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A Word to Potential Investors

All investments involve risk

With these funds, as with most investments, future performance
may differ from past performance. There is no guarantee that
any fund will meet its objectives or achieve any particular level
of performance.

Fund investments are not bank deposits. The value of your
investment can go up and down, and you could lose some or
all of your invested money. Levels of income could also go up
or down (as a rate or in absolute terms). No fund in this
prospectus is intended as a complete investment plan, nor are
all funds appropriate for all investors.

Before investing in any fund, you should understand its risks,
costs and terms of investment, and how well these
characteristics align with your own financial circumstances and
risk tolerance.

As a potential investor, it is your responsibility to know and
follow all applicable laws and regulations, including any foreign
exchange restrictions, and to be aware of potential tax
consequences (for which the FCP will under no circumstances
be responsible for). We recommend that you consult an
investment adviser, legal adviser and tax adviser before
investing.

Any difference among fund security currencies, fund base or
unit class currencies, and your home currency may expose you
to currency risk. If your home currency is different from your
unit class currency, the performance you experience as an
investor could be very different from that of the unit class.

Who can invest in these funds

Distributing this prospectus, offering these units for sale, or
investing in these units is legal only where the units are
registered for public sale or where sale is not prohibited by
local law or regulation. Neither this prospectus nor any other
document relating to the FCP is an offer or solicitation in any
jurisdiction, or to any investor, where not legally permitted or
where the person making the offer or solicitation is not qualified
to do so.

TO CONTACT US

Eurizon Capital S.A.
28, Boulevard de Kockelscheuer L-1821 Luxembourg

eurizoncapital.com
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Neither these units nor the FCP are registered with the US
Securities and Exchange Commission or any other US entity,
federal or otherwise. Therefore, unless the management
company is satisfied that it would not constitute a violation of
US securities laws, these units are not sold in the USA and are
not available to, or for the benefit of, US persons.

This version of the prospectus may not be used or distributed
in Hong Kong, unless accompanied by the local addendum.
This prospectus has not been reviewed by any regulatory
authority in Hong Kong.

For more information on restrictions on unit ownership, contact
us (see below).

Which information to rely on

In deciding whether or not to invest in a fund, you should look
at (and read completely) the most recent prospectus, as well as
the relevant Key Information Documents (KIDs) and the most
recent financial report(s), all of which are considered part of the
prospectus. All of these documents are available online at
eurizoncapital.com.

By subscribing for units in any of these funds, you are
considered to accept the terms described in these documents.

Together, all these documents contain the only approved
information about the funds and the FCP. Anyone who offers
any other information or representation, or who makes
investment decisions based on the same, does so without
authority and at their sole risk. The board is not liable for any
statements or information about the funds or the FCP that is
not contained in these documents, and investors rely on such
statements and information at their own risk. Information in this
prospectus, or any document about the FCP or funds, may
have changed since the publication date. In case of any
inconsistency in translations of this prospectus, the
management regulations or the financial reports, the English
version will prevail, unless the management company or the
depositary decide otherwise.
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Fund Descriptions

All of the funds described in this prospectus are part of
the FCR which functions as an umbrella structure for
them.

The FCP exists to offer investors access to professional
investment management through a range of funds, each
aiming to balance the growth and the preservation of
unitholders’ capital while also offering high liquidity of fund
units and practicing sound risk diversification.

By law, each fund is permitted to invest as described in
“General Investment Powers and Restrictions”, and
equally is required to comply with the restrictions stated in
that same section. However, each fund also has its own
investment policy, which is generally narrower than what
is permitted by law. To a limited extent, a fund may use
investments and techniques not described in its
investment policy so long as it is consistent with law and
regulation, and with the portfolio’s investment objective.
Each fund may also temporarily depart from its investment
policy to address unusual market conditions or large
unpredictable event. Descriptions of the specific
investment objectives, main investments, and other key
characteristics of each fund begin on the next page.

The management company has overall responsibility for
the FCP’s business operations and its investment
activities, including the investment activities of all of the
funds.

The management company may delegate some of its
functions to various service providers, such as investment
management, distribution and central administration. The
management company retains supervisory approval and
control over its delegates.

