiomon:

Investments 26,251,951 (1,339,665) 9,303,542 7,095,575

Futures contracts (88,608) 649,047 (128,700) 11,450

Forward foreign exchange contracts (443,015) 17,232 (51,598) 52,992

Options - - - (87,988)

Swaps - - - -

Swaptions - - - -
Capital gains tax on investments - - - -
TOTAL INCOME/(LOSS) 17,863,565 (691,483) 13,758,974 11,756,994
EXPENSES
Management related fees (n@je 3,573,356 3,976,672 2,696,920 2,758,170
Performance fees (no& - - 18 -
Trustee fees (notg 32,606 35,065 25,085 24,447
Administration and transfer agent fees (note 7) 11,368 12,135 10,196 10,453
Auditors remuneration 1,572 1,714 1,178 1,178
Bank charges and correspondent fees 42,277 58,530 25,413 21,389
Transaction costs - - - -
Intereston swaps - - - -
Other charges 96,209 117,741 65,960 85,660
Withholding taxes on dividends and interest income - - - -
TOTAL EXPENSES 3,757,388 4,201,857 2,824,770 2,901,297
TOTAL NET INCOME /(EXPENSE) 14,106,177 (4,893,340) 10,934,204 8,855,697
TOTAL PROFIT/(LOSS)FOR THE FINANCIAL PERIOD 14,106,177 (4,893,340) 10,934,204 8,855,697
Finance costs

Distribution to holders of redeemable participating units (naje 2 (2,619,249) (2,552,022) (2,052,970) (1,923,096)
PROFIT/(LOSS) ATTRIBUTABLE TO REDEEMABLE
PARTICIPATING UNITS 11,486,928 (7,445,362) 8,881,234 6,932,601

All results arise from continuing operations. There are no recognised gains or losses for the current and precedinzefiodothedr than those shovabove.

The accompanying notes form an integral part of teesdensedinancial statements.
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CONDENSED STATEMENT OF COMPREHENSIVE INCOME

FOR THE FINANCIAL PERIOD ENDED JUNE 30, 2024(continued)

(expressed in EUR)

US COUPON
STRATEGY COLLECTION

DYNAMIC INTERNATIONAL VALUE
OPPORTUNITY

Jun 2024 Jun 2023 Jun 2024 Jun 2023

INCOME
Dividends 1,662,336 1,584,357 21,079,862 17,440,212
Interest on investments in securities 897,577 939,304 - -
Bank interest 73,572 107,634 492,119 442,949
Other income 81,200 77,313 466,984 360,768
Net realisedappreciatioron sale of investments 3,182,531 3,887,480 74,781,264 4,323,577
Net realiseddepreciationappreciatioron forward foreign exchangmntracts (3,237,313) 1,236,957 (7,782,118) 4,097,823
Net realisedappreciatiof(depreciationpn futures contracts 363,668 (77,345) 6,529,189 -
Net realisecappreciation/(depreciatiomn foreign exchange 6,458 245,988 368,791 (402,629)
Net realiseddepreciationpn options - (146,311) - (490,613)
Net realisedappreciatioron swaps - - - -
Net realisedappreciatioron swaptions - - - -
Realised capital gains tax - - (281) -
Change in net unrealisegpreciation/(depreciatiomon:

Investments 22,827,488 4,945,290 74,212,756 120,614,020

Futures contracts - - 189,581 -

Forward foreign exchange contracts (264,270) (424,888) 1,212,320 (667,209)

Options - (87,988) - (510,331)

Swaps - - - -

Swaptions - - - -
Capital gains tax on investments - - 3,693 -
TOTAL INCOME 25,593,247 12,287,791 171,554,16C 145,208,567
EXPENSES
Management related fees (n@je 2,922,771 2,855,938 21,959,713 19,680,210
Performance fees (no& 1,107,787 - 15,468,126 564,230
Trustee fees (not@ 27,071 25,380 151,259 133,655
Administration and transfer agent fees (note 7) 10,506 10,600 26,107 24,601
Auditors remuneration 1,282 1,225 7,604 6,651
Bank charges and correspondent fees 28,432 28,616 102,673 84,286
Transaction costs 76 76 224,155 201,696
Interest on swaps - - - -
Other charges 90,577 82,151 435,685 376,967
Withholding taxes on dividends and interest income 481 - 3,461,807 2,987,304
TOTAL EXPENSES 4,188,983 3,003,986 41,837,129 24,059,600
TOTAL NET INCOME 21,404,264 9,283,805 129,717,031 121,148,967
TOTAL PROFIT FOR THE FINANCIAL PERIOD 21,404,264 9,283,805 129,717,031 121,148,967
Finance costs

Distribution to holders of redeemable participating units (naje 2 (2,175,233) (2,003,055) - -
PROFIT ATTRIBUTABLE TO REDEEMABLE
PARTICIPATING UNITS 19,229,031 7,280,750 129,717,031 121,148,967

All results arise from continuing operations. There are no recognised gains or losses for the current and precedingefiodother than those shown above.

The accompanying notes form an integral part of teesdensedinancial statements.
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CONDENSED STATEMENT OF COMPREHENSIVE INCOME

FOR THE FINANCIAL PERIOD ENDED JUNE 30, 2024(continued)

(expressed in EUR)

MEDIOLANUM INNOVATIVE

EUROPEAN SMALL CAP

THEMATIC OPPORTUNITIES EQUITY
Jun 2024 Jun 2023 Jun 2024 Jun 2023

INCOME
Dividends 6,705,895 7,305,859 6,318,299 6,542,580
Interest on investments in securities - - - -
Bank interest 1,083,588 1,107,683 116,102 181,490
Other income 359,615 354,675 445,397 318,935
Net realisechppreciation/(depreciatiomn sale of investments 207,051,803 (20,834,779) 3,435,649 559,255
Net realised(depreciationappreciatioron forward foreign exchangmntracts (10,119,914) 2,388,265 (898) (4,989)
Net realisedappreciatioron futures contracts 5,531,880 - 960,945 -
Netrealised(depreciation)/appreciatioon foreign exchange (349,636) 6,084 (4,406) 23,853
Net realiseddepreciationpn options - (586,747) - (135,913)
Net realisedappreciatioron swaps - 9,997,176 - -
Net realisecappreciatioron swaptions - - - -
Realised capital gains tax (73,379) 1,263 - -
Changdn net unrealisedppreciation/(depreciatiomn:

Investments 84,561,594 276,632,446 16,587,101 7,133,506

Futures contracts (40,542) - (501,519) -

Forward foreign exchange contracts (2,113,656) (266,750) - -

Options - (640,554) - (140,781)

Swaps - 5,273,825 - -

Swaptions - - - -
Capital gains tax on investments - (1,095) - -
TOTAL INCOME 292,597,248 280,737,351 27,356,670 14,477,936
EXPENSES
Management related fees (n@je 26,801,890 21,734,254 5,870,324 5,387,690
Performance fees (no& 22,608,500 - - -
Trustee fees (notg 197,101 159,460 42,812 38,151
Administration and transfer agent fees (note 7) 31,641 27,117 7,283 7,026
Auditors remuneration 9,984 7,925 2,073 1,864
Bank charges and correspondent fees 121,310 106,546 23,146 21,222
Transactiorcosts 50,822 132,180 110,798 237,865
Interest on swaps - 2,334,890 - -
Other charges 561,598 453,535 119,165 105,652
Withholding taxes on dividends and interest income 1,379,219 1,325,075 301,522 655,846
TOTAL EXPENSES 51,762,065 26,280,982 6,477,123 6,455,316
TOTAL NET INCOME 240,835,183 254,456,36¢ 20,879,547 8,022,620
TOTAL PROFIT FOR THE FINANCIAL PERIOD 240,835,183 254,456,368 20,879,547 8,022,620
Finance costs

Distribution to holders of redeemable participating ufritste 2) - - - -
PROFIT ATTRIBUTABLE TO REDEEMABLE
PARTICIPATING UNITS 240,835,183 254,456,368 20,879,547 8,022,620

All results arise from continuing operations. There are no recognised gains or losses for the current and precedingefiodother than those shown above.

The accompanying notes form an integral part of teesdensedinancial statements.
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CONDENSED STATEMENT OF COMPREHENSIVE INCOME

FOR THE FINANCIAL PERIOD ENDED JUNE 30, 2024(continued)

(expressed in EUR)

CHINESE ROAD OPPORTUNITY

GLOBAL LEADERS

Jun 2024 Jun 2023 Jun 2024 Jun 2023

INCOME
Dividends 19,868,197 13,002,175 10,677,331 8,316,745
Interest on investments in securities - - - -
Bank interest 1,175,226 681,074 665,108 587,108
Other income 563,546 415,471 78,545 56,455
Net realiseddepreciation)/appreciatioon sale of investments (68,457,879) (92,008,541) 47,503,574 22,859,182
Net realisechppreciatiof(depreciationpn forward foreign exchang®ntracts 825,151 (90,168) (6,544,366) 3,007,290
Net realisecappreciatiof{depreciatiohon futures contracts 12,467,504 (1,510,084) 5,871,378 -
Net realisechppreciation/(depreciatiomn foreign exchange 121,728 (175,003) 130,809 (664,528)
Net realiseddepreciationpn options - - - (507,188)
Net realisechppreciatioron swaps - - - -
Net realisecappreciatioron swaptions - - - -
Realised capital gains tax - - - -
Change in net unrealiseghpreciation/(depreciatiomon:

Investments 93,855,626 (89,502,759) 189,842,158 157,361,982

Futures contracts (4,003,744) 109,623 204,782 -

Forward foreign exchange contracts 838,133 14,150 (12,647) (415,150)

Options - - - (542,007)

Swaps - - - -

Swaptions - - - -
Capital gains tax on investments - - - -
TOTAL INCOME /(LOSS) 57,253,488 (169,064,062) 248,416,672 190,059,889
EXPENSES
Management related fees (n@be 21,531,264 22,229,804 24,672,256 19,835,912
Performance fees (no8 - - 19,834,685 -
Trustee fees (noté 158,013 159,597 172,362 137,936
Administration and transfer agent fees (note 7) 24,504 26,294 27,816 23,683
Auditors remuneration 7,921 7,989 8,712 6,856
Bank charges and correspondent fees 180,786 109,900 77,732 72,028
Transaction costs 1,136,193 1,932,130 185,275 246,193
Interest on swaps - - - -
Other charges 494,082 474,307 498,519 389,003
Withholdingtaxes on dividends and interest income 1,423,818 1,025,022 2,090,309 1,791,289
TOTAL EXPENSES 24,956,581 25,965,043 47,567,666 22,502,900
TOTAL NET INCOME /(EXPENSE) 32,296,907 (195,029,105) 200,849,00€ 167,556,989
TOTAL PROFIT/(LOSS) FOR THE FINANCIAL PERIOD 32,296,907 (195,029,105) 200,849,00€ 167,556,989
Finance costs

Distribution to holders of redeemable participating units (ndje 2 - - - -
PROFIT/(LOSS) ATTRIBUTABLE TO REDEEMABLE
PARTICIPATING UNITS 32,296,907 (195,029,105) 200,849,00€ 167,556,989

All results arise from continuing operations. There are no recognised gains or losses for the current and precedinzefiodother than those shown above.

The accompanying notes form an integral part of toesdensedinancial statements.
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CONDENSED STATEMENT OF COMPREHENSIVE INCOME

FOR THE FINANCIAL PERIOD ENDED JUNE 30, 2024(continued)

(expressed in EUR)

EMERGING MARKETS FIXED

MEDIOLANUM GLOBAL

INCOME DEMOGRAPHIC OPPORTUNITIES
Jun 2024 Jun 2023 Jun 2024 Jun 2023
INCOME
Dividends - - 4,620,005 4,024,871
Interest on investments in securities 17,480,360 10,551,588 - -
Bank interest 848,038 388,901 297,416 319,540
Other income 49,052 1,699 134,220 164,552
Net realisechppreciatiori(depreciationpn sale of investments 833,010 (18,676,578) 3,846,438 635,508
Net realiseddepreciation)/appreciatioon forward foreign exchangmntracts (7,877,200) 912,913 (1,427,030) 932,233
Net realiseddepreciation)/appreciatioon futures contracts (212,783) 1,814,067 3,120,158 -
Net realisecappreciation/(depreciatipon foreign exchange 100,336 30,820 143,074 (286,929)
Net realisechppreciatiof(depreciationpn options 346,731 - - (192,267)
Net realiseddepreciatiolfappreciatioron swaps (379,536) 99,665 - -
Net realisecappreciatioron swaptions - - - -
Realised capital gains tax (7,306) - (1,235) 1,290
Change in netinrealisecappreciation/(depreciatiom:
Investments 18,127,877 18,123,637 66,310,224 68,856,050
Futures contracts (1,483,221) (2,492,479) 87,780 -
Forward foreign exchange contracts 1,228,662 (750,947) 1,098,169 (131,713)
Options 50,028 - - (204,132)
Swaps (625,323) 530,195 - -
Swaptions - - - -
Capital gains tax on investments 11,415 (21,847) 105,460 (157,046)
TOTAL INCOME 28,490,140 10,511,634 78,334,679 73,961,957
EXPENSES
Management related fees (n@je 6,604,929 4,315,925 8,129,220 7,334,856
Performance fees (no& 124,191 - 6,511,648 -
Trustee fees (notg 61,479 40,517 61,421 54,464
Administrationand transfer agent fees (note 7) 12,687 9,813 10,931 10,410
Auditors remuneration 3,111 1,979 3,030 2,682
Bank charges and correspondent fees 357,563 209,335 36,905 27,635
Transaction costs 7,662 - 76,011 59,461
Interest on swaps 1,573,480 722,071 - -
Other charges 221,048 123,800 175,079 152,605
Withholding taxes on dividends and interest income 78,183 18,156 574,381 770,596
TOTAL EXPENSES 9,044,333 5,441,596 15,578,626 8,412,709
TOTAL NET INCOME 19,445,807 5,070,038 62,756,053 65,549,248
TOTAL PROFIT FOR THE FINANCIAL PERIOD 19,445,807 5,070,038 62,756,053 65,549,248
Finance costs
Distribution to holders of redeemable participating units (naje 2 (3,285,032) (2,202,150) - -
PROFIT ATTRIBUTABLE TO REDEEMABLE
PARTICIPATING UNITS 16,160,775 2,867,888 62,756,053 65,549,248

All results arise from continuing operations. There are no recognised gains or losses for the current and precedingefiodother than those shown above.

The accompanying notes form an integral part of teesdensedinancial statements.
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CONDENSED STATEMENT OF COMPREHENSIVE INCOME

FOR THE FINANCIAL PERIOD ENDED JUNE 30, 2024(continued)

(expressed in EUR)

MEDIOLANUM GLOBAL IMPACT

MEDIOLANUM CIRCULAR
ECONOMY OPPORTUNITIES

Jun 2024 Jun 2023 Jun 2024 Jun 2023

INCOME
Dividends 5,015,777 6,575,116 3,004,962 2,494,128
Interest on investments in securities - - - -
Bank interest 515,410 1,052,321 177,907 190,859
Other income 230,123 4,409 67,387 62,837
Net realisechppreciatiof{(depreciationpn sale of investments 29,460,194 (18,979,473) 4,542,810 2,049,463
Net realiseddepreciatiolffappreciatioron forward foreign exchangmntracts (3,404,691) 1,057,780 (1,265,943) 431,493
Net realisedappreciatioron futures contracts - - - -
Net realisecappreciatiof{depreciationpn foreign exchange 96,168 (399,702) 61,668 7,380
Net realisecappreciatioron options - - - -
Net realisedappreciatioron swaps - - - -
Net realisecappreciatioron swaptions - - - -
Realised capital gains tax (31,664) (260) - -
Change in net unrealisegpreciation/(depreciatiomon:

Investments 24,567,530 65,981,729 29,104,415 25,475,067

Futures contracts - - - -

Forward foreign exchange contracts (115,499) (133,852) (25,485) (33,457)

Options - - - -

Swaps 1,322,422 - - -

Swaptions - - - -
Capital gains tax on investments (25,522) 2,906 - -
TOTAL INCOME 57,630,248 55,160,974 35,667,721 30,677,770
EXPENSES
Management related fees (n@be 11,967,494 10,864,475 5,399,272 4,154,952
Performance fees (no& - - 1,168,416 129,917
Trustee fees (notg 88,996 80,139 41,201 31,267
Administration and transfer agent fees (note 7) 15,187 14,494 7,897 6,743
Auditors remuneration 4,456 3,968 2,014 1,516
Bank charges and correspondfsgs 37,327 41,874 18,518 15,146
Transaction costs 559,023 273,256 74,897 144,446
Interest on swaps 225,245 - - -
Other charges 245,714 224,387 110,850 85,913
Withholding taxes on dividends and interest income 849,064 1,261,093 396,013 477,984
TOTAL EXPENSES 13,992,506 12,763,686 7,219,078 5,047,884
TOTAL NET INCOME 43,637,742 42,397,288 28,448,643 25,629,886
TOTAL PROFIT FOR THE FINANCIAL PERIOD 43,637,742 42,397,288 28,448,643 25,629,886
Finance costs

Distribution toholders of redeemable participating units (ndtg 2 - - - -
PROFIT ATTRIBUTABLE TO REDEEMABLE
PARTICIPATING UNITS 43,637,742 42,397,288 28,448,643 25,629,886

All results arise from continuing operations. There are no recognised gains or losses for the current and precedingefiodother than those shown above.

The accompanying notes form an integral part of teesdensedinancial statements.

63



CONDENSED STATEMENT OF COMPREHENSIVE INCOME
FOR THE FINANCIAL PERIOD ENDED JUNE 30, 2024(continued)

(expressed in EUR)

MEDIOLANUM MULTI ASSET

MEDIOLANUM ENERGY

ESG OPPORTUNITIES TRANSITION
Jun 2024 Jun 2023 Jun 2024 Jun 2023

INCOME
Dividends 134,531 9,588 2,300,506 1,220,183
Interest on investments in securities - 80,156 - -
Bank interest 44,609 21,834 178,259 116,825
Other income 1,501 222 227,488 197
Net realisechppreciation/(depreciatiomn sale of investments 527,512 (88,612) (1,594,286) 1,627,976
Net realiseddepreciationappreciatioron forward foreign exchangmntracts (382,616) 41,266 (628,086) 48,196
Net realiseddepreciationpn futures contracts (288,127) (118,616) - -
Net realiseddepreciationappreciatioron foreign exchange (90,250) 2,952 1,876 (17,129)
Net realiseddepreciationpn options (140,298) (9,784) - -
Net realisedappreciatioron swaps - - - -
Net realisecappreciatioron swaptions - - - -
Realised capital gains tax - - 47) -
Change in net unrealisegpreciation/(depreciatiomon:

Investments 4,267,360 1,534,691 (7,918,124) 3,480,758

Futures contracts (226,100) (27,587) - -

Forward foreign exchange contracts (3,132) (63,438) (2,168) 5,331

Options 2,388 (7,622) - -

Swaps - - - -

Swaptions - - - -
Capital gains tax on investments - - - -
TOTAL INCOME/(LOSS) 3,847,378 1,375,050 (7,434,582) 6,482,337
EXPENSES
Management related fees (n@be 626,393 336,652 2,483,163 1,531,224
Performance fees (no& 523,915 - - 68,403
Trustee fees (notg 6,731 4,082 19,045 12,150
Administrationand transfer agent fees (note 7) 2,786 2,416 4,662 3,701
Auditors remuneration 295 153 928 555
Bank charges and correspondent fees 10,153 1,305 6,748 2,472
Transaction costs 2,111 972 91,644 79,646
Interest on swaps - - - -
Other charges 174,605 23,390 50,975 31,721
Withholding taxes on dividends and interest income 26,115 1,890 198,111 149,260
TOTAL EXPENSES 1,373,104 370,860 2,855,276 1,879,132
TOTAL NET INCOME/(EXPENSE) 2,474,274 1,004,190 (10,289,858) 4,603,205
TOTAL PROFIT/(LOSS) FOR THE FINANCIAL PERIOD 2,474,274 1,004,190 (10,289,858) 4,603,205
Finance costs

Distribution to holders of redeemable participating units (naje 2 - - - -
PROFIT/(LOSS) ATTRIBUTABLE TO REDEEMABLE
PARTICIPATING UNITS 2,474,274 1,004,190 (10,289,858) 4,603,205

All results arise from continuing operations. There are no recognised gains or losses for the current and precedingefiodother than those shown above.

The accompanying notes form an integral part of teesdensedinancial statements.
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CONDENSED STATEMENT OF COMPREHENSIVE INCOME

FOR THE FINANCIAL PERIOD ENDED JUNE 30, 2024(continued)

(expressed in EUR)

MEDIOLANUM FUTURE
SUSTAINABLE NUTRITION *

MEDIOLANUM

INDIA OPPORTUNITIES *

Jun 2024 Jun 2023 Jun 2024 Jun 2023

INCOME
Dividends 998,050 98,613 663,502 40,745
Interest on investments in securities - - - -
Bank interest 42,563 6,765 217,148 3,797
Other income 72 39 30,316 -
Net realiseddepreciation)/appreciatioon sale of investments (945,647) 5,030 2,259,431 (385)
Net realiseddepreciationpn forward foreign exchangmntracts (125,285) (20,782) (58,118) (7,293)
Net realisedappreciatiof(depreciationpn futures contracts - - 760,309 (6,144)
Net realisecappreciation/(depreciatiomn foreign exchange 32,039 34,841 194,591 (5,984)
Net realisechppreciatiof(depreciationpn options - - - -
Net realisedappreciatioron swaps - - - -
Net realisecappreciatioron swaptions - - - -
Realised capital gains tax - - (594,775) -
Change in netinrealisedappreciatio{depreciationpn:

Investments 2,061,300 (897,881) 47,336,643 1,646,693

Futures contracts - - 168,335 52,258

Forward foreign exchange contracts 25,542 513 103,221 9,089

Options - - - -

Swaps - - - -

Swaptions - - - -
Capital gains tax on investments - - - -
TOTAL INCOME /(LOSS) 2,088,634 (772,862) 51,080,603 1,732,776
EXPENSES
Management related fees (n@je 890,144 105,290 3,229,115 88,443
Performance fees (no& 314 1,154 1,944,908 284,430
Trustee fees (notg 7,474 1,011 24,118 877
Administration and transfer agent fees (note 7) 2,897 596 4,605 377
Auditors remuneration 333 36 1,196 29
Bank charges and correspondent fees 1,536 205 7,668 3,626
Transaction costs 8,986 9,199 284,101 56,234
Interest on swaps - - - -
Other charges 18,269 2,197 83,131 2,404
Withholding taxes on dividends and interest income 114,630 10,052 74,419 1,963
TOTAL EXPENSES 1,044,583 129,740 5,653,261 438,383
TOTAL NET INCOME /(EXPENSES 1,044,051 (902,602) 45,427,342 1,294,393
TOTAL PROFIT/(LOSS)FOR THE FINANCIAL PERIOD 1,044,051 (902,602) 45,427,342 1,294,393
Finance costs

Distribution to holders of redeemable participating units (naje 2 - - - -
PROFIT/(LOSS) ATTRIBUTABLE TO REDEEMABLE
PARTICIPATING UNITS 1,044,051 (902,602) 45,427,342 1,294,393

All results arise from continuing operations. There are no recognised gains or losses for the current and precedinzefiodother than those shown above.

The accompanying notes form an integral part of teesdensedinancial statements.
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CONDENSED STATEMENT OF COMPREHENSIVE INCOME

FOR THE FINANCIAL PERIOD ENDED JUNE 30, 2024(continued)

(expressed in EUR) MEDIOLANUM
GLOBAL EQUITY STYLE MEDIOLANUM GLOBAL
SELECTION SUSTAINABLE BOND *
Jun 2024 Jun 2023 Jun 2024 Jun 2023

INCOME
Dividends 2,689,981 142,290 - N
Interest on investments gecurities - - 535,800 -
Bank interest 128,875 8,255 38,400 -
Other income 71,029 2,214 6,573 -
Net realisedappreciatiof(depreciationpn sale of investments 5,570,078 (2,951) (13,741) -
Net realiseddepreciationappreciatioron forward foreign exchangmntracts (719,295) 34,248 (225,920) -
Net realisecappreciatioron futures contracts 1,366,942 - 1,918 -
Net realisecappreciation/(depreciatiomn foreign exchange 42,096 (41,314) (56,673) -
Net realisedappreciatioron options - - - -
Net realisecappreciatioron swaps - - - -
Net realisecappreciatioron swaptions - - - -
Realised capital gains tax - - - -
Change in netinrealisedappreciatio{depreciationpn:

Investments 26,295,773 793,508 (181,895) -

Futures contracts 87,439 - 508 -

Forward foreign exchange contracts 28,572 1,804 (37,754) -

Options - - - -

Swaps - - - -

Swaptions - - - -
Capital gains tax on investments 639 (2,240) - -
TOTAL INCOME 35,562,129 936,814 67,216 -
EXPENSES
Management related fees (n@je 3,557,103 209,939 300,104 -
Performance fees (no& 2,250,926 53,973 92 -
Trustee fees (noté 27,861 1,774 4,504 -
Administration and transfer agent fees (note 7) 5,837 721 2,524 -
Auditors remuneration 1,336 72 220 -
Bank charges and correspondent fees 4,695 3,059 146 -
Transaction costs 75,552 46,491 - -
Interest on swaps - - - -
Other charges 77,462 4,351 12,045 -
Withholding taxes on dividends and interest income 436,775 18,469 - -
TOTAL EXPENSES 6,437,547 338,849 319,635 -
TOTAL NET INCOME /(EXPENSES 29,124,582 597,965 (252,419) -
TOTAL PROFIT/(LOSS)FOR THE FINANCIAL PERIOD 29,124,582 597,965 (252,419) -
Finance costs

Distribution to holders of redeemable participatimits (note 2) - - - -
PROFIT/(LOSS) ATTRIBUTABLE TO REDEEMABLE
PARTICIPATING UNITS 29,124,582 597,965 (252,419) -

This SubFund wadaunched orMarch22, 2024and therefore there are no comparatives available.

All results arise frontontinuing operations. There are no recognised gains or losses for the current and preceding financial period othestitemtladove.

The accompanying notes form an integral part of these condensed financial statements.
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CONDENSED STATEMENT OF COMPREHENSIVE INCOME
FOR THE FINANCIAL PERIOD ENDED JUNE 30, 2024(continued)

(expressed in EUR) MEDIOL ANUM GREEN BUILDING
EVOLUTION *

Jun 2024 Jun 2023
INCOME
Dividends 896,908 N
Interest on investments in securities - N
Bank interest 17,658 N
Other income 77 N
Net realisecappreciatioron sale of investments 109,975 -
Net realiseddepreciationpn forward foreign exchangmntracts (10,954) -
Net realisedappreciatioron futures contracts 61,380 -
Net realisechppreciatioron foreign exchange 26,134 -

Net realisecappreciatioron options -
Net realisedappreciatioron swaps - -
Net realisecappreciatioron swaptions - -
Realised capital gains tax -
Change in netinrealisecappreciatiof{depreciationpn:

Investments (276,603) -
Futures contracts 17,160 -
Forward foreign exchange contracts 2,817 -
Options - -
Swaps - -
Swaptions - -
Capital gains tax on investments - -
TOTAL INCOME 844,552 -
EXPENSES
Management related fees (n@be 514,820 -
Performance fees (no& 2 -
Trustee fees (notg 4,299 -
Administration and transfer agent fees (note 2,498 -
Auditors remuneration 210 -
Bank charges and correspondent fees 16 -
Transaction costs 44,889 -
Interest on swaps - -
Other charges 11,013 -
Withholding taxes on dividends and interest income 164,354 -
TOTAL EXPENSES 742,101 -
TOTAL NET INCOME 102,451 -
TOTAL PROFIT FOR THE FINANCIAL PERIOD 102,451 -

Finance costs

Distribution to holders of redeemable participating units (naje 2 - -
PROFIT ATTRIBUTABLE TO REDEEMABLE
PARTICIPATING UNITS 102,451 -

This SubFund wadaunched orMarch 22, 2024and therefore there are no comparatives available.
All results arise from continuing operations. There are no recognised gains or losses for the current and precedinzefiodother than those shovabove.

