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Annex to the Sustainable Finance Disclosuer Regulation
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Did this financial product have a sustainable investment objective?

Ecological and/or social characteristics
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Legal entity identifierproductname

The EU Taxonomy is a classi-

ficationsystem,establishing

a list of environmentally

sustainable economic activi-

ties. For the time being, it

doesnot includea list of soci-

ally sustainable economic

activities. Sustainable invest-

ments with an environmen-

tal objective might be alig-

ned with the Taxonomy or

not.

Sustainable investment

means an investment in an

economic activity that cont-

ributes to an environmental

or social objective, provided

that the investment does

not significantly harm any

environmental or social

objective and that the

investee companies follow

good governance practices.
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This financial product does not contribute to any environmental objective within the meaning of

Art. 9 of the Taxonomy Regulation.

C-QUADRAT ARTS Total Return Balanced airms for moderate capital growth.

The investment strategy of the C-QUADRAT ARTS Total Return Balanced fund is actively managed

and is not based on a benchmark. Rather, the aim is to generate absolute value growth over the

long term.

The following assets were selected for the fund in accordance with the Investment Act.

The investment fund invested at least 51% of the fund’s assets in units of other investment funds

that are classified in accordance with Art. 8 or 9 pursuant to Regulation (EU) 2019/2088 (“Disclosure

Regulation”). The acquisition of equity funds was limited to 50% of the fund assets. Units were also

acquired in investment funds that aim to achieve a neutral or opposing performance in relation to

a specific market trend.

The direct acquisition of equities and equity-equivalent securities as well as bonds was limited in

total to 49% of the fund assets whereby the total share quota, i.e. equities and equity-equivalent

securities as well as equity funds, did not exceed 50% of the fund assets. Securities (including securi-

ties with embedded derivative instruments) were allowed to be acquired up to 49% of the fund

assets.

Derivative instruments were allowed to be used as part of the investment strategy up to 49% of

the fund assets (calculated according to market prices) and for hedging purposes.

Sight deposits and callable deposits with a maximum term of 12 months were allowed to be held

up to 49% of the fund assets. No minimum bank balance had to be held.

Sustainability indicators

measure how the

sustainable objectives of

this financial product are

attained

To what extent were the environmental and/or social characteristics promoted by this financial pro-

duct met?

How did the sustainability indicators perform?

Indicator

Funds that are classified in accordance with Article 8 or 9 of the Disclosure Regulation

Description

Funds that promote environmental or social characteristics and observe the principles of cor-

porate governance or aim for sustainable investment are considered sustainable. Particular

care is taken to ensure that investments are made exclusively in target funds that are classi-

fied as funds in accordance with Article or 9 of Regulation (EU) 2019/2088 on sustainability-

related disclosure requirements in

the financial services sector and are promoted as such.

Methodology

Verification that the funds are classified in accordance with the Disclosure Regulation pursuant

to Article 8 or 9.

Indicator

Funds classified under MiFID II

Description
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Investments are made in target funds which, according to Article 2 no. 7 of Delegated Regula-

tion (EU) 2017/565 (as amended by Delegated Regulation 2021/1253) (MiFID II) show or cor-

respond to a combination of

(a) A Minimum proportion in environmentally sustainable investments within the meaning

of Article 2 number 1 of Regulation (EU) 2020/852;

(b) A Minimum proportion in sustainable investments within the meaning of Article 2

number 7 of Regulation (EU) 2019/2088;

(c) A consideration of the most significant adverse impacts on sustainability factors or a com-

bination thereof.

Methodology

Verification that the funds comply with at least one of the requirements (a) to (c) described

above under MiFID II.

32.2722.83Funds classified under MiFID II

58.3059.35Funds that are classified in accordance with
Article 8 or 9 of the Disclosure Regulation

31.12.202331.12.2024reference period

Sustainability indicators year-end

... and compared to previous periods?

Compared to the previous period, the indicator ‘Funds classified in accordance with Article 8 or

9 SFDR’ increased to 59.35% and has therefore improved. The indicator ‘Funds classified in accor-

dance with MiFID II’ fell to 22.83% and thus deteriorated.

How did the sustainable investments that the financial product partially made not cause signi-

ficant harm to any environmental or social sustainable investment objective?

Not relevant for this fund.

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

Not relevant for this fund.

Were sustainable investments alignedwith the OECD Guidelines for Multinational Enterprises

and the UN Guiding Principles on Business and Human Rights?

Not relevant for this fund.

Principal adverse impacts

are the most significant

negative impacts of invest-

mentdecisionsonsustainab-

ility factors relating to envi-

ronmental, social and

employee matters, respect

for human rights, anticor-

ruptionandantibriberymat-

ters.
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The EU Taxonomy sets out a “do not significant harm” principle by which Taxonomy-aligned

investments should not significantly harmEUTaxonomy objectives and is accompanied by specific

EU criteria.

