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€ €A unique opportunity to access Bridgewater's expertise through a daily UCITS vehicle 99

A FUNDAMENTAL, SYSTEMATIC, DIVERSIFIED GLOBAL
MACRO STRATEGY

The Lyxor/Bridgewater Core Global Macro Fund ("the Fund") is
a fundamental and systematic macro portfolio. The fund targets
a gross excess return of 8% with 9% volatility and low
correlation to traditional asset classes through a mix of long,
short and market neutral positions.

A BLEND OF BRIDGEWATER'S EXPERTISE INTO A DAILY
UCITS STRUCTURE

The Fund leverages Bridgewater's accumulated understanding
of how to best time markets and capture risk premiums into a
UCITS portfolio. The strategy is based on a risk-budget
allocation: i) 50% to All Weather, which seeks to capture risk
premiums through shifts in the economic environment, ii) 50%
to Pure Apha Major Markets, which aims to exploit alpha
opportunities through active portfolio management. Based on
fundamental views and applied systematically in more than 50
markets across 5 asset classes, the Fund is a diversified UCITS
investment solution with daily liquidity that is designed to fit
well in a core portfolio.

BRIDGEWATER'S OVERVIEW

Founded in 1975 by Ray Dalio, Bridgewater is a fundamental
manager that implements its views systematically. Its sole
focus is researching and trading the global markets in an effort
to generate high and consistent returns.

SUB-MANAGER / ADVISOR DETAILS*

Strategy Global Macro
Geographical zone Global
Date firm incorporation May 1975
Strategy inception date May 1996
AuMs - Firm $ 164.5 billion
AuMs - Strategy -

Total firm staff 1600

*Information as of end of June 2022
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The performance information presented herein does not represent the results of an actual fund. The Hypothetical past performance shown since June 1996
Strategy Past F ) is monthly and based on a combination of two funds managed by Bridgewater Associates LP
(“Bridgewater”): (i) the performance history for 50% of investment in the All Weather Fund in US dollar gross of fees originally at 10% volatility scaled to 11%
volatility for the Hypothetical Strategy (that seeks to harvest risk premiums) dating back to June 1996 (“Reference Fund 17), (i) the retreatment of the
performance history from June 1996 to October 2010 for 50% of investment in the Pure Alpha Major Markets Fund in US dollar gross of fees originally at 14%
volatility scaled to 11% volatility for the Hypothetical Strategy (that seeks to time market) (“Reference Fund 27, (iii) the performance history since November
2010 for 50% of investment in the Pure Alpha Major Markets Fund in US dollar gross of fees originally at 14% volatility scaled to 11% volatility for the
Hypothetical Fund (that seeks to time market) (“Reference Fund 3").The Pure Alpha Major Markets Fund incepted in November 2010. Prior to November
2010, returns of the Reference Fund 2 are simulated based on the performance of the Pure Alpha Fund, a similar Fund as Pure Alpha Major Markets, also
managed by Bridgewater but with some differences detailed as follows: the Pure Alpha Fund have been further modified to remove the returns from markets
that were capacity and liquidity constrained in the Pure Alpha Fund to more closely reflect the Pure Alpha Major Markets Fund. Pure Alpha Major Markets
trades markets within the Pure Alpha Fund, encompassing approximately 2/3 of the pure Alpha risk budget with a slight emphasis on longer-term trading
strategies although Pure Alpha Major Markets draws upon the most liquid components of the Pure Alpha Fund and trades in markets that are not capacity
constrained. Bridgewater expects Pure Alpha and Pure Alpha Major Markets to exhibit a high degree of correlation with similar returns over time. Where
shown, performances of the Hypothetical Strategy are presented net of fees using a 1.5% fixed fee and a 15% performance fee charged yearly. Hypothetical
Strategy Past Performance is for illustration purposes only. Results of the Hypothetical Strategy Past Performance have certain inherent limitations.