The accompanying notes form an integral part of toesdensedinancial statements.
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CONDENSED STATEMENT OF CHANGES IN NET ASSETS ATTRIBUTABLE

TO HOLDERS OF REDEEMABLE PARTICIPATING UNITS

FOR THE FINANCIAL PERIOD ENDED JUNE 30, 2024

(expressed in EUR)

US COLLECTION EUROPEAN COLLECTION

Jun 2024 Jun 2023 Jun 2024 Jun 2023
NET ASSETS AT THE BEGINNING OF THE FINANCIAL PERIOD 734,635,212 556,810,326 506,451,558 466,198,282
Operating income 135,177,172 81,517,585 46,744,182 50,025,348
Distributionpayable fote 2) - - - -
Operating expenses (16,825,032) (8,824,829) (11,796,990) (7,255,183)
Changes in naissets as a result of operations 118,352,14C 72,692,756 34,947,192 42,770,165
Issue of units 110,892,142 84,112,446 31,066,921 29,530,087
Redemption of units (84,676,267) (31,357,086) (51,518,518) (30,319,940)
NET ASSETS AT THE END OF THE FINANCIAL PERIOD 879,203,227 682,258,442 520,947,153 508,178,59E

(expressed in EUR)

EMERGING MARKETS

PACIFIC COLLECTION COLLECTION

Jun 2024 Jun 2023 Jun 2024 Jun 2023
NET ASSETS AT THE BEGINNING OF THE FINANCIAL PERIOD 228,517,647 216,374,703 541,053,14C 498,208,324
Operating income 29,144,630 11,476,723 60,417,656 20,541,075
Distribution payable(note 2) - - - -
Operating expenses (3,654,085) (3,116,300) (8,111,806) (7,944,005)
Changes in net assets as a result of operations 25,490,545 8,360,423 52,305,850 12,597,070
Issue of units 10,863,633 17,549,578 24,834,981 53,853,095
Redemption of units (29,131,621) (12,012,691) (88,825,113) (40,439,807)
NET ASSETS AT THE END OF THE FINANCIAL PERIOD 235,740,204 230,272,013 529,368,858 524,218,682
(expressed in EUR) EURO FIXED INCOME GLOBAL HIGH YIELD

Jun 2024 Jun 2023 Jun 2024 Jun 2023
NET ASSETS AT THE BEGINNING OF THE FINANCIAL PERIOD 1,141,658,56: 1,678,625,924 2,456,550,292 2,053,789,084
Operating income 18,303,442 23,005,989 101,928,421 59,556,534
Distribution payable(note 2) (94,759) (4,921) (30,301,721) (23,899,168)
Operating expenses (3,704,535) (5,593,102) (35,334,265) (29,102,634)
Changes in net assets as a result of operations 14,504,148 17,407,966 36,292,435 6,554,732
Issueof units 433,634,642 198,223,555 573,616,76€ 269,198,772

Redemption of units

(302,377,855)

(568,739,361)

(189,114,508)

(192,846,020)

NET ASSETS AT THE END OF THE FINANCIAL PERIOD

1,287,419,49¢

1,325,518,084

2,877,344,98¢

2,136,696,56¢

(expressedn EUR)

PREMIUM COUPON COLLECTION

DYNAMIC COLLECTION

Jun 2024 Jun 2023 Jun 2024 Jun 2023
NET ASSETS AT THE BEGINNING OF THE FINANCIAL PERIOD 744,878,97C 792,251,938 287,835,611 251,542,97€
Operating income 25,634,873 29,317,872 29,677,370 22,259,695
Distribution payable(note 2) (5,595,229) (5,756,515) - -
Operating expenses (9,591,582) (10,246,457) (6,026,376) (3,638,071)
Changes in net assets as a result of operations 10,448,062 13,314,900 23,650,994 18,621,624
Issue of units 20,799,467 18,834,703 21,726,370 24,183,482
Redemption of units (73,174,534) (56,766,269) (32,975,198) (16,913,538)
NET ASSETS AT THE END OF THE FINANCIAL PERIOD 702,951,965 767,635,272 300,237,777 277,434,544

The accompanying notes form an integral part of tbesdensedinancial statements.
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CONDENSED STATEMENT OF CHANGES IN NET ASSETS ATTRIBUTABLE

TO HOLDERS OF REDEEMABLE PARTICIPATING UNITS

FOR THE FINANCIAL PERIOD ENDED JUNE 30, 2024(continued)

(expressed in EUR)

EQUITY POWER COUPON

MEDIOLANUM MORGAN

COLLECTION STANLEY GLOBAL SELECTION

Jun 2024 Jun 2023 Jun 2024 Jun 2023
NET ASSETS AT THE BEGINNING OF THE FINANCIAL PERIOD 681,945,033 667,550,28¢ 5,179,439,79¢ 4,718,885,47¢
Operating income 49,865,844 38,677,272 534,742,042 385,243,58C
Distribution payablégnote 2) (5,570,713) (5,193,107) - -
Operating expenses (13,613,296) (11,715,542) (86,128,943) (79,703,916)
Changes in net assets as a result of operations 30,681,835 21,768,623 448,613,09¢ 305,539,664
Issue of units 33,096,943 41,462,065 134,837,717 442,653,731
Redemption of units (72,102,723) (43,556,318) (675,257,064) (253,136,028)
NET ASSETS AT THE END OF THE FINANCIAL PERIOD 673,621,088 687,224,658 5,087,633,551 5,213,942,841

(expressed in EUR)

EMERGING MARKETS

COUPON STRATEGY

MULTI ASSET COLLECTION COLLECTION

Jun 2024 Jun 2023 Jun 2024 Jun 2023
NET ASSETS AT THE BEGINNING OF THE FINANCIAL PERIOD 156,268,896 151,703,103 1,707,860,89C 1,790,978,24(
Operating income 10,238,120 5,108,699 88,362,636 95,104,865
Distribution payable(note 21) - - (20,992,744) (21,430,723)
Operating expenses (2,160,601) (2,116,025) (25,340,299) (27,161,273)
Changes in net assets as a result of operations 8,077,519 2,992,674 42,029,593 46,512,869
Issue of units 7,232,945 7,260,964 41,006,904 40,805,527
Redemption of units (13,451,373) (7,041,269) (161,262,512) (116,485,190)
NET ASSETS AT THE END OF THE FINANCIAL PERIOD 158,127,987 154,915,472 1,629,634,87% 1,761,811,44¢

(expressed in EUR)

NEW OPPORTUNITIES

INFRASTRUCTURE

COLLECTION OPPORTUNITY COLLECTION

Jun 2024 Jun 2023 Jun 2024 Jun 2023
NET ASSETS AT THE BEGINNING OF THE FINANCIAL PERIOD 523,574,213 522,534,398 525,516,772 518,601,895
Operating income 30,297,422 28,643,409 24,054,141 8,543,078
Distribution payable(note 2) - - (2,507,129) (2,485,878)
Operating expenses (7,228,994) (7,477,968) (9,210,987) (8,711,798)
Changes in net assets as a result of operations 23,068,428 21,165,441 12,336,025 (2,654,598)
Issue of units 16,793,543 23,295,536 29,961,080 58,702,801
Redemption of units (51,703,543) (30,112,668) (51,512,877) (36,538,767)
NET ASSETS AT THE END OF THE FINANCIAL PERIOD 511,732,641 536,882,707 516,301,00C 538,111,331

(expressed in EUR)

CONVERTIBLE STRATEGY

MEDIOLANUM CARMIGNAC

COLLECTION STRATEGIC SELECTION

Jun 2024 Jun 2023 Jun 2024 Jun 2023
NET ASSETS AT THE BEGINNING OF THE FINANCIAL PERIOD 436,181,258 429,025,998 344,076,10€ 356,914,125
Operating income 8,063,857 17,862,586 29,033,500 6,658,265
Distributionpayale (hote 2) (1,151,358) (755,040) - -
Operating expenses (4,555,369) (4,736,116) (4,652,122) (4,202,005)
Changes in net assets as a result of operations 2,357,130 12,371,430 24,381,378 2,456,260
Issue of units 30,869,802 28,064,296 18,444,792 14,126,266
Redemption of units (50,643,826) (29,008,787) (35,773,256) (23,237,997)
NET ASSETS AT THE END OF THE FINANCIAL PERIOD 418,764,364 440,452,937 351,129,02C 350,258,654

The accompanying notes form an integral part of tbesdensedinancial statements.
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CONDENSED STATEMENT OF CHANGES IN NET ASSETS ATTRIBUTABLE

TO HOLDERS OF REDEEMABLE PARTICIPATING UNITS

FOR THE FINANCIAL PERIOD ENDED JUNE 30, 2024(continued)

(expressed in EUR)

MEDIOLANUM INVESCO BALANCED

SOCIALLY RESPONSIBLE

RISK COUPON SELECTION SELECTION
Jun 2024 Jun 2023 Jun 2024 Jun 2023
NET ASSETS AT THE BEGINNING OF THE FINANCIAL PERIOD 669,366,231 664,945,353 344,382,913 290,784,552
Operating income 43,667,065 56,016,709 38,933,495 30,160,322
Distribution payable(note21) (3,439,760) (3,496,117) - -
Operating expenses (9,102,252) (9,818,364) (8,329,942) (4,316,604)
Changes in net assets as a result of operations 31,125,053 42,702,228 30,603,553 25,843,718
Issue of units 24,405,557 18,046,478 25,073,246 31,343,399
Redemption of units (68,055,179) (46,230,223) (40,300,520) (18,650,414)
NET ASSETS AT THE END OF THE FINANCIAL PERIOD 656,841,662 679,463,836 359,759,192 329,321,25€
(expressed in EUR) FINANCIAL INCOME
STRATEGY EQUILIBRIUM
Jun 2024 Jun 2023 Jun 2024 Jun 2023
NET ASSETS AT THE BEGINNING OF THE FINANCIAL PERIOD 1,199,486,76% 913,949,022 150,879,42E 147,340,15C
Operating income 78,920,780 29,711,974 4,859,548 5,825,696
Distribution payablénote 2) (6,861,536) (5,032,903) (578,002) (457,168)
Operating expenses (23,621,351) (11,218,193) (1,803,368) (1,879,522)
Changes in net assets as a result of operations 48,437,893 13,460,878 2,478,178 3,489,006
Issue of units 302,602,615 182,161,49¢ 14,672,798 7,906,312
Redemption of units (100,725,884) (99,586,545) (16,855,553) (11,088,392)
NET ASSETS AT THE END OF THE FINANCIAL PERIOD 1,449,801,387 1,009,984,85¢ 151,174,848 147,647,07€

(expressed in EUR)

MEDIOLANUM FIDELITY ASIAN

EUROPEAN COUPON STRATEGY

COUPON SELECTION COLLECTION

Jun 2024 Jun 2023 Jun 2024 Jun 2023
NET ASSETS AT THE BEGINNING OF THE FINANCIAL PERIOD 322,628,452 345,708,774 239,324,106 234,121 ,44E
Operating income 17,863,565 (691,483) 13,758,974 11,756,994
Distribution payable(note 2) (2,619,249) (2,552,022) (2,052,970) (1,923,096)
Operating expenses (3,757,388) (4,201,857) (2,824,770) (2,901,297)
Changes in net assets as a result of operations 11,486,928 (7,445,362) 8,881,234 6,932,601
Issue of units 16,065,040 18,742,876 11,932,105 11,147,432
Redemption of units (33,228,196) (20,574,504) (25,347,272) (13,942,513)
NET ASSETS AT THE END OF THE FINANCIAL PERIOD 316,952,224 336,431,784 234,790,173 238,258,965

(expressed in EUR)

US COUPON STRATEGY

DYNAMIC INTERNATIONAL

COLLECTION VALUE OPPORTUNITY

Jun 2024 Jun 2023 Jun 2024 Jun 2023
NET ASSETS AT THE BEGINNING OF THE FINANCIAL PERIOD 253,356,914 245,900,092 1,475,641,324 1,256,168,85¢
Operating income 25,593,247 12,287,791 171,554,160 145,208,567
Distribution payable(note 2) (2,175,233) (2,003,055) - -
Operating expenses (4,188,983) (3,003,986) (41,837,129) (24,059,600)
Changes in net assets as a result of operations 19,229,031 7,280,750 129,717,031 121,148,967
Issue of units 17,327,730 15,153,412 92,672,266 136,610,682
Redemption of units (26,637,140) (15,229,700) (142,077,310) (85,918,150)
NET ASSETS AT THE END OF THE FINANCIAL PERIOD 263,276,535 253,104,554 1,555,953,311 1,428,010,357

The accompanying notes form an integral part of tbesdensedinancial statements.

70



CONDENSED STATEMENT OF CHANGES IN NET ASSETS ATTRIBUTABLE

TO HOLDERS OF REDEEMABLE PARTICIPATING UNITS

FOR THE FINANCIAL PERIOD ENDED JUNE 30, 2024(continued)

(expressed in EUR)

MEDIOLANUM INNOVATIVE

EUROPEAN SMALL CAP

THEMATIC OPPORTUNITIES EQUITY

Jun 2024 Jun 2023 Jun 2024 Jun 2023
NET ASSETS AT THE BEGINNING OF THE FINANCIAL PERIOD 1,933,266,141 1,400,374,852 410,811,921 348,964,80C
Operating income 292,597,248 280,737,351 27,356,670 14,477,936
Distribution payable(note 2) - - - -
Operating expenses (51,762,065) (26,280,982) (6,477,123) (6,455,316)
Changes in net assets as a result of operations 240,835,183 254,456,368 20,879,547 8,022,620
Issue of units 120,618,760 223,718,601 25,537,990 43,362,112
Redemption of units (238,641,492) (66,728,163) (50,223,941) (15,162,715)
NET ASSETS AT THE END OF THE FINANCIAL PERIOD 2,056,078,592 1,811,821,65¢ 407,005,517 385,186,817

(expressed in EUR)

CHINESE ROAD OPPORTUNITY

GLOBAL LEADERS

Jun 2024 Jun 2023 Jun 2024 Jun 2023
NET ASSETS AT THE BEGINNING OF THE FINANCIAL PERIOD 1,486,733,18¢ 1,568,873,272 1,663,004,16( 1,267,792,142
Operating income 57,253,488 (169,064,062) 248,416,672 190,059,88¢

Distribution payable(note 2)
Operating expenses

(24,956,581)

(25,965,043)

(47,567,666)

(22,502,900)

Changes in net assets as a result of operations 32,296,907 (195,029,105) 200,849,00€ 167,556,98¢
Issue of units 241,893,711 241,600,754 139,198,167 165,306,543
Redemption of units (90,493,860) (71,070,790) (177,092,081) (73,883,767)
NET ASSETS AT THE END OF THE FINANCIAL PERIOD 1,670,429,94¢€ 1,544,374,131 1,825,959,252 1,526,771,907

(expressed in EUR)

EMERGING MARKETS FIXED

MEDIOLANUM GLOBAL

INCOME DEMOGRAPHIC OPPORTUNITIES

Jun 2024 Jun 2023 Jun 2024 Jun 2023
NET ASSETS AT THE BEGINNING OF THE FINANCIAL PERIOD 547,699,433 367,329,131 594,517,983 507,803,57¢
Operating income 28,490,140 10,511,634 78,334,679 73,961,957
Distribution payable(note 2) (3,285,032) (2,202,150) - -
Operating expenses (9,044,333) (5,441,596) (15,578,626) (8,412,709)
Changes in net assets as a result of operations 16,160,775 2,867,888 62,756,053 65,549,248
Issue of units 195,541,220 97,469,296 36,425,439 58,774,003
Redemption of units (47,125,208) (21,260,044) (71,145,260) (62,632,358)
NET ASSETS AT THE END OF THE FINANCIAL PERIOD 712,276,220 446,406,271 622,554,215 569,494,472

(expressedn EUR)

MEDIOLANUM GLOBAL IMPACT

MEDIOLANUM CIRCULAR
ECONOMY OPPORTUNITIES

Jun 2024 Jun 2023 Jun 2024 Jun 2023
NET ASSETS AT THE BEGINNING OF THE FINANCIAL PERIOD 889,293,367 745,132,092 385,368,972 260,249,67¢
Operating income 57,630,248 55,160,974 35,667,721 30,677,770
Distribution payable Qote 2) - - - -
Operating expenses (13,992,506) (12,763,686) (7,219,078) (5,047,884)
Changes in net assets as a result of operations 43,637,742 42,397,288 28,448,643 25,629,886
Issue of units 50,028,315 115,364,594 44,880,658 90,272,454
Redemption of units (83,143,385) (49,757,703) (42,261,251) (44,187,272)
NET ASSETS AT THE END OF THE FINANCIAL PERIOD 899,816,039 853,136,271 416,437,022 331,964,747

The accompanying notes form an integral part of tbesdensedinancial statements.
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CONDENSED STATEMENT OF CHANGES IN NET ASSETS ATTRIBUTABLE

TO HOLDERS OF REDEEMABLE PARTICIPATING UNITS

FOR THE FINANCIAL PERIOD ENDED JUNE 30, 2024(continued)

(expressed in EUR)

MEDIOLANUM MULTI ASSET

MEDIOLANUM ENERGY

ESG SELECTION TRANSITION

Jun 2024 Jun 2023 Jun 2024 Jun 2023
NET ASSETS AT THE BEGINNING OF THE FINANCIAL PERIOD 53,576,825 22,456,809 180,787,222 81,684,854
Operating income 3,847,378 1,375,050 (7,434,582) 6,482,337
Distribution payable(note 2) - - - -
Operating expenses (1,373,104) (370,860) (2,855,276) (1,879,132)
Changes in net assets as a resubipefrations 2,474,274 1,004,190 (10,289,858) 4,603,205
Issue of units 13,554,721 17,655,284 33,529,283 61,120,057
Redemption of units (3,736,597) (1,422,645) (13,044,081) (5,859,907)
NET ASSETS AT THE END OF THE FINANCIAL PERIOD 65,869,223 39,693,638 190,982,566 141,548,208

(expressed in EUR)

MEDIOLANUM FUTURE
SUSTAINABLE NUTRITION

MEDIOLANUM

INDIA

OPPORTUNITIES

Jun 2024 Jun 2023 Jun 2024 Jun 2023
NET ASSETS AT THE BEGINNING OF THE FINANCIAL PERIOD 57,162,879 - 158,880,079 -
Operating income 2,088,634 (772,862) 51,080,603 1,732,776
Distributionpayable(note 2) - - - -
Operating expenses (1,044,583) (129,740) (5,653,261) (438,383)
Changes in net assets as a result of operations 1,044,051 (902,602) 45,427,342 1,294,393
Issue of units 19,852,690 37,454,941 147,303,336 36,355,192
Redemption of units (3,127,747) (1,485) (32,784,092) (50,232)
NET ASSETS AT THE END OF THE FINANCIAL PERIOD 74,931,873 36,550,854 318,826,665 37,599,353

(expressed in EUR)

MEDIOLANUM GLOBAL EQUITY
STYLE SELECTION

MEDIOLANUM GLOBAL
SUSTAINABLE BOND *

Jun 2024 Jun 2023 Jun 2024 Jun 2023
NET ASSETS AT THE BEGINNING OF THE FINANCIAL PERIOD 208,784,29 - - -
Operating income 35,562,129 936,814 67,216 -
Distribution payable(note 21) - - - -
Operatingexpenses (6,437,547) (338,849) (319,635) -
Changes in net assets as a result of operations 29,124,582 597,965 (252,419) -
Issue of units 99,212,655 71,315,414 100,817,492 -
Redemption of units (10,969,092) (1,840) (498,892) -
NET ASSETS AT THE END OF THE FINANCIAL PERIOD 326,152,436 71,911,539 100,066,181 -

(expressed in EUR)

MEDIOLANUM GREEN BUILDING

EVOLUTION *

Jun 2024 Jun 2023
NET ASSETS AT THE BEGINNING OF THE FINANCIAL PERIOD - -
Operating income 844,552 -
Distribution payable(note 2) - -
Operating expenses (742,101) -
Changes in net assets as a result of operations 102,451 -
Issue of units 77,049,839 -
Redemption of units (37,667) -
NET ASSETS AT THE END OF THE FINANCIAL PERIOD 77,114,623 -

These SudFunds werdaunched oMarch22, 2024and therefore there are no comparatives available.

The accompanying notes form an integral part of toesdensedinancial statements.
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CONDENSED CHANGES IN THE NUMBER OF UNITS
FOR THE FINANCIAL PERIOD ENDED JUNE 30, 2024

US COLLECTION

Jun 2024

Jun 2023

EUROPEAN COLLECTION

Jun 2024

Jun 2023

Mediolanum L Class
Number of issue atthe bégiardng of the financigberiod
Number of issud attlse bégidring of the financiaperiod
Number of 6Ad units issued
Number of 6BO6 units issued
Number of 6Ad units redeemed

Number of 6BO6 units redeemed

50,152,912.17¢

8,196,236.961

(4,837,587.930;

44,758,388.641

6,799,775.34C

(2,178,955.689;

37,242,730.251

3,191,498.32¢

(3,407,371.414

36,690,997.32¢

2,949,250.114

(2,187,158.566

Number of inissué at tee erddAfithe financial period

Number ofinissnd at tlse erd Bfdhe financiaperiod

53,511,561.20¢

49,379,208.29¢

37,026,857.1€

37,453,088.871

Mediolanum L Hedged Class
Number of issue atthe bégiarding of the financigberiod
Number of issud attlse bégidring of the financiaperiod
Number of 6Ad units issued
Number of 6BO® wunits issued
Number of 6Ad units redeemed

Number of 6BO6 units redeemed

13,489,867.66%

1,121,126.04¢

(1,916,201.415,

11,297,199.72¢

2,072,468.374

(762,056.697)

12,116,898.12¢

495,881.692

(1,271,333.252,

12,421,281.53¢

741,553.914

(762,528.629)

Number of inissué at tee erddAfithe financial period

Number ofinigsod attise edd Bfdhe financial period

12,694,792.297

12,607,611.40z

11,341,446.56:

12,400,306.81¢

Mediolanum S Class
Number of issue attee bégihriing of the financiaberiod
Number of igsua attle bégBrong of the financigperiod
Number of 6Ad units issued
Number of 6BO6 units issued
Number of 6Ad units redeemed

Number of 6BO6 units redeemed

2,905,708.821

118,999.344

(314,959.771)

3,093,743.262

88,617.933

(195,835.464)

6,110,375.752

47,996.316

(654,915.269)

6,783,583.71¢

80,234.283

(429,042.392)

Number of inigsue at tee edddfithe financiaperiod

Number of inissod at tise erd BfGhe financial period

2,709,748.394

2,986,525.731

5,503,456.79¢

6,434,775.61C

Mediolanum S Hedged Class
Number of issue attee bégihriing of the financiaberiod
Number of igsué attlse bégiBrong of the financigperiod
Number of 6Ad units issued
Number of 6BO6 wunits issued
Number of 6Ad units redeemed

Number of 6BO6 units redeemed

1,281,810.99%

47,720.740

(152,303.144)

1,299,772.94z2

57,930.399

(71,570.369)

2,979,075.251

7,484.189

(305,471.715)

3,430,704.14¢

15,633.761

(192,884.154)

Number of inigsue at tke erdddftthe financial period

Nu mber of inissod at tise erd BfGhe financial period

1,177,228.591

1,286,132.972

2,681,087.72¢

3,253,453.75¢€
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CONDENSED CHANGES IN THE NUMBER OF UNITS
FOR THE FINANCIAL PERIOD ENDED JUNE 30, 2024(continued)

PACIFIC COLLECTION

Jun 2024

Jun 2023

EMERGING MARKETS
COLLECTION

Jun 2024

Jun 2023

Mediolanum L Class
Number of issue attee bégiring of the financial period

Number of igsud attlse bégiBréng of the financial period

Number of O6A®d wunits issued
Number of 6BO6 wunits issued
Nu mb e r umt$ redéefméd

Number of 6B6 units redeemed

20,022,033.05¢

1,003,792.00z

(2,506,186.840

19,077,901.77¢

1,675,825.14¢

(919,269.333)

43,261,415.99¢

2,115,082.49¢

(7,092,169.870;

40,112,315.892

4,862,862.271

(3,408,901.271;

Number of inissue at tee erddAfihe financial period

Number ofinigsnd at tise erid Bfdhe financial period

18,519,638.221

19,834,457.58¢

38,284,328.62(

41,566,276.89:

Mediolanum L Hedged Class
Number of issue attke bégiarding of the financial period

Number of issud attksebegihiag of time financial period

Number of O6Ad units issued
Number of 6BO6 wunits issued
Number of O6Ad units redeemed
Number of 6é6BO6 units redeemed

5,385,017.67¢

247,738.183

(670,433.081)

5,235,877.09¢

438,335.065

(311,716.683)

Number of inissue at tee erddAfthe financial period
Number of inissnd at tlse erid Bfdhe financial period

4,962,322.777

5,362,495.48(

Mediolanum S Class

Number of issue attee bégikriing of théinancial period

Number of issué attlse bégiBrong of the financial period

Number of O6AO6 wunits issued

Number ofissled36 wunits

Number of O6AO6 units redeemed

Number of 6B6 units redeemed

1,713,109.811

36,098.974

(156,899.435)

1,865,507.78z2

49,192.414

(134,428.307)

3,903,080.874

45,832.286

(402,100.452)

4,263,884.467

82,038.352

(209,678.484)

Number of inissue at tee erdddfithe financial period

Number of inigsnd at tise erid Bfdhe financial period

1,592,309.35C

1,780,271.88¢

3,546,812.70¢

4,136,244.33¢

Mediolanum S Hedged Class

Number of issue attee bégiring of the financial period

Number of issudattthe begifhihg of the financial period

Number of 6AOG unit i ssued

s
Number of 6éB® units issued
s

Number of 6AG6 unit redeemed

Number of 6éBO6 units redeemed

667,639.236

3,561.105

(64,499.310)

766,589.248

14,961.107

(61,366.774)

Number of inissue at tee erddAftthe financial period

Number of inigsnd at tlse erdd Bfdhe financial period

606,701.031

720,183.581

74



CONDENSED CHANGES IN THE NUMBER OF UNITS
FOR THE FINANCIAL PERIOD ENDED JUNE 30, 2024(continued)

