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Chief Executive Officer Amundi Group

Partnership Networks and Investment Solutions Institutional & Third Party Distributors

Fathi Jerfel, Head
André Pasquié, Deputy Head

Pascal Blanqué, Head, CIO Amundi Group
Laurent Bertiau, Deputy Head, in charge of Marketing & Sales

Retail Clients Solutions
A. Pasquié

High Net Worth Solutions
C. Lemarié

Corporate Solutions &
Employee Savings Plans
P. Schereck

Head of Executive Office

Investment Management
J-P. Bianquis

Specialised Investment
Management
P-A. Arias

Marketing & Development
C. Theulot

Chief Operating Officer

Balanced Management
Business Line
A. Pitous, Dep,CIO Amundi Group

Fixed Income Business Line

Equities Business Line
R. Boscher

Insurance Business Line
J. Sorasio

Research, Strategy & Analysis

Corporate
T. Ancona

Institutions and Sovereign
Entities
P. Cailleteau

External Distributors
C. Pellis

Crédit Agricole Regional Banks’
Capital Equity
R. Lefebvre

Non Group Insurance

P. Marnef A. Choquet P. Ithurbide C. Lemaire
Trading Marketing & Communication
C. Kieffer G. Abel

Management Support, Control & Regulatory Supervision

Bernard Carayon

Legal Audit Finance Risks & Controls Compliance
L. Legouét A.Martel N. Calcoen E. Vandamme N. Mercier
Support & Business Development Functions
Bernard de Wit

Strategic International IT /Amundi Finance: Human Communication| Fund Channel Admin & Real Transversal

Marketing 3-Y. Glain & Operations P. Bosio Resources A. Berry R. Lepére Estate Business
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Top-down views

Credit fundamentals
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Ex-ante risk setting

* Validation of new products (IMA and
prospectuses)

* Review of the investment process and risk
strategies definition

* Review of the operational set-up

@

Ongoing monitoring
Independent monitoring through platform
system
= Compliance with the guidelines
» Understanding of fund managers views

Validation of new products
and new instruments
Risk Strategies

Alerts to PM
Portfolio reviews

Risk indicators
Operational risk mapping

S 5 E——

E = Adaptation fo markstcontext
Adaptation of risk » Operational risks detection
processestotake |

into accountthe i
overali riskinthe |

funds
Ex-post reports

» Overall view on risks
+* Risk/return analysis |:>

+ Consistency between risk / return profile and
products marketing
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Rlsld\/lanager Home Portfolios Reports StressTests Whatdf Market Data @ [

Results * Risk number replication

Portfolio: M27823 Portfolio as-of Date: 06/26/2014 Analysis Date: 05/26/2014 Pricing Date: 06/26/2014 Currency: USD

View 1

=] Results | [ Statistic Definitions b Risk Settings

* blendHierarchy by SecurityName @ Run What If

PV Std Dev Faramr IVaR Param §4.13 IVaR Hist 95 1Y IVaR Hist 95 3Y IVaR Hist 99 1Y IvaR Hist 99 37