More information about the FCE the management
company and the service providers appears in the final
section of this prospectus, “Management and Business
Operations”.

For information on fees and expenses you may have to
pay in connection with your investment, consult the
following:

o Maximum fees for buying, exchanging and selling most
units: this section.

e Maximum annual fees deducted from your investment:
this section.

e Recent actual expenses: the applicable KID or the
FCP’s most recent unitholder report.

e Fees for currency conversions, bank transactions, and
investment advice: your financial advisor, the transfer
agent or other service providers, as applicable.
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Terms with specific meanings

The terms below have the following meanings in this prospectus.
2010 Law The Luxembourg law of December 17, 2010 on
Undertakings for Collective Investment, as amended.

base currency The currency in which a fund does the
accounting for its fund and maintains its primary NAV.

the board The Board of Directors of the management company.
business day Any day that is a full business day for banks in
Luxembourg.

emerging markets Any country whose economy is less
developed according to the World Bank, the United Nations, or a
related organisation.

the FCP Eurizon Fund.
financial reports The annual report of the FCR, along with any

semi-annual report that has been issued since the most recent
annual report.

frontier markets The least developed of the emerging market
countries, such as those included in the MSCI Frontier Market
Index or similar indices.

fund Except where indicated otherwise, any fund for which the
FCP serves as an umbrella UCITS.

government Any government, government agency,
supranational or public international entity, local authority or
government-sponsored organisation.

intermediary Any intermediary, distribution agent or other
intermediary with whom the distributor has an agreement to
distribute units.

KID Key Information Document.

the management regulations The Management Regulations of
the FCR

NAV Net asset value per unit; the value of one unit of a fund.
the prospectus This document.

SFDR The Regulation (EU) 2019/2088 on the sustainability-
related disclosures in the financial services sector.

US person Any resident of the United States or any association
or corporation organised under the laws of the United States or
any of its states, territories or possessions.

we, us The FCP acting through the management company or
through any service providers described in this prospectus
except for the auditor and any distributors.

you Any past, current or prospective unitholder, or an agent for
the same.

Currency abbreviations

AUD Australian dollar GBP British pound sterling

BRL Brazilian real
CHF Swiss franc
CNH Chinese offshore renminbi

HUF Hungarian forint

JPY Japanese yen

PLN Polish zloty

CNY Chinese onshore renminbi RMB  Onshoreloffshore renminbi
EUR Euro UsSD US dollar



Bond EUR Short Term LTE

Investment Objective and Policy

Objective To increase the value of your investment over time
and to achieve a total return that is in line with that of short-term
eurozone government bond markets (as measured by the
benchmark).

Benchmark(s) JP Morgan EMU Government Bond 1-3 years
Index® (total return). For designing the portfolio and measuring
performance.

Investment policy The fund mainly invests in government
bonds denominated in euro. The fund generally favours direct
investment but may at times invest through derivatives.

Specifically, the fund normally invests at least 80% of total net
assets in debt and debt-related instruments, including money
market instruments, denominated in EUR. The credit rating and
duration of securities are usually consistent with those of the
benchmark.

The fund may invest in the following asset classes up to the
percentages of total net assets indicated:

e corporate debt instruments: 20%

The fund does not invest in asset-backed securities or contingent
convertible bonds (coco bonds), but may be indirectly exposed to
them (maximum 10% of total net assets).

Non-EUR investments are hedged to EUR.

Derivatives and techniques The fund may use derivatives for
reducing risks (hedging) and costs, and to gain additional
investment exposure.

In addition to core derivatives (see “How the Funds Use
Instruments and Techniques”), the fund may use TRSs.

TRS usage Expected, 10% of total net assets; maximum, 30%.

Securities lending Expected, 20%; maximum, 30%.

Strategy In actively managing the fund, the investment manager
invests similarly to the benchmark while seeking to enhance
returns through a combination of quantitative and discretionary
approaches. Using analysis of market valuations and sector
trends as well as statistical models of macroeconomic and
microeconomic variables, the investment manager over- or
underweights certain securities, while aiming to keep
performance within a defined range of the index (limited tracking
error approach) and risk exposure within pre-defined limits. The
fund’s exposure to securities, and thus its performance, are likely
to closely resemble those of the benchmark.