EURO FIXED INCOME

Jun 2024

Jun 2023

GLOBAL HIGH YIELD

Jun 2024

Jun 2023

Mediolanum L Class
Number of issue attee bégiring of the financial period

Number of igsud attlse bégiBréng of the financial period

Number of O6A®d wunits issued
Number of 6BO6 wunits issued
Number of O6A®d units redeemed
Number of 6éB6 units redeemed

180,646,501.49:2
2,071,110.867

70,542,362.67(
453,529.931
(48,571,459.201
(329,554.295)

277,456,906.91:
1,481,336.42¢

33,558,856.58¢
381,202.695
(95,491,680.761
(151,887.369)

46,727,660.33¢
71,970,011.47:

22,217,935.73¢
17,388,149.25¢
(3,462,059.569
(4,242,367.364

33,375,472.89¢
59,372,244.657

7,461,261.36¢

7,042,065.665
(5,287,125.377,
(3,452,258.404

Number of inissué at tee erddAfihe financial period

Number ofinigsnd at tise erid Bfdhe financial period

202,617,404.961
2,195,086.502

215,524,082.73¢
1,710,651.75C

65,483,536.50z2
85,115,793.36¢

35,549,608.89(
62,962,051.91¢

Mediolanum L Hedged Class
Number of issue attse bégiarding of théinancial period

Number of issud attise bégirong of the financial period

Number of O6A® wunits issued
Number of 6BO6 wunits issued
Number of O6A®d units redeemed
Number of 6B6 units redeemed

60,587,381.42¢
69,354,188.33¢

17,852,315.97:

8,982,717.611
(5,460,969.177
(4,912,229.247

40,784,737.62:
68,278,178.90(

13,892,987.38(
6,545,893.221
(3,660,718.857,
(10,037,736.704

Number of inissue at tee erdddfithe financial period

Number ofinigsnd attise erid Bf@he financial period

72,978,728.22:
73,424,676.70(

51,017,006.14¢
64,786,335.41

Mediolanum S Class
Number of issue attee bégiriing of the financial period

Number of issuéa attlse bégiBrong of the financial period

Number of O6A® wunits issued
Numberof6 B6 units i ssued

Number of O6Ad units redeemed
Number of 6B6 units redeemed

5,306,689.494
442,866.213

1,043,145.75¢
27,860.235
(1,049,007.270;
(42,730.888)

7,673,355.05¢
475,872.962

309,227.356
4,429,510
(1,705,850.461
(26,818.444)

5,629,004.76<
37,740,570.49¢

546,193.938
1,424,184.76¢
(463,624.569)

(3,031,143.280

5,674,826.477
40,987,793.33¢

269,765.094
930,106.272
(331,669.446)
(2,177,993.059'

Number of inissue at tee erddAfthe financial period

Number of inissnd at tlse erid Bfdhe financial period

5,300,827.982
427,995.560

6,276,731.954
453,484.028

5,711,574.13¢
36,133,611.98¢

5,612,922.12¢
39,739,906.54¢

Mediolanum S Hedged Class
Number of issue attee bégiring of the financial period

Number of issud attise bégirong of the financial period

Numberof6 A6 units issued

Number of O6B6 units issued
Number of O6AO6 units redeemed
Number of O6B6 units redeemed

7,112,222 .81z
46,937,023.04%

298,311.838
817,870.614
(609,769.738)
(3,663,222.171

7,237,744.972
51,455,924.85¢

291,453.350
983,949,525
(294,047.833)
(3,473,686.304

Number of inissue at tee erddAfthe financial period

Nu mber of inissnd at tlse erid Bfdhe financial period

6,800,764.91z
44,091,671.49(

7,235,150.48¢
48,966,188.07¢
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CONDENSED CHANGES IN THE NUMBER OF UNITS
FOR THE FINANCIAL PERIOD ENDED JUNE 30, 2024(continued)

Jun 2024

PREMIUM COUPON COLLECTION

Jun 2023

DYNAMIC COLLECTION

Jun 2024

Jun 2023

Mediolanum L Class
Number of issue attee bégikring of the financiaperiod

Number of issud attlse bégBrong of the financigberiod

Number of O6A®d wunits issued
Number of 6é6BO6 wunits issued
Number of O6A®d units redeemed
Number of 6é6B6 units redeemed

20,091,017.85¢
13,975,225.61¢

1,442,669.775

643,358.972
(1,771,142.883;
(1,293,641.934

19,982,962.16¢
14,803,856.60¢

1,049,997.022

494,003.273
(1,301,107.633;
(1,044,847.179

13,640,967.04¢

1,808,467.492

(1,729,462.016,

11,470,779.621

2,314,933.44<

(780,851.454)

Number of inissue at tee erddAfihe financial period

Nu mber of inissndattthe end & fhe financial period

19,762,544.74¢
13,324,942.65¢

19,731,851.55¢
14,253,012.70:

13,719,972.52¢

13,004,861.61(

Mediolanum L Hedged Class
Number of issue attke bégiarding of the financigpberiod

Number of issud attise bégirong of the financiaperiod

Number of O6AO6 units issued
Number of 6B6 units issued
Numberof O6A6 units redeemed

Number of 6B6 units redeemed

9,375,766.38¢
15,777,186.351

604,761.357

332,084.819
(1,322,336.173
(1,614,596.183,

9,955,851.307
17,533,111.017%

791,057.600
417,652.603
(797,049.753)
(1,318,183.110

7,377,018.177

457,796.659

(890,495.445)

7,374,361.15%

673,857.783

(615,652.724)

Number of inissue at tee erddAfithe financial period

Number ofinigsnd at tise erid Bf@he financial period

8,658,191.57¢
14,494,674.981

9,949,859.154
16,632,580.51(

6,944,319.391

7,432,566.212

Mediolanum S Class
Number of issue attke bégiarding of the financial period

Number of issud attise bégirong of the financial period

Number of O6A®6 units issued
Number of O6B6 units issued
Number of O6A6 units redeemed
Number of O6B6 units redeemed

11,241,145.30¢
14,249,708.817%

185,423.857

82,743.245
(1,025,246.071
(1,298,299.321

12,457,213.00¢
16,614,480.98¢

176,081.891
78,500.974
(725,328.650)
(1,237,883.063

6,326,233.83¢

81,276.096

(524,594.820)

6,893,704.83¢

31,137.604

(300,168.029)

Number of inissue at tee erddAfthe financial period
Number of inissnd at tlse erid Bfdhe financial period

10,401,323.09t
13,034,152.741

11,907,966.25(
15,455,098.89¢

5,882,915.111

6,624,674.41C

Mediolanum S Hedged Class
Number of issue attke bégiarding of théinancial period

Number of issud attise bégirong of the financial period

Number of O6A® wunits issued
Number of 6BO6 wunits issued
Number of O6Ad units redeemed
Number of 6é6B6 units redeemed

4,094,742.42¢
19,496,827.05:2

49,296.387
97,770.553
(401,346.529)
(1,971,105.056,

4,540,057.76¢
23,212,068.48:

97,462.269
110,354.423
(285,656.781)
(1,838,719.118

1,144,826.69¢

10,308.453

(113,726.399)

1,330,256.61C

14,731.194

(134,953.316)

Number of inissue atthe end &f the financial period

Number of inissnd at tlse erid Bfdhe financial period

3,742,692.28¢
17,623,492.54¢

4,351,863.25¢€
21,483,703.787

1,041,408.75C

1,210,034.48¢
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CONDENSED CHANGES IN THE NUMBER OF UNITS
FOR THE FINANCIAL PERIOD ENDED JUNE 30, 2024(continued)

EQUITY POWER COUPON

MEDIOLANUM MORGAN

COLLECTION STANLEY GLOBAL
SELECTION

Jun 2024 Jun 2023 Jun 2024 Jun 2023
Mediolanum L Class
Number of issue atthe bégiarding of the financial period 22,084,859.76¢ 19,742,691.661 286,224,695.69: 280,811,879.98¢
Number of igsud attlse bégiBréng of the financial period 18,955,516.31¢ 18,942,898.36¢ - -
Number of O6A®6 units issued 2,055,039.58% 2,619,269.152 8,555,451.88¢ 30,148,133.33%
Number of O6B6 units issued 1,200,368.112 1,047,460.06¢ - -
Nu mb e r umt$ redéefnéd (2,177,139.077, (1,248,069.675  (35,444,101.824  (14,326,130.893
Number of 6B6 units redeemed (1,967,206.818 (1,020,354.837 - -
Number of inissue attee eddAfithe financial period 21,962,760.27¢ 21,113,891.13¢  259,336,045.75¢  296,633,882.42¢
Number ofinissnd at tise erid Bfdhe financial period 18,188,677.61¢ 18,970,003.59: - -

Mediolanum L Hedged Class

Number
Number

Number
Number
Number
Number

of issue at tke bégirding of the financial period
of issud at tise b&giBréng of the financial period

of 6A6 units issued
of 6B6 units issued
of 6A6 units redeemed
of 6B6 units redeemed

10,169,796.13¢
14,914,680.15¢

378,199.775
290,879.635
(1,267,741.314
(1,618,981.192

10,445,580.69¢
16,043,912.217

1,096,463.78¢
516,755.982
(1,086,007.236,
(930,047.237)

131,688,531.14¢

3,036,615.10z

(16,813,774.628

131,923,116.98:

11,890,511.78¢

(7,023,053.254'

Number
Number

o f inissue at tke exddMfithe financial period
o f in igsnd at tlse erid Bf@he financial period

9,280,254.59¢
13,586,578.602

10,456,037.24:
15,630,620.96:

117,911,371.62:

136,790,575.51:

Mediolanum S Class

Number of issue attee bégikring of the financiaberiod 4,752,808.631 5,030,659.427 21,236,071.73: 23,491,151.31¢
Number of issug attlse bégBrong of the financiaberiod 7,770,155.26¢ 8,538,215.60¢ - -
Nu mb e r untsissded 0 152,564.002 105,494.255 54,308.029 530,843.859
Number of 6B6 units issued 114,774.630 137,730.188 - -
Number of O6A6 units redeemed (484,322.911) (258,656.705) (2,238,980.893 (1,096,203.106
Number of 6B6 units redeemed (658,789.927) (461,735.908) - -
Number of inissue at tee erdddfithe financial period 4,421,049.722 4,877,496.977 19,051,398.86¢ 22,925,792.07z
Number ofinigsnd attise erd Bf@he financial period 7,226,139.971 8,214,209.88¢€ - -

Mediolanum S Hedged Class

Number
Number

Number
Number
Number

Number of6 B 6

of issue at tbe bégiriing of the financial period
of isswd at tee bégBrong of the financial period

of 6A6 units issued
of 6B6 units issued
of 6A6 units redeemed

units redeemed

2,206,231.701
8,273,856.072

26,957.013

47,411,527
(219,173.802)
(884,867.903)

2,524,543.37¢
9,397,580.041

50,177.634
67,069.399
(179,755.059)
(601,955.674)

13,019,713.452

40,087.984

(1,673,859.843

14,844,760.57¢

313,811.407

(973,942.028)

Number
Number

o f inissue at tke erdd Adftthe financial period
o f in igswd at tise erid Bfdhe financial period

2,014,014.912
7,436,399.69¢

2,394,965.951
8,862,693.76¢

11,385,941.59¢

14,184,629.95¢
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CONDENSED CHANGES IN THE NUMBER OF UNITS
FOR THE FINANCIAL PERIOD ENDED JUNE 30, 2024(continued)

EMERGING MARKETS
MULTI ASSET COLLECTION

Jun 2024

Jun 2023

COUPON STRATEGY
COLLECTION

Jun 2024

Jun 2023

Mediolanum L Class
Number of issue attee bégiring of the financial period

Number of igsud attlse bégiBréng of the financial period

24,801,625.36:

1,293,814.68¢

(2,279,792.314

24,551,681.56(

1,462,098.76¢

(1,124,258.586

23,771,488.57:
60,490,594.36¢

1,397,550.121

2,706,837.24¢
(2,290,125.253
(4,691,069.468

25,194,853.51¢
64,494,298.03(

1,349,071.00%

2,165,413.34¢
(1,840,880.742,
(4,065,349.450

Number of O6A®d units issued
Number of 6BO6 units issued
Number of O6A06 units redeemed
Number of 6B06 units redeemed
Number of inissue at tee erddAfihe financial period
Number ofinigsnd at tise erid Bfdhe financial period

23,815,647.73¢

24,889,521.74(

22,878,913.44(
58,506,362.14+

24,703,043.77¢
62,594,361.92¢

Mediolanum L HedgedClass
Number of issue attke bégiarding of the financial period
Number of issud attise bégirong of the financial period
Number of O6Ad units issued
Number of 6B6 units issued
Number of O6A6 units redeemed

Number of 6B6 units redeemed

25,632,739.60¢
73,319,739.99¢

700,302.314

1,190,381.07¢
(2,237,697.741
(6,186,577.869

22,041,637.41¢
88,526,365.99¢

1,048,095.521

1,685,800.277
(1,565,393.404
(5,224,031.803

Number of inissueattthe end &f the financial period
Number of inissnd at tlse erid Bfdhe financial period

24,095,344.17¢
68,323,543.202

21,524,339.53(
84,988,134.46¢

Mediolanum S Class
Number of issue attke bégiarding of théinancial period

Number of issué attlse bégiBrong of the financial period

Number of O6AO6 uni i ssued

ts
Number of 6B6 wunits issued
Number of O6AO6 units redeemed

Number of 6B6 units redeemed

4,041,360.957

92,025.769

(237,679.916)

4,406,409.56¢

44,627.580

(198,461.191)

7,306,633.61¢
35,387,424.21¢

345,926.628
333,108.476
(793,815.409)
(3,321,979.800

7,596,972.25¢
39,675,542.10¢

247,747.316
283,585.446
(403,358.003)
(2,281,577.682

Number of inissue atthe end &f the financial period
Nu mber of inissnd at tlse erid Bfdhe financial period

3,895,706.81C

4,252,575.957

6,858,744.83¢
32,398,552.89¢

7,441,361.56¢
37,677,549.86¢

Mediolanum S Hedged Class
Number of issue attee bégikring of the financiaberiod

Number of issué attlse bégiBrong of the financiaberiod

7,538,278.30¢
53,637,051.74(

8,156,741.927
62,251,561.85¢

Number of O6A® wunits issued - - 140,896.628 275,572.150
Number of 6BO6 wunits issued - - 234,744,515 344,121.302
Number of O6A6 units redeemed - - (865,773.034) (419,991.675)
Number of 6B6 units redeemed - - (5,532,599.814 (4,492,268.776
Number of inissue at tee erddAftthe financial period - - 6,813,401.90C 8,012,322.402
Nu mber of inissnd at tlse erid Bfdhe financial period - - 48,339,196.441 58,103,414.38¢
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CONDENSED CHANGES IN THE NUMBER OF UNITS
FOR THE FINANCIAL PERIOD ENDED JUNE 30, 2024(continued)

NEW OPPORTUNITIES
COLLECTION

Jun 2024

Jun 2023

INFRASTRUCTURE OPPORTUNITY

COLLECTION

Jun 2024

Jun 2023

Mediolanum L Class

Number of issue attee bégiring of the financial period

Number of igsud attlse bégiBréng of the financial period

Number of O6AO6 wunits issued

Number of 6B6 units issued

Number of O6AO6 units redeemed

Number of 6B6 units redeemed

39,897,024.44:

1,718,860.324

(3,425,340.751;

41,915,635.96:

2,217,618.357

(2,276,423.781,

35,375,159.24¢
7,529,604.92¢

2,765,374.53¢
428,047.691
(3,486,983.115
(578,538.256)

30,459,519.72¢
7,442,677.954

5,273,801.002
510,218.395
(2,216,159.525,
(398,309.228)

Number of inissué at tee erddAfithe financial period

Number ofinissnd at tise erid BfGhdinancial period

38,190,544.01¢

41,856,830.53¢

34,653,550.667
7,379,114.364

33,517,161.20¢
7,554,587.121

Mediolanum L Hedged Class

Number of issue attbe bégiarding of the financial period

Number of issud atthe begifhiing of the financial period

Number of O6AO6 wunits issued

Number of 6B6 wunits issued

Number of O6AO6 units redeemed

Number of 6B6 units redeemed

22,868,765.65¢

649,968.584

(2,566,414.438;

24,445,849.96¢

1,350,758.54¢

(1,425,015.969

15,683,213.12¢
6,215,075.63¢

942,586.851
220,607.445
(1,764,447.859
(510,682.084)

14,224,630.38:
6,504,380.90¢

2,169,131.09¢
337,230.649
(1,263,500.575,
(338,970.288)

Number of inissué at tee erddAfithe financial period

Number of inigsnd at tlse erid Bfdhe financial period

20,952,319.80z

24,371,592.54¢

14,861,352.121
5,925,000.99¢

15,130,260.90¢
6,502,641.26¢

Mediolanum S Class
Number of issue attee bégiriing of the financial period

Number of issué attlse bégiBrong of the financial period

Number of O6Ad6 units issued
Number of 6B6 units issued
Numberof6 A6 units redeemed
Number of O6B6 units redeemed

5,068,174.45¢

28,848.080

(492,754.719)

5,719,045.46¢

37,086.216

(293,874.825)

2,338,040.20¢
3,843,810.162

77,808.059

32,488.444
(237,919.691)
(290,754.085)

2,486,677.58%
4,246,639.044

98,009.542

43,129.520
(152,910.891)
(229,438.500)

Number of inissue at tke erddAfthe financial period
Number of inissnd at tlse erid Bfdhe financial period

4,604,267.81¢

5,462,256.86(

2,177,928.57¢
3,585,544.521

2,431,776.234
4,060,330.064

Mediolanum S Hedged Class
issue at tke bégirding of the financiaperiod
issuid at tlse bégiBrong of the financiaberiod

Number of
Number of

Number of 6AG6 uni i ssued

t
Number of &é&BO&6 unit i ssued
t

n nu u

Number of 6AG6 uni redeemed

Number of 6é6BO6 units redeemed

3,351,387.04¢

8,642.265

(395,135.886)

3,921,877.962

23,184.602

(266,211.570)

1,266,790.80C
3,606,824.97C

17,279.552

18,380.642
(142,032.125)
(351,205.483)

1,408,326.937
4,160,312.924

39,597.234
25,503.720
(88,531.417)
(296,741.048)

Number of inissue at tee erddAftthe financial period

Number of inissnd at tlse erid Bfdhe financial period

2,964,893.424

3,678,850.994

1,142,038.227
3,274,000.12¢

1,359,392.754
3,889,075.59¢
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CONDENSED CHANGES IN THE NUMBER OF UNITS
FOR THE FINANCIAL PERIOD ENDED JUNE 30, 2024(continued)

CONVERTIBLE STRATEGY
COLLECTION

Jun 2024

Jun 2023

MEDIOLANUM CARMIGNAC

STRATEGY SELECTION

Jun 2024

Jun 2023

Mediolanum L Class
Number of issue attee bégiring of the financial period
Number of igsud attlse bégiBréng of the financial period
Number of O6A®6 units issued
Number of 6B6 units issued
Number of O6A6 units redeemed

Number of 6B6 units redeemed

20,403,552.282
6,110,000.564

3,154,519.887
396,060.611
(2,500,671.928;
(575,590.959)

17,844,971.19¢
6,238,818.33¢

2,452,278.17¢
357,650.906
(1,279,158.083,
(386,793.281)

34,062,914.71¢

2,901,885.174

(3,460,891.299

34,721,069.30¢

2,268,403.274

(2,278,427.721,

Number of inissué at tee erddAfithe financial period

Nu mber ofinissnd atthe end & fthe financial period

21,057,400.241
5,930,470.21¢

19,018,091.29(
6,209,675.965

33,503,908.59(

34,711,044.85¢

Mediolanum L Hedged Class
Number of issue attbe bégiarding of the financial period

Number of issudattse bégidrongi the financial period

Number of O6Ad6 units issued
Number of 6B6 units issued
Number of O6A6 units redeemed
Numberof 6B6 units redeemed

14,072,160.55¢
7,348,849.48¢

1,325,463.427
204,915.089
(1,931,385.643;
(722,994.226)

12,941,706.497
7,828,618.97¢

1,682,327.37¢

278,107.804
(913,927.572)
(467,963.408)

Number of inissué at tee erddAfithe financial period

Number of inigsnd at tlse erid Bfdhe financial period

13,466,238.34:2
6,830,770.352

13,710,106.30z
7,638,763.372

Mediolanum S Class
Number of issue attee bégiriing of the financial period

Number of issué attlse bégiBrong of the financial period

Number of O6AO6 wunits issued
Number of 6B6 units issued
Number of O6AO6 wunits redeemed

Numberof6 B6 units redeemed

2,535,507.401
4,933,177.373

98,238.331
52,591.288
(327,689.607)
(534,703.065)

2,742,126.70z
5,777,584.844

77,776.885
20,395.033
(165,942.031)
(387,948.103)

12,572,874.301

48,554.763

(1,213,795.893

14,438,044.16(

101,384.900

(915,659.176)

Number of inissue at tke erddAfthe financial period
Number of inissnd at tlse erid Bfdhe financial period

2,306,056.12¢
4,451,065.59€

2,653,961.55¢€
5,410,031.774

11,407,633.171

13,623,769.88¢

Mediolanum S Hedged Class
Number of issue attee bégiring of the financial period
Number of issué attlse bégiBrong of the financial period
Number of O6AO6 wuni i ssued

t
Number of &é&BO&6 unit i ssued
t

n nu u

Number of 6AG6 uni redeemed

Number of 6é6BO6 units redeemed

2,388,072.18¢
7,832,731.37¢

37,239.298

25,217.646
(266,789.790)
(831,921.273)

2,651,573.83¢
9,053,117.39¢

57,509.253

36,326.198
(144,989.775)
(597,548.038)

Number of inissue at tee erddAftthe financial period

Number of inissnd at tlse erid Bfdhe financial period

2,158,521.694
7,026,027.751

2,564,093.314
8,491,895.55¢
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CONDENSED CHANGES IN THE NUMBER OF UNITS
FOR THE FINANCIAL PERIOD ENDED JUNE 30, 2024(continued)

MEDIOLANUM INVESCO BALANCED

SOCIALLY RESPONSIBLE

RISK COUPON SELECTION SELECTION

Jun 2024 Jun 2023 Jun 2024 Jun 2023
Mediolanum L Class
Number of issue atthe bégiarding of the financial period 35,212,766.831 35,616,144.267 33,611,038.877 31,416,503.88¢
Number of igsud attlse bégiBréng of the financial period 22,245,288.79: 23,905,975.15( - -
Number of O6A®d wunits issued 2,905,042.177 2,174,562.40=  2,859,229.05% 3,700,805.63:
Number of 6BO6 wunits issued 641,780.672 668,633.451 - -
Number of O6Ad units redeemed (3,539,332.884 (2,230,972.760. (3,652,629.540 (1,848,049.845;
Number of 6B6 units redeemed (1,976,208.823 (1,387,822.424 - -

Number of inissue attke erddAfthe financial period
Number of inissnd at tlse erid Bfdhe financial period

34,578,476.12¢
20,910,860.641

35,559,733.91(
23,186,786.171

32,817,638.39:

33,269,259.677

Mediolanum L Hedged Class
Number of issue attbe bégiwrding of the financial period

Number of issud attise bégirong of the financial period

Number of O6Ad units issued
Number of 6BO6 wunits issued
Number of 6Ad units redeemed
Number of 6B6 units redeemed

14,946,491.75¢

903,758.288

(1,787,474.919,

13,884,676.481

1,627,595.222

(858,805.639)

Number of inissué at tee erddAfihe financial period

Number ofinigsnd at tlse erid Bfdhe financial period

14,062,775.12¢

14,653,466.064

Mediolanum S Class
Number of issue attke bégiwrding of the financial period

Number of issud attise bégirong of the financial period

9,651,094.73¢
26,030,085.74¢

190,775.098

128,447.411
(1,082,276.861
(2,531,928.554°

11,290,231.91(
30,149,690.35¢

174,847.431
115,876.303
(868,410.999)
(2,060,638.521

2,360,327.80<

41,325.496

(272,787.070)

2,625,521.59C

68,796.810

(192,307.097)

Number of O6Ad6 units issued

Number of 6B6 units issued

Number of O6A6 units redeemed
Number ofredée®éd uni t s

Number of inissue at tke erddAfthe financial period
Nu mber of inissnd at tlse erid Bfdhe financial period

8,759,592.97¢
23,626,604.60¢

10,596,668.34:2
28,204,928.141

2,128,866.22¢

2,502,011.30¢

Mediolanum S Hedged Class
Number of issue attee bégiring of the financial period

Number of issué attlse bégiBrong of the financial period

Numberof6 A6 units issued

Number of O6B6 units issued
Number of O6A06 units redeemed
Number of O6B6 units redeemed

1,381,052.214

18,937.645

(144,380.488)

1,588,496.06(

26,822.431

(94,175.405)

Number of inissue at tee erddAftthe financial period

Number of inigsnd at tise erid Bfdhe financial period

1,255,609.371

1,521,143.08¢
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CONDENSED CHANGES IN THE NUMBER OF UNITS
FOR THE FINANCIAL PERIOD ENDED JUNE 30, 2024(continued)

FINANCIAL INCOME
STRATEGY

Jun 2024

Jun 2023

EQUILIBRIUM

Jun 2024

Jun 2023

Mediolanum L Class
Number of issue atthe begidning af the financial period

Number of igsud attlse bégiBréng of the financial period

Number ofissudh6 units
Number of 6B6 units issued
Number of 6A0 units redeemed

Numberof6 B6 units redeemed

118,690,434.221
44,890,073.48:

35,319,364.71¢
10,784,773.362
(9,061,197.071,
(4,635,468.762.

