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FUND RISKS
Seeyond SRI Global MinVol

Investing in Seeyond SRI Global MinVol potentially involves the following risks:
» arisk linked to capital loss,
e equity securities,
* model,
« small and mid capitalization companies,
e emerging markets,
» exchange rates,
» geographic and portfolio concentration,
« derivatives,
« discretionary management,
e counterparty,
» durability,

« and changes in laws and/or tax regimes.

The net asset value may vary substantially on the upside as well as on the downside because of the financial instruments held in the
portfolio. Under these circumstances, the invested capital may not be recovered entirely, even if the investment is held for the recommended
investment period.
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FUND’'S ESG APPROACH - OVERVIEW

SUSTAINABLE INDICATORS
SUSTAINABLE INVESTMENT Environmental, Social and Governance TAXONOMY ALIGNMENT
indicators

The fund promotes Environmental and + Keep the fund’s Carbon Intensity below that The management company considers it
social (E/S) characteristics and, although of the initial investment universe preferable, as a precautionary measure,
it does not aim at sustainable investment, to indicate that the percentage of the
it will include at least 0% of sustainable fund's investments in activities
investments. aligned with the Taxonomy’s

environmental and social objectives

* Maintain an average level of independence
of the Board of Directors higher than that
of the initial investment universe

* 20% of the less well rated securities from an represents 0% of the net assets of the
ESG point of view are excluded from the fund, as of the date of this document.
investment universe However, the position will be reviewed as

the underlying rules are finalised and the
availability of reliable data increases over
time.

For more information on the sustainability aspects of the fund, please refer to the document provided for in Article 10 of the SFDR entitled ‘Publication of sustainability information’ available on the website https://www.im.natixis.com/fr/accueil.
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MARCH 2024 : KEY POINTS

Performance: In March, the fund progressed by 1.9%, underperforming the MSCI AC World € index, which ended the month at +3.3%. Since
the beginning of the year, the fund's performance stands at 4.4% compared to 10.6% for the index.

Markets: Risky asset markets continued to advance in March despite profit-taking approaching the end of the quarterly exercise. Equity
indices showed particularly robust performances, supported by the outperformance of Europe, where the banking sector recorded an
impressive performance of 14% for the month. Additionally, US and Asian indices also recorded gains, albeit of lesser magnitude, while FANG+
stocks slightly underperformed.

On the economic front, the US dynamics remain positive, thanks to resilient household consumption despite new inflationary pressures. In the
Eurozone, surveys present a mixed picture. National surveys (INSEE, IFO) report a more favorable economic situation than the PMI. In China,
industrial production and investment data are better than expected, confirming so far the government's expectations of achieving an annual
growth rate of 5%.

Performance Analysis: The entire underperformance for the month can be attributed to a negative selection effect, concentrated within the
Finance sector (underweighting of Banks) and the Communications sector (overweighting of Telecoms which underperformed). From a sector
perspective, despite the strong monthly rally, the relative contribution is neutral, thanks to our underweighting of Technology and Cyclical
Consumer stocks, which underperformed. Finally, in terms of top contributors for the month, we highlight the strong performances of Caixabank
(+15.4% for the month), Newmont (+15.5%), Inditex (+13.8%), and General Mills (+9.2%).

Source: Ostrum, Bloomberg,. Figures refer to previous years. Past performance does not guarantee future results.
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PERFORMANCE YTD
Seeyond SRI Global MinVol

12% - 2%
1%
10%
- 0%
8%
: -1%%
£
c 0% - -2% &
= £
- ']
= - 3% o
4% 6 g
=)
(T
- 4% ©
2% e«
- 5%
0%
- 6%
2% - 7%
AN S S S S S S S S S S S
RN N O P &P P &P P ¢ W
A A A N O A AN