Strategy Past F is not
regulatory structures, fees, expenses, impact of subscriptions and redemptions and investment currencies. Unlike an actual performance record, simulated
performance does not represent actual trading or the costs of managing a portfolio. Also, since the trades have not actually been executed, the results may
have under or over compensated for the impact, if any, of certain market or economic factors, such as lack of liquidity or the impact of subscriptions and

in a fund. t ical Strategy Past F in general is also subject to the fact that it is designed with the benefit of hindsight. The
inclusion of simulated past performances based on Pure Alpha Major Markets Fund, Pure Alpha Fund and All Weather Fund does not constitute an offer to
solicit nor an offer to sell any securities or interest in the Pure Alpha Major Markets Fund, Pure Alpha Fund and All Weather Fund or interest in any
Bridgewater or Lyxor fund or program. No part of this discussion or the material shown herein may be (i) taped, repeated, copied, or duplicated in any form by
any means or (ji) redistributed to the public or the press in any way without the prior written consent of Bridgewater and Lyxor Asset Management. THE
FIGURES RELATING TO HYPOTHETICAL PAST PERFORMANCE AND PAST PERFORMANCE REFER OR RELATE TO PAST PERIODS AND ARE NOT A RELIABLE
INDICATOR OF FUTURE RESULTS. THIS ALSO APPLIES TO HISTORICAL MARKET DATA.

KEY FIGURES

of an actual or expected performance record due to, among other reasons, the different

Fund Size - USD M 990.3
Annualized Rate of Return* 6.6%
Annualized Volatility* 7.3%
Sharpe ratio* 0.6

*Since Hypothetical Strategy Inception: May 1996

RISK INDICATORS
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Information as of the end of the month indicated at the top of this page.

THIS DOCUMENT IS FOR THE EXCLUSIVE USE OF INVESTORS ACTING ON THEIR OWN ACCOUNT AND CATEGORIZED EITHER AS "ELIGIBLE COUNTERPARTIES" OR
"PROFESSIONAL CLIENTS" WITHIN THE MEANING OF MARKETS IN FINANCIAL INSTRUMENTS DIRECTIVE 2004/39/EC. NOT FOR U.S INVESTORS.
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HYPOTHETICAL STRATEGY MONTHLY RETURNS - %