87,131,474.74¢
44,677,766.211

23,164,331.54¢
7,788,257.91¢
(5,165,146.656,

(12,161,197.157

9,572,015.52¢
2,437,092.16:

2,175,969.757
262,932.931
(1,198,301.418
(307,239.437)

8,805,035.05¢
2,448,942.04z

877,556.774

183,963.239
(641,982.050)
(169,054.256)

Number of inissue at tee erddAfihe financial period

Number ofinissnd at tlse erdd Bffie financial period

144,948,601.86¢
51,039,378.08:

105,130,659.63:
40,304,826.96¢

10,549,683.86<
2,392,785.657

9,040,609.78<
2,463,851.02¢

Mediolanum L Hedged Class
Number of issue attke bégiarding of the financial period
Number of issué atthe begifhihng of the financial period
Number of 6Ad wuni i ssued

t
Number of 6BO6 wunit i ssued
t

nu u u

Number of O6AO6 uni redeemed

Number of 6B6 units redeemed

6,127,853.69¢
2,659,684.03¢

435,783.906

191,583.628
(700,126.909)
(238,738.387)

6,224,420.05:
2,753,850.76¢

505,515.299
139,144.701
(460,717.654)
(140,782.875)

Number of inissué at tee erddAfithe financial period

Number of inissnd at tlse erid Bfdhe financial period

5,863,510.69¢
2,612,529.27¢

6,269,217.69¢
2,752,212.59¢

Mediolanum S Class
Number of issue attke bégiarding of the financial period
Number of issué attlse bégiBrong of the financial period
Number of O6Ad units issued
Number of 6B6 units issued
Number of O6A6 units redeemed

Number of 6éB6 units redeemed

5,879,629.23C
11,497,574.33¢

437,528.898

324,567.914
(515,195.195)
(927,850.969)

6,067,849.751
12,674,464.64¢

233,612.931

228,574.038
(354,376.665)
(765,267.237)

1,100,390.71¢
1,800,075.24¢

60,205.235

11,808.131
(103,187.072)
(191,807.903)

1,203,142.14¢
2,109,634.64<

35,418.866
13,566.378
(83,519.213)
(178,767.099)

Number of inissue at tke erddAfthe financial period
Nu mber of inissnd at tlse erid Bfdhe financial period

5,801,962.93¢
10,894,291.281

5,947,086.017
12,137,771.44¢

1,057,408.87¢
1,620,075.47<4

1,155,041.801
1,944,433.922

Mediolanum S Hedged Class
Number of issue attee bégiring of the financial period
Number of issué attlse bégiBrong of the financial period
Number of O6AO6 wuni i ssued

t
Number of &é&BO&6 unit i ssued
t

n un u

Number of 6AG6 uni redeemed

Number of 6B6 units redeemed

1,486,366.39:
3,187,530.682

16,632.673
18,681.042
(152,497.187)
(314,095.112)

1,705,869.86:
3,668,551.124

28,181.300

21,274.801
(156,384.816)
(264,020.736)

Number of inissue at tee erdddfithe financial period

Nu mber of inigsnd atthe end & the financial period

1,350,501.87¢
2,892,116.612

1,577,666.347
3,425,805.18¢
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CONDENSED CHANGES IN THE NUMBER OF UNITS
FOR THE FINANCIAL PERIOD ENDED JUNE 30, 2024(continued)

MEDIOLANUM FIDELITY ASIAN

COUPON SELECTION

Jun 2024

Jun 2023

EUROPEAN COUPON STRATEGY

COLLECTION

Jun 2024

Jun 2023

Mediolanum L Class
Number of issueatthe begidning af the financial period
Number of igsud attlse bégiBréng of the financial period
Nu mb er umtsissded 6

Number of 6B6 wunits issued

Number of O6AO6 units redeemed

Nu mb e r urot redéebhéd

18,551,452.17¢
13,341,417.23(C

1,179,841.53¢

717,470.783
(1,726,427.580
(1,453,136.951

18,255,795.517
13,623,069.24:

1,418,964.792

788,735.160
(947,142.644)
(818,541.961)

9,684,024.79¢
10,381,321.05:

856,573.580
703,803.540
(1,042,164.155
(935,562.989)

9,351,258.72¢
10,374,449.45(

799,212,571

652,397.722
(610,886.640)
(605,294.321)

Number of inissué at tee erddAfihe financial period

Number of inissnd at tise erid BfGhdinancial period

18,004,866.137
12,605,751.062

18,727,617.667
13,593,262.44:

9,498,434.22¢
10,149,561.60:

9,539,584.65¢
10,421,552.85]

Mediolanum L Hedged Class
Number of issue attbe bégiwrding of the financial period
Number of issud attise bégiBrong of the financial period
Number of O6AO6 uni i ssued

Number of 6B6 wuni i ssued

nu n u

t
t

Number of O6A6 unit redeemed
t

Number of 6B6 uni s redeemed

10,948,811.07:
8,209,983.904

574,197.874

587,372.748
(1,083,457.327’
(1,085,498.780;

11,067,247.58¢
8,291,266.62%

889,694.354

384,040.786
(759,564.345)
(397,855.128)

5,049,215.27C
6,261,933.80%

248,925.748
227,015.283
(541,900.854)
(727,974.921)

5,215,465.622
6,274,179.52¢%

317,554.439
264,157.037
(313,344.244)
(280,741.994)

Number of inissue atthe erddA the financial period
Nu mber of inissnd at tlse erid Bfdhe financial period

10,439,551.62(C
7,711,857.872

11,197,377.59¢
8,277,452.281

4,756,240.164
5,760,974.167

5,219,675.817
6,257,594.56€

Mediolanum S Class
Number of issue attee bégiriing of the financial period

Number of issue attlse bégiBrong of the financial period

Number of 6A6 wunits issued
Number of 6éB® units issued
Number of 6A6 units redeemed

Numberof6 B6 units redeemed

1,828,302.34z
5,359,898.82¢

84,592.316

108,654.407
(173,580.294)
(539,988.311)

1,933,623.73¢
5,934,548.29¢

70,656.050
104,376.599
(115,324.422)
(440,527.626)

1,286,477.85¢
4,103,321.05¢

65,887.102

46,691.637
(194,118.573)
(327,303.967)

1,347,498.99¢
4,534,569.107

54,513.917
53,251.315
(76,138.534)
(251,218.797)

Number of inissue at tee erddAfthe financial period
Nu mber of inissnd at tlse erid BfGhdinancial period

1,739,314.364
4,928,564.921

1,888,955.36€
5,598,397.271

1,158,246.382
3,822,708.72¢

1,325,874.37¢
4,336,601.62¢

Mediolanum S Hedged Class
Number of issue attke bégiarding of the financial period
Number of issud attise bégirong of the financial period
Number of O6Ad wuni i ssued

t
Number of &é&BO&6 unit i ssued
t

n nu u

Number of 6AG6 uni redeemed

Number of 6é6BO&6 units redeemed

1,218,977.65¢
3,671,745.00%

40,232.116

49,952.185
(126,542.400)
(358,219.059)

1,372,618.592
4,136,055.06¢

30,552.534
64,283.036
(68,003.141)
(211,119.306)

721,548.376
3,330,678.04¢

16,062.164
25,618.336
(93,685.421)
(340,348.618)

816,122.378
3,867,363.92¢

10,730.496
28,818.035
(53,098.410)
(216,373.820)

Number of inissue at te erddAfihdinancial period

Nu mber of inissnd at tlse erid Bfdhe financial period

1,132,667.37¢
3,363,478.131

1,335,167.98¢
3,989,218.79¢

643,925.11¢
3,015,947.76:

773,754.464
3,679,808.14C
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CONDENSED CHANGES IN THE NUMBER OF UNITS
FOR THE FINANCIAL PERIOD ENDED JUNE 30, 2024(continued)

US COUPON STRATEGY
COLLECTION

Jun 2024

Jun 2023

DYNAMIC INTERNATIONAL
VALUE OPPORTUNITY

Jun 2024

Jun 2023

Mediolanum L Class

Number of issue attee bégiring of the financial period 9,127,327.511 8,777,769.15¢  143,390,135.93¢ 131,613,566.18:
Number of igsud attlse bégiBréng of the financial period 9,717,684.52¢ 9,578,821.45¢ - -
Number of O6Ad units issued 925,250.434 911,388.702 10,700,676.64¢ 18,415,965.73(
Number of 6BO6 units issued 806,184.914 710,034.973 - -
Number ofredéemé units (827,773.845) (565,544.758)  (10,399,859.163 (7,178,200.980
Number of 6B06 units redeemed (762,139.924) (584,148.253) - -
Number of inissue at tee erddAfihe financial period 9,224,804.10C 9,123,613.10C 143,690,953.417 142,851,330.93:
Number ofinigsnd at tise erid Bfdhe financial period 9,761,729.51€ 9,704,708.17¢ - -

Mediolanum L Hedged Class

Number of issue attke bégirding of the financigperiod 5,964,280.721 5,658,600.21< 41,809,624.787 44,405,380.85:
Number of issud attse bégidrong of the financiaberiod 6,517,934.11C 6,573,409.63% - -
Number of O6Ad units issued 415,096.891 615,198.862 1,897,655.63¢ 3,240,532.912
Number of 6BO6 wunits issued 620,436.665 327,503.925 - -
Number of O6A6 units redeemed (699,572.753) (375,084.338) (5,499,383.822, (4,214,516.477
Number of 6B6 units redeemed (1,072,020.023’ (384,759.048) - -
Number of inissué at tee erddAfithe financial period 5,679,804.85¢ 5,898,714.73¢ 38,207,896.59¢ 43,431,397.28¢
Number of inissnd at tlse erid Bfdhe financial period 6,066,350.752 6,516,154.512 - -

Mediolanum S Class

Number of issue attke bégiarding of the financigperiod 953,362.144 1,017,936.84¢ 9,332,076.487 10,550,400.13¢
Number of issug attlse bégBrong of the financiaberiod 3,811,558.577 4,266,641.46¢ - -
Number of O6Ad units issued 44,668.669 29,259.306 121,399.245 164,278.840
Number of 6B6 units issued 56,659.368 48,242.255 - -
Number of O6A6 units redeemed (118,706.395) (60,631.416) (1,194,405.567 (727,867.924)
Number of O6B6 units redeemed (312,056.252) (240,871.311) - -
Number of inissue at te erddAfihédinancial period 879,324.418 986,564.739 8,259,070.16% 9,986,811.051
Nu mber of inissnd at tlse erid Bfdhe financial period 3,556,161.692 4,074,012.40¢ - -

Mediolanum S Hedged Class

Number of issue attbe bégikring of the financiaberiod 586,605.676 642,473.367 7,934,639.18: 9,247,592.691
Number of issué attlse bégiBrong of the financiaberiod 2,869,278.737 3,314,403.05¢ - -
Number of O6A®6 units issued 14,362.786 25,430.999 37,747.868 100,547.161
Number of O6B6 units issued 20,003.218 30,410.613 - -
Number of O6A06 units redeemed (57,113.605) (42,464.458) (1,025,011.181; (614,842.488)
Number of 6BO6 units redeemed (289,267.837) (191,897.217) - -
Number of inissue at tee erdddfithe financial period 543,854.857 625,439.908 6,947,375.87( 8,733,297.364
Number of inigsnd at tise erid Bfdhe financial period 2,600,014.11¢ 3,152,916.45¢ - -
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CONDENSED CHANGES IN THE NUMBER OF UNITS
FOR THE FINANCIAL PERIOD ENDED JUNE 30, 2024(continued)

MEDIOLANUM INNOVATIVE
THEMATIC OPPORTUNITIES

Jun 2024

Jun 2023

EUROPEAN SMALL
CAP EQUITY

Jun 2024

Jun 2023

Mediolanum L Class

Number of issue attee bégiring of the financial period

Number of igsud attlse bégiBréng of the financial period

Number of O6AO6 wunits issued

Number of 6B6 units issued

Number of O6AO6 units redeemed

Number of 6B6 units redeemed

227,513,684.29¢

13,630,068.667

(24,338,492.909

200,216,591.59¢

29,689,172.98¢

(8,521,783.549;

79,406,787.95¢

4,776,184.25¢

(9,306,792.040;

71,064,187.99¢

8,444,977.39¢

(2,952,789.424

Number of inissué at tee erddAfithe financial period

Nu mber of inissnd at tlseend & the financial period

216,805,260.05:2

221,383,981.03(

74,876,180.16¢

76,556,375.96¢

Mediolanum L Hedged Class

Number of issue attbe bégiarding of the financial period

Number of issud attise bégirong of the financial period

Number of O6AO6 wunits issued

Number of 6B6 wunits issued

Number of O6AO6 units redeemed

Number of 6B6 units redeemed

54,660,740.37¢

2,708,885.61(C

(8,313,547.826,

49,086,786.64

7,156,556.844

(2,354,128.669;

Number of inissue atte erddAfbe financial period

Number of inigsnd at tlse erid Bfdhe financial period

49,056,078.16(

53,889,214.82:
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CONDENSED CHANGES IN THE NUMBER OF UNITS
FOR THE FINANCIAL PERIOD ENDED JUNE 30, 2024(continued)

CHINESE ROAD OPPORTUNITY

Jun 2024

Jun 2023

GLOBAL LEADERS

Jun 2024

Jun 2023

Mediolanum L Class

Number of issue attke bégiarding of the financigperiod 373,910,587.317 312,149,184.31¢ 206,003,956.70: 182,814,743.39:
Number of issud attlse bégBrong of the financigberiod - - - -
Number of O6A®6 units issued 60,731,700.757% 49,040,003.02¢ 16,768,978.791 20,997,366.36¢
Number of 6B6 units issued - - - -
Number of O6A6 units redeemed (22,790,065.390  (14,397,562.506  (18,276,190.281 (9,994,934.703
Number of O6B6 units redeemed - - - -
Number of inissue at tee erddAfihe financial period 411,852,222.68¢  346,791,624.83¢ 204,496,745.21: 193,817,175.05¢
Number of inigsnd at tise erid Bfdhe financial period - - - -

Mediolanum L Hedged Class

Number of issue attee bégikrding of the financiaperiod - - 47,878,947.93 42,841,560.47¢
Number of issud attise bégirong of the financiaperiod - - - -
Number of O6Ad6 units issued - - 3,108,165.49¢ 6,794,694.594
Number of 6B6 units issued - - - -
Number of O6A6 units redeemed - - (7,296,014.315 (2,281,719.302
Number of 6B6 units redeemed - - - -
Number of inissué at tee erddAfihe financial period - - 43,691,099.121 47,354,535.77(
Number of inissnd at tise erfodB the financial period - - - -
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CONDENSED CHANGES IN THE NUMBER OF UNITS
FOR THE FINANCIAL PERIOD ENDED JUNE 30, 2024(continued)

EMERGING MARKETS FIXED

INCOME

Jun 2024

Jun 2023

MEDIOLANUM GLOBAL

Jun 2024

DEMOGRAPHIC OPPORTUNITIES

Jun 2023

Mediolanum L Class

Number of issue attee bégikring of the financiaperiod

Number of igsud attlse bégiBréng of the financial period

Number of O6AO6 wunits issued

Number of 6B6 units issued

Number of O6AO6 units redeemed

Number of 6B6 units redeemed

47,213,643.66¢
21,408,178.107

23,353,941.061

4,899,565.072
(3,484,325.331,
(2,759,818.781

32,364,953.351
18,412,934.78(

7,985,223.295

3,216,439.09€
(2,147,181.799,
(1,250,502.687'

81,334,247.94:

4,714,187.39¢

(8,673,257.693

81,143,566.20¢

8,146,060.29¢

(10,199,977.898

Number of inissué at tee erddAfithe financial period

Number ofinigsnd at tise erid Bfdhe financial period

67,083,259.39¢
23,547,924.39¢

38,202,994.841
20,378,871.18¢

77,375,177 .64¢

79,089,648.60¢

Mediolanum L HedgedClass
Number of issue attbe bégiarding of the financial period

Number of issud attise bégirong of the financial period

Number of O6AO6 wunits issued
Number of 6B6 wunits issued
Number of O6AO6 units redeemed

Nu mb e r urot redéehéd

50,115,593.96:
14,205,479.09¢

13,252,367.00¢
3,994,325.04¢
(4,170,130.298;
(952,173.670)

33,254,137.44:
9,492,726.954

10,906,053.86¢
2,751,693.421
(1,342,467.541,
(633,457.226)

16,942,295.62¢

981,230.57¢

(2,509,726.109

15,185,301.50¢

2,326,798.28(C

(924,701.250)

Number of inissué at tee erddAfithe financial period

Number of inigsnd at tlse erid Bfdhe financial period

59,197,830.66¢
17,247,630.47¢

42,817,723.771
11,610,963.14¢

15,413,800.09¢

16,587,398.53:
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CONDENSED CHANGES IN THE NUMBER OF UNITS
FOR THE FINANCIAL PERIOD ENDED JUNE 30, 2024(continued)

Jun 2024

MEDIOLANUM GLOBAL IMPACT

Jun 2023

MEDIOLANUM CIRCULAR
ECONOMY OPPORTUNITIES

Jun 2024

Jun 2023

Mediolanum L Class

Number of issue attee bégiring of the financial period

Number of igsud attlse bégiBréng of the financial period

Number of O6AO6 wunits issued

Number of 6B6 units issued

Number of O6AO6 units redeemed

Number of 6B6 units redeemed

148,846,949.84¢

8,222,952.38(

(12,714,978.250

132,675,786.77¢

19,176,018.13:

(8,859,850.370;

65,531,183.64¢

7,493,238.99¢

(6,158,019.362,

51,010,532.79(

14,604,209.61¢

(9,002,494.865

Number of inissué at tee erddAfithe financial period

Number ofinigsnd at tise erid Bfdhe financial period

144,354,923.97¢

142,991,954.541

66,866,403.28¢

56,612,247.54¢

Mediolanum L Hedged Class

Number of issue attbe bégiarding of the financial period

Number of issud attise bégirong of the financial period

Number of O6AO6 wunits issued

Number of 6B6 wunits issued

Number of O6AO6 units redeemed

Number of 6B6 units redeemed

32,135,885.24¢

1,679,273.544

(3,814,691.946,

27,565,227.08¢

4,830,117.424

(1,492,501.159;

16,854,282.38¢

1,686,774.44¢

(2,500,201.824’

10,196,676.917

5,567,012.32C

(752,792.394)

Number of inissué at tee erddAfithe financial period

Number ofinissud at tee eddBfdhe financial period

30,000,466.84¢

30,902,843.35¢

16,040,855.00¢

15,010,896.84:
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CONDENSED CHANGES IN THE NUMBER OF UNITS
FOR THE FINANCIAL PERIOD ENDED JUNE 30, 2024(continued)

MEDIOLANUM MULTI ASSET

MEDIOLANUM ENERGY

ESG SELECTION TRANSITION

Jun 2024 Jun 2023 Jun 2024 Jun 2023
Mediolanum L Class
Number of issue attee bégikrding of théinancial period 6,131,060.53% 1,778,060.634 28,280,742.34¢ 13,277,287.35:
Number of igsud attlse bégiBréng of the financial period - - - -
Number of O6A®6 units issued 2,130,598.79¢ 2,429,466.20¢ 5,530,790.544 7,818,959.251
Number of 6B6 units issued - - - -
Number of O6A6 units redeemed (556,100.618) (140,381.891) (1,885,439.817, (580,695.320)
Number of O6B6 units redeemed - - - -
Number of inissué at tee erddAfithe financial period 7,705,558.714 4,067,144.951 31,926,093.07< 20,515,551.28¢
Number ofinigsnd at tise erid Bfdhe financial period - - - -

Mediolanum L Hedged Class

Number of issue attee bégirding of the financial period 4,723,673.12¢ 3,016,174.04¢ 8,151,991.78¢ 2,678,810.944
Number of issud attise bégirong of the financial period - - - -
Number of O6Ad6 units issued 591,297.123 1,237,342.562 1,530,285.20¢ 3,605,509.587
Number of 6B6 units issued - - - -
Number of O6A6 units redeemed (193,457.708) (153,844.939) (843,188.327) (515,286.271)
Number of 6B6 units redeemed - - - -
Number of inissué at tee erddAfithe financial period 5,121,512.54C 4,099,671.672 8,839,088.671 5,769,034.26(
Nu mber of inissnd at tlseend & the financial period - - - -
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CONDENSED CHANGES IN THE NUMBER OF UNITS
FOR THE FINANCIAL PERIOD ENDED JUNE 30, 2024(continued)

MEDIOLANUM FUTURE
SUSTAINABLE NUTRITION

Jun 2024

Jun 2023

MEDIOLANUM INDIA
OPPORTUNITIES

Jun 2024

Jun 2023

Mediolanum L Class

Number of issue atthe bégiarding of the financial period 11,221,250.69: - 26,970,800.81¢ -
Number of issue attse bégidrong of the financial period - - - -
Number of 6A06 units issued 3,431,829.93¢ 7,304,642.077 23,301,588.62¢ 7,157,388.99C
Number of 6B6 units issued - - - -
Number ofredéeéd units (543,749.618) (193.047) (5,123,345.829' (9,737.501)
Number of O6B6 units redeemed - - - -
Number of inissué at tee erddAfihe financial period 14,109,331.01¢ 7,304,449.03C 45,149,043.61: 7,147,651.48¢
Nu mber o f inissndattthe end & fhe financial period - - - -

Mediolanum L Hedged Class

Number of issue attke bégiwrding of the financial period 1,182,325.46C - - -
Number of issud attise bégirong of the financial period - - - -
Number of O6Ad6 units issued 791,761.696 239,122.577 - -
Number of 6B6 units issued - - - -
Number of O6A6 units redeemed (118,132.231) (115.910) - -
Number of 6B6 units redeemed - - - -
Number of inissué at tee erddAfithe financial period 1,855,954.92¢ 239,006.667 - -
Number ofinigsnd at tlse erid Bfdhe financial period - - - -
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CONDENSED CHANGES IN THE NUMBER OF UNITS
FOR THE FINANCIAL PERIOD ENDED JUNE 30, 2024(continued)

MEDIOLANUM GLOBAL EQUITY

MEDIOLANUM GLOBAL

STYLE SELECTION SUSTAINABLE BOND *

Jun 2024 Jun 2023 Jun 2024 Jun 2023
Mediolanum L Class
Number of issue atthe bégiarding of the financial period 35,088,244.04: - - -
Number of issue attse bégidrong of the financial period - - - -
Number of 6A06 units issued 15,072,911.86( 13,813,820.53¢ 7,456,124.84: -
Number of 6B6 units issued - - 592,919.503 -
Number of O6A6 units redeemed (1,569,797.804, (302.724) (72,335.322) -
Number of O6B6 units redeemed - - (5,902.331) -
Number of inissue at tee erddAfihe financiaperiod 48,591,358.09¢ 13,813,517.81¢ 7,383,789.521 -
Number ofinigsnd at tise erid Bfdhe financial period - - 587,017.172 -

Mediolanum L Hedged Class

Number of issue attke bégiwrding of the financial period 4,604,244.42¢ - - -
Number of issud attise bégirong of the financial period - - - -
Number of O6Ad6 units issued 2,421,922.367 440,791.084 12,015,136.60z -
Number of 6B6 units issued - - 151,103.872 -
Number of O6A6 units redeemed (366,608.193) (66.228) (19,857.891) -
Number of 6B6 units redeemed - - (2,078.791) -
Number of inissué at tee erddAfithe financial period 6,659,558.602 440,724.856 11,995,278.711 -
Number ofinigsnd at tise erdd BfGhe financiaperiod - - 149,025.081 -

1This Sub-Fund waslaunched omMarch22, 2024and therefore there are no comparatives available.
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CONDENSED CHANGES IN THE NUMBER OF UNITS
FOR THE FINANCIAL PERIOD ENDED JUNE 30, 2024(continued)

Jun 2024

MEDIOLANUM GREEN BUILDING EVOLUTION 1

Jun 2023

Mediolanum L Class
Number of issue atthebedirnidg of the financial period
Number of issue attse bégidrong of the financial period

Number of O6A®d units issued
Number of 6BO6 units issued
Number of O6A06 units redeemed
Numberof 6BO6 units redeemed

15,125,857.411
96,910.759
(3,241.448)

Number of inissue at tke erddAfihe financial period

15,122,615.96:

Nu mber of inissnd at tlse erid Bfdhe financial period 96,910.759 -
Mediolanum L Hedged Class

Number of issue atthe begidning af the financial period - -
Number of issud attse bégidrong of the financial period - -
Number of O6Ad units issued 195,916.837 -
Number of 6BO6 wunits issued 15,987.045 -
Number of O6A06 units redeemed (4,322.018) -
Number of 6B6 units redeemed - -
Number of inissue at tke erddAfthe financial period 191,594.819 -
Number of inissnd at tlse erid Bfdhe financial period 15,987.045 -

This Sub-Fund waslaunched oMarch22, 2024and thereforghere are no comparatives available.
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NOTES TO THE CONDENSED FINANCIAL STATEMENTS

Note 17 Establishment and Organisation

Medi ol anum Best Br an d-ended @ntbrela unit ffustrestablished irs Irelana ascap @ndertaking for Collective
I nvest ment in Tranferrable Securities (AUCITSO0) pursuiant
Transferable Securities) Regul ati ons, 2 0 Qctobel 277 1998l afidonfRengad | a
trading onNovember23, 1998. These financial statements cover the financial period January 01, 2024 to June 30, 2024.

"Managel meansMediolanum International Funds Limited or any other company approved by the Central Bank as manager of
Fund.

iDel egate I nvestment Manager o means any one Or more perso
Manager in accordance with the requirements of the Central Bank of Ireland to act as delegate investment manager tifafome ol
the assets of a Stiund. The Delegate Investment ManagersforeachFSulnd ar e |1 i st ed i n t heftheds&en

financial statements.

As atJune 302024, the Funchasthirty-nine active SubFunds denominated in EufoUS Collection, European Collection, Pacific
Collection, Emerging Markets Collection, Euro Fixed Income, Global High Yield, Premium Couglect©n, Dynamic Collection,
Equity Power Coupon Collection, Mediolanum Morgan Stanley Global Selection, Emerging Markets Multi Asset Collection, Couf
Strategy Collection, New Opportunities Collection, Infrastructure Opportunity Collection, Conve8tbd¢egy Collection,
Mediolanum Carmignac Strategic Selection, Mediolanum Invesco Balanced Risk Coupon Selection, Socially Responsible Collec
Financial Income Strategy, Equilibrium, Mediolanum Fidelity Asian Coupon Selection, European Coupon Stodiegion, US
Coupon Strategy Collection, Dynamic International Value Opportunity, Mediolanum Innovative Thematic Opportunities, Europe
Small Cap Equity, Chinese Road Opportunity, Global Leaders, Emerging Markets Fixed Income, Mediolanum Globalpb&mogra
Opportunities Mediolanum Global ImpagMediolanum Circular Economy Opportunitigdediolanum Multi Asset ESG Selection
Mediolanum Energy TransitiprMediolanum Future Sustainable Nutrition, Mediolanum India Opportunitiesiiolanum Global
Equity Style SelectionMediolanum Global SustainabBondand Mediolanum Green Buildirgvolution

OnMarch 22 2024, Mediolanum Global SustainabBondand Mediolanum Green Buildirigvolutionwere launched.

The assets of a Stiund will be invested separatetyaccordance with the investment objectives and policies of thd-Gudb as set
out in the SubFund Information Card attached to the Prospectus.

Note 271 Significant Accounting Policies

@) Basis of Accounting
The Fundods f i nanfinanaidl pesod entee dueerB0, 2024 have beterhpeepared in compliance with Financi
Reporting Standard 104 I nterim Financi al Reporting (A
Regulations (as amended), Central Bank (SupervasidrEnforcement) Act 2013 (Section 48(1)) (Undertakings for Collective
Il nvest ment in Transferable Securities) Regulations, 2

The Fund has not applied the full disclosure requirements of FRS 102 as actorBiR§ 104, issued by the Financial
Reporting Council, disclosures demanded by Financial Reporting Standards are generally not requiredfousesneiports.

(b) Accounting policies
The same accounting policies, presentation and methods of compuataitollowed in these condensed financial statements
as were applied in the preparati oialyeafendedecemhen3d, @33 f i nart

Note 37 Units

Units of each Sulf-und are all freely transferable and, subject to the differences between units of different Classes as outlined be
are all entitled to participate equally in the profits and distributions (if any) of thefF@ud and in its assets in the event of termination.
The units, which are of no par value and which must be fully paid for upon issue other than in certain circumstances athteh ar
discretion of the Manager, carry no preferential orgrgtive riglts. Fractions of units may be issued up to three decimal places.
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NOTES TO THE CONDENSED FINANCIAL STATEMENTS (continued)

Note 31 Units (continued)

A unit in a SubFund represents the beneficial ownership of one undivided share in the assets of the relelvant Stiibutable to
the relevant Class.