The “do no significant harm” principle applies only to those investments underlying the financial

product that take into account the EU criteria for environmentally sustainable economic activi-

ties. The investments underlying the remaining portion of this financial product do not take into

account the EU criteria for environmentally sustainable economic activities.

Any other sustainable investments must also not significantly harm any environmental or social

objectives.

Themanagement according to theprincipal adverse impact of investment decisions on sustainabi-

lity factors is not part of the investment strategy in this fund.

How did this financial product consider principal adverse impacts on sustainability factors?

Principal investments include the 15 positions in the securities portfoliowith the highest average

market value across all valuation dates. The valuation dates are the last valuation dates of each

month in the period under review including the reporting date. The information is given as a percen-

tage of the average fund assets over all reporting dates.

What were the top investments of this financial product?

Ireland2.98%Trust funds and other
funds

iShares MSCI World Momentum Factor ESG
UCITS ETF (IE000L5NW549)

Germany3.05%Trust funds and other
funds

iShares STOXX Europe 600 Telecommun. (DE)
ETF (DE000A0H08R2)

Ireland3.08%Trust funds and other
funds

SPDR S&amp;P US Dividend Aristocrats UCITS
ETF (IE00B979GK47)

Ireland3.45%Trust funds and other
funds

SPDR S&amp;P Global Dividend Aristocrats
ETF (IE00B9CQXS71)

Ireland3.45%Trust funds and other
funds

iShares MSCI World Momentum Factor UCITS
ETF (IE00BP3QZ825)

Ireland3.74%Trust funds and other
funds

db x-trackers Equity Momentum Factor UCITS
ETF (IE00BL25JP72)

Ireland4.11%Trust funds and other
funds

Man GLG Global Investment Grade Opportuni-
ties (IE000VA5W9H0)

Luxembourg4.15%Trust funds and other
funds

Amundi Funds - Emerging Markets Short Term
Bond (LU1882464198)

Luxembourg4.64%Trust funds and other
funds

Amundi Funds - Global Subordinated Bond
(LU1883334606)

Luxembourg7.39%Trust funds and other
funds

Nordea 1-European Financial Debt Fund-BI
(LU0772943501)

CountryAssetsSectorLargest investmentsThe list includes the invest-

ments constituting the grea-

test proportion of invest-

ments of the financial

product during the refe-

rence period which is:

01/01/2024 - 31/12/2024
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Luxembourg2.36%Trust funds and other
funds

BNP Paribas Flexi I - ABS Opportunities
(LU1815417925)

Luxembourg2.36%Trust funds and other
funds

Robeco Financial Institutions Bonds
(LU0622664224)

Ireland2.45%Trust funds and other
funds

Man Funds VI - Man GLG High Yield Opportu-
nities (IE00BDTYYL24)

Ireland2.80%Trust funds and other
funds

SPDR MSCI World Financials UCITS ETF
(IE00BYTRR970)

Ireland2.82%Trust funds and other
funds

Man Funds VI - Man High Yield Opportunities
DE (IE00BKRQZ382)

What was the asset allocation?

The assets of the fund are divided into different categories in the chart below. “Investments”

covers all assets that can be acquired for the fund.

Category “#1 Aligned with E/S characteristics” comprises those assets that are transacted wit-

hin the framework of the investment strategy to attain the promoted ecological or social cha-

racteristics.

Category “#2 Other investments” includes, for example, derivatives, bank deposits or finan-

cial instruments for which there is not enough data to be able to assess it for the sustainable

investment strategy of the fund.

Asset allocation describes

the share of investments in

specific assets.

What was the proportion of sustainability-related investments?

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

attain the environmental or social characteristics promoted by the financial product.

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

with the environmental or social characteristics, nor are qualified as sustainable investments.

The category #1 Aligned with E/S characteristics covers:

- The sub-category#1BOtherE/S characteristics covers investmentsalignedwith theenvironmental

or social characteristics that do not qualify as sustainable investments.

Investments
#1 Aligned with E/S-
characteristics (59%)

#1B Other E/S-
characteristics (59%)

#2 Other (41%)

In which economic sectors were the investments made?

The average of the market values over all valuation dates per economic sector is calculated for

all positions of the securities portfolio. The valuation dates are the last valuation dates of each

month in the period under review, including the reporting date. The information is given as a

percentage of the average fund assets over all reporting dates. There were no investments in

fossil fuels.



6 Ampega Investment GmbHC-QUADRAT ARTS Total Return Balanced

0.57%Associated companies

1.65%Fund management

2.95%Other financial service activities

93.11%Trust funds and other funds

proportionSector

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

with the EU Taxonomy?

The fund has notmade any sustainable investments with an environmental objective accor-

ding to the EU Taxonomy Regulation. Theminimumshare of Taxonomy-aligned investments

is therefore shown as 0 per cent as at the reporting date.