J F M A M J J A S o N 2] YTD
2022 0.01 1.02 3.09 0.46 -0.71 -1.39 0.27 273

2021 -1.56 -2.51 1.24 3.30 2.16 -0.23 0.95 0.72 0.18 0.55 -2.28 3.08 5.55

2020 -0.32 -3.73 -12.74 2.59 1.62 1.55 3.00 1.67 -1.97 -1.03 4.82 3.03 -2.72

2019 0.55 0.10 0.62 0.81 -1.61 1.57 1.61 -1.54 1.00 0.12 0.45 0.89 4.62

2018 0.33 -0.84 -1.31 0.57 0.96 0.23 -0.17 -0.65 0.34 0.44 -0.43 0.40 -0.14

2017 -0.06 1.10 0.40 -0.33 -0.45 -1.10 0.37 1.00 0.58 1.74 -0.22 0.94 3.99

2016 -0.63 -1.82 1.60 0.63 1.15 0.50 1.14 0.72 0.24 1.85 0.05 1.93 7.55

2015 4.42 1.74 0.98 -0.40 -0.13 -2.92 0.79 -3.57 -1.83 2.94 0.18 -2.44 -0.54

2014 0.56 2.51 -0.07 1.57 1.94 1.19 -1.22 1.54 -2.07 0.15 0.95 -1.15 5.95

2013 -0.22 -0.67 0.52 1.70 -2.24 -4.71 244 -0.93 224 2.33 -0.81 -0.90 -1.49

2012 2.74 0.45 -0.88 1.04 -0.31 0.00 2.45 0.27 129 -0.73 1.00 0.72 8.29

2011 -0.25 1.46 0.54 417 0.40 0.00 413 1.97 -3.02 277 -0.95 1.64 13.38

2010 117 1.98 0.21 270 0.44 2.40 1.88 3.60 2.55 1.73 -2.40 1.08 18.62

2009 0.77 -0.71 0.86 -1.07 -0.53 -0.50 1.81 1.58 2.39 0.02 4.28 -3.02 5.82

2008 2.87 3.39 114 -3.11 1.56 1.85 -3.24 0.81 -5.97 -7.57 3.36 3.37 -2.35

2007 -0.57 1.34 0.27 0.93 -0.31 -0.55 2.08 0.32 2.64 3.49 -0.22 0.18 9.92

2006 1.86 -0.23 -1.38 1.7 0.47 -0.80 1.36 0.33 -1.32 0.34 1.32 -1.62 1.98

2005 1.32 0.72 0.03 1.10 0.96 1.7 -0.56 1.10 1.31 -2.13 0.94 1.72 8.45

2004 0.04 1.93 2.00 -3.70 1.58 0.40 0.33 2.30 2.25 2.56 3.06 0.49 13.87

2003 1.08 2.7 -2.22 1.49 5.85 -0.88 -1.88 1.93 220 1.55 0.69 2.73 16.06

2002 -3.50 2.29 3.7 1.74 1.93 1.74 -2.33 3.25 -1.51 1.09 1.42 1.85 12.01

2001 -0.28 -2.63 -4.37 4.12 =172 1.35 0.43 0.00 -3.84 3.60 -0.72 =i -5.42

2000 0.44 1.94 -0.06 -1.95 3.60 1.95 -1.46 -1.31 -2.30 -2.86 3.13 3.63 4.53

1999 2.09 -0.30 1.28 2.88 -1.63 -0.04 0.49 0.05 143 -0.18 -0.37 1.46 7.29

1998 2.63 1.16 1.83 0.00 -1.09 0.69 -1.01 -5.51 5.21 5.49 0.74 0.96 11.18

1997 1.71 2.03 -4.12 3.11 1.00 1.74 4.36 -1.24 417 -0.34 1.39 0.50 14.93
1996 2.64 -0.67 1.89 4.75 0.10 5.21 -0.15 14.44

The net performance information presented herein prior to September 20th, 2019 (the “Fund Inception Date”) does not represent the results of an actual portfolio. The performance
information prior to the Fund Inception Date reflects the hypothetical performance history of an account (the “Hypothetical Portfolio”) dating back to 1996, rebalanced monthly, that
combines (i) 50% of investment in the Pure Alpha Major Markets strategy in US dollar gross of fees originally at 14% volatility scaled to 11% volatility for the Hypothetical Portfolio and (i)
50% of investment in the All Weather strategy in US dollar gross of fees originally at 10% volatility scaled to 11% volatility for the Portfolio. The ical Portfolio is a
combination of two live strategies managed by Bridgewater Associates, LP (“Bridgewater”); provided, however, the Pure Alpha Major Markets strategy incepted in November 2010 while
the Hypothetical Portfolio dates to 1996. Prior to November 2010, the performance information has incorporated returns from that time period for the Pure Alpha strategy, also managed
by Bridgewater, which have been further modified to remove the returns from markets that were capacity constrained in the Pure Alpha strategy to more closely reflect the Pure Alpha
Major Markets strategy. Pure Alpha Major Markets trades markets within the Pure Alpha strategy, encompassing approximately 2/3 of the Pure Alpha risk budget with a slight emphasis
on longer-term trading strategies although Pure Alpha Major Markets draws upon the most liquid components of the Pure Alpha strategy and trades in markets that are not capacity
constrained. Bridgewater expects Pure Alpha and Pure Alpha Major Markets to exhibit a high degree of correlation with similar returns over time. Performance for September 2019
(1.08%) represents the linked returns of the performance of the ical Portfolio from 1 until 20 and the performance of the Fund from September 21 until
September 30, minus the management fees and performance fees. Where shown, of the ical Portfolio are net of fees using a 1.5% fixed fee and a 15%
performance fee charged quarterly. Pure Alpha Major Markets strategy, Pure Alpha strategy and All Weather strategy are managed by Bridgewater. Performances of the Hypothetical
Portfolio are for illustration purposes only. Results of simulated performance have certain inherent limitations. Hypothetical performance is not representative of an actual performance
record due to, among other reasons, the different regulatory structures, fees, expenses, impact of iptions and ions and i ies. Unlike an actual performance
record, hypothetical performance does not represent actual trading or the costs of managing a portfolio. Also, since the trades have not actually been executed, the results may have
under or over compensated for the impact, if any, of certain market factors, such as lack of liquidity. Hypothetical performance in general is also subject to the fact that it is designed with
the benefit of hindsight. BOTH HYPOTHETICAL AND ACTUAL PAST PERFORMANCE IS NOT INDICATIVE OF FUTURE RESULTS.