Outperformance (RS) Seeyond Global MinVol I/A ———MSCI AC World NR €

Source: Ostrum, Bloomberg,. Figures refer to previous years. Past performance does not guarantee future results.
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1Y VOLATILITY
Seeyond SRI Global MinVol
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Source: Ostrum, Bloomberg,. Figures refer to previous years. Past performance does not guarantee future results.
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MARCH 2024 — SECTOR VIEW
Seeyond SRI Global MinVol
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Source: Ostrum, Factset. Based on the fund’s outperformance (gross of all fees) vs the MSCI World AC NR EUR index. Figures refer to previous years. Past performance does not guarantee future results.
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MARCH 2024 — COUNTRY VIEW
Seeyond SRI Global MinVol

Region allocation Contributions by region to the fund's gross
0% 10%  20%  30%  40%  50%  60%  70%  80% outperformance
0.1%
At 0.0%
rica | 0.0%
0.3% 0.0% I .
M 2.6%
Central Asia 2.7% -0.1% —
1.8%
1 0.6% -0.2%
Eastern Europe 0.6%
0.2%
| 0,
0.0% 0.3%
Middle East | 0.0%
0.8%
-0.4%
T 47.5%
North America 47.7%
67.1% -0.5%
e 19.3%
Pacific Rim 19.4% -0.6%
13.9%
0.0%
South America | 0.0% -0.7%
0.6%
I 30.0% -0.8%
Western Europe 29.6% Africa Central Eastern Middle North Pacific South Western
15.3% . i . :
Asia Europe East America Rim  America Europe

1 29/03/2024 29/02/2024 MSCI AC World

Source: Ostrum, Factset. Based on the fund’s outperformance (gross of all fees) vs the MSCI World AC NR EUR index. Figures refer to previous years. Past performance does not guarantee future results.
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YTD — SECTOR VIEW
Seeyond SRI Global MinVol
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YTD — COUNTRY VIEW
Seeyond SRI Global MinVol

Region allocation Contributions by region to the fund's gross
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Source: Ostrum, Factset. Based on the fund’s outperformance (gross of all fees) vs the MSCI World AC NR EUR index. Figures refer to previous years. Past performance does not guarantee future results.
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MARCH 2024 — RELATIVE PERFORMANCE CONTRIBUTORS

Apple Inc.

Tesla, Inc.

CaixaBank SA

Newmont Corporation
Meta Platforms Inc Class A

Blectronic Arts Inc.

PT Telkom Indonesia (Persero) Thk Clas
Cboe Global Markets Inc

Zoetis, Inc. Class A

NVIDIA Corporation

Port Avg Weight

0.79
1.09
0.91

1.09
0.53
1.23
0.62

Performance

-4.94
-12.75
15.36
15.52
-0.73

-4.69
-13.84
-4.12
-14.51
14.44

Total Effect

0.24
0.13
0.12
0.10
0.06

-0.09
-0.09
-0.09
-0.10
-0.31

Source: Ostrum, Factset as of 29/03/2024. Reference to specific securities, sectors, or markets within this material does not constitute investment advice, or a recommendation or an offer to buy or to sell any security, or an offer of any regulated
financial activity
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YTD - RELATIVE PERFORMANCE CONTRIBUTORS

Apple Inc.

Tesla, Inc.
CaixaBank SA
Adobe Inc.
Bureau Veritas SA

New mont Corporation
EDP-Energias de Portugal SA
Amazon.com, Inc.

Meta Platforms Inc Class A
NVIDIA Corporation

Port Avg Weight

0.79

Performance YTD

-8.82
-27.64
29.10
-13.49
23.66

-10.97
-20.75
21.43
40.42
86.63

Total Effect

0.65
0.40
0.17
0.09
0.09

-0.20
-0.22
-0.23
-0.35
-1.36

Source: Ostrum, Factset as of 29/03/2024. Reference to specific securities, sectors, or markets within this material does not constitute investment advice, or a recommendation or an offer to buy or to sell any security, or an offer of any regulated
financial activity
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TOP 10 HOLDINGS

International Business Machines Corporation

Microsoft Corporation

Royal KPN NV

Cboe Global Markets Inc

Vivendi SE

Deutsche Boerse AG

Laboratory Corporation of America Holdings
CaixaBank SA

Electronic Arts Inc.