1Activities in the field of fossil gas and/or nuclear energy are only compliant with the EU taxonomy if they contri-

bute to the containment of climate change ("climate protection") and do not significantly impair any objective

of the EU taxonomy - see explanation on the left. The full criteria for EU taxonomy-compliant economic activi-

ties in the fossil gas and nuclear energy sectors are set out in Commission Delegated Regulation (EU) 2022/1214.

No

Into nuclear energyInto fossil gas

Yes

Has the financial product been used to invest in EU taxonomy-compliant activities in

the fossil gas and/or nuclear energy sector1?
In terms of EU taxonomy

compliance, the criteria for

fossil gas include limiting

emissions and switching to

fully renewable energy or

low-carbon fuels by the end

of 2035. The criteria for nuc-

lear energy include compre-

hensive safety and waste

management require-

ments.

Enabling activities direc-

tly enable other activities to

make a significant contribu-

tion to the environmental

objectives.

Transitional activitiesare

activities for which low-car-

bon alternatives are not yet

available andwhich, among

other things, have green-

house gas emission levels

that correspond to best per-

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

2. Taxonomy-alignment of investments
excluding sovereign bonds*
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This graph represents -% of the total investments.

1. Taxonomy-alignment of investments
including sovereign bonds*
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The graphs below show in green the percentage of investments that were aligned with the EU

Taxonomy. As there is no appropriate methodology to determine the Taxonomy-alignment of

sovereignbonds*, the first graph shows the Taxonomy-alignment in relation to all the investments

of the financial product including sovereign bonds, while the second graph shows the Taxo-

nomy-alignment only in relation to the investments of the financial product other than sovereign

bonds.

Taxonomy-alignedactivities

are expressed as a share of:

- turnover reflects the

“greenness” of investee com-

panies today.

– capital expenditure

(CapEx) shows the green

investments made by

investee companies, rele-

vant for a transition to a

green economy.

– operational expenditure

(OpEx) reflects thegreenope-

rational activities of

investee companies.

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

No investments were made for this fund that flowed into transitional activities or enabling

activities. The minimum share of Taxonomy-aligned investments is therefore shown as 0 per

cent as at the reporting date.

How did the percentage of investments that were aligned with the EU Taxonomy compare

with previous reference periods?

No investments were made for this fund in previous reference periods that were channelled

into transitional or enabling activities. Theminimumproportion of Taxonomy-compliant invest-

ments has not changed.



8 Ampega Investment GmbHC-QUADRAT ARTS Total Return Balanced

What investments were included under "other", what was their purpose and were there

any minimum environmental or social safeguards?

“Other investments” included investments that do not contribute to environmental or

social characteristics. These include, for example, derivatives, investments for diversification

purposes, investments for which no data is available or cash for liquidity management.

With the exception of theminimumexclusions that apply to investments for diversification

purposes, nominimumenvironmental or social protection was taken into account in the

acquisition of these assets.

What was the share of socially sustainable investments?

Not relevant for this fund.

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

ned with the EU Taxonomy?

Sustainable investments aremeasured as a contribution to the 17 SustainableDevelopment

Goals of the United Nations (SDGs). The total share of sustainable investments in relation

to the fund’s environmental and social objectives can be seen in the chart below the ques-

tion “What was the asset allocation” under #1A.

an environmental objective

that do not take into

account the criteria for envi-

ronmentally sustainableeco-

nomic activities under the

EU Taxonomy.

are sustainable

investments with

The fund applied exclusion criteria.

Investments in companies that violate the UN Global Compactwere not considered eligible for

investment. The topics of forced labour, child labour and discrimination were also covered in this

context. The Best Available Technique (BAT) principle and international environmental legisla-

tion, amongst others, were used as assessment guidelines for controversies in the area of envi-

ronmental

problems. Investments in companies to outlawed weapons (according to the “Ottawa Conven-

tion”, “Oslo Convention” and the UN conventions “UN BWC”, “UN CWC”) were notmade. Invest-

ments in companies that generate a significant proportion of their turnover from the extraction

of oil sands or conversion of coal into electricity are excluded.

For investments in countries, countries with a low sustainability rating were excluded. Dimensi-

ons of the assessment includedenvironmental, social andgovernmental activities that comply-

withinternational conventions and standards. This was based on an analysis of relevant contro-

versies, such as corruption, environmental pollution or freedom of expression. Countries that

violate global norms such

as the FreedomHouse Indexwere also excluded.

The investment fund invests at least 51% of the fund’s assets in units of other investment funds that

are classified in accordance with Art. 8 or 9 of the Disclosure Regulation.

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

reference period?



91 January 2024 to 31 December 2024 C-QUADRAT ARTS Total Return Balanced

Not relevant for this fund.

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

Not relevant for this fund.

Howdid this financial product performwith regard to the sustainability indicators to determine

the alignment of the reference benchmark with the environmental or social characteristics

promoted?

Not relevant for this fund.

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

Not relevant for this fund.

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

Not relevant for this fund.

Reference benchmarks are

indexes tomeasurewhether

the financialproductattains

the environmental or social

characteristics that they pro-

mote.

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