6 | Eurizon Fund | 11 September 2023 Prospectus

Sustainability approach

The fund promotes (E) environmental and/or (S) social
characteristics and invests in assets following good governance
(G) practices in accordance with article 8 of the Sustainable
Finance Disclosure Regulation (“SFDR”).

The investment manager uses environmental, social and
governance (ESG) criteria as a core element of its strategy. It
excludes securities from issuers or sectors with a low ESG
profile or that are involved with controversial weapons or derive
25% or more of their revenues from thermal coal, or 10% or
more of their revenues from oil sands, and builds a portfolio that
invests at least 70% of total net assets in government issuers
that have successfully passed an internal screening process.

For more information, see “SFDR Pre-contractual
disclosures” and “Sustainable Investing Policy and ESG
Integration” including the relevant minimum ESG coverage
rate and the main methodological limits, such as
incomplete, inaccurate or unavailable third-party data, and
go to
https:/lwww.eurizoncapital.com/pages/sustainability.aspx.

Taxonomy disclosure

The investments underlying this financial product do not take into
account the EU criteria for environmentally sustainable economic
activities.

Base currency EUR.
Investment manager Eurizon Capital S.A.

Main Risks

See “Risk Descriptions” for more information.
Risks typically associated with ordinary market conditions

e Benchmark orientation e Interest rate

e Concentration e Investment fund

e Credit e Management

e Derivatives o Market

e Hedging e Sustainable investing

Risks typically associated with unusual market conditions
or other unpredictable events
e Counterparty and collateral; +

securities financing
o Default
o Liquidity

e Operational
e Standard practices

Risk management method Commitment.


#_bookmark86
https://www.eurizoncapital.com/pages/sustainability.aspx

Planning your Investment

Product availability The fund is available to professional
investors and investors with basic knowledge, with or without
advice.

Investor profile Investors who understand the risks of the fund
and plan to invest over the short term.

The fund may appeal to investors who:

e are looking for an investment combining income and growth,
while favouring sustainable investing

e are interested in exposure to developed bond markets, either
for a core investment or for diversification purposes

Processing requests Requests to buy, exchange or sell fund
units that are received and accepted by the transfer agent by
4:00 PM CET on any day that is a business day in Luxembourg

Base Unit Classes

and that is also a trading day on the fund’s main markets are
ordinarily processed at the NAV for that day (T). For the list of
valuation days, go to eurizoncapital.com.

Settlement occurs no later than 3 business days after a request
has been accepted.

Fund Events

16/7/1999 Launched as Sanpaolo International Fund — Obiettivo Euro
Medio Termine.

27/9/2002 Renamed Sanpaolo International Fund — Obiettivo Euro Breve
Termine.

26/2/2008 Renamed Eurizon Easyfund — Bond EUR Short Term.

1/2/2012 Renamed Eurizon Fund — Bond EUR Short Term LTE.

Max. Dealing Fees

Class Currency Min. investment Min. holding Entry Exit Management Max. administration Performance
Cc EUR - - - - 0.19% 0.25%
R EUR 50,000 - 1.50% - 0.30% 0.25% -
z EUR 3 million 3 million - - 0.14% 0.25% -
M EUR 3 million 3 million - - - 0.25% -

The fund offers “benchmark currency hedged” (H) units. See “Fund Fees and Costs” for a fuller explanation of above fees. For a current and complete list of

available unit classes, go to eurizoncapital.com.
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Bond EUR Medium Term LTE

Investment Objective and Policy

Objective To increase the value of your investment over time
and to achieve a total return that is in line with that of medium-
term eurozone government bond markets (as measured by the
benchmark).

Benchmark(s) JP Morgan EMU Government Bond 3-5 years
Index® (total return). For designing the portfolio and measuring
performance.

Investment policy The fund mainly invests in government
bonds denominated in euro. The fund generally favours direct
investment but may at times invest through derivatives.

Specifically, the fund normally invests at least 80% of total net
assets in debt and debt-related instruments, including money
market instruments, denominated in EUR. The credit rating and
duration of securities are usually consistent with those of the
benchmark.