TheFund is made up of the StHunds, each Subund being a single pool of assets. The Manager may, whether on the establishme
of a SubFund or from time to time, create more than one Class of units in-&8ubto which different levels of subscriptiongesnd
expenses (including the management fee), minimum subscription, minimum holding, designated currency, hedging strajegy (if
applied to the designated currency of the Class, distribution policy and such other features as the Manager may detdomine n
applicable. Units shall be issued to investors as units in a Class.

06A06 units are accumulating Classes and are not esrandishall e d
receive distributions.

The net assets attutable to holders of redeemable participating units are at all times equal to the Net Asset Value of the Fund.
participating units are in substance a liability of the Fund to Unitholders under FRS 102 as they can be redeemedatahthepti
Unitholder.

Note4 i Taxation

The Fundqualifies as an investment undertaking as defined in Section 739B (1) of the Taxes Act. Under current Irish law and prac
it is not chargeable to Irish tax on its incer@and capital gains. Tax may arise on the bapmy of a chargeable event. A chargeable
event includes any distribution payments to Unitholders or any encashment, redemption or transfer of units. No taxomwilharise
Fund in respect of chargeable events in respect of:

® a Unitholder who is ndtish resident and not ordinarily resident in Ireland at the time of the chargeablgavent
(i) certain exempted Irish resident investors who have provided the Fund with the necessary signed statutory demiarations
(iii) units held in aecognised clearing system as designated by the order of the Irish Revenue Commissioners.

Distributions and interest on securities issued in countries other than Ireland may be subject to taxes including witbtesding
imposed by such countries. Therfelumay not be able to benefit from a reduction in the rate of withholding tax by virtue of the doubl
taxation agreement in operation between Ireland and other countries. The Fund may not, therefore, be able to reclaiing wéthhold
suffered by it in parcular countries.

To the extent that a chargeable event arises in respect of an Irish Unitholder, the Fund may be required to deducetaiomwith

that chargeable event and pay the tax to the Irish Revenue Commissioners. A chargeable enelnideadividend payments to
Unitholders, appropriation, cancellation, redemption, repurchase or transfer of units, or a deemed disposal of unitgeasery 8
beginning from the date of acquisition of those units. Certain exemptions can apply to taxlaghrimptestors to the extent that these
Unitholders have appropriate tax declarations in place with the Fund, in which case there may be no requirement to deduct tax

Note571 Contingent Liabilities

There were no contingent liabilities at the finangiatiodend(there were no contingent liabilities as at December 313)202

Note 61 Soft Commission Arrangements

For the financiaperiod endedJune 30 2024, investment research feegere paid directly by the SubBunds(these fees were paid
directly by the Sub-undsfor the financial period ended June 2023.
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NOTES TO THE CONDENSED FINANCIAL STATEMENTS (continued)

Note 77 Fee Schedule

For the financiaperiodendedJune 30, 2024ndJune 30, 2028/ediolanum International Fundsmited, the Manager, receives an
annual management fee, accrued daily and payable monthly in arrears, based on the percentage of the Net Asset Vihlegattribu
each Class of each S#tund as follows:

Mediolanum Mediolanum Mediolanum Mediolanum

Sub-Fund Name L Class L Hedged Class S Class S Hedged Class
US Collection 1.90% 1.90% 2.40% 2.40%
European Collection 1.90% 1.90% 2.40% 2.40%
Pacific Collection 1.90% 1.90% 2.40% 2.40%
Emerging Markets Collection 2.15% - 2.65% -
Euro Fixed Income 0.50% - 0.60% -
Global High Yield 1.80% 1.80% 2.10% 2.10%
Premium Coupon Collection 1.65% 1.65% 1.95% 1.95%
Dynamic Collection 1.95% 1.95% 2.25% 2.25%
Equity Power Coupon Collection 2.25% 2.25% 2.65% 2.65%
Mediolanum Morgan Stanley Global Selection 2.25% 2.25% 2.65% 2.65%
Emerging Markets Multi Asset Collection 2.05% - 2.45% -
Coupon Strategy Collection 2.05% 2.05% 2.45% 2.45%
New Opportunities Collection 2.05% 2.05% 2.45% 2.45%
Infrastructure Opportunity Collection 2.25% 2.25% 2.65% 2.65%
Convertible Strategy Collection 1.65% 1.65% 1.95% 1.95%
Mediolanum Carmignac Strategic Selection 1.65% - 1.95% -
Mediolanum Invesco Balanced Risk Coupon Selection 1.65% - 1.95% -
Socially Responsible Collection 1.95% 1.95% 2.25% 2.25%
Financial IncomeStrategy 1.50% - 1.75% -
Equilibrium 1.50% 1.50% 1.75% 1.75%
Mediolanum Fidelity Asian Coupon Selection 1.70% 1.70% 2.00% 2.00%
European Coupon Strategy Collection 1.70% 1.70% 2.00% 2.00%
US Coupon Strategy Collection 1.70% 1.70% 2.00% 2.00%
Dynamiclnternational Value Opportunity 2.25% 2.25% 2.65% 2.65%
Mediolanum Innovative Thematic Opportunities 2.10% 2.10% - -
European Small Cap Equity 2.25% - - -
Chinese Road Opportunity 2.15% - - -
Global Leaders 2.25% 2.25% - -
Emerging Markets Fixethcome 1.80% 1.80% - -
Mediolanum Global Demographic Opportunities 2.10% 2.10% - -
Mediolanum Global Impact 2.10% 2.10% - -
Mediolanum Circular Economy Opportunities 2.10% 2.10% - -
Mediolanum Multi Asset ESG Selection 1.65% 1.65% - -
MediolanumEnergy Transition 2.10% 2.10% - -
Mediolanum Future Sustainable Nutrition 2.10% 2.10% - -
Mediolanum India Opportunities 2.15% 2.15% - -
Mediolanum Global Equity Style Selection 2.10% 2.10% - -
Mediolanum Global SustainabBond® 1.1%% 1.15% - -
Mediolanum Green Buildingvolutior? 2.10% 2.10% - -

Wwaiver in place effective October 24, 2018 from 1.05% to 0.50%.
AWaiver in place effective October 24, 2018 from 1.25% to 0.60%.
SThese SubFunds were launched darch22, 2024
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NOTES TO THE CONDENSED FINANCIAL STATEMENTS (continued)

Note 71 Fee Schedule (continued)

For the financialperiodendedJune 302024 andJune30, 2023 Mediolanum International Funds Limiteshall be entitled to receive
out of the assets of each Skbnd where it is appointedsCash Manage®lan annual fee accrdelaily and payable monthly in arrears
of 0.01% of the Net Asset Value of the relevant-ulnd (plus VAT, if any)The Cash Manager has waived its right to the annual fee
for the following SubFunds:Euro Fixed Income and Global High Yield.

For the financialperiodendedJune 30, 2024ndJune 30, 2028/ediolanum International Funds Limited, the Ngar, receives an
annual investment management fee, accrued daily and payable monthly in arrears, based on the percentage of the Net Asse
attributable to each Class of each Sulnd as set out below. The Manager shallb®entitled to be repaid for any eaftpocket
expenses out of the assets of a-Suhd.

Mediolanum Mediolanum Mediolanum Mediolanum

Sub-Fund Name L Class L Hedged Class SClass S Hedged Class
US Collection 0.57% 0.57% 0.57% 0.57%
European Collection 0.57% 0.57% 0.57% 0.57%
Pacific Collection 0.57% 0.57% 0.57% 0.57%
Emerging Markets Collection 0.57% - 0.57% -
Euro Fixed Income 0.029% - 0.029¢ -
Global High Yield 0.32% 0.32% 0.32% 0.32%
Premium Coupon Collection 0.47% 0.47% 0.47% 0.47%
Dynamic Collection 0.47% 0.47% 0.47% 0.47%
Equity Power Coupon Collection 0.57% 0.57% 0.57% 0.57%
Mediolanum Morgan Stanley Global Selection 0.57% 0.57% 0.57% 0.57%
Emerging Market#/ulti Asset Collection 0.47% - 0.47% -
Coupon Strategy Collection 0.47% 0.47% 0.47% 0.47%
New Opportunities Collection 0.47% 0.47% 0.47% 0.47%
Infrastructure Opportunity Collection 0.57% 0.57% 0.57% 0.57%
Convertible Strategy Collection 0.27% 0.27% 0.27% 0.27%
Mediolanum Carmignac Strategic Selection 0.47% - 0.47% -
Mediolanum Invesco Balanced Risk Coupon Selection 0.47% - 0.47% -
Socially Responsible Collection 0.57% 0.57% 0.57% 0.57%
Financial Income Strategy 0.27% - 0.27% -
Equilibrium 0.27% 0.27% 0.27% 0.27%
Mediolanum Fidelity Asian Coupon Selection 0.47% 0.47% 0.47% 0.47%
European Coupon Strategy Collection 0.47% 0.47% 0.47% 0.47%
US Coupon Strategy Collection 0.47% 0.47% 0.47% 0.47%
Dynamic International Value Opportunity 0.57% 0.57% 0.57% 0.57%
Mediolanum Innovative Thematic Opportunities 0.57% 0.57% - -
European Small Cap Equity 0.57% - - -
Chinese Road Opportunity 0.57% - - -
Global Leaders 0.57% 0.57% - -
Emerging Markets Fixed Income 0.32% 0.32% - -
Mediolanum GlobaDemographic Opportunities 0.57% 0.57% - -
Mediolanum Global Impact 0.57% 0.57% - -
Mediolanum Circular Economy Opportunities 0.57% 0.57% - -
Mediolanum Multi Asset ESG Selection 0.47% 0.47% - -
Mediolanum Energy Transition 0.57% 0.57% - -
MediolanumFuture Sustainable Nutrition 0.57% 0.57% - -
Mediolanum India Opportunities 0.57% 0.57% - -
Mediolanum Global Equity Style Selection 0.57% 0.57% - -
Mediolanum Global SustainabBond 0.32% 0.32% - -
Mediolanum Green Buildingvolutior? 0.57% 0.57% - -

Waiver in place effective Janua®®, 2019 from 0.27% to 0.02%.
2These Sudrunds were launched dmarch 22 202.
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NOTES TO THE CONDENSED FINANCIAL STATEMENTS (continued)

Note 71 Fee Schedule (continued)

Below is a breakdown per Stund of thdees received by Mediolanum International Funds Limiteit$anle as Manager, Investment
Manager and Cash Manager for the Féordthefinancial periodendediune 30, 2024ndJune 30, 2023

(expressed in EUR) Management Fees Cash Management Fees Investment Management Fees
Sub-Fund Name Jun 2024 Jun 2023 Jun 2024 Jun 2023 Jun 2024 Jun 2023
US Collection 7,726,707 6,023,231 39,716 30,850 2,263,833 1,758,492
European Collection 5,197,188 5,098,115 25,872 25,227 1,474,630 1,437,976
Pacific Collection 2,248,441 2,239,903 11,463 11,386 653,374 649,000
EmergingMarkets Collection 5,981,078 5,828,546 27,051 26,269 1,541,896 1,497,358
Euro Fixed Income 2,986,754 3,740,978 - - 118,202 148,034
Global High Yield 24,939,515 20,085,576 - - 4,225,099 3,349,431
Premium Coupon Collection 6,565,570 7,198,208 35,928 39,224 1,688,656 1,843,546
Dynamic Collection 3,012,703 2,751,890 14,595 13,261 685,980 623,248
Equity Power Coupon Collection 8,112,506 8,236,603 33,910 34,263 1,932,909 1,952,990
Mediolanum Morgan Stanley Global Selection 59,479,613 57,745,126 258,352 250,348 14,726,049 14,269,816
Emerging Markets Multi Asset Collection 1,670,721 1,662,390 7,793 7,733 366,244 363,452
Coupon Strategy Collection 18,601,292 20,139,022 82,759 89,326 3,889,640 4,198,306
New Opportunities Collection 5,468,853 5,700,414 25,678 26,698 1,206,938 1,254,799
Infrastructure Opportunity Collection 6,065,290 6,329,189 25,944 26,905 1,478,847 1,533,593
Convertible Strategy Collection 3,736,392 3,892,107 21,150 21,837 571,070 589,604
Mediolanum Carmignac Strategic Selection 3,084,297 3,166,031 17,401 17,767 817,857 835,066
Mediolanum Invesco Balanced Risk Coupon Selection 5,940,602 6,169,420 32,901 33,981 1,546,341 1,597,113
Socially Responsible Collection 3,482,262 3,121,249 17,515 15,655 998,363 892,291
Financial IncomeStrategy 10,014,122 7,554,464 65,192 48,807 1,760,191 1,317,791
Equilibrium 1,196,152 1,197,079 7,492 7,444 202,300 200,969
Mediolanum FidelityAsian Coupon Selection 2,817,447 3,137,918 15,748 17,474 740,161 821,280
European Coupon Strategy Collection 2,130,497 2,181,132 11,801 12,022 554,622 565,016
US Coupon Strategy Collection 2,306,124 2,256,050 12,847 12,498 603,800 587,390
Dynamic International Value Opportunity 17,548,260 15,740,292 76,060 67,931 4,335,393 3,871,987
Mediolanum Innovativd hematic Opportunities 21,001,481 17,030,572 100,007 81,098 5,700,402 4,622,584
European Small Cap Equity 4,667,219 4,283,499 20,743 19,038 1,182,362 1,085,153
Chinese Road Opportunity 16,956,856 17,506,988 78,869 81,428 4,495,539 4,641,388
GlobalLeaders 19,615,751 15,770,602 87,181 70,091 4,969,324 3,995,219
Emerging Markets Fixed Income 5,581,630 3,647,260 31,009 20,263 992,290 648,402
Mediolanum Global Demographic Opportunities 6,369,911 5,747,462 30,333 27,369 1,728,976 1,560,025
MediolanumGlobal Impact 9,377,514 8,513,208 44,655 40,539 2,545,325 2,310,728
Mediolanum Circular Economy Opportunities 4,230,772 3,255,746 20,147 15,504 1,148,353 883,702
Mediolanum Multi Asset ESG Selection 485,234 260,786 2,941 1,581 138,218 74,285
MediolanumEnergy Transition 1,945,762 1,199,839 9,266 5,714 528,135 325,671
Mediolanum Future Sustainable Nutrition 697,502 82,503 3,321 393 189,321 22,394
Mediolanum India Opportunities 2,543,076 69,653 11,828 324 674,211 18,466
Mediolanum Global Equity Styl8election 2,787,281 164,505 13,273 783 756,549 44,651
Mediolanum Global SustainabBond 233,190 - 2,027 - 64,887 -
Mediolanum Green Buildingvolution* 403,403 - 1,921 - 109,496 -

307,208,968 278,727,556 1,324,689 1,201,031 73,605,783 66,391,216

These SudiFunds were launched dmarch 22 2024 and therefore no comparatives are available.

The Manager is entitled #n annual fee, payable monthlyarrearsof 0.045%(June 302023 0.045%)of the Net Asset Value of each
relevant SulFund for whichservices are provided (plus VAT any) in relation to the provision of performance attribution,
performance measurememtdrisk analysis to each relevant SEbnd.Performance and risk services fees of E6y&P1,218were
incurred for the financigberiod endedJune 302024 (June 302023: Euro6,208,749.

The Manageshall also be entitledtbe repaid all of itadministratiorexpensesut of the assets dfie Fund

CACEIS Bank, Ireland Branaldanuary0l, 2024 to May 30, 2024: CACEIS Inves@ervices Bank S.A., Dublin Branglthe Trustee,
receives a fee equtd 0.005%(June 302023: 0.005%)per annum of the Net Asset Value of each-Subd (plus VAT, if any). The
Trustee is entitled to a depositary cash flow monitoring and reconciliation flat fee of Euro 2,000 f@m8yker annum and also
depositary oversight fees charged &02%(June30, 2023: 0.002%)per annum of the Net Asset Value of each-Suhd (plus VAT

if any). The Trustee receivefdes ofEuro1,099,6080r the periodendedJune 302024 (June 302023 Euro1,001,110.
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NOTES TO THE CONDENSED FINANCIAL STATEMENTS (continued)

Note 71 Fee Schedule (continued)

The Trustee is also entitled to a safekeeping fee which is charged aba0di&25%(June 2023: 0.0125% per annum of the Net
Asset Value of each Sebund (plus VAT if any). The Trustee receiveshfekeepindeesof Euro 1,948,972for the financial period
endedJune 302024 (June 302023: Euro1,725,644.

Each SubFund will also be responsible for transaction charges andusstbdy transaction charges (which will be charged at normal
commercial rates).

The Trustee shall also be entitled torbpaid all of its disbursements out of the assets of eacir@Guth. The Trustee shall pay out of
its own fee, the fees of any sabstodian appointed by it.

CACEIS Ireland LimitedJanuary0l, 2024 to May 30, 2024: CACEIS Investor Services Ireland Liritde Administrator, will be
entitled to receive out of the assets of the Fund, an annual administration fee, accrued daily and payable monthlydhEurears
24,000(plus VAT, if any) (2023: Euro 24,000 (plus VATIf any)) multiplied by the numberfdSub-Funds of the Fund. The annual
administration fee will be allocated between all $wnds so that each S#und will be charged a proportionate share of the
administration fee based on the Net Asset Value of eackH-8nth. Each Sulbund will also be @sponsible for transaction charges
(which will be charged at normal commercial rates).

The Administrator receiveftes ofEuro434,664for thefinancial periodendedJune 302024 (June30, 2023: Euro409,689.
CACEIS Ireland LimitedJanuarydl, 2024 tdMay 30, 2024: CACEIS Investor Services Ireland Limji¢kde Transfer Agent, receives

out of the assets of the Fund an annual fee, accrued daily and payable monthly in arrears aEarcei2,000 forthe Fund and Euro
1,600 perClass of unitgplus VAT, if any) (June30, 2023 Euro 62,000 for the Fund and Euro 1,600 per Class of units (plus, VAT

any)).
The Transfer Agemteceived feesf Euro156,223for the financialperiodendedJune30, 2024 (June 302023: Euro150,393.

The fees for all Mediolanum Best Brands mayphaél out of the capital of the StHunds.During the financiaperiodendedJune30,
2024 andJune30, 2023, no fees were paid out of the capital of the-Fubds.

Note 81 Performance Fee

The Manager shall be entitled to a performance fee in respect of each Class of Units in issue at the Valuation Dag Qadcutation

Date equal to a percentage of the amount by which the Net Asset Value per Unit of each Class of Units (bethretithe afethe
applicable performance fee and adjustment for any distributions) exceeds the Performance Target Value as at the Vapration Day
to the Calculation Date. Any such performance fee, where payable, will be subject to a cap of 1% of HsetN&lAe of the relevant
Class of Units at the end of the relevant Calculation Period. In any given Calculation Perietfthmance Target Valuefor each
Class of Unitds defined as being equal tothe higltat er m&WMOo X t ih e c fie a svanthurdileyratef Huedle Rageld )

for that Calculation Period only. In calculating the Performance Target Value, adjustments may also be made for sulastatiption:
redemptions. The adjustments are required so that the performance fee rewards the Mathegerofits earned by the S#tund, as
attributable to the relevai@lass €s) of Units (i.e. actual absolute value) in the relevant Calculation Period as opposed to artifici
increases in the performance fee simply due to a higher NAV resulting faerautscriptions (i.e. such increases should not be taken
into account). Such artificial increases in the performance fee most notably happen shortly after afemd3alnch where the size

of inflows are material relative to the value of the asseteenBubFund, attributable to the relevant Class(es) of Units. Any required
adjustments would be made to the accrued performance fee at the time of the relevant subscriptions. Investors shodlsbthaware
performance fee is calculated at the levethef Class of Units and not at individual investor level (on a per Unit basis). The HWM is
described below and the relevant percentages and Hurdle Rates applicable to each typeiod @ubas indicated in the table below.

The HWM of a Class of Unitwill initially be set at the initial offer price of a Class of Units on the creation of that Class of Tngts
initial HWM will remain unchanged until such time as a performance fee crystallises and becomes payable at the endjoéatsubse
CalculationPeriod. Upon such crystallisation and payment of a performancehteéJWM will be adjusted upwards (i.e. on the
outperformance of the Performance Target Value). The adjusted HWM will be equal to the Net Asset Value per Unit ofdhe Clas
Units at the rd of that Calculation Period for which a performancecfsstallisedand became payable. Where the Net Asset Value
per Unit does not outperform the Performance Target Value as at the Valuation Day prior to the Calculation Date, nogeeféerman
is paydle (even where the Net Asset Value per Unit exceeded the Performance Target Value during the Calculation Period) an
HWM remains unchanged from the end of the previous Calculation Period.
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NOTES TO THE CONDENSED FINANCIAL STATEMENTS (continued)

Note 81 Performance Fee (continued)

The performancefeesal cul at ed on t he first De ahléculatipn Datdy)The Calcilatiom Pexiody
is the 12 month period i mmedi aCakcllagionperiedc pdi Mget hei Cadkubtaf
Units on the aeation of that Class of Units shall be used as the HWM for the purposes of the calculation of the performance fee ir
first Calculation Period for a Class of Units. For a new Class of Units, the first Calculation Period will commencerai tagy of

the initial offer period for that Class of Units and will conclude at the end of the first Calculation Héroderformance fee shall
accrue daily and will crystallise, be payable and credited to the Manager annually in arrears at the end of éatanGdcod. For

the calculation of the performance fee, the total Net Asset Value of each Class of Units in issue for the reléuard Sulaken into
consideration.

The Net Asset Value per Unit for a Class of Units used for subscription or redenmuiiposes may include an allowance for
performance fee accrual, where applicable. For determination of accruals, where applicable, the Calculation Periodais thefined
period to the Valuation Date from the previous Calculation Date.

In the eventhat a Unitholder redeems during a Calculation Period, any performance fee accrued up until the time of their redemy
will be payable on a pro rata basis. For purpose of the calculation of such performance fee, the Hurdle Rate setadlt ibeflosvt
will be applied on a pro rata basis up until the time of redemption during the Calculation Period.

Sub-Fund Type Hurdle Rate* Percentage to be applied on the amount by which the Net Asset Value per
unit exceeds thePerformance Target Value

Equity 5% 20%

Multi-Asset 4% 20%

Fixed Income 3% 20%

*Where a performance fee is not payable at the end of a Calculation Period the Hurdle Rate for the following CalcutetiaillPeri
be applicable for that Calculation Period only at the rates set out talileeabove and will not be a cumulative rate including the
previous Calculation Period in which a performance fee was not payable. For example, if no performance fee is payahdeddt the
the first Calculation Period for an Equity Sklind, the HurdldRate for the following Calculation Period will remain at 5% for that
Calculation Period on a pro rata basis and will not be cumulative of both the first and second Calculation Periods. (i.e. 10%)

The Net Asset Value of a Class of Units used in the padace fee calculation is net of all costs and charges incurred by the relevar
SubFund, as attributable to that Class, but will be calculated without deducting the accrued performance fee itself, @binded th
doing so it is in the best interests ofitholders.

The performance fee shall be calculated by the Administrator (subject to verification by the Trustee) and shall be glablarid pa
Business Days following the Calculation Date.

The Manager is only entitled to and shall only be paid a pagnce fee if the percentage difference between the Net Asset Value pe
unit and the performance target value is a positive figure as at the relevant valuation day at the end of the relestioh Calidat.

Included in that calculation shall be metlised and unrealised capital gains plus net realised and unrealised capital losses as at
relevant Dealing Day at the end of the relevant Calculation Period. As a result, performance fees may be paid on amealisith g
may subsequently nevee bealised.

Reference to "Equity” Subunds in the above table is to US Collection, European Collection, Pacific Collection, Emerging Marke
Collection, Equity Power Coupon Collection, Mediolanum Morgan Stanley Global Selection, Infrast@ppogunity Collection,
Socially Responsible CollectioBynamic International Value Opportunity, Mediolanum Innovative Thematic Opportunities, Chinese
Road Opportunity, European Small Cap EqguBjobal LeadersMediolanum Global Demograph@pportunitiesMediolanum Global
Impact Mediolanum Circular Economy Opportunitiddediolanum Energy TransitigrMediolanum Future Sustainable Nutrition,
Mediolanum India Opportunitie#ediolanum Global Equity Style Selectiand Mediolanum Green Building Evolution.

Reference to "MultiAsset" SubFunds in the above table is to Global High Yield, Premium Coupon Collection, Dynamic Collection
Emerging Markets Multi Asset Collection, Coupon Strategy Collection, New Opportunities Collection, Mediolanum Carmign
Straegic Selection, Mediolanum Invesco Balanced Risk Coupon Selection, Mediolanum Fidelity Asian Coupon Selection, Euror
Coupon Strategy Collection, US Coupon Strategy Collectionerging Markets Fixed Inconend Mediolanum Multi Asset ESG
Selection

Reference to "Fixed Income" Stieunds in the above table is to Euro Fixed Income, Convertible Strategy Collection, Equilibrium
Financial Income Strateggnd Mediolanum Global Sustainable Bond
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NOTES TO THE CONDENSED FINANCIAL STATEMENTS (continued)

Note 81 Performance Fee (continued)

Performance fees crystallised mdemption amounted t6uro 8,100,462(June 30, 2023Euro 65,565. The amount payable to the
Manager as atune 30, 202# Euro8,251,115December 312023: Euro222,850.

Performance fees accrued adate 30, 2024mounted tdEuro 106,056,885(June 30, 2023Euro1,102,107. However, the amount

payable to the Manager is only what is accrued at the date of redemption or at December 31, 2024.

The Performance Fees are not calculated using an equalisation or series accounting methodology. As a result, the @npact
Performance Fee on a Unitholder will be different than if performance fees were individually calculated for each Unithetider b
invest ment . Wh e thbd er

t he

perfor mance

of

Note 971 Foreign Exchange Tanslation

t hat Uni thol der 6s
timing of investments by that Unitholder and on the performance of the relélzamst of Units

The exchange rates asJame 302024, which were used to convert assets and liabilities denominated in foreigmaes were as

follows:

AED
AUD
BRL

CAD
CHF
CLP

CNH
CNY
COoP
CzK
DKK

3.936538
1.604777
5.952976
1.466529
0.963075
1,012.03966(
7.824706
7.787409
4,447.09543¢
25.04556¢
7.457468

DOP
EGP
GBP
HKD
HUF
IDR
ILS
INR
JPY
KES
KRW

63.34219¢
51.47694¢
0.847836
8.367556
394.92447¢
17,549.53332:
4.037499
89.372081
172.40159C
138.52268:
1,476.23966¢

MXN
MYR
NOK
NZD
PEN

PHP
PLN

RON
RUB
SAR
SEK

19.59753¢
5.055973
11.41142¢
1.758841
4.105614
62.81502¢8
4.308491
4.977198
92.44005¢&
4.020776
11.35003¢8

SGD
THB
TRY
TWD
usbD
uyu
VND
ZAR

The exchange rates astetcember 31, 2ZB, which were used to convert assets and liabilities denominated

as follows:

AED 4.057096
AUD 1.618891
BRL 5.365947
CAD 1.456592
CHF 0.929729
CLP 964.75982¢
CNH 7.865749
CNY 7.834397
CcoP 4,281.589147
CzK 24.688226

DKK
EGP
GBP
HKD
HUF
IDR

ILS

INR

JPY
KES

7.454583
34.16161¢€
0.866528
8.625698
382.214641
17,007.69822¢
3.977739
91.923941
155.73366(
173.441671
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KRW
MXN
MYR
NOK
NZD
PEN
PHP
PLN
RON
RUB

1,423.518041
18.706711
5.075863
11.21847¢
1.744689
4.090084
61.16894¢€
4.343766
4.974892
98.75290E

SAR
SEK
SGD
THB
TRY
TWD
uUsbD
uYyu
VND
ZAR

1.452490
39.330275
35.135888
34.768856

1.071750
42.264768

27,281.40%20
19.569981

in foreign currencies we

4.142432
11.132442
1.457143
37.70393¢
32.625004
33.90264¢
1.104650
43.125122
26,800.83460"
20.20134¢€



NOTES TO THE CONDENSED FINANCIAL STATEMENTS (continued)

Note 101 Cash and Cash EquivalentsCash Collateral Held/Due to Brokers and Margin Cash Receivable/Payable

As atJune 302024 and December 31, 238 cash deposit balances and bank overdrafts were held with the Trustee.