FUND CHARACTERISTICS

CLASS I* CLASS IAUSD CLASS A CLASS A1 CLASS AA USD

Currencies ** EUR, USD, JPY, CHF, GBP, HKD, SGD, NOK, SEK

Type of shares Capitalisation

Management Fee *** Up to 1.5% Up to 1.65% Up to 2.2% Up to 2% Up t0 2.35%

Performance Fee 15%

Hurdle N.A.

Administrative Fee Up To 0.40%

m:::g;’:r::‘ :E,L:I 500,000 500.000 250.000 350.000 250.000

ISIN usD IEOOBKDKNP28 IEOOBKDKNV87 IEO0BKS2WX42 IEOOBKTN1X90 IEOOKDKNW94
EUR IEOOBKDKNQ35 TBD IE00BKS2WW35 IEOOBKTN1W83 TBD

DISCLAIMER

This profile is proprietary and confidential. The information in this material is for illustration and discussion purposes only. It is not intended to be, nor should it be construed or used as,
investment, tax or legal advice, any recommendation or opinion regarding the appropriateness or suitability of any investment or strategy, or an offer to sell, or a solicitation of an offer to buy, an
interest in any security, including shares in the Fund. It may not be reproduced or delivered to any person without the prior consent of Lyxor Asset Management S.A.S. (“Lyxor S.A.S."). Lyxor
S.A.S. is a French investment management company authorized by the Autorité des marchés financiers and registered as a commodity trading advisor and commodity pool operator with the U.S.
Commodity Futures and Trade Commission. No advisory relationship is created by the receipt of this material. This information is qualified in its entirety by the information contained in the Fund's
confidential offering documents, including the private placement memorandum or other offering memorandum (collectively, the “Offering Documents”). Any offer or solicitation of an investment in
the Fund may be made only by delivery of the Fund's Offering Documents to qualified investors. Prospective investors should rely solely on the Offering Documents in making any investment
decision. A more robust discussion of the risks and tax considerations involved in investing in the Fund is available from the more complete disclosures incorporated into the Offering Documents
for such Fund. The Offering Documents contain important information, including, among other information, a description of the Fund's risks, investment program, fees and expenses, and should
be read carefully before any investment decision is made. For more detailed information regarding fees and expenses, please refer to the relevant sections of the Offering Documents for a
complete description of the fees and expenses. This material has not been prepared in regard to specific investment objectives, financial situations, or the particular needs of any specific entity or
person. Investors should make their own appraisal of the risks and should seek their own financial advice regarding the appropriateness of investing in any securities or financial instrument or
participating in any investment strategy. Before you decide to invest in any account or fund, you should carefully read the relevant client and Offering Documents. No is
made that your investment objectives will be achieved. The information displayed in this document may change from time to time without notice. Certain information presented herein has been
obtained from other sources believed to be reliable. Such information has not been verified and no representation or warranty, express or implied, is made as to the faimess, accuracy,
completeness or correctness of such information, nor does Lyxor S.A.S. accept any liability arising from its use. Any opinions expressed herein are statements of our judgment on this date and are
subject to change without notice. This material is not intended for use by retail cust Any descriptions involving process, risk portfolio characteristics or statistical
analysis are provided for illustrative purposes only, will not apply in all situations, and may be changed without notice.
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LEGAL STRUCTURE