Johnson & Johnson

1.38

1.25

1.23

1.22

1.21

1.16

1.12

1.08

1.08

1.07

Source: Ostrum, Factset as of 29/03/2024. Reference to specific securities, sectors, or markets within this material does not constitute investment advice, or a recommendation or an offer to buy or to sell any security, or an offer of any regulated
financial activity
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ESG REPORT
Seeyond SRI Global MinVol

ESG RISK CATEGORY CARBON EMISSIONS/M€ INVESTED

HSGMV  m MSCIACWI ESGMV  HMSCIACWI
185.30
49%
46%
43%
39%
84.91
12%
1% 1% 3% 0% 2%
— — - |
NEGLIGIBLE LOW MEDIUM HIGH SEVERE
TOTAL EMISSIONS/M€ INVESTED
ESG RISK SCORE CARBON INTENSITY
2159 HSGMV  m MSCI ACWI
132.90
90.28
: l
SGMV MSCI ACWI

TCO2/USD MILLION SALES
Source: Ostrum, Sustainalytics, as of 29/03/2024. A company’s ESG Risk Rating score is assigned to one of five ESG risk categories in the ESG Risk Rating:
Negligible Risk (Overall Score of 0-9.99 points): Enterprise value is considered to have a negligible risk of material financial impacts driven by ESG factors - Low Risk (10-19.99 points): Enterprise value is considered to have a low risk of material financial impacts driven by ESG
factors - Medium Risk (20-29.99 points): Enterprise value is considered to have a medium risk of material financial impacts driven by ESG factors - High Risk (30-39.99 points): Enterprise value is considered to have a high risk of material financial impacts driven by ESG factors -
Severe Risk (40 and higher points): Enterprise value is considered to have a severe risk of material financial impacts driven by ESG factors - The higher the score the higher the risk of material financial impacts driven by ESG factors. The carbon data used covers Scope 1 and 2
(Scope 3 is not included). Data from external sources and unaudited information and may require subsequent modifications. No responsibility or liability is accepted by (affiliate) for the adequacy, accuracy, completeness or reasonableness of such information.
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SEEYOND SRI GLOBAL MINVOL

Fund features

Management company Natixis Investment Managers International
Delegated Management company Ostrum Asset Management
Custodian Brown Brothers Harriman
Legal form Sub-fund of the Luxembourg-domiciled Natixis AM Funds SICAV
UCITS/AIF UCITS
Sub-fund inception date 17 June 2013
Performance start date 17 October 2011
Recommended investment horizon 5 years
ISIN | Share R Share Sl Share HI Share
LU0935230671 LU0935231216 LU1613089868 LU0935230838
Reference currency EUR EUR EUR USD
Income allocation Accumulation
All-In Fees (p.a.) 0.75% 1.8% 0.45% 0.75%
Minimum initial subscription EUR 50,000 None EUR 25,000,000 USD 50,000
Minimum holding One share None EUR 25,000,000 None
Maximum subscription fee including taxes @ None 4% None None
Maximum redemption fee including taxes None
Performance fee including taxes None
Minimum share fraction One ten-thousandth
Net Asset Value calculation Every business day in both Luxembourg and France
Cut-off time D 1.30pm (Luxembourg time)

Extracted from the fund’s prospectus. (1) Not paid to the sub-fund. Basis: net assets. Other share classes are available. Please refer to the fund's legal
documentation.
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DISCLAIMER

Labels
EMEN
$\$s r'&o Created by the French Ministry of Finance in early 2016, with the support of Asset Management professionals, the public “Investissement
By Label / % Socialement Responsable” (ISR) Label aims at giving Socially Responsible Investment (SRI) management an extra visibility with savers. It will
A ISR "’S' make it easier for investors to identify financial products integrating Environmental, Social, and Governance (ESG) criteria into their investment
“?r,,olvs \.€.$ process.
AB

www.lelabelisr.fr

¥ N REPUBLIQUE FRANCAISE

Ostrum
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OSTRUM ASSET MANAGEMENT

Mentions Iégales

Ce document est destiné a des investisseurs professionnels, au sens de la Directive MIF 2. Il ne peut étre utilisé dans un but autre que celui pour lequel il a été concu et ne peut pas étre reproduit, diffusé
ou communiqué a des tiers en tout ou partie sans I'autorisation préalable et écrite de Ostrum Asset Management.