; Total 1M 430 4.30 546 .00 11.23 10.05
*Unspedfied 211 0.63 0.34 3 0.36 -0.61 -0.69 0.65
ABBEY NATIONAL TREASURY SERVICES PLC 3.05 08/23/2018 0.38 0.02 0.01 0.01 0.00 0.02 0.02
ABN AMRO BANK NV 7.125 07/06/2022 133 0.12 0.10 0.13 0.17 0.29 0.26
AEGON NV 4 04/25/2044 0.50 0.05 0.04 0.06 0.08 0.13 0.12
AIR LIQUIDE FINANCE SA 1.875 06/05/2024 0.49 0.04 0.03 0.04 0.06 0.08 0.06
ALLIANZ SE 4.75 PERP 0.66 0.06 0.05 0.07 0.10 0.17 0.13
ALLIANZ SE 5.625 10/17/2042 0.59 0.06 0.05 0.06 0.08 0.14 0.13
ALTRIA GROUP INC 2.85 08/03/2022 0.70 0.04 0.03 0.04 0.02 0.08 0.06
AMERICAN HONDA FINANCE CORP 1.87509/04/2019 0.51 0.04 0.03 0.03 0.06 0.06 0.07
ANHEUSER-BUSCH INBEV SA 4 09/24/2025 0.52 0.05 0.03 0.03 0.05 0.10 0.07
ANHEUSER-BUSCH INBEV WORLDWIDE INC 7.75 01/15/2019 0.92 0.02 0.01 0.02 0.02 0.04 0.04
ACN PLC 2.875 05/14/2026 0.30 0.05 0.03 0.02 0.04 0.05 0.07
APACHE CORP 6 01/15/2037 0.45 0.04 0.03 0.05 0.03 0.08 0.03
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ARUND I DYMAREITRAGE VAR 4 Londres £~ Reload Portfolio.
Eizekiseitell ] Portfolios List
Grou w
e Pmc2ss Irvest = E Portfolio Constrair
~ Cenfarme. "t Incannu Dizal Type: = A Portfolio Contraint
vpe Management Type . ~
UISTODIAN CACE S BANK Compartment o Platinum Tes ~
1 DOPCWH Pet 10.00
050610
= STYLES Merrick. Postions Ehecked Default  ProgramErded [ Partiolio Valdatio  Yalid -
Managet Bis  CASA Yues Frant P! PM Sign Date Sent Sarzom < P Sign Dats a0/08/2007 <
Assistant CODET Delphine Back 1 o~ PM Signature Signed = | Print Corstraint Manager Sign
Commercial  MAIRANDEAL Hicolas Back 2 ... ~
Arming 9063 %6 | Drag Current & Dra selected @] Fow Heiaht =
P 5 Categ Site Generic Description Criteria Note AtchBy  Atch Date
» 112 Reéglementaire  Paris Interdictions  The OPCYM cannot hold an Employee Saving FCFE =0 marcelle 04/06/032
Fund [FCPE)
117 Réglementaire  Paris Aatiode  Cash can be hald secondarily. cash <= 10% Té The AMF indicates a it of 10% of the.  legoc 0440111
Liquidité
119 Réglementaire  Paris Baficpar  The OPCYM eannatinvest more than 36% of the  securties issued of guaranieed perissuer <= The mongags bonds issued by propenty. - marcelle 04/06/02
émetteur  NAV in securifies issued or guaranteed by 35% T including 103 maximum of nan finance companies or equivalen
126 Fiéglementaire  Paris Aatio sur A OPCYM cannot hold more than 5% of the {Units of the same FCT held)/ (iabilties of the marcelle 04/06/03
passit value of the units issued by the same FOC [asset  issuer on that categony: of securities] < = 5%
130 Réglementaire  Paris Cash An OPCYM cannot borrow in cash more than 10% - [Cash bonowing in all currencies) ¢ (NAY] < = nedey 23/08/04
Borrowing of the assets in all curencies. 10%
131 Fiéglementaire  Paris Interdictions Mo cash lending Cash lending = 0 nedey 08/09/04
1241 Réglementaire  Paris Ralio par  25% in mortgage bonds (obligations fonisres] % per issuer of mortgage bonds < = 253 N marcelle 04/06/03
gmetteur  issuied by propenty finance companies (sociétss de AND sum of issusrs of montgage bonds hold
1270 Client Londres Irreestment crouzat DE/D4/05
Universe
1578 Réglementaire  Paris Interdictions  Short positiors profibited Short positions = 0 legoc 0440111
2355 Réglementaire  Paris Ratiode  Credit Risk Exposure on a counterparty authorised  Net Exposure an a same counterparty / tatal ... nedey 17/08/04
Conlrepartie  up to 10% of tatal assets. ascets <= 10%
3638 Client Paris Interdictions  The partfolio may nat invest in CLM and CDS Crédit derivatives= 0 nedey 23/08/04
3715 Réglementaire  Paris Aatio Up to & maximum limit of 20% of assets in a same  EXposure to any group issuer. except legos 19/10/04
groupe issuer, which is not 5 member state issued or securities issued or guaranty by a_public
3771 Fiéglementaire  Paris Déptts Deposits and cash placed in the same credit Sight deposit + Short term deposit placed in - Cash placed on a cusotdian's sccount  nedey 17./08/04
institution can't exceed 20% of the assels the same credit institution < = 20% N&V has ta be taken inta account in the
3772 Réglementaire  Paris Ratio autres  The OPCYM may invest up to 10% in Instruments listed as 'others assets" < = 10%  THIS RATIO CONCERNS nedey 17/08,04
valeurs - Cash certificates A COORDINATED DPCVM ALLOWED
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