Fund of Lyxor Newcits IRL IIl ICAV, Irish
UCITS

FUND INCEPTION DATE
20/09/2019

SHARE CLASS LAUNCH DATE
20/09/2019

REFERENCE CURRENCY
usb

LIQUIDITY*
Daily with 1-day notice

DEADLINE FOR PLACEMENT OF
ORDERS

1 day

INVESTMENT MANAGER
Amundi Asset Management S.A.S.

SUB-INVESTMENT MANAGER
Bridgewater Associates, LP

ADMINISTRATOR

SS&C Financial Services (Ireland)
Limited

Under normal market conditions, Lyxor intends to offer the LIQUIDITY
mentioned above. However, the LIQUIDITY is not guaranteed and there
are circumstances under which such LIQUIDITY may not be possible.

* The Class | shares may be offered through sub-distributors. The sub-
distributors will not receive a rebate from the Manager in respect of
such distribution.

** All currency share classes may not be activated. Reference currency
is USD.

*** The management fee rates mentioned above are the actual rates
charged for each relevant share class. The maximum management fee
rates disclosed in the legal documentation are as follows: up to 1.5%
for Class I, up to 1.65% for Class IA, up to 2.2% for Class A, up to
2.0% for Class A1 and 2.35% for Class AA.

**** The minimum initial subscription in non-USD currencies is
approximately equivalent to the amount stipulated in USD in the table
above. Please refer to the legal documentation for more information.

5 bd = business days

The Fund complies with the UCITS Directive and has been approved by
the Central Bank of Ireland. Please refer to the prospectus for a full
disclosure of fund characteristics.

MAIN RISKS

Potential investors should be aware that any direct or indirect
investment in any security or investment vehicle described herein is
subject to significant risks, including total loss of capital, and that there
are significant restrictions on transferability and redemption of any such
security or interests in any such investment vehicle. Investors should be
able to bear the financial risks and limited liquidity of their investment.
The Fund has a limited operating history.

* Risk of losses

© Leverage & Value-At-Risk
 \olatility

* Interest Rate Risk
 Currency Risk

Lyxor Asset Management
91-93, boulevard Pasteur
75015 Paris - France
lyxor-crm@Ilyxor.com
+331421331 31
Registration number: GP98019
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GLOSSARY

Annualized Return — a rate of return for a given period that is less than one year, but that is computed as if the rate were for a full year. The formula is as follows assuming that M is the total number of
months of returns which are being measured within the Program: (1+Cumulative Returns)\(12/M)-1.

Annualized Volatility — the square root of 12 multiplied by the Standard Deviation.

Sharpe Ratio — this is a formula used to measure risk-adjusted performance. This is calculated by subtracting the risk-free rate (in this case, 3M T-bill) from the rate of return for the Program and
dividing the result by the Standard Deviation.

NOTICE

Notice to European Investors: Any potential investment in any securities or financial instruments described herein may not be suitable for all investors. Any prospective investment will require you to
represent that you are a “ professional client " as defined in the Markets in Financial Instruments Directive (“MiFID"). The securities and financial instruments described herein may not be available in all
jurisdictions.

Notice to French Investors: The intent to market the units of the Fund in France has been duly notified to the French “Autorité des marchés financiers”.