Aucune information contenue dans ce document ne saurait étre interprétée comme possédant une quelconque valeur contractuelle. Ce document est produit a titre purement indicatif. 1l constitue une
présentation congue et réalisée par Ostrum Asset Management a partir de sources qu’elle estime fiables.

Ostrum Asset Management se réserve la possibilité de modifier les informations présentées dans ce document a tout moment et sans préavis et notamment en ce qui concerne la description des
processus de gestion et ne constitue en aucun cas un engagement de la part de Ostrum Asset Management. Ostrum Asset Management ne saurait étre tenue responsable de toute décision prise ou non
sur la base d’'une information contenue dans ce document, ni de I'utilisation qui pourrait en étre faite par un tiers. Les chiffres cités ont trait aux années écoulées. Les performances passées ne sont pas un
indicateur fiable des performances futures. Les références a un classement, un prix ou a une notation d'un OPCVM/FIA ne préjugent pas des résultats futurs de ce dernier.

Le fonds mentionné dans le présent document a regu I'agrément de I'Autorité des Marchés Financiers (AMF) et est autorisé a la commercialisation en France, ou est autorisé par la Commission de
Surveillance et de Sécurité Financiere du Luxembourg (CSSF) et/ou est autorisé a la commercialisation au Luxembourg. Préalablement a tout investissement, il vous appartient de vérifier si le fonds est
autorisé a la commercialisation dans les autres pays concernés et si I'investisseur est Iégalement autorisé a souscrire dans ce fonds. Les analyses et les opinions mentionnées dans le présent document
représentent le point de vue de (des) l'auteur (s) référencé(s). Elles sont émises a la date indiquée, sont susceptibles de changer et ne sauraient étre interprétées comme possédant une quelconque valeur
contractuelle.

Les caractéristiques, le profil de risque/rendement et les frais relatifs a I'investissement dans un OPCVM/FIA sont décrits dans le DICI. Le DICI et les documents périodiques sont disponibles sur demande
auprés de Ostrum Asset Management. Le DICI doit étre remis au souscripteur préalablement a la souscription. Dans I'hypothése ou un OPCVM/FIA fait I'objet d’un traitement fiscal particulier, il est précisé
que ce traitement dépend de la situation individuelle de chaque client et qu’il est susceptible d’étre modifié ultérieurement.

Pour obtenir un résumé des droits des investisseurs dans la langue officielle de votre juridiction, veuillez consulter la documentation Iégale disponible sur notre site internet www.ostrum.com.

Dans le cadre de sa politique de responsabilité sociétale et conformément aux conventions signées par la France, Ostrum Asset Management exclut des fonds qu’elle gére directement toute entreprise
impliquée dans la fabrication, le commerce et le stockage de mines anti-personnel et de bombes a sous munitions.

La politique de vote par procuration et d'engagement, ainsi que le code de transparence, sont disponibles au lien suivant: www.ostrum.com/fr

Ostrum Asset Management

Société de gestion de portefeuille agréée par I'Autorité des marchés financiers sous le n° GP-18000014, en date du 7 ao(t 2018 — Société anonyme au capital de 50 938 997 euros — 525 192 753 RCS
Paris - TVA : FR 93 525 192 753 — Siege social : 43, avenue Pierre Mendés-France - 75013 Paris - www.ostrum.com.
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ADDITIONAL NOTES