The fund may invest in the following asset classes up to the
percentages of total net assets indicated:

e corporate debt instruments: 20%

The fund does not invest in asset-backed securities or contingent
convertible bonds (coco bonds), but may be indirectly exposed to
them (maximum 10% of total net assets).

Non-EUR investments are hedged to EUR.

Derivatives and techniques The fund may use derivatives for
reducing risks (hedging) and costs, and to gain additional
investment exposure.

In addition to core derivatives (see “How the Funds Use
Instruments and Techniques”), the fund may use TRSs.

TRS usage Expected, 10% of total net assets; maximum, 30%.

Securities lending Expected, 20%; maximum, 30%.

Strategy In actively managing the fund, the investment manager
invests similarly to the benchmark while seeking to enhance
returns through a combination of quantitative and discretionary
approaches. Using analysis of market valuations and sector
trends as well as statistical models of macroeconomic and
microeconomic variables, the investment manager over- or
underweights certain securities, while aiming to keep
performance within a defined range of the index (limited tracking
error approach) and risk exposure within pre-defined limits. The
fund’s exposure to securities, and thus its performance, are likely
to closely resemble those of the benchmark.

Sustainability approach The fund promotes (E) environmental
and/or (S) social characteristics and invests in assets following
good governance (G) practices in accordance with article 8 of
the Sustainable Finance Disclosure Regulation (“SFDR”).

The investment manager uses environmental, social and
governance (ESG) criteria as a core element of its strategy. It
excludes securities from issuers or sectors with a low ESG
profile or that are involved with controversial weapons or derive
25% or more of their revenues from thermal coal, or 10% or
more of their revenues from oil sands, and builds a portfolio that
invests at least 70% of total net assets in government issuers
that have successfully passed an internal screening process.

For more information, see “SFDR Pre-contractual
disclosures” and “Sustainable Investing Policy and ESG
Integration” including the relevant minimum ESG coverage
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rate and the main methodological limits, such as
incomplete, inaccurate or unavailable third-party data, and
go to
https:llwww.eurizoncapital.comipages/sustainability.aspx.

Taxonomy disclosure

The investments underlying this financial product do not take into
account the EU criteria for environmentally sustainable economic
activities.

Base currency EUR.
Investment manager Eurizon Capital S.A.

Main Risks

See “Risk Descriptions” for more information.
Risks typically associated with ordinary market conditions

e Benchmark orientation o Interest rate

e Concentration e Investment fund

e Credit e Management

e Derivatives e Market

e Hedging e Sustainable Investing

Risks typically associated with unusual market conditions
or other unpredictable events
e Counterparty and collateral; +

securities financing
o Default
o Liquidity

e Operational
e Standard practices

Risk management method Commitment.

Planning your Investment

Product availability The fund is available to professional
investors and investors with basic knowledge, with or without
advice.

Investor profile Investors who understand the risks of the fund
and plan to invest over the short term.

The fund may appeal to investors who:

o are looking for an investment combining income and growth,
while favouring sustainable investing

e are interested in exposure to developed bond markets, either
for a core investment or for diversification purposes

Processing requests Requests to buy, exchange or sell fund
units that are received and accepted by the transfer agent by
4:00 PM CET on any day that is a business day in Luxembourg
and that is also a trading day on the fund’s main markets are
ordinarily processed at the NAV for that day (T). For the list of
valuation days, go to eurizoncapital.com.

Settlement occurs no later than 3 business days after a request
has been accepted.

Fund Events

29/11/1988 Launched as Sanpaolo International Fund — Bonds Euro.

27/9/2002 Renamed Sanpaolo International Fund — Obiettivo Euro
Medio Termine.

26/2/2008 Renamed Eurizon Easyfund — Bond EUR Medium Term.

11/12/2009  Absorption of Giotto Lux Fund — Euro Medium Term.

1/2/2012 Renamed Eurizon Fund — Bond EUR Medium Term LTE.