For Investors in the United Kingdom: This material is issued in the United Kingdom by Lyxor Asset Management UK LLP, which is authorized and regulated by the Financial Conduct Authority in the UK
under Registration Number 435658. The Fund is registered in the UK Temporary Marketing Permissions Regime (TMPR) and shares/units in the Fund may upon such registration be promoted and sold
to the general public in the United Kingdom subject to compliance with the TMPR and applicable regulations under TMPR. Potential investors in the United Kingdom should be aware that most of the
protections afforded by the United Kingdom regulatory system will not apply to an investment in the fund and that compensation will not be available under the United Kingdom Financial Services
Compensation Scheme.

Notice to Italian Investors: The intent to market the units of the Fund in Italy has been duly notified to CONSOB. Before subscribing or purchasing, read carefully the prospectus approved by the Central
Bank of Ireland, as available on website www.Lyxorfunds.com and at the offices of Amundi Asset Management — Via Cernaia, 8/10, 20121 Milano MI, Italy, in which documents the characteristics, the
risk factors and the costs are described in detail.

Notice to Spanish Investors: The Fund has been registered in the CNMV for its marketing in Spain.

Notice to Swiss Investors: Financial intermediaries (including particularly, representatives of private banks or independent asset managers, Intermediaries) are hereby reminded on the strict regulatory
requirements applicable under the Collective Investment Schemes Act — Federal Law of 2006 (CISA) to any distribution of foreign collective investment schemes in Switzerland. It is each Intermediary’s
sole responsibility to ensure that (i) all these requirements are put in place prior to any Intermediary distributing any of the Funds presented in this document and (ji) that otherwise, it does not take any
action that could constitute distribution of collective investment schemes in Switzerland as defined in article 3 CISA and related regulation. Any information in this document is given only as of the date
of this document and is not updated as of any date thereafter. This document is for information purposes only and does not constitute an offer, an invitation to make an offer, a solicitation or
recommendation to invest in collective investment schemes. This document is not a prospectus as per article 652a or 1156 of the Swiss Code of Obligations, a listing prospectus according to the listing
rules of the SIX Swiss Exchange or any other trading venue as defined by the Swiss Financial Market Infrastructure Act of 19 June 2015 (as amended from time to time, FMIA), a simplified prospectus,
a key investor information document or a prospectus as defined in the GISA. An investment in collective investment schemes involves significant risks that are described in each prospectus or offering
memorandum. Each potential investor should read the entire prospectus or offering memorandum and should carefully consider the risk warnings and disclosures before making an investment
decision. Any benchmarks/indices cited in this document are provided for information purposes only. This document is not the result of a financial analysis and therefore is not subject to the “Directive
on the Independence of Financial Research” of the Swiss Bankers Association. This document does not contain personalized recommendations or advice and is not intended to substitute any
professional advice on investments in financial products. The Representative and the Paying Agent of the Fund(s) in Switzerland is Société Générale, Paris, Zurich Branch, Talacker 50, 8001 Zurich. The
prospectus or offering memorandum, the key investor information documents, the management regulation, the articles of association and/or any other constitutional documents as well as the annual
and semi-annual financial reports may be obtained free of charge from the Representative in Switzerland.

Notice to German Investors: The Prospectus in English and the Key Investor Information in German are available free of charge in paper form from Lyxor International Asset Management S.A.S.
Deutschland (Lyxor Germany), Neue Mainzer Strasse 46-50, 60311 Frankfurt am Main, Germany, or electronically under www.lyxorfunds.com.

Notice to Canadian Investors: Any potential investment in any securities or financial instruments described herein may not be suitable for all investors. Any prospective investment will require you to
represent that you are a “permitted client”, as defined in National Instrument 31-103 and an “accredited investor”, as defined in National Instrument 45-106. The securities and financial instruments
described herein may not be available in all jurisdictions of Canada. Investment vehicles described herein will not be offered by prospectus in Canada and will not be subject to National Instrument
81-102 and National Instrument 81-106. In addition, investments in or linked to hedge funds are highly speculative and may be adversely affected by the unregulated nature of hedge funds and the
use of trading strategies and techniques that are typically prohibited for prospectus offered funds. Also, hedge funds are typically less transparent in terms of information and pricing and have much
higher fees than prospectus offered funds. Investors in hedge funds may not be afforded the same protections as investors in offered funds, including limitations on fees, controls over investment
policies and reporting requirements..