This material has been provided for information purposes only to investment service providers or other Professional Clients or Qualified Investors and, when required by local regulation, only at their written request. This material must not be used with Retail Investors. In the E.U. (outside of the
UK and France): Provided by Natixis Investment Managers S.A. or one of its branch offices listed below. Natixis Investment Managers S.A. is a Luxembourg management company that is authorized by the Commission de Surveillance du Secteur Financier and is incorporated under
Luxembourg laws and registered under n. B 115843. Registered office of Natixis Investment Managers S.A.: 2, rue Jean Monnet, L-2180 Luxembourg, Grand Duchy of Luxembourg. Italy: Natixis Investment Managers S.A., Succursale Italiana (Bank of Italy Register of Italian Asset
Management Companies no 23458.3). Registered office: Via San Clemente 1, 20122 Milan, Italy. Germany: Natixis Investment Managers S.A., Zweigniederlassung Deutschland (Registration number: HRB 88541). Registered office: Senckenberganlage 21, 60325 Frankfurt am main.
Netherlands: Natixis Investment Managers, Nederlands (Registration number 50774670). Registered office: Stadsplateau 7, 3521AZ Utrecht, the Netherlands. Sweden: Natixis Investment Managers, Nordics Filial (Registration number 516405-9601 - Swedish Companies Registration Office).
Registered office: Kungsgatan 48 5tr, Stockholm 111 35, Sweden. Spain: Natixis Investment Managers, Sucursal en Espafia, Serrano n°90, 6th Floor, 28006 Madrid, Spain. Belgium: Natixis Investment Managers S.A., Belgian Branch, Gare Maritime, Rue Picard 7, Bte 100, 1000 Bruxelles,
Belgium. @ In France: Provided by Natixis Investment Managers International — a portfolio management company authorized by the Autorité des Marchés Financiers (French Financial Markets Authority - AMF) under no. GP 90-009, and a public limited company (société anonyme) registered
in the Paris Trade and Companies Register under no. 329 450 738. Registered office: 43 avenue Pierre Mendés France, 75013 Paris. @ In Switzerland: Provided by Natixis Investment Managers, Switzerland Sarl, Rue du Vieux College 10, 1204 Geneva, Switzerland or its representative office
in Zurich, Schweizergasse 6, 8001 Zurich. @ In the British Isles: Provided by Natixis Investment Managers UK Limited which is authorised and regulated by the UK Financial Conduct Authority (register no. 190258) - registered office: Natixis Investment Managers UK Limited, One Carter Lane,
London, EC4V 5ER. When permitted, the distribution of this material is intended to be made to persons as described as follows: in the United Kingdom: this material is intended to be communicated to and/or directed at investment professionals and professional investors only; in Ireland: this
material is intended to be communicated to and/or directed at professional investors only; in Guernsey: this material is intended to be communicated to and/or directed at only financial services providers which hold a license from the Guernsey Financial Services Commission; in Jersey: this
material is intended to be communicated to and/or directed at professional investors only; in the Isle of Man: this material is intended to be communicated to and/or directed at only financial services providers which hold a license from the Isle of Man Financial Services Authority or insurers
authorised under section 8 of the Insurance Act 2008. @ In the DIFC: Provided in and from the DIFC financial district by Natixis Investment Managers Middle East (DIFC Branch) which is regulated by the DFSA. Related financial products or services are only available to persons who have
sufficient financial experience and understanding to participate in financial markets within the DIFC, and qualify as Professional Clients or Market Counterparties as defined by the DFSA. No other Person should act upon this material. Registered office: Unit L10-02, Level 10 ,ICD Brookfield
Place, DIFC, PO Box 506752, Dubai, United Arab Emirates. @ In Taiwan: Provided by Natixis Investment Managers Securities Investment Consulting (Taipei) Co., Ltd., a Securities Investment Consulting Enterprise regulated by the Financial Supervisory Commission of the R.O.C. Registered
address: 34F., No. 68, Sec. 5, Zhongxiao East Road, Xinyi Dist., Taipei City 11065, Taiwan (R.O.C.), license number 2020 FSC SICE No. 025, Tel. +886 2 8789 2788. @ In Singapore: Provided by Natixis Investment Managers Singapore Limited (company registration no. 199801044D) to
distributors and institutional investors only. @ In Hong Kong: Provided by Natixis Investment Managers Hong Kong Limited to institutional/ corporate professional investors only. @ In Australia: Provided by Natixis Investment Managers Australia Pty Limited (ABN 60 088 786 289) (AFSL No.
246830) and is intended for the general information of financial advisers and wholesale clients only. @ In New Zealand: This document is intended for the general information of New Zealand wholesale investors only. This is not a regulated offer for the purposes of the Financial Markets