As atJune 30, 2024he following tablesrepresent all cash deposits, bank overdrafts, cash held as collateral, collateral cash due
brokers, margin cash receivable and payable for which the net total is greater than 10% of the Net Assets:

Currency Amount in EUR Total Percentage ofthe NAV
FINANCIAL INCOME STRATEGY

CAD 1 -
CHF (46) -
EUR 208,068,917 14.35%
JPY @) -
SEK 11 -
usD (162) -
Total 208,068,720 14.35%

As atDecember 312023 the following tables represent all cash deposits, bank overdrafts, cash held as collateral, collateral cash
to brokers, margin cash receivable and payable for which the net total is greater than 10% of the Net Assets:

Currency Amount in EUR Total Percentage ofthe NAV
FINANCIAL INCOME STRATEGY

CAD 1 -
CHF 47) -
EUR 151,047,566 12.59
HKD (1) -
JPY (1) -
SEK 11 -
usD (24) -
Total 151,047,505 12.59

As atJune 30, 2024nd December 31, 282he following breakdown shows cash and cash equivalents, cash collateral and marg
cash. Cash and bank overdraft balances as disclosed in the below tables are held with the Trustee. Cash collateratasia anargin
held with the relevant counterpagias shown below:

US COLLECTION EUROPEAN COLLECTION PACIFIC COLLECTION
(expressed in EUR) Jun 2024 Dec 2023 Jun 2024 Dec 2023 Jun 2024 Dec 2023
Cash 8,780,357 19,575,931 303,581 1,115,045 993,791 1,907,113
Margin cash receivable and cash
held as collateral
Margin cash receivable from broker:
Goldman Sachs International 4,796,875 3,334,408 2,141,193 2,058,272 1,550,383 1,913,778
Cash held as collateral
CACEIS Bank 2,420,000 - 810,000 530,000 480,000 580,000
Total margin cash receivableand
cash held as collateral 7,216,875 3,334,408 2,951,193 2,588,272 2,030,383 2,493,778
Bank overdraft - - - - - -
Margin cash payable and collateral
cash due to brokers
Margin cash payable to brokers
Goldman Sachs International 883,418 601,283 1,152 28,749 63,297 372,724
Total margin cash payable and
collateral cash due to brokers 883,418 601,283 1,152 28,749 63,297 372,724
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NOTES TO THE CONDENSED FINANCIAL STATEMENTS (continued)

Note 101 Cash and Cash EquivalentsCash Collateral Held/Due to Brokers and Margin Cash Receivable/Payable (continued)

EMERGING MARKETS

COLLECTION EURO FIXED INCOME GLOBAL HIGH YIELD
(expressed in EUR) Jun 2024 Dec 2023 Jun 2024 Dec 2023 Jun 2024 Dec 2023
Cash 940,266 4,429,506 17,227,974 13,531,538 156,396,777 127,346,968
Margin cash receivable and cash
held as collateral
Margin cash receivable from broker:
Citigroup Global Marketénc. - - - - 2,130,917 -
CitibankN.A. - - - - - 683
Goldman Sachs International 6,949,311 7,520,022 - - 11,243,155 9,964,569
JPMorgan Chase & Co. - - - 2,731,301 - 5,483,615
JPMorgarSecurities Plc - - - - 6,558,110 -
Cash held as collateral
Bank of America - - - - - 8,790,000
Barclays Bank Plc - - - - 1,228,717 850,949
CACEIS Bank - - - - 18,170,000 -
JPMorgan Chase & Co. - - - - - 624,632
UBS AG London Branch - - - - - 400,000
Total margin cash receivableand
cash held as collateral 6,949,311 7,520,022 - 2,731,301 39,330,899 26,114,448
Bank overdraft 2,981,840 - - - - 400,000
Margin cash payable and collateral
cash due to brokers
Margin cash payable to brokers
Goldman Sachs International 1,179,458 3,327,423 - - 4,650,289 5,636,508
JPMorgan Chase & Co. - - - 2,492,206 - 1,410,041
JPMorgarSecurities Plc - - - - 506,735 -
Collateral cash due to broker
CitibankN.A. - - - - - 398,316
Total margin cash payable and
collateral cash due to brokers 1,179,458 3,327,423 - 2,492,206 5,157,024 7,444,865
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NOTES TO THE CONDENSED FINANCIAL STATEMENTS (continued)

Note 101 Cash and Cash EquivalentsCash Collateral Held/Due to Brokers and Margin Cash Receivable/Payable (continued)

PREMIUM COUPON EQUITY POWER COUPON

COLLECTION DYNAMIC COLLECTION COLLECTION
(expressed in EUR) Jun 2024 Dec 2023 Jun 2024 Dec 2023 Jun 2024 Dec 2023
Cash 178,216 6,928,415 448,764 1,510,696 2,674,870 8,727,943
Margin cash receivable and cash
held as collateral
Margin cash receivable from broker:
Goldman Sachmternational 2,256,172 1,616,451 144,259 1,010,249 2,748,407 1,089,778
Cash held as collateral
CACEIS Bank 880,000 - 820,000 - 2,740,000 -
Goldman Sachs International 70,000 70,000 - - - -
JPMorgan Chase & Co. 290,000 - - - 350,000 -
Morgan Stanley 30,000 80,000 i} - - -
Total margin cash receivableand
cash held as collateral 3,526,172 1,766,451 964,259 1,010,249 5,838,407 1,089,778
Bank overdraft 4,563,011 - - - 39 -
Margin cash payable and collateral
cash due to brokers
Margin cash payable to brokers
Goldman Sachs International 807,417 247,492 - 790 225,576 67,086
Total margin cash payable and
collateral cash due to brokers 807,417 247,492 - 790 225,576 67,086
MEDIOLANUM MORGAN EMERGING MARKETS MULTI COUPON STRATEGY
STANLEY GLOBAL SELECTION ASSET COLLECTION COLLECTION
(expressed in EUR) Jun 2024 Dec 2023 Jun 2024 Dec 2023 Jun 2024 Dec 2023
Cash 5,001,477 92,471,891 314,656 2,042,716 1,217,514 16,789,542
Margin cash receivable and cash
held as collateral
Margin cash receivable from broker:
Goldman Sachs International - - 987,544 1,045,887 3,745,776 10,475,980
JPMorgan Chase & Co. - 59,252,575 - - - -
JPMorgarSecurities Plc 25,191,208 - - - - -
Cash held as collateral
Bank of America - - - - 150,000 150,000
CACEIS Bank 12,940,000 - - - 5,410,000 -
Goldman Sachs International - - - 10,000 - -
Morgan Stanley - - - - 30,000 -
Total margin cashreceivableand
cash held as collateral 38,131,208 59,252,575 987,544 1,055,887 9,335,776 10,625,980
Bank overdraft - 1,160,000 3,105 698,643 14,830 -
Margin cash payable and collateral
cash due to brokers
Margin cash payable tbrokers
Goldman Sachs International - - 52,003 690,405 1,007,848 5,185,719
JPMorgan Chase & Co. - 27,236,431 - - - -
JPMorgan Securities Plc 5,759,531 - - - - -
Total margin cash payable and
collateral cash due to brokers 5,759,531 27,236,431 52,003 690,405 1,007,848 5,185,719
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NOTES TO THE CONDENSED FINANCIAL STATEMENTS (continued)

Note 101 Cash and Cash EquivalentsCash Collateral Held/Due to Brokers and Margin Cash Receivable/Payable (continued)

NEW OPPORTUNITIES INFRASTRUCTURE CONVERTIBLE STRATEGY
COLLECTION OPPORTUNITY COLLECTION COLLECTION

(expressed in EUR) Jun 2024 Dec 2023 Jun 2024 Dec 2023 Jun 2024 Dec 2023
Cash 16,278 3,087,429 2,604,790 14,667,860 429,116 2,474,605
Margin cash receivable and cash
held as collateral
Margin cash receivable frofrokers
Goldman Sachs International 898,201 4,482,126 1,626,693 2,259,328 1,656,993 1,835,013
Cash held as collateral
CACEIS Bank 1,320,000 - 1,630,000 - 2,000,000 -
JPMorgan Chase & Co. - 210,000 - - - -
Morgan Stanley - - 450,000 - - -
Societe Generale S.A. - - - - - 100,000
Total margin cash receivableand
cash held as collateral 2,218,201 4,692,126 3,706,693 2,259,328 3,656,993 1,935,013
Bank overdraft 179,294 - 558,437 - 1,290,108 -
Margin cash payable and collateral
cash due to brokers
Margin cash payable to brokers
Goldman Sachs International 241,064 1,594,746 626,132 68,507 686,034 620,743
Total margin cash payable and
collateral cash due to brokers 241,064 1,594,746 626,132 68,507 686,034 620,743
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NOTES TO THE CONDENSED FINANCIAL STATEMENTS (continued)

Note 101 Cash and Cash EquivalentsCash Collateral Held/Due to Brokers and Margin Cash Receivable/Payable (continued)

MEDIOLANUM INVESCO
MEDIOLANUM CARMIGNAC BALANCED RISK COUPON SOCIALLY RESPONSIBLE
STRATEGIC SELECTION SELECTION COLLECTION

(expressed in EUR) Jun 2024 Dec 2023 Jun 2024 Dec 2023 Jun 2024 Dec 2023

Cash 12,361,515 15,126,758 6,131,989 7,514,672 9,268,562 11,027,142

Margin cash receivable and cash
held as collateral

Margin cash receivable from broker:

Goldman Sachs International - - 179 179 5,042,625 1,555,612
JPMorgan Chase & Co. - 4,986,660 - 1,325,589 - -
JPMorgan Securities Plc 3,216,570 - 429,737 - - -

Cash held as collateral

BNP Paribas S.A. - - - 340,000 - -
CACEIS Bank - - - - 1,100,000 -
JP Morgan Securities Plc - - - - - 80,000
Morgan Stanley - - - - 510,000 -

Natwest Market®lc 3 - 290,000 - - -
Total margin cash receivableand
cash held as collateral 3,216,570 4,986,660 719,916 1,665,768 6,652,625 1,635,612

Bank overdraft - - - - - 3,996,635

Margin cash payable and collateral
cash due to brokers

Margin cash payable to brokers

Goldman Sachs International - - 76 74 3,232,498 1,036,288
JPMorgan Chase & Co. - 653,796 1 2,071,125 - -
JPMorgan Securities Plc 488,292 - 316,742 1 - -

Collateral cash due to broker
JPMorgan Securities Plc - - - 340,000 - -
Natwest Markets N.V. - - - 1,900,000 - -

Total margin cash payable and
collateral cash due to brokers 488,292 653,796 316,819 4,311,200 3,232,498 1,036,288
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NOTES TO THE CONDENSED FINANCIAL STATEMENTS (continued)

Note 101 Cash and Cash EquivalentsCash Collateral Held/Due to Brokers and Margin Cash Receivable/Payable (continued)

MEDIOLANUM FIDELITY ASIAN
FINANCIAL INCOME STRATEGY EQUILIBRIUM COUPON SELECTION

(expressed in EUR) Jun 2024 Dec 2023 Jun 2024 Dec 2023 Jun 2024 Dec 2023

Cash 209,265,381 151,235,649 6,460,981 2,421,515 6,256,072 6,839,049

Margin cash receivable and cash
held as collateral

Margin cash receivable from broker:

Goldman Sachs International - - 688,952 683,245 3,313,603 6,299,196
JPMorgan Chase & Co. - 10 - - - -
JPMorgan Securities Plc 500 - - - - -

Cash held as collateral

CACEIS Bank - - - - 1,010,000 -
Goldman Sachs International - - 290,000 290,000 - -
JPMorgan Chase & Co. - - 360,000 - - -
Morgan Stanley 193,058 - 20,000 - 270,000 -

Societe Generale S.A. - - - - - 230,000
Total margin cash receivableand
cash held as collateral 193,558 10 1,358,952 973,245 4,593,603 6,529,196

Bank overdraft 38 63 - - 1,376,426 -

Margin cash payable and collateral
cash due to brokers

Margin cash payable to brokers

Goldman Sachs International - - 226,083 284,691 705,220 652,236
JPMorgan Chase & Co. - 10 - - R _
JPMorgan Securities Plc 181 - - - - _

Collateral cash due to broker
CACEIS Bank 1,390,000 - - - - -
Morgan Stanley - 188,081 - - - -

Total margin cash payable and
collateral cash due to brokers 1,390,181 188,091 226,083 284,691 705,220 652,236

106



NOTES TO THE CONDENSED FINANCIAL STATEMENTS (continued)

Note 101 Cash and Cash EquivalentsCash Collateral Held/Due to Brokers and Margin Cash Receivable/Payable (continued)

EUROPEAN COUPON STRATEGY US COUPON STRATEGY DYNAMIC INTERNATIONAL

COLLECTION COLLECTION VALUE OPPORTUNITY
(expressed in EUR) Jun 2024 Dec 2023 Jun 2024 Dec 2023 Jun 2024 Dec 2023
Cash 260,731 5,070,709 796,052 1,685,764 12,145,254 18,028,962
Margin cash receivable and cash
held as collateral
Margin cash receivable from broker:
Goldman Sachs International 496,950 1,182,632 104,707 929,037 4,136,558 3,140,120
Cash held as collateral
CACEIS Bank - - 1,480,000 - 4,570,000 -
Total margin cash receivableand
cash held as collateral 496,950 1,182,632 1,584,707 929,037 8,706,558 3,140,120
Bank overdraft 625,623 - 2,011,562 1,171,162 - -
Margin cash payable and collateral
cash due to brokers
Margin cash payable to brokers
Goldman Sachs International 67,860 196,560 - - 333,216 145,772
Total margin cash payable and
collateral cash due to brokers 67,860 196,560 - - 333,216 145,772

MEDIOLANUM INNOVATIVE

EUROPEAN SMALL

THEMATIC OPPORTUNITIES CAP EQUITY CHINESE ROAD OPPORTUNITY
(expressed in EUR) Jun 2024 Dec 2023 Jun 2024 Dec 2023 Jun 2024 Dec 2023
Cash 49,824,772 27,637,040 2,806,237 6,251,885 48,797,510 40,986,829
Margin cash receivable and cash
held as collateral
Margin cash receivable from broker:
Goldman Sachs International 3,155,506 7,178,190 1,493,257 1,732,110 19,363,437 15,545,270
Cash held as collateral
CACEIS Bank 4,100,000 - - - - -
JPMorgan Chase & Co. 3,310,000 - - - - -
Total margin cash receivableand
cash held as collateral 10,565,506 7,178,190 1,493,257 1,732,110 19,363,437 15,545,270
Bank overdraft - - - - - -
Margin cash payable and collateral
cash due to brokers
Margin cash payable to brokers
Goldman Sachs International 262,080 303,892 74,637 221,368 8,056,442 9,164,234
Total margin cash payable and
collateral cash due to brokers 262,080 303,892 74,637 221,368 8,056,442 9,164,234
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NOTES TO THE CONDENSED FINANCIAL STATEMENTS (continued)

Note 101 Cash and Cash EquivalentsCash Collateral Held/Due to Brokers and Margin Cash Receivable/Payable (continued)

EMERGING MARKETS FIXED MEDIOLANUM GLOBAL

GLOBAL LEADERS INCOME DEMOGRAPHIC OPPORTUNITIES
(expressed in EUR) Jun 2024 Dec 2023 Jun 2024 Dec 2023 Jun 2024 Dec 2023
Cash 16,814,409 23,134,677 23,711,943 13,720,164 9,601,358 13,386,144
Margin cash receivable and cash
held as collateral
Margin cashreceivable from brokers
Goldman Sachs International 3,036,872 2,472,428 3,724,241 5,172,926 2,462,498 2,317,854
JPMorgan Chase & Co. - - - 12,509,320 - -
JPMorgan Securities LLC - - 1,597,774 - - -
JPMorgan Securities Plc - - 14,505,764 - - -
Cash held as collateral
CACEIS Bank 3,610,000 - 4,110,000 - 1,110,000 -
CitibankN.A. - - 9,331 - - -
Goldman Sachs International - - 440,000 - - -
JPMorgan Chase & Co. - - - 630,969 - -
The Bankof New York Mellon - - - 27,158 - -
Total margin cash receivableand
cash held as collateral 6,646,872 2,472,428 24,387,110 18,340,373 3,572,498 2,317,854
Bank overdraft - 15 - - - -
Margin cash payable and collateral
cash due to brokers
Margin cash payable to brokers
Goldman Sachs International 308,880 106,441 1,593,702 1,401,243 163,488 76,009
JPMorgan Chase & Co. - - - 10,456,975 - -
JPMorgan Securities LLC - - 116,739 - - -
JPMorgan Securities Plc - - 11,638,166 - - -
Cash held as collateral
CACEIS Bank - - 400,000 - - -
Total margin cash payable and
collateral cash due to brokers 308,880 106,441 13,748,607 11,858,218 163,488 76,009
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NOTES TO THE CONDENSED FINANCIAL STATEMENTS (continued)

Note 101 Cash and Cash EquivalentsCash Collateral Held/Due to Brokers and Margin CastReceivable/Payable (continued)

MEDIOLANUM GLOBAL MEDIOLANUM CIRCULAR MEDIOLANUM MULTI ASSET
IMPACT ECONOMY OPPORTUNITIES ESG SELECTION

(expressed in EUR) Jun 2024 Dec 2023 Jun 2024 Dec 2023 Jun 2024 Dec 2023

Cash 75,595,635 20,929,689 8,907,104 8,723,039 2,139,723 2,501,476

Margin cash receivable and cash
held as collateral

Margin cash receivable from broker:

Goldman Sachs International 543 532 - - - -
JPMorgan Chase & Co. - - - - - 569,512
JPMorgan SecuritieBlc - - - - 602,682 -

Cash held as collateral

CACEIS Bank 1,150,000 - 710,000 - - -
Total margin cash receivableand
cash held as collateral 1,150,543 532 710,000 - 602,682 569,512

Bank overdraft - - - - - -

Margin cash payable and collateral
cash due to brokers

Margin cash payable to brokers
JPMorgan Chase & Co. - - - - - 529,345
JPMorgan Securities Plc - - - - 373,110 -

Total margin cash payable and
collateral cash due to brokers - - - - 373,110 529,345

MEDIOLANUM ENERGY
TRANSITION

(expressed in EUR) Jun 2024 Dec 2023

Cash 11,054,661 8,876,980

Bank overdraft - 77

MEDIOLANUM FUTURE MEDIOLANUM INDIA MEDIOLANUM GLOBAL EQUITY
SUSTAINABLE NUTRITION OPPORTUNITIES STYLE SELECTION

(expressed in EUR) Jun 2024 Dec 2023 Jun 2024 Dec 2023 Jun 2024 Dec 2023

Cash 2,532,387 2,277,304 9,392,901 4,687,851 6,581,933 5,245,639

Margin cash receivable and cash
held as collateral

Margin cash receivable frofrokers
Goldman Sachs International - - 1,532,807 525,365 1,460,894 290,027
JPMorgan Chase & Co. - - - 278,124 - -

JPMorgan Securities Plc - - 348,063 - - -
Total margin cash receivableand
cash held as collateral - - 1,880,870 803,489 1,460,894 290,027

Bank overdraft 8 8 - - - -

Margin cash payable and collateral
cash due to brokers

Margin cash payable to brokers
Goldman Sachs International - - 129,178 34,686 99,216 11,777
JPMorgan Chase & Co. - - 174,088 - -

JPMorgan Securities Plc - - 92,706 - - -
Total margin cash payable and
collateral cash due to brokers - - 221,884 208,774 99,216 11,777
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NOTES TO THE CONDENSED FINANCIAL STATEMENTS (continued)

Note 107 Cash and Cash Equivalents, Cash Collateral Held/Due to Brokers and Margin Cash Receivable/Payafidentinued)

MEDIOLANUM GLOBAL MEDIOLANUM GREEN BUILDING
SUSTAINABLE BOND ! EVOLUTION *

(expressed in EUR) Jun 2024 Dec 2023 Jun 2024 Dec 2023
Cash 4,051,568 - 1,103,279 -
Margin cash receivable and cash
held as collateral
Margin cashreceivable from brokers
Goldman Sachs International - - 258,023 -
JPMorgan Securities Plc 135,209 ) - -
Total margin cash receivableand
cash held as collateral 135,209 - 258,023 -
Bank overdraft 54 - - -
Margin cash payable and collateral
cash due to brokers
Margin cash payable to brokers
Goldman Sachs International - - 17,160 -
JPMorgan Securities Plc 23,423 - - -
Total margin cash payable and
collateral cash due to brokers 23,423 - 17,160 -

These Sulirunds werdaunched oMarch 22, 2024 and therefore there are no comparatives available.

Note 117 Derivative Contracts

The UCITS Regulations permit a fund to invest in financial derivative instruments both for investment purposes andefur effici
portfolio management/hedging purposes, in each case subject to the conditions and within the limits laid down by the UC
Regd ati ons, the CBI UCI TS Regul at i on4gunadlnfarmatiom €ardoutinesdhe permittede s
technigues and instruments for each Bulnd ofMediolanum Best Brand®uring the financial period the instruments used by the
SubFunds were for investment purposes and for efficient portfolio management/hedging purposes. These instruments consist
options, futures and swaps. The Sunds also entered into forward currency contracts to purchase or sell a specific currency a
future date at a price set at the time of the contract.

The SubFunds entered into these contracts to hedge against changes in currency exchange rate$.uhldscambuse one currency
(or a basket of currencies) to hedge against adverse changesatutheflanother currency (or a basket of currencies) when exchange
rates between the two currencies are positively correlated.

Please seMote 10for details of cash and cash equivalents, cash collateral held/due to brokers and margin cash receivable/payabl
Notes 12to 15 for detailsof forwards, options, futureendswaps
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NOTES TO THE CONDENSED FINANCIAL STATEMENTS (continued)

Note 121 Forward Foreign Exchange Contracts

As atJune 30202, the Fund had entered into the followiagtstandingorward foreign exchange contracthese contracts were
valued onJune 30, 2024

Fair Value
Sub-Fund Name  Counterparty Currency Purchased Currency Sold EUR
US COLLECTION
Maturity
1-Jul24 CACEIS Bank EUR 783,025 uUsD (837,811) 1,302
1-Jul24 CACEIS Bank uUsD 564,853 EUR (528,278) (1,240)
31-Juk24 CACEIS Bank EUR 165,612,268 uUsD (177,225,537) 475,590
31-Jut24 CACEIS Bank UsD 876,041 EUR (817,007) (718)
Total as atJune 30, 2024 474,934
Total as at December 31, 2@ 865,734
EUROPEAN COLLECTION
Maturity
1-Juk24 CACEIS Bank GBP 155,016 EUR (183,148) (311)
31-Jut24 CACEIS Bank CHF 22,008 EUR (22,965) (62)
31-Juk24 CACEIS Bank DKK 100,233 EUR (13,446) -
31-Juk24 CACEIS Bank EUR 14,211,080 CHF (13,529,531) 131,500
31-Juk24 CACEIS Bank EUR 10,877,945 DKK (81,116,414) (3,890)
31-Jut24 CACEIS Bank EUR 26,217,266 GBP (22,214,649) 48,335
31-Juk24 CACEIS Bank EUR 1,028,857 NOK (11,635,466) 9,839
31-Juk24 CACEIS Bank EUR 5,499,671 SEK (61,871,682) 47,670
31-Juk24 CACEIS Bank EUR 5,064,118 UsD (5,420,217) 13,621
31-Juk24 CACEIS Bank GBP 49,034 EUR (57,847) (85)
31-Juk24 CACEIS Bank NOK 103,012 EUR (9,094) (73)
31-Juk24 CACEIS Bank SEK 75,746 EUR (6,675) -
31-Juk24 CACEIS Bank UsD 6,522 EUR (6,078) 1)
Total as atJune 30, 2024 246,543
Total as at December 31, 2@ (250,218)
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NOTES TO THE CONDENSED FINANCIAL STATEMENTS (continued)

Note 121 Forward Foreign Exchange Contracts(continued)

Fair Value
Sub-Fund Name  Counterparty Currency Purchased Currency Sold EUR
PACIFIC COLLECTION
Maturity
31-Juk24 CACEIS Bank AUD 10,158 EUR (6,300) 26
31-Juk24 CACEIS Bank CNH 808,640 EUR (103,555) (113)
31-Juk24 CACEIS Bank EUR 5,300,730 AUD (8,538,077) (16,750)
31-Juk24 CACEIS Bank EUR 1,237,315 CNH (9,626,258) 5,905
31-Juk24 CACEIS Bank EUR 7,039,632 HKD (58,752,440) 21,775
31-Juk24 CACEIS Bank EUR 16,930,880 JPY (2,875,508,515) 197,466
31-Juk24 CACEIS Bank EUR 960,256 SGD (1,390,288) 3,336
31-Jut24 CACEIS Bank EUR 4,850,197 usD (5,190,308) 13,929
31-Juk24 CACEIS Bank HKD 1,998,095 EUR (238,845) (176)
31-Juk24 CACEIS Bank JPY 6,008,739 EUR (35,249) (284)
31-Juk24 CACEIS Bank SGD 155,457 EUR (107,238) (239)
31-Juk24 CACEIS Bank usD 6,312 EUR (5,889) (8)
13-Sep24 JAVlorgan AG UsD 12,800,000 EUR (11,786,698) 117,057
Total as atJune 30, 2024 341,924
Total as at December 31, 2(R (136,190)
GLOBAL HIGH YIELD
Maturity
2-Juk24 HSBC Bank Plc uUsb 3,920,134 EUR (3,609,773) 47,758
2-Juk24 State Street Bank and Trust Company EUR 3,850,740 uUsD (4,134,829) (7,103)
2-Juk24 State Street Bank and Trust Company uUsD 261,731 EUR (240,967) 3,231
19-Juk24 Standard Chartered Bank London uUsD 1,138,613 GBP (895,761) 5,808
25-Juk24 Barclays Bank Plc EUR 924,000 uUsD (991,712) (305)
25-Juk24 Barclays Bank Plc GBP 2,591,000 uUsD (3,288,008) (11,636)
25-Juk24 Barclays Bank Plc uUsD 4,551,717 EUR (4,242,000) 332
25-Juk24 Barclays Bank Plc uUsD 7,699,027 GBP (6,193,000) (121,429)
31-Juk24 CACEIS Bank EUR 1,131,141,238 usD (1,210,511,630) 3,200,632
31-Juk24 CACEIS Bank uUsD 1,436,930 EUR (1,339,294) (374)
2-Aug-24 HSBC Bank Plc USD 473,579 EUR (441,236) 1
2-Aug-24 State Street Bank and Trust Company uUsb 4,140,924 EUR (3,850,740) 7,391
12-Sep24 Barclays Bank Plc usD 628,634 AUD (952,000) (7,743)
13-Sep24 JAMorgan AG EUR 41,017,886 GBP (35,000,000) (142,359)
13-Sep24 JAMorgan AG uUsbD 312,053,060 EUR (287,349,614) 2,853,745
13-Sep24 Societe Generale EUR 101,729,365 uUsD (109,327,898) 56,705
13-Sep24 UBS AG London Branch EUR 101,757,544 usD (109,327,898) 84,976
13-Sep24 UBS AG London Branch UsD 109,327,898 EUR (101,756,597) (83,749)
Total as atJune 30, 2024 5,885,881
Total as at December 31, 2@ (1,416,415)
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NOTES TO THE CONDENSED FINANCIAL STATEMENTS (continued)