Notice to Investors in Asia-Pacific Region:This document is not directed at retail investors and is prepared for and intended to be distributed in the Asia-Pacific region solely to sophisticated and
professional investors. You should therefore be appropriately qualified as a professional, accredited, wholesale, expert or institutional investor (however defined in your local jurisdiction). It is distributed
by licensed affiliates of Amundi AM. You should be aware that local regulations may not allow this document to be distributed from your local Amundi AM licensed affiliate but may allow it to be
distributed from an offshore branch or affiliate under certain circumstances. If in any doubt, you should always determine which licensed affiliate is responsible for distributing this document to you by
contacting Amundi AM. You should also be aware that financial products or services referred to may not be sold, bought, or subscribed to if you do not qualify in your local jurisdiction. Always ensure
that you contact and deal through appropriately licensed entities if you wish to purchase any such products or services.

No further disclosure, reproduction or reliance permitted: This document has been prepared solely for persons it has been distributed to directly by Amundi AM or any of its affiliates or delegates. Its
contents may not be disclosed to, reproduced, or used or relied upon by, any other person, or used for any other purpose.

For Recipients where this document is distributed by Amundi Hong Kong Limited: This document is distributed to you by Amundi Hong Kong Limited (“Amundi HK") as an activity that is wholly incidental
to its carrying out of a regulated activity for which it is already licensed. Details of Amundi HK's license can be provided upon request.

Amundi HK has been appointed by LAM, LIAM, and Lyxor Funds Solutions S.A. (together “Lyxor”) to promote the funds launched by Lyxor. Investors and prospective investors should note that a service
fee may be paid by Lyxor to Amundi HK for its services.

For Recipients in Hong Kong: This document is issued solely to “professional investors” within the meaning of the Securities and Futures Ordinance (Cap. 571) of Hong Kong and any rules made under
that Ordinance.

For Recipients in Singapore: This document may only be provided to institutional investors, as defined in Section 4A of the Securities and Futures Act. If you wish to discuss this document or effect
transactions in any security discussed herein, you should do so with or through MAS licensed representatives of Amundi Singapore Limited (Company Registration No. 198900774E).

For Documents Distributed in China from Offshore (as a Result of a Reverse Enquiry): This document has been prepared and distributed by Amundi Hong Kong Limited as a result of a reverse enquiry by
you. Amundi HK, a limited liability company incorporated under the laws of Hong Kong on 9 March 1973 and regulated by the Financial Supervisory Commission (the “SFC”). The products or services
that may be mentioned in this document may not be able to be provided in China. Any products or services mentioned in this document to be provided are subject to laws and regulations and
regulator’s requirements in China, as well as the formally executed legal documents (if any).

Notice to Korean Investors: This document is distributed by Amundi Hong Kong Limited outside Korea and intended for Korean financial institutions holding the dealing or brokerage business license
under the Financial Investment and Capital Market Act of Korea and the Enforcement Decree thereof. For other types of clients, this is distributed upon their request only. Amundi Hong Kong Limited is
regulated by the Securities & Futures Commission under Hong Kong laws. The product mentioned in this document may not be eligible or suitable for all types of investors. This document is not
intended for private customers.

