“NEF

investments

Investment Policy

NEF ETHICAL BALANCED DYNAMIC - C

The Fund is a balanced fund, whose objective is to achieve capital appreciation, by respecting the Environmental, Social and Governance (ESG) principles by investing mainly in bonds
and equities. The Fund is actively managed and will invest mainly in

companies with a high quality ESG profile. The Fund invests in securities issued by: OECD member countries and countries that launched enhanced engagement with the OECD /
Supranational organizations and entities with investment grade (IG) / The Fund’s portfolio duration is between 0.5 and 8 years. The Fund may invest in: Equities, or other funds investing
in equities: from 25% up to 45% / Bonds, or other funds investing in fixed income instruments: from 40% up to 75% / Corporate Bonds with credit rating lower than IG, or other funds
investing in Corporate Bonds with credit rating lower than IG: up to 35%

The Fund may also invest in money market instruments or in other funds investing in money market instruments. In order to achieve its objectives and to offset risk the Fund can invest
in derivatives. Income generated by the Fund is reinvested and included in the value of units. Investors can buy or sell units of the Fund every day which is a bank business day in
Luxembourg. Recommendation: This Fund may not be appropriate for investors who plan to withdraw their money within 5 years.

Overview Performance Indicators
Date 28 Feb 2020
Portfolio launch date 18 Jun 2015 Performance % 1Month 3 Months 6 Months YTD 1Y
Unit class launch date 26 May 2017 NEF ETHICAL BALANCED DYNAMIC - C -2.06% -1.35% -0.09% -1.17% 7.87%
Unit Type Cap DYN BMK COMP -1.97% -1.30% 0.18% -0.82% 7.41%
Currency EUR
ISIN Code LU1555163135 Past Performance - 6 Months
Ticker Bloomberg NEFEBDC .
NAV Frequency Daily 500 0-36% 079% 000% 0025 051% "°7* 0.12%  090% 1-11%
Management Fees 0.60% 0.00% AT e A—— n
Ongoing Charges 0.87% -2.00% -0.18%
-4.00% -2.06% -1.97%
Management Company NEAM S.A. Sep-19 Oct-19 Nov-19 Dec-19 Jan-20 Feb-20
Investment Manager Amundi SGR SpA m NEF ETHICAL BALANCED DYNAMIC - C Benchmark
Central Administration CACEIS
Depositary Bank CACEIS 159 MSCI World Net Total Ret EUR Ind, 20% MSCI EMU Net Total Ret EUR Ind, 15% ICE Euro Corp Ind, 40% ICE Global Gov Ind, 10% ICE Euro Treasury Bill
Past Performance - 5 Years
SRRI Indicator
Low risk High risk 14.09%
15.00%
CY
5.00%
Fund Volatility - 1Y 4.47 0.00%
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This document does not constitute an offer to purchase securities or solicitation of public savings. An investment involves risks, there is no certainty that the investment's objective will
be achieved. Past performance is not necessarily a guarantee or an indication of future performance. The capital in these funds is not guaranteed. The document is prepared for
information purposes, before the subscription read the Key Investor Information - KIID. This document may not be reproduced, in whole or in part. For more information please go to our
Fund pages on our website www.neam.lu
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Asset class breakdown % Currency breakdown % - After hedging
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Top Ten Holding % Rating breakdown % Average Rating A
AMUNDI IND EQ GLO LO 4.84
™
SPGB 5.907/30/26 3.20 16.00 =
T27/809/30/23 2.06
14.00 = ~
T33/811/15/48 1.77 = =) S
=
CCTS Float 12/15/22 1.75 12.00 S
T 208/15/25 1.34 10.00
FRTR11/405/25/34 1.25 8.00
Alphabet Inc 1.25 500 -
TII07/801/15/29 1.10 200 @ o
Schneider Electric SE 1.10 ) ~ -
Total 19.65 200 &= a=p
0.00
AAA AA A+ A A- BBB+ BBB BBB-
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