Note 121 Forward Foreign Exchange Contracts(continued)

Fair Value
Sub-Fund Name  Counterparty Currency Purchased Currency Sold EUR
PREMIUM COUPON COLLECTION
Maturity
1-Jul24 CACEIS Bank EUR 5,265 uUsbD (5,636) 6
5-Jul24 CACEIS Bank EUR 1,369 CAD (2,010) 1)
8-Jut24 CACEIS Bank EUR 4,358 uUsbD (4,667) 4
31-Juk24 CACEIS Bank EUR 2,004,831 CHF (1,908,682) 18,551
31-Juk24 CACEIS Bank EUR 2,883,092 GBP (2,442,557) 5,753
31-Juk24 CACEIS Bank EUR 2,591,303 JPY (440,101,979) 30,222
31-Juk24 CACEIS Bank EUR 47,912,129 uUsbD (51,271,871) 137,602
31-Juk24 CACEIS Bank usb 311,111 EUR (290,038) (147)
13-Sep24 BofA Securities Europe S.A. EUR 608,719 BRL (3,528,000) 22,767
13-Sep24 BofA Securities Europe S.A. EUR 2,013,560 JPY (337,530,000) 39,896
13-Sep24 BofA Securities Europe S.A. GBP 510,000 EUR (601,275) (1,518)
13-Sep24 JAVlorgan AG EUR 573,943 AUD (939,000) (10,345)
13-Sep24 JAVlorgan AG EUR 574,296 CAD (855,000) (7,790)
13-Sep24 JAMorgan AG EUR 2,437,634 GBP (2,080,000) (8,460)
13-Sep24 JAViorgan AG EUR 15,552,916 usb (16,890,000)  (154,970)
13-Sep24 Morgan Stanley and Cinternational Plc EUR 1,091,982 PEN (4,452,000) 2,479
13-Sep24 Morgan Stanley and Co. International Plc EUR 595,685 PHP (38,197,000) (9,916)
13-Sep24 Morgan Stanley and Co. International Plc EUR 122,540 ZAR (2,553,000) (6,791)
13-Sep24 SocieteGenerale UsD 930,000 EUR (865,875) (993)
Total as atJune 30, 2024 56,349
Total as at December 31, 2@ 643,913
DYNAMIC COLLECTION
Maturity
1-Juk24 CACEIS Bank EUR 2,667 usD (2,855) 3
5-Juk24 CACEIS Bank EUR 1,265 CAD (1,856) 1)
8-Jul24 CACEIS Bank EUR 2,307 usD (2,471) 2
31-Juk24 CACEIS Bank CHF 5,955 EUR (6,213) (16)
31-Juk24 CACEIS Bank DKK 66,189 EUR (8,878) 2
31-Juk24 CACEIS Bank EUR 638,485 CAD (935,486) 1,024
31-Juk24 CACEIS Bank EUR 1,557,892 CHF (1,483,177) 14,416
31-Jut24 CACEIS Bank EUR 2,202,268 DKK (16,422,230) (788)
31-Juk24 CACEIS Bank EUR 3,945,541 GBP (3,343,181) 7,263
31-Juk24 CACEIS Bank EUR 1,515,807 HKD (12,650,855) 4,689
31-Juk24 CACEIS Bank EUR 1,946,056 JPY (330,514,519) 22,697
31-Juk24 CACEIS Bank EUR 613,195 SEK (6,898,487) 5,315
31-Juk24 CACEIS Bank EUR 42,349,947 USsD (45,319,834) 121,457
31-Juk24 CACEIS Bank GBP 13,143 EUR (15,506) (24)
31-Juk24 CACEIS Bank HKD 51,447 EUR (6,148) (3)
31-Jut24 CACEIS Bank JPY 11,649,962 EUR (68,329) (538)
31-Jut24 CACEIS Bank usb 305,400 EUR (284,902) (332)
13-Sep24 JPMorgan AG EUR 2,714,255 USD (2,947,600) (27,045)
Total as atJune 30, 2024 148,121
Total as at December 31, 2@ 205,814
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Note 121 Forward Foreign Exchange Contracts(continued)

Fair Value
Sub-Fund Name  Counterparty Currency Purchased Currency Sold EUR
EQUITY POWER COUPON COLLECTION
Maturity
1-Juk24 CACEIS Bank EUR 4,877 USD (5,219) 8
8-Juk24 CACEIS Bank EUR 7,977 usD (8,544) 8
31-Juk24 CACEIS Bank CAD 7,871 EUR (5,378) (14)
31-Juk24 CACEIS Bank CHF 33,377 EUR (34,905) (171)
31-Juk24 CACEIS Bank EUR 2,565,409 CAD (3,758,750) 4,114
31-Juk24 CACEIS Bank EUR 11,186,100 CHF (10,652,574) 100,447
31-Juk-24 CACEIS Bank EUR 1,858,738 DKK (13,860,540) (665)
31-Juk24 CACEIS Bank EUR 22,066,403 GBP (18,697,503) 40,683
31-Jut24 CACEIS Bank EUR 1,824,118 HKD (15,224,001) 5,642
31-Jut24 CACEIS Bank EUR 15,269,565 JPY (2,593,620,061) 176,545
31-Jul24 CACEIS Bank EUR 2,244,492 SEK (25,250,690) 19,455
31-Jul24 CACEIS Bank EUR 113,423,090 usD (121,376,657) 325,744
31-Juk-24 CACEIS Bank GBP 762,939 EUR (901,301) (2,555)
31-Juk24 CACEIS Bank HKD 323,582 EUR (38,667) (16)
31-Juk-24 CACEIS Bank JPY 9,254,729 EUR (54,160) (306)
31-Jul24 CACEIS Bank SEK 247,630 EUR (22,013) (192)
31-Juk24 CACEIS Bank usb 765,458 EUR (714,411) (1,164)
13-Sep24 JAMorgan AG EUR 26,954,611 GBP (23,000,000) (93,550)
Total as atJune 30, 2024 574,013
Total as at December 31, 2@ 570,568
MEDIOLANUM MORGAN STANLEY GLOBAL SELECTION
Maturity
31-Jut24 CACEIS Bank DKK 8,674,342 EUR (1,163,416) 255
31-Juk24 CACEIS Bank EUR 11,374,475 DKK (84,819,038) (4,071)
31-Jut24 CACEIS Bank EUR 43,232,787 GBP (36,632,394) 79,706
31-Juk24 CACEIS Bank EUR 23,351,990 HKD (194,894,613) 72,231
31-Jut24 CACEIS Bank EUR 80,581,907 JPY (13,691,603,665) 906,618
31-Juk24 CACEISBank EUR 764,566,173 usD (818,179,847) 2,195,787
31-Jut24 CACEIS Bank GBP 3,763,809 EUR (4,443,478) (9,688)
31-Juk24 CACEIS Bank HKD 855,219 EUR (102,273) (119)
31-Juk24 CACEIS Bank JPY 64,966,590 EUR (380,146) (2,101)
31-Jut24 CACEIS Bank usD 3,981,495 EUR (3,714,106) (4,181)
Total as at June 30, 2024 3,234,437
Total as at December 31, 2022 3,427,943
EMERGING MARKETS MULTI ASSET COLLECTION
Maturity
13-Sep24 Goldman Sachs International INR 264,000,000 uUsbD (3,155,894) (774)
13-Sep24 JAViorgan AG EUR 31,032,165 usD (33,700,000) (309,207)
13-Sep24 Societe Generale KRW 4,040,397,440 Usb (2,969,657) (22,587)
Total as at June 30, 2024 (332,568)
Total as at December 31, 2022 835,810
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Note 121 Forward Foreign Exchange Contracts(continued)

Fair Value
Sub-Fund Name  Counterparty Currency Purchased Currency Sold EUR
COUPON STRATEGY COLLECTION
Maturity
1-Jul24 CACEIS Bank EUR 6,665 uUsbD (7,135) 9
5-Jul24 CACEIS Bank EUR 3,111 CAD (4,566) 2
5-Jul24 CACEIS Bank EUR 1,995,580 uUsbD (2,136,195) 2,756
8-Jul24 CACEIS Bank EUR 5,642 USD (6,043) 6
31-Juk24 CACEIS Bank EUR 14,085,155 CHF (13,409,645) 130,335
31-Juk24 CACEIS Bank EUR 11,634,371 DKK (86,757,055) (4,161)
31-Juk24 CACEIS Bank EUR 21,607,850 GBP (18,308,958) 39,837
31-Juk24 CACEIS Bank EUR 15,338,224 HKD (128,031,224) 45,157
31-Jut24 CACEIS Bank EUR 10,711,093 JPY (1,819,151,679) 124,924
31-Juk24 CACEIS Bank EUR 4,328,433 SEK (48,695,166) 37,518
31-Jut24 CACEIS Bank EUR 275,284,760 usb (294,588,554) 790,601
31-Juk24 CACEIS Bank GBP 75,862 EUR (89,569) (203)
31-Juk24 CACEIS Bank HKD 44,370 EUR (5,301) Q)
31-Juk24 CACEIS Bank USD 1,127,564 EUR (1,051,772) (1,118)
13-Sep24 BNP Paribas Paris uUsD 20,000,000 GBP (15,709,431) 125,773
13-Sep24 JAMorgan AG EUR 3,065,922 AUD (5,016,000) (55,260)
13-Sep24 JRAVlorgan AG EUR 3,061,570 CAD (4,558,000) (41,530)
13-Sep24 JAMorgan AG EUR 7,576,589 GBP (6,465,000) (26,296)
13-Sep24 JRAVlorgan AG EUR 906,232 JPY (152,015,000) 17,348
13-Sep24 JPAMorgan AG EUR 58,447,287 UsD (63,472,000) (582,373)
13-Sep24 Morgan Stanley and Co. International Plc EUR 823,833 CHF (794,000) (4,970)
13-Sep24 MorganStanley and Co. International Plc EUR 3,345,729 NOK (38,513,000) (24,376)
13-Sep24 Morgan Stanley and Co. International Plc EUR 1,217,443 NzD (2,151,000) (1,525)
13-Sep24 Morgan Stanley and Co. International Plc EUR 1,466,764 PLN (6,327,000) 4,684
13-Sep24 Morgan Stanley and Co. International Plc EUR 317,029 ZAR (6,605,000) (17,569)
13-Sep24 Societe Generale EUR 1,404,792 KRW (2,089,150,549) (11,110)
Total as atJune 30, 2024 548,454
Total as at December 31, 2® 2,575,083
NEW OPPORTUNITIES COLLECTION
Maturity
1-Jul24 CACEIS Bank EUR 2,118 uUsb (2,268) 3
5-Juk24 CACEIS Bank EUR 986 CAD (1,447) 1)
8-Jul24 CACEIS Bank EUR 1,786 uUsb (1,913) 2
31-Juk24 CACEIS Bank DKK 37,531 EUR (5,034) 1
31-Juk24 CACEIS Bank EUR 1,922,571 CHF (1,830,366) 17,790
31-Juk24 CACEIS Bank EUR 2,935,482 DKK (21,889,754) (1,047)
31-Jut24 CACEIS Bank EUR 4,818,781 GBP (4,083,093) 8,884
31-Juk24 CACEIS Bank EUR 3,777,470 HKD (31,530,844) 11,175
31-Juk24 CACEIS Bank EUR 2,293,191 JPY (389,471,256) 26,746
31-Juk24 CACEIS Bank EUR 53,117,640 usb (56,842,408) 152,551
31-Juk24 CACEIS Bank GBP 12,051 EUR (14,224) (28)
31-Juk24 CACEIS Bank HKD 55,472 EUR (6,648) (22)
31-Jut24 CACEIS Bank usb 338,038 EUR (315,371) (390)
13-Sep24 JPMorgan AG EUR 5,525,015 UsD (6,000,000) (55,052)
Total as atJune 30, 2024 160,612
Total as at December 31, 2@ 417,299
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Note 121 Forward Foreign Exchange Contracts(continued)

Fair Value
Sub-Fund Name  Counterparty Currency Purchased Currency Sold EUR
INFRASTRUCTURE OPPORTUNITY COLLECTION
Maturity
31-Juk24 CACEIS Bank AUD 36,622 EUR (22,767) 41
31-Juk24 CACEIS Bank CAD 45,066 EUR (30,736) 27)
31-Juk24 CACEIS Bank DKK 6,941,008 EUR (930,988) 154
31-Juk24 CACEIS Bank EUR 8,513,859 AUD (13,713,580) (26,903)
31-Juk24 CACEIS Bank EUR 9,636,753 CAD (14,119,443) 15,455
31-Juk24 CACEIS Bank EUR 1,204,011 CHF (1,146,464) 10,937
31-Juk24 CACEIS Bank EUR 2,240,081 DKK (16,704,197) (801)
31-Juk24 CACEIS Bank EUR 12,829,408 GBP (10,870,660) 23,734
31-Juk24 CACEIS Bank EUR 2,914,912 HKD (24,328,014) 8,981
31-Juk24 CACEIS Bank EUR 4,231,420 JPY (718,656,413) 49,351
31-Juk24 CACEIS Bank EUR 3,355,361 MXN (65,853,525) 14,836
31-Juk24 CACEIS Bank EUR 84,154,654 USsD (90,055,831) 241,687
31-Juk24 CACEIS Bank GBP 38,124 EUR (44,991) (81)
31-Juk24 CACEIS Bank MXN 2,361,117 EUR (120,509) (734)
31-Juk24 CACEIS Bank uUsD 685,389 EUR (639,279) (638)
13-Sep24 JPMorgan AG UsD 15,233,000 EUR (14,027,091) 139,307
Total as atJune 30, 2024 475,299
Total as at December 31, 2(® 373,257
CONVERTIBLE STRATEGY COLLECTION
Maturity
1-Juk24 CACEIS Bank EUR 1,570,898 UsD (1,680,871) 2,556
31-Juk24 CACEIS Bank AUD 27,722 EUR (17,194) 71
31-Juk24 CACEIS Bank EUR 1,498,631 AUD (2,413,899) (4,736)
31-Juk24 CACEIS Bank EUR 12,057,875 JPY (2,047,886,639) 140,632
31-Juk24 CACEIS Bank EUR 137,443,019 usD (147,080,932) 394,732
31-Juk24 CACEIS Bank JPY 7,690,073 EUR (45,093) (344)
31-Juk24 CACEIS Bank uUsD 960,593 EUR (895,656) (583)
13-Sep24 JPMorgan AG AUD 5,000,000 EUR (3,056,142) 55,004
13-Sep24 JPMorgan AG GBP 2,025,000 EUR (2,373,178) 8,212
13-Sep24 JPMorgan AG JPY 4,404,800,793 EUR (26,259,055) (506,672)
13-Sep24 JPMorgan AG USD 60,811,000 EUR (55,996,943) 556,121
Total as atJune 30, 2024 644,993
Total as at December 31, 2(R 1,771,570
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Note 121 Forward Foreign Exchange Contracts(continued)

Fair Value
Sub-Fund Name  Counterparty Currency Purchased Currency Sold EUR
MEDIOLANUM INVESCO BALANCED RISK COUPON SELECTION
Maturity
19-Jul-24 BNP Paribas Paris GBP 300,000 EUR (350,477) 3,089
19-Jul-24 JP Morgan Securities Plc EUR 9,571,891 GBP (8,200,000) (92,299)
19-Juk24 JP Morgan Securities Plc EUR 19,194,562 USD (20,500,000) 82,942
19-Jul-24 JP Morgan Securities Plc uUsb 1,700,000 EUR (1,585,175) (304)
19-Juk24 Citigroup Global Markets Limited EUR 835,088 uUsbD (900,000) (3,965)
9-Aug-24 BNP Paribas Paris EUR 9,147,362 GBP (7,900,001) (155,801)
9-Aug-24 BNP Paribas Paris EUR 17,446,594 USD (18,900,000) (157,430)
9-Aug-24 JP Morgan Securities Plc EUR 733,231 uUsD (800,000) (11,922)
9-Aug-24 JP Morgan Securities Plc uUsD 400,000 EUR (368,210) 4,356
13-Sep24 BNP Paribas Paris EUR 731,475 usD (800,000) (12,551)
13-Sep24 JP Morgan Securities Plc uUsD 600,000 EUR (559,323) (1,334)
13-Sep24 RoyalBank of Scotland EUR 9,588,344 GBP (8,200,000) (54,977)
13-Sep24 Royal Bank of Scotland EUR 17,500,298 usD (19,100,000) (263,204)
18-Sep24 Goldman Sachs International EUR 12,197,703 JPY (2,040,000,000) 262,321
Total as atJune 30, 2024 (401,079)
Total as at December 31, 2@ 3,127,251
SOCIALLY RESPONSIBLE COLLECTION
Maturity
18-Juk24 HSBC Continental Europe AUD 780,331 usD (516,970) 4,099
18-Juk24 HSBC Continental Europe CAD 4,074,261 USD (2,966,169) 11,593
18-Juk-24 HSBC Continental Europe CHF 1,153,536 usD (1,294,823) (8,050)
18-Juk24 HSBC Continental Europe DKK 778,894 uUsD (111,685) 338
18-Jut24 HSBC Continental Europe EUR 6,266,663 uUsD (6,727,615) (5,632)
18-Jut24 HSBC Continental Europe GBP 334,892 uUsD (423,149) 194
18-Jut24 HSBC Continental Europe HKD 4,290,640 uUsD (549,800) 2
18-Jut24 HSBC Continental Europe JPY 157,946,230 uUsD (1,001,916) (16,339)
18-Juk-24 HSBC Continental Europe SEK 6,347,044 usD (605,540) (5,324)
18-Juk-24 HSBC Continental Europe SGD 221,599 usD (164,024) (373)
18-Juk-24 HSBC Continental Europe uUsD 835,018 DKK (5,798,048) 881
18-Juk-24 HSBC Continental Europe uUsD 575,263 EUR (537,385) (1,056)
18-Jut24 HSBC Continental Europe uUsD 3,220,247 GBP (2,529,595) 20,931
18-Jut24 HSBC Continental Europe uUsD 308,040 JPY (48,714,676) 4,118
18-Jut24 JPMorgan AG AUD 105,350 usD (70,123) 247
18-Juk24 JPMorgan AG usb 300,539 DKK (2,087,737) 195
18-Juk-24 JPMorgan AG uUsD 6,088,101 EUR (5,692,105) (16,047)
31-Juk24 CACEIS Bank AUD 69,801 EUR (43,320) 152
31-Juk24 CACEIS Bank CAD 97,233 EUR (66,280) (23)
31-Juk24 CACEIS Bank DKK 380,047 EUR (50,972) 12
31-Juk24 CACEIS Bank EUR 979,772 AUD (1,578,153) (3,097)
31-Jut24 CACEISBank EUR 1,438,849 CAD (2,108,153) 2,308
31-Juk24 CACEIS Bank EUR 1,618,599 CHF (1,540,973) 14,977
31-Juk24 CACEIS Bank EUR 1,508,949 DKK (11,252,174) (540)
31-Juk24 CACEIS Bank EUR 4,021,152 GBP (3,407,232) 7,422
31-Juk24 CACEIS Bank EUR 1,890,895 HKD (15,781,322) 5,849
31-Juk24 CACEIS Bank EUR 5,866,683 JPY (996,386,243) 68,423
31-Juk24 CACEIS Bank EUR 57,208,520 usD (61,220,153) 164,299
31-Juk24 CACEIS Bank GBP 12,247 EUR (14,455) (28)
31-Juk24 CACEIS Bank JPY 37,315,317 EUR (218,544) (1,403)
31-Jut24 CACEIS Bank uUsD 262,984 EUR (245,030) 16
13-Sep24 JPMorgan AG EUR 16,575,044 USD (18,000,000) (165,155)
Total as atJune 30, 2024 82,989
Total as at December 31, 2® 400,739
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Note 121 Forward Foreign Exchange Contracts(continued)

Fair Value
Sub-Fund Name  Counterparty Currency Purchased Currency Sold EUR
FINANCIAL INCOME STRATEGY
Maturity
12-Juk24 CACEIS Bank EUR 169,930,864 GBP (143,214,994) 1,093,076
12-Juk24 CACEIS Bank EUR 3,393,509 HKD (28,453,000) (6,093)
12-Juk24 CACEIS Bank EUR 2,635,587 NOK (30,272,000) (16,598)
12-Juk24 CACEIS Bank EUR 546,552,521 usD (587,014,007) (886,504)
12-Juk24 CACEIS Bank GBP 682,180 EUR (807,146) (2,913)
12-Juk24 CACEIS Bank HKD 3,006,000 EUR (358,549) 611
12-Juk24 CACEIS Bank NOK 30,272,000 EUR (2,656,660) (4,480)
12-Juk24 CACEIS Bank UsD 1,716,000 EUR (1,604,339) (4,029)
Total as atJune 30, 2024 173,070
Total as at December 312023 13,954,564
EQUILIBRIUM
Maturity
1-Juk24 CACEIS Bank EUR 761 USD (814) 1
5-Juk24 CACEIS Bank EUR 354 CAD (520) -
8-Jul24 CACEIS Bank EUR 668 uUsb (716) 1
31-Juk24 CACEIS Bank AUD 8,658 EUR (5,381) 12
31-Juk24 CACEIS Bank CAD 543,352 EUR (370,370) (118)
31-Juk24 CACEIS Bank CHF 344,481 EUR (359,411) (932)
31-Juk24 CACEIS Bank EUR 374,837 AUD (603,763) (1,184)
31-Juk24 CACEIS Bank EUR 370,846 CAD (543,352) 595
31-Juk24 CACEIS Bank EUR 361,834 CHF (344,481) 3,348
31-Juk24 CACEIS Bank EUR 769,616 GBP (652,118) 1,418
31-Juk24 CACEIS Bank EUR 639,902 JPY (108,679,779) 7,463
31-Juk24 CACEIS Bank EUR 486,376 NOK (5,500,480) 4,651
31-Juk24 CACEIS Bank EUR 408,207 NzD (714,412) 2,571
31-Juk24 CACEIS Bank EUR 10,711,531 usb (11,462,655) 30,763
31-Juk24 CACEIS Bank GBP 33,932 EUR (40,033) (61)
31-Juk24 CACEIS Bank JPY 2,820,632 EUR (16,435) (22)
31-Juk24 CACEIS Bank NOK 59,682 EUR (5,228) @)
31-Juk24 CACEIS Bank USsD 441,492 EUR (411,497) (119)
13-Sep24 BofA Securities Europe S.A. EUR 553,852 BRL (3,210,000) 20,714
13-Sep24 BofA Securities Europe S.A. EUR 1,823,437 JPY (305,660,000) 36,129
13-Sep24 JPMorgan AG EUR 447,419 AUD (732,000) (8,064)
13-Sep24 JPMorgan AG EUR 448,690 CAD (668,000) (6,086)
13-Sep24 JPMorgan AG EUR 1,636,028 GBP (1,396,000) (5,678)
13-Sep24 JPMorgan AG EUR 21,949,974 USD (23,837,014) (218,711)
13-Sep24 Morgan Stanley and Co. International Plc EUR 855,043 PEN (3,486,000) 1,941
13-Sep24 Morgan Stanley and Co. International Plc EUR 536,486 PHP (34,401,000) (8,930)
13-Sep24 Morgan Stanley and Co. International Plc EUR 101,853 ZAR (2,122,000) (5,645)
13-Sep24 Societe Generale USD 870,000 EUR (810,012) (930)
Total as atJune 30, 2024 (146,874)
Total as at December 31, 2 589,023
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Note 121 Forward Foreign Exchange Contracts(continued)

Fair Value
Sub-Fund Name  Counterparty Currency Purchased Currency Sold EUR
MEDIOLANUM FIDELITY ASIAN COUPON SELECTION
Maturity
3-Juk24 CACEIS Bank EUR 9,117,104 USD (9,767,736) 4,100
3-Juk24 CACEIS Bank uUsD 14,737,386 EUR (13,754,811) (5,274)
5-Jut24 CACEIS Bank EUR 1,340,359 uUsbD (1,436,148) 598
31-Juk24 CACEISBank AUD 10,888 EUR (6,766) 15
31-Juk24 CACEIS Bank CNH 19,262,234 EUR (2,476,462) (12,410)
31-Juk24 CACEIS Bank EUR 10,070,067 AUD (16,220,219) (31,821)
31-Juk24 CACEIS Bank EUR 816,124 CAD (1,195,794) 1,284
31-Jut24 CACEIS Bank EUR 11,869,703 HKD (99,063,986) 36,714
31-Juk24 CACEIS Bank EUR 6,646,461 JPY (1,128,822,259) 77,518
31-Juk24 CACEIS Bank EUR 684,283 MXN (13,429,980) 3,026
31-Juk24 CACEIS Bank EUR 626,069 PLN (2,714,875) (2,960)
31-Jut24 CACEIS Bank EUR 7,150,865 SGD (10,353,236) 24,842
31-Jut24 CACEIS Bank EUR 44,826,482 uUsD (47,969,850) 128,738
31-Juk24 CACEIS Bank HKD 1,424,668 EUR (170,222) (48)
31-Juk24 CACEIS Bank UsSD 126,693 EUR (118,177) (125)
13-Sep24 BNP Paribas Paris UsSD 22,382,865 CNH (161,212,139) 164,244
13-Sep24 Morgan Stanley and Co. International Plc AUD 4,569,069 uUsD (3,018,069) 36,379
13-Sep24 Morgan Stanley and Co. International Plc JPY 1,413,458,670 uUsD (9,218,195) (310,070)
13-Sep24 Citigroup Global Markets Europe Ag USsD 3,018,069 AUD (4,525,900) (9,412)
Total as atJune 30, 2024 105,338
Total as at December 31, 2@ 548,353
EUROPEAN COUPON STRATEGY COLLECTION
Maturity
31-Juk24 CACEIS Bank CHF 5,146 EUR (5,380) (25)
31-Juk24 CACEIS Bank EUR 5,844,011 CHF (5,563,738) 54,077
31-Juk24 CACEIS Bank EUR 3,533,279 DKK (26,347,520) (1,264)
31-Juk24 CACEIS Bank EUR 9,872,057 GBP (8,364,880) 18,201
31-Juk24 CACEIS Bank EUR 1,404,505 SEK (15,800,780) 12,174
31-Juk24 CACEIS Bank EUR 3,668,114 usD (3,818,384) 10,188
31-Juk24 CACEIS Bank GBP 12,980 EUR (15,330) (39)
13-Sep24 JPMorgan AG EUR 4,788,346 usD (5,200,000) (47,711)
13-Sep24 Morgan Stanley and Co. International Plc CHF 4,600,000 EUR (4,772,834) 28,949
Total as atJune 30, 2024 74,550
Total as at December 31, 2(R 126,147
US COUPON STRATEGY COLLECTION
Maturity
1-Juk24 CACEIS Bank EUR 135,968 UsD (145,481) 226
1-Juk24 CACEIS Bank usD 38,766 EUR (36,255) (85)
31-Juk24 CACEIS Bank EUR 91,522,118 UsD (97,943,389) 259,612
31-Juk24 CACEIS Bank USD 350,461 EUR (326,871) (315)
Total as atJune 30, 2024 259,438
Total as at December 312023 523,708
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Note 121 Forward Foreign Exchange Contracts(continued)