For Korean Investors receiving this document from NH-Amundi Asset Management: This document is distributed by NH-Amundi Asset Management. NH-Amundi Asset Management is regulated by the

Financial Services Commission and the Financial Supervisory Service under Korean laws. The product mentioned in this document may not be eligible or suitable for all types of investors. This
document is not intended for private customers.
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Notice for Documents Distributed in Taiwan: This document is to present to you as a result of reverse enquiry and may only be distributed to “professional institutional investors” within the meaning
provided in the applicable regulations in Taiwan. The product(s) or service(s), if any, mentioned in this document, have not been registered with or approved by Taiwan competent authorities and are not
regulated by Taiwan laws and regulations. The Fund has not been and will not be registered with the Financial Supervisory Commission (the "FSC") of Taiwan, the Republic of China ("Taiwan") pursuant
to applicable securities laws and regulations and any sale of the interests in the Fund ("Interest") in Taiwan shall be in compliance with the local legal requirements and restrictions. There are
restrictions on the offering, issue, distribution, transfer, sale or resale of the Interests in Taiwan, either through a public offering or private placement. The Interests cannot be sold, issued or publicly
offered in Taiwan without prior approval from or registration with the FSC pursuant to applicable laws. No person or entity in Taiwan has been authorized to offer, sell, give advice regarding or otherwise
intermediate the offering and sale of the Interests.

For Recipients in Thailand receiving this document from offshore: This document has been prepared and distributed by Lyxor Asset Management S.A.S and/or its affiliates within Amundi Group (“LAM”).
This document is provided solely at your request and LAM and its affiliates do not have any intention to solicit you for entering into any transactions or transacting in any product contemplated by this
document (the “product”). Any such solicitation or marketing will be made by an entity permitted by the applicable laws and regulations. This document is not intended to be either an offer, sale, or
invitation for subscription or purchase of the product. This document has not been registered as a prospectus with the Office of the Securities and Exchange Commission of Thailand. Accordingly, this
document and any other documents and materials, in connection with the offer or sale, or invitation for subscription or purchase of securities, may only be circulated or distributed by an entity as
permitted by applicable laws and regulations. Neither LAM, any of its affiliates, any representatives, directors, employees of LAM nor any other entities affiliated with LAM make any representations or
warranties, expressed or implied, with respect to the completeness or accuracy of any of the information contained in this document or any other information (whether communicated in written or oral
form) transferred or made available to you. Investments in the product involves risks and investors should exercise due care and discretion in considering the investment risks. Investors should carefully
study the investment risks and ensure that they have a good understanding of such risks.

Notice to Malaysian Investors: This material has been provided to you at your specific request. This material has not been or will not be registered or filed under the securities law or with any security’s
regulatory authority in Malaysia. Under no circumstances shall this material constitute an offer in Malaysia to sell or the solicitation in Malaysia of an offer to buy, the products described herein. This
document has been prepared by Lyxor Asset Management S.A.S and/or its affiliates within Amundi Group (“LAM”) and distributed by LAM, Amundi Hong Kong Limited or its affiliates within Amundi
Group outside Malaysia at your specific request. Amundi Malaysia Sdn. Bhd. (Registration No. 200801015439 (816729-K) has not been involved with the preparation or distribution of this document.
Any products or service that may be mentioned in this document are subject to local laws and regulations and may not be able to be provided in your jurisdiction under certain circumstances.

IMPORTANT INFORMATION FOR INVESTORS

Regarding the benchmark index mentioned in this document: Parties entering into transactions (such as a derivative or financing transaction) or investing in financial instruments that use a benchmark
index are exposed to the risk that: (1) such benchmark index may be subject to methodological or other changes which could affect the value of the relevant transaction; or (2) (i) may become not
compliant with applicable laws and regulations (such as the European Benchmark Regulation), (i) may cease to be published, or (i) the supervisor or administrator of any such benchmark may make a
statement that the relevant benchmark is no longer representative, and as a consequence the relevant benchmark may be replaced by another benchmark which may have an adverse and material
impact on the economics of the relevant transactions. You should conduct your own independent investigation and analysis of the potential consequences of any relevant risks such as those mentioned
above, particularly in light of the ongoing industry initiatives related to the development of alternative reference rates and the update of the relevant market standard documentation.
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