Conduct Act 2013 (FMCA) and is only available to New Zealand investors who have certified that they meet the requirements in the FMCA for wholesale investors. Natixis Investment Managers Australia Pty Limited is not a registered financial service provider in New Zealand. @ In Latin
America: Provided by Natixis Investment Managers S.A. @ In Chile: Esta oferta privada se inicia el dia de la fecha de la presente comunicacion. La presente oferta se acoge a la Norma de Caracter General N° 336 de la Superintendencia de Valores y Seguros de Chile. La presente oferta
versa sobre valores no inscritos en el Registro de Valores o en el Registro de Valores Extranjeros que lleva la Superintendencia de Valores y Seguros, por lo que los valores sobre los cuales ésta versa, no estan sujetos a su fiscalizacién. Que por tratarse de valores no inscritos, no existe la
obligacion por parte del emisor de entregar en Chile informacién publica respecto de estos valores. Estos valores no podran ser objeto de oferta publica mientras no sean inscritos en el Registro de Valores correspondiente. @ In Colombia: Provided by Natixis Investment Managers S.A.
Oficina de Representacion (Colombia) to professional clients for informational purposes only as permitted under Decree 2555 of 2010. Any products, services or investments referred to herein are rendered exclusively outside of Colombia. This material does not constitute a public offering in
Colombia and is addressed to less than 100 specifically identified investors. @ In Mexico: Provided by Natixis IM Mexico, S. de R.L. de C.V., which is not a regulated financial entity, securities intermediary, or an investment manager in terms of the Mexican Securities Market Law (Ley del
Mercado de Valores) and is not registered with the Comisién Nacional Bancaria y de Valores (CNBV) or any other Mexican authority. Any products, services or investments referred to herein that require authorization or license are rendered exclusively outside of Mexico. While shares of
certain ETFs may be listed in the Sistema Internacional de Cotizaciones (SIC), such listing does not represent a public offering of securities in Mexico, and therefore the accuracy of this information has not been confirmed by the CNBV. Natixis Investment Managers is an entity organized
under the laws of France and is not authorized by or registered with the CNBV or any other Mexican authority. Any reference contained herein to “Investment Managers” is made to Natixis Investment Managers and/or any of its investment management subsidiaries, which are also not
authorized by or registered with the CNBV or any other Mexican authority. @ In Uruguay: Provided by Natixis Investment Managers Uruguay S.A., a duly registered investment advisor, authorised and supervised by the Central Bank of Uruguay. Office: San Lucar 1491, Montevideo, Uruguay,
CP 11500. The sale or offer of any units of a fund qualifies as a private placement pursuant to section 2 of Uruguayan law 18,627. @ The above referenced entities are business development units of Natixis Investment Managers, the holding company of a diverse line-up of specialised
investment management and distribution entities worldwide. The investment management subsidiaries of Natixis Investment Managers conduct any regulated activities only in and from the jurisdictions in which they are licensed or authorised. Their services and the products they manage are
not available to all investors in all jurisdictions. It is the responsibility of each investment service provider to ensure that the offering or sale of fund shares or third party investment services to its clients complies with the relevant national law.

The provision of this material and/or reference to specific securities, sectors, or markets within this material does not constitute investment advice, or a recommendation or an offer to buy or to sell any security, or an offer of any regulated financial activity. Investors should consider the
investment objectives, risks and expenses of any investment carefully before investing. The analyses, opinions, and certain of the investment themes and processes referenced herein represent the views of the portfolio manager(s) as of the date indicated. These, as well as the portfolio
holdings and characteristics shown, are subject to change. There can be no assurance that developments will transpire as may be forecasted in this material. The analyses and opinions expressed by external third parties are independent and does not necessarily reflect those of Natixis
Investment Managers. Although Natixis Investment Managers believes the information provided in this material to be reliable, including that from third party sources, it does not guarantee the accuracy, adequacy, or completeness of such information. May not be redistributed, published, or
reproduced, in whole or in part.
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