#_bookmark86
https://www.eurizoncapital.com/pages/sustainability.aspx
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Base Unit Classes

Max. Dealing Fees

Class Currency Min. investment Min. holding Entry Exit Management Max. administration Performance
C EUR - - - - 0.21% 0.25%
R EUR 50,000 - 1.50% - 0.35% 0.25% -
z EUR 3 million 3 million - - 0.16% 0.25% -
M EUR 3 million 3 million - - - 0.25% -

The fund offers “benchmark currency hedged” (H) units. See “Fund Fees and Costs” for a fuller explanation of above fees. For a current and complete list of
available unit classes, go to eurizoncapital.com.
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Bond EUR Long Term LTE

Investment Objective and Policy

Objective To increase the value of your investment over time
and to achieve a total return that is in line with that of long-term
eurozone government bond markets (as measured by the
benchmark).

Benchmark(s) JP Morgan EMU Government Bond > 5 years
Index® (total return). For designing the portfolio and measuring
performance.

Investment policy The fund mainly invests in government
bonds denominated in euro. The fund generally favours direct
investment but may at times invest through derivatives.

Specifically, the fund normally invests at least 80% of total net
assets in debt and debt-related instruments, including money
market instruments, denominated in EUR. The credit rating and
duration of securities are usually consistent with those of the
benchmark.

The fund may invest in the following asset classes up to the
percentages of total net assets indicated:

e corporate debt instruments: 20%

The fund does not invest in asset-backed securities or contingent
convertible bonds (coco bonds), but may be indirectly exposed to
them (maximum 10% of total net assets).

Non-EUR investments are hedged to EUR.

Derivatives and techniques The fund may use derivatives for
reducing risks (hedging) and costs, and to gain additional
investment exposure.

In addition to core derivatives (see “How the Funds Use
Instruments and Techniques”), the fund may use TRSs.

TRS usage Expected, 10% of total net assets; maximum, 30%.

Securities lending Expected, 20%; maximum, 30%.

Strategy In actively managing the fund, the investment manager
invests similarly to the benchmark while seeking to enhance
returns through a combination of quantitative and discretionary
approaches. Using analysis of market valuations and sector
trends as well as statistical models of macroeconomic and
microeconomic variables, the investment manager over- or
underweights certain securities, while aiming to keep
performance within a defined range of the index (limited tracking
error approach) and risk exposure within pre-defined limits. The
fund’s exposure to securities, and thus its performance, are likely
to closely resemble those of the benchmark.

Sustainability approach The fund promotes (E) environmental
and/or (S) social characteristics and invests in assets following
good governance (G) practices in accordance with article 8 of
the Sustainable Finance Disclosure Regulation (“SFDR”).

The investment manager uses environmental, social and
governance (ESG) criteria as a core element of its strategy. It
excludes securities from issuers or sectors with a low ESG
profile or that are involved with controversial weapons or derive
25% or more of their revenues from thermal coal, or 10% or
more of their revenues from oil sands, and builds a portfolio that
invests at least 70% of total net assets in government issuers
that have successfully passed an internal screening process.

For more information, see “SFDR Pre-contractual
disclosures” and “Sustainable Investing Policy and ESG
Integration” including the relevant minimum ESG coverage
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rate and the main methodological limits, such as
incomplete, inaccurate or unavailable third-party data, and
go to
https:llwww.eurizoncapital.comlpages/sustainability.aspx

Taxonomy disclosure

The investments underlying this financial product do not take into
account the EU criteria for environmentally sustainable economic
activities.

Base currency EUR.
Investment manager Eurizon Capital S.A.

Main Risks

See “Risk Descriptions” for more information.
Risks typically associated with ordinary market conditions

e Benchmark orientation o Interest rate

e Concentration e Investment fund

e Credit e Management

e Derivatives e Market

e Hedging e Sustainable investing

Risks typically associated with unusual market conditions
or other unpredictable events
e Counterparty and collateral; +

securities financing
o Default
o Liquidity

e Operational
e Standard practices

Risk management method Commitment.

Planning your Investment

Product availability The fund is available to professional
investors and investors with basic knowledge, with or without
advice.

Investor profile Investors who understand the risks of the fund
and plan to invest over the medium term.

The fund may appeal to investors who:

o are looking for an investment combining income and growth,
while favouring sustainable investing

e are interested in exposure to developed bond markets, either
for a core investment or for diversification purposes

Processing requests Requests to buy, exchange or sell fund
units that are received and accepted by the transfer agent by
4:00 PM CET on any day that is a business day in Luxembourg
and that is also a trading day on the fund’s main markets are
ordinarily processed at