Fair Value
Sub-Fund Name  Counterparty Currency Purchased Currency Sold EUR
DYNAMIC INTERNATIONAL VALUE OPPORTUNITY
Maturity
1-Jul24 CACEIS Bank EUR 36,533 JPY (6,288,300) 59
1-Jul24 CACEIS Bank EUR 12,511 uUsD (13,403) 6
8-Jul24 CACEIS Bank EUR 14,085 uUsD (15,086) 14
31-Juk24 CACEIS Bank CAD 193,895 EUR (132,366) (242)
31-Juk24 CACEIS Bank CHF 26,736 EUR (27,951) (128)
31-Juk24 CACEIS Bank EUR 4,235,048 CAD (6,205,048) 6,792
31-Juk24 CACEIS Bank EUR 10,955,136 CHF (10,429,739) 101,372
31-Juk24 CACEIS Bank EUR 24,447,201 GBP (20,714,823) 45,072
31-Jut24 CACEIS Bank EUR 4,500,499 HKD (37,560,956) 13,921
31-Juk24 CACEIS Bank EUR 10,083,424 JPY (1,712,549,566) 117,603
31-Jut24 CACEIS Bank EUR 2,475,577 SEK (27,850,411) 21,458
31-Juk24 CACEIS Bank EUR 256,640,159 UsD (274,636,537) 737,055
31-Juk24 CACEIS Bank GBP 74,177 EUR (87,533) (153)
31-Juk24 CACEIS Bank HKD 52,806 EUR (6,311) 3)
31-Juk24 CACEIS Bank JPY 4,375,134 EUR (25,595) (136)
31-Juk24 CACEIS Bank uUsD 1,072,262 EUR (1,000,004) (879)
13-Sep24 BNP Paribas Paris uUsD 38,000,000 GBP (29,847,919) 238,968
13-Sep24 JPMorgan AG UsD 96,670,000 EUR (89,017,192) 884,053
Total as atJune 30, 2024 2,164,832
Total as at December 31, 2@ 952,513
MEDIOLANUM INNOVATIVE THEMATIC OPPORTUNITIES
Maturity
1-Jul24 CACEIS Bank EUR 20,393 uUsD (21,820) 34
31-Juk24 CACEIS Bank CHF 20,356 EUR (21,296) (113)
31-Juk24 CACEIS Bank EUR 3,271,242 CAD (4,792,952) 5,219
31-Juk24 CACEIS Bank EUR 7,391,864 CHF (7,043,068) 62,470
31-Juk24 CACEIS Bank EUR 1,981,344 DKK (14,773,481) (531)
31-Juk24 CACEIS Bank EUR 13,016,047 GBP (11,030,443) 22,147
31-Juk24 CACEIS Bank EUR 2,380,988 HKD (19,871,618) 7,365
31-Juk24 CACEIS Bank EUR 20,871,796 JPY (3,546,770,708) 232,149
31-Juk24 CACEIS Bank EUR 257,005,275 usD (275,040,991) 725,288
31-Juk24 CACEIS Bank GBP 39,640 EUR (46,803) (107)
31-Juk24 CACEIS Bank HKD 19,871,618 EUR (2,375,970) (2,342)
31-Juk24 CACEIS Bank JPY 12,679,703 EUR (74,326) (542)
31-Juk24 CACEIS Bank uUsD 13,140,125 EUR (12,279,050) (35,189)
13-Sep24 Morgan Stanley and Cinternational Plc JPY 8,300,000,000 USD (54,130,355) (1,820,769)
Total as atJune 30, 2024 (804,921)
Total as at December 312023 1,308,736
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Note 121 Forward Foreign Exchange Contracts(continued)

Fair Value
Sub-Fund Name  Counterparty Currency Purchased Currency Sold EUR
CHINESE ROAD OPPORTUNITY
Maturity
2-Juk24 JP Morgan Chase Bank HKD 2,161,873 usb (276,841) 55
2-Juk24 State Street Bank and Trust Company HKD 3,416,009 EUR (409,062) (840)
2-Juk24 CACEIS Bank EUR 148,713 HKD (1,244,679) (29)
3-Juk24 Citibank N.A., London HKD 30,965,177 USD (3,965,578) 499
3-Juk24 HSBC Bank Singapore HKD 71,085,651 EUR (8,509,349) (14,786)
13-Sep24 JPMorgan AG USD 93,300,000 EUR (85,913,976) 853,234
Total as at June 30, 2024 838,133
Total as at December 31, 2022 -
GLOBAL LEADERS
Maturity
1-Juk24 CACEIS Bank EUR 67,366 USD (72,116) 78
5-Juk24 CACEIS Bank UsSD 28,422 HKD (221,970) 9)
8-Jul24 CACEIS Bank EUR 34,011 usD (36,426) 34
31-Juk24 CACEIS Bank AUD 42,195 EUR (26,248) 31
31-Juk24 CACEIS Bank CHF 104,594 EUR (109,416) (571)
31-Juk24 CACEIS Bank DKK 1,139,372 EUR (152,818) 30
31-Juk24 CACEIS Bank EUR 3,509,504 AUD (5,652,346) (10,755)
31-Juk24 CACEIS Bank EUR 11,171,771 CHF (10,635,984) 103,376
31-Juk24 CACEIS Bank EUR 15,264,649 DKK (113,827,492) (5,405)
31-Juk24 CACEIS Bank EUR 8,313,176 GBP (7,044,097) 15,208
31-Juk24 CACEIS Bank EUR 3,057,536 HKD (25,518,049) 9,457
31-Juk24 CACEIS Bank EUR 10,254,197 JPY (1,742,289,861) 115,323
31-Jut24 CACEIS Bank EUR 213,892,025 usb (228,890,776) 614,285
31-Juk24 CACEIS Bank GBP 64,330 EUR (75,939) (159)
31-Juk24 CACEIS Bank HKD 152,181 EUR (18,237) (59)
31-Juk24 CACEIS Bank JPY 15,675,151 EUR (91,746) (531)
31-Juk24 CACEIS Bank uUsD 2,309,233 EUR (2,156,289) (4,564)
Total as atJune 30, 2024 835,769
Total as at December 312023 848,415

121



NOTES TO THE CONDENSED FINANCIAL STATEMENTS (continued)

Note 121 Forward Foreign Exchange Contracts(continued)

Fair Value
Sub-Fund Name  Counterparty Currency Purchased Currency Sold EUR
EMERGING MARKETS FIXED INCOME
Maturity
2-Juk24 Bank of America BRL 20,987,582 USD (3,775,492) 3,354
2-Juk24 Bank of America MXN 6,190,200 USD (362,000) (21,859)
2-Juk24 Bank of America USD 3,802,098 BRL (20,987,582) 21,467
2-Juk24 Barclays Bank Plc EUR 1,414,695 USD (1,520,515) (3,963)
2-Juk24 Barclays Bank Plc uUsb 92,700 EUR (86,289) 201
2-Juk24 Goldman Sachkternational BRL 18,508,617 uUsbD (3,560,205) (212,259)
2-Juk24 Goldman Sachs International uUsD 3,329,547 BRL (18,508,617) (2,958)
2-Juk24 HSBC Bank Plc usb 1,442,620 EUR (1,328,406) 17,575
2-Juk24 JP Morgan Chase Bank EUR 2,592,664 USD (2,822,929) (41,164)
2-Juk24 JP Morgan Chase Bank uUsb 857,391 EUR (787,658) 12,297
2-Juk24 Morgan Stanley and Co. International Plc BRL 2,478,965 usD (464,138) (16,579)
2-Juk24 Morgan Stanley and Co. International Plc usb 445,945 BRL (2,478,965) (396)
2-Juk24 Morgan Stanley and Co. International Plc uUsD 338,525 MXN (6,190,200) (45)
2-Juk24 Standard Chartered Bank London EUR 778,000 uUsD (832,529) 1,241
2-Juk24 Standard Chartered Bank London uUsD 59,675,688 EUR (55,030,066) 648,045
3-Juk24 Bank of America uUsD 196,771 TRY (6,533,977) (1,973)
3-Juk24 Barclays Bank Plc TRY 12,855,445 usD (373,000) 17,069
3-Juk24 Barclays Bank Plc uUsD 185,937 TRY (6,321,468) (6,055)
10-Juk-24 Bank of America TRY 6,015,535 usD (181,000) 692
10-Juk24 Bank of America usD 354,671 TRY (11,869,423) (3,700)
10-Jut24 BNP Paribas Paris TRY 15,759,285 usD (461,000) 14,107
17-Juk24 Barclays Bank Plc TRY 14,043,462 uUsD (418,000) 2,939
17-Juk24 BNP Paribas Paris TRY 1,873,133 usD (55,105) 997
17-Juk24 Citibank N.A., London TRY 9,201,495 usD (268,500) 6,945
17-Juk24 Goldman Sachs International TRY 2,092,632 uUsD (62,110) 602
17-Juk-24 JP Morgan Chase Bank TRY 9,197,870 usD (268,500) 6,844
19-Juk-24 Bank of America HUF 142,999,511 usD (385,000) 2,557
19-Juk24 Bank of America PLN 312,176 UsSD (77,383) 237
19-Juk24 Bank of America RON 275,784 uUsD (59,238) 124
19-Juk24 Bank of America uUsD 28,112 EUR (26,184) 24
19-Juk24 Bank of America uUsD 35,250 HUF (13,020,146) (50)
19-Juk24 Bank of America uUsD 28,130 CzK (664,000) (259)
19-Juk-24 Barclays Bank Plc CzZK 18,744,448 usD (820,000) (16,865)
19-Juk-24 Barclays Bank Plc PLN 1,648,851 usD (411,095) (960)
19-Juk24 Barclays Bank Plc usb 478,000 PLN (1,908,432) 3,151
19-Juk24 BarclaysBank Plc usb 792,679 HUF (295,280,986) (7,442)
19-Juk24 Barclays Bank Plc uUsD 1,644,975 CzK (38,881,157) (17,208)
19-Jul-24 BNP Paribas Paris CzZK 7,523,352 usb (325,248) (3,157)
19-Juk24 BNP Paribas Paris uUsD 436,775 EUR (408,774) (1,578)
19-Jul-24 Citibank N.A., London GBP 59,585 usb (75,694) (344)
19-Juk-24 Citibank N.A., London HUF 404,810,739 usD (1,108,000) (9,671)
19-Juk24 Citibank N.A., London PLN 636,071 usD (160,230) (1,904)
19-Juk24 Citibank N.A., London UsD 1,227,000 PLN (4,899,930) 7,837
19-Juk24 Citibank N.A., London UsD 145,100 HUF (52,131,430) 3,499
19-Jul-24 Citibank N.A., London uUsD 690,525 CzZK (16,210,056) (2,775)
19-Juk24 Goldman Sachs International HUF 136,868,620 usD (373,000) (1,757)
19-Juk24 GoldmanSachs International JPY 26,735,485 usD (175,000) (7,786)
19-Juk24 Goldman Sachs International usb 191,000 EUR (178,161) (96)
19-Juk24 Goldman Sachs International uUsD 174,000 JPY (26,246,229) 9,672
19-Juk24 Goldman Sachs International uUsbD 2,708,598 HUF (988,486,398) 26,463
19-Juk24 HSBC Bank Plc EUR 272,000 UsD (292,074) (294)
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Fair Value
Sub-Fund Name  Counterparty Currency Purchased Currency Sold EUR
EMERGING MARKETS FIXED INCOME (continued)
Maturity
19-Juk24 HSBC Bank Plc USD 511,409 EUR (478,000) (1,225)
19-Juk24 HSBC Bank Plc USD 451,198 HUF (164,439,271) 4,972
19-Juk24 JP Morgan Chase Bank HUF 134,731,920 USD (366,000) (632)
19-Juk24 JP Morgan Chase Bank USD 73,632 HUF (26,200,330) 2,419
19-Juk24 Morgan Stanley and Co. International Plc CzK 9,277,448 uUsD (395,000) 1,780
19-Juk24 Morgan Stanley and Co. International Plc PLN 2,112,961 uUsbD (529,695) (3,924)
19-Jut24 MorganStanley and Co. International Plc RON 1,847,605 uUsD (403,738) (5,585)
19-Juk24 Morgan Stanley and Co. International Plc uUsD 35,607 EUR (32,674) 522
19-Juk24 Morgan Stanley and Co. International Plc uUsb 313,497 PLN (1,252,420) 1,888
19-Juk24 MorganStanley and Co. International Plc usD 70,936 HUF (25,660,285) 1,269
19-Juk24 Morgan Stanley and Co. International Plc usb 871,962 CzK (20,758,369) (15,046)
19-Juk-24 Deutsche Bank AG CzZK 9,439,324 usD (414,000) (9,486)
19-Juk24 Deutsche Bank AG PLN 182,960 uUsD (44,688) 759
19-Juk24 Deutsche Bank AG RON 471,331 uUsD (101,222) 230
19-Juk24 Deutsche Bank AG uUsD 886,064 EUR (817,576) 8,482
24-Juk-24 Barclays Bank Plc TRY 30,063,875 uUsD (886,291) 7,987
24-Juk24 HSBC Bank Plc TRY 21,616,135 usD (639,500) 3,643
31-Juk24 CACEIS Bank EUR 4,008,315 MXN (78,665,258) 17,895
31-Juk24 CACEIS Bank EUR 1,843,534 PLN (7,994,263) (8,716)
31-Juk24 CACEIS Bank EUR 254,766,889 usD (272,634,280) 729,460
31-Juk24 CACEIS Bank EUR 2,549,045 ZAR (49,090,653) 49,981
31-Juk24 CACEIS Bank EUR 1,505,992 HUF (599,341,739) (7,891)
31-Juk24 CACEIS Bank EUR 4,006,211 TRY (146,433,016) (24,265)
31-Juk24 CACEIS Bank HUF 599,341,739 EUR (1,512,080) 1,783
31-Jut24 CACEIS Bank TRY 7,633,342 EUR (210,223) (162)
31-Juk24 CACEIS Bank UsD 229,365 EUR (213,687) 34
2-Aug-24 Bank of America BRL 20,987,582 usD (3,788,988) (28,566)
2-Aug-24 Barclays Bank Plc USD 1,522,751 EUR (1,414,695) 4,064
2-Aug-24 Citibank N.A., London uUsD 205,967 BRL (1,150,144) 4
13-Sep24 BNP Paribas Paris uUsD 1,312,479 ZAR (25,000,000) (45,702)
13-Sep24 Goldman Sachs International IDR 40,000,000,000 uUsD (2,462,599) (25,938)
13-Sep24 JPMorgan AG uUsbD 39,200,000 EUR (36,098,097) 357,151
13-Sep24 MorganStanley and Co. International Plc EUR 3,004,048 HUF (1,200,000,000) (17,537)
13-Sep24 Morgan Stanley and Co. International Plc HUF 1,200,000,000 EUR (3,063,135) (41,648)
13-Sep24 Morgan Stanley and Co. International Plc usD 978,259 JPY (150,000,000) 32,539
13-Sep24 Societe Generale EUR 2,250,000 GBP (1,906,285) 8,243
13-Sep24 Societe Generale INR 545,500,000 CNH (46,975,647) 45,445
13-Sep24 Societe Generale KRW 6,000,000,000 usD (4,409,948) (33,541)
13-Sep24 Societe Generale THB 166,000,000 usD (4,585,762) (33,002)
18-Sep24 Bank of America usb 837,703 PEN (3,156,633) 6,285
18-Sep24 Barclays Bank Plc ILS 228,309 uUsD (61,377) (602)
18-Sep24 Barclays Bank Plc MYR 1,387,692 USsD (297,119) (1,617)
18-Sep24 Barclays Bank Plc UsD 367,000 ZAR (6,810,606) (3,430)
18-Sep24 Citibank N.A., London COP 6,253,470,926 usD (1,558,284) (59,440)
18-Sep24 Citibank N.A., London MXN 4,753,699 usD (252,482) 4,064
18-Sep24 Citibank N.A., London PHP 101,506,036 usb (1,730,072) 186
18-Sep24 Citibank N.A., London usb 31,171 EUR (28,934) 48
18-Sep24 Citibank N.A., London usb 98,745 INR (8,249,651) 175
18-Sep24 Citibank N.A., London uUsb 117,000 MXN (2,204,315) (1,980)
18-Sep24 Citibank N.A., London UsD 1,088,366 PEN (4,106,634) 6,837
18-Sep24 Citibank N.A., London UsD 670,000 TWD (21,612,860) (1,699)
18-Sep24 Citibank N.A., London uUsb 164,794 COP (688,838,920) 152
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Sub-Fund Name  Counterparty Currency Purchased Currency Sold EUR
EMERGING MARKETS FIXED INCOME (continued)
Maturity
18-Sep24 Citibank N.A., London VND 40,908,870,729 USD (1,593,636) 14,018
18-Sep24 Citibank N.A., London ZAR 841,168 usD (46,059) (261)
18-Sep24 Goldman Sachs International SAR 672,816 usD (179,266) (34)
18-Sep24 Goldman Sachs International usb 380,408 TWD (12,197,797) 1,147
18-Sep24 Goldman Sachs International uUsD 185,000 THB (6,739,735) 170
18-Sep24 GoldmanSachs International ZAR 33,688,692 uUsbD (1,796,775) 34,210
18-Sep24 HSBC Bank Plc MXN 6,514,801 EUR (324,265) 3,008
18-Sep24 HSBC Bank Plc MXN 2,204,105 usD (117,000) 1,946
18-Sep24 HSBC Bank Plc TWD 22,540,240 usD (695,000) 5,284
18-Sep24 HSBCBank Plc uUsD 309,000 IDR (5,107,461,000) (1,723)
18-Sep24 HSBC Bank Plc uUsD 649,000 TWD (20,910,326) (923)
18-Sep24 JP Morgan Chase Bank IDR 38,865,716,062 USD (2,379,131) (12,842)
18-Sep24 JP Morgan Chase Bank ILS 4,363,232 uUsD (1,174,395) (12,812)
18-Sep24 JP Morgan Chase Bank uUsD 798,000 TWD (25,677,725) (178)
18-Sep24 Morgan Stanley and Co. International Plc COP 290,473,654 uUsD (69,277) 136
18-Sep24 Morgan Stanley and Co. International Plc IDR 4,531,495,412 uUsD (275,237) 513
18-Sep24 Morgan Stanley and Co. International Plc INR 245,429,208 USD (2,930,398) 1,628
18-Sep24 Morgan Stanley and Co. International Plc MXN 6,190,200 usD (334,493) (40)
18-Sep24 Morgan Stanley and Co. International Plc MYR 1,465,474 USD (312,610) (623)
18-Sep24 Morgan Stanley and Co. International Plc PHP 9,479,780 usD (161,211) 356
18-Sep24 Morgan Stanley and Co. International Plc uUsD 789,549 IDR (12,992,035,581) (2,073)
18-Sep24 Morgan Stanley and Co. International Plc uUsD 2,053,158 SGD (2,765,904) 5,323
18-Sep24 Morgan Stanley and Co. International Plc uUsD 347,679 ZAR (6,372,294) 826
18-Sep24 Morgan Stanley and Co. International Plc uUsD 46,545 TWD (1,500,857) (101)
18-Sep24 Morgan Stanley and Co. International Plc uUsD 1,155,000 MYR (5,419,200) 1,360
18-Sep24 Morgan Stanley and Co. International Plc usb 3,820,309 THB (138,402,326) 23,217
18-Sep24 Deutsche Bank AG COP 381,059,230 usb (91,800) (678)
18-Sep24 Deutsche Bank AG INR 215,810,903 usD (2,573,819) 4,174
18-Sep24 Deutsche Bank AG MXN 2,300,018 uUsD (122,643) 1,516
18-Sep24 Deutsche Bank AG uUsD 563,664 INR (47,226,605) (517)
18-Sep24 Deutsche Bank AG uUsD 151,129 SAR (567,302) 7
18-Sep24 Deutsche Bank AG ZAR 1,131,466 uUsD (61,131) 417
19-Sep24 BarclaysBank Plc UsD 1,012,576 KRW (1,397,760,000) (5,939)
19-Sep24 Citibank N.A., London uUsb 172,559 KRW (236,914,879) (141)
19-Sep24 HSBC Bank Plc KRW 1,159,142,201 UsSD (845,781) (715)
19-Sep24 HSBC Bank Plc uUsb 245,390 HKD (1,911,645) 110
19-Sep24 JP Morgan Chase Bank CNH 4,888,902 uUsD (679,000) (4,927)
19-Sep24 Morgan Stanley and Co. International Plc CNH 5,192,834 usD (719,000) (3,169)
19-Sep24 Morgan Stanley and Co. International Plc KRW 166,641,582 usD (120,872) 569
19-Sep24 MorganStanley and Co. International Plc usb 7,685,906 CNH (55,402,317) 47,422
20-Sep24 Citibank N.A., London UsD 367,000 KRW (505,726,000) (1,556)
20-Sep24 Morgan Stanley and Co. International Plc KRW 128,657,288 uUsbD (93,194) 557
23-Sep24 Barclays BanlPlc CLP 373,784,800 usD (400,000) (4,232)
23-Sep24 Citibank N.A., London UsD 242,206 CLP (230,081,168) (1,139)
23-Sep24 Morgan Stanley and Co. International Plc usb 154,560 CLP (143,655,792) 2,402
11-Dec24 Citibank N.A., London EGP 13,837,500 usb (250,000) 36,773
11-Dec24 Deutsche Bank AG UsbD 253,899 EGP (13,837,500) (32,984)
Total as atJune 30, 2024 1,451,987
Total as at December 31, 2® 223,324
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Note 121 Forward Foreign Exchange Contracts(continued)

Fair Value
Sub-Fund Name  Counterparty Currency Purchased Currency Sold EUR
MEDIOLANUM GLOBAL DEMOGRAPHIC OPPORTUNITIES
Maturity
1-Juk24 CACEIS Bank USD 41,570 JPY (6,684,400) 15
5-Juk24 CACEIS Bank USD 30,305 HKD (236,670) (10)
31-Juk24 CACEIS Bank CHF 86,048 EUR (89,968) (423)
31-Juk24 CACEIS Bank EUR 2,881,687 CHF (2,743,484) 26,665
31-Juk24 CACEIS Bank EUR 1,950,443 DKK (14,544,378) (698)
31-Juk24 CACEIS Bank EUR 3,474,409 GBP (2,943,968) 6,406
31-Juk24 CACEIS Bank EUR 2,328,112 HKD (19,430,312) 7,201
31-Juk24 CACEIS Bank EUR 6,800,068 JPY (1,154,910,641) 79,309
31-Juk24 CACEIS Bank EUR 996,532 MXN (19,534,597) 5,616
31-Juk24 CACEIS Bank EUR 900,490 SEK (10,130,576) 7,805
31-Juk24 CACEIS Bank EUR 58,266,761 uUsD (62,352,601) 167,339
31-Juk24 CACEIS Bank HKD 814,494 EUR (97,159) 131
31-Juk24 CACEIS Bank JPY 2,502,654 EUR (14,688) (125)
31-Juk24 CACEIS Bank MXN 19,534,597 EUR (992,187) (1,237)
31-Juk24 CACEIS Bank SEK 400,495 EUR (35,263) 28
31-Juk24 CACEIS Bank usD 197,663 EUR (184,273) (92)
13-Sep24 JPMorgan AG USD 31,600,000 EUR (29,098,410) 288,984
Total as atJune 30, 2024 586,914
Total as at December 312023 (511,255
MEDIOLANUM GLOBAL IMPACT
Maturity
1-Juk24 CACEIS Bank EUR 7,785 uUsD (8,346) )
31-Juk24 CACEIS Bank CHF 6,982 EUR (7,300) (34)
31-Juk24 CACEIS Bank EUR 929,451 AUD (1,497,100) (2,937)
31-Juk24 CACEIS Bank EUR 760,236 CAD (1,113,931) 1,179
31-Juk24 CACEIS Bank EUR 3,265,858 CHF (3,109,230) 30,220
31-Juk24 CACEIS Bank EUR 1,610,291 DKK (12,007,876) (576)
31-Juk24 CACEIS Bank EUR 6,205,412 GBP (5,258,026) 11,441
31-Juk24 CACEIS Bank EUR 4,050,300 JPY (687,895,244) 47,239
31-Juk24 CACEIS Bank EUR 1,947,421 SEK (21,908,621) 16,880
31-Juk24 CACEIS Bank EUR 86,521,114 USD (92,588,254) 248,465
31-Juk24 CACEIS Bank GBP 16,650 EUR (19,661) (48)
31-Juk24 CACEIS Bank JPY 1,527,232 EUR (8,947) (61)
31-Juk24 CACEIS Bank USD 453,441 EUR (422,754) (242)
Total as atJune 30, 2024 351,524
Total as at December 31, 2R 467,024
MEDIOLANUM CIRCULAR ECONOMY OPPORTUNITIES
Maturity
31-Juk24 CACEIS Bank CAD 86,844 EUR (59,362) (185)
31-Juk24 CACEIS Bank EUR 1,272,742 CAD (1,864,778) 2,041
31-Juk24 CACEIS Bank EUR 991,401 CHF (943,854) 9,174
31-Jul24 CACEIS Bank EUR 629,957 DKK (4,697,564) (225)
31-Juk24 CACEIS Bank EUR 2,990,187 GBP (2,534,881) 4,088
31-Jul24 CACEIS Bank EUR 1,485,018 JPY (252,347,011) 16,540
31-Juk24 CACEIS Bank EUR 459,926 NOK (5,201,361) 4,398
31-Juk24 CACEIS Bank EUR 724,276 SEK (8,148,154) 6,278
31-Juk24 CACEIS Bank EUR 38,862,929 UsD (41,588,113) 111,613
31-Juk24 CACEIS Bank NOK 325,118 EUR (28,477) ?3)
31-Juk24 CACEIS Bank USD 40,107 EUR (37,364) 7
Total as atJune 30, 2024 153,726
Total as at December 31, 2@ 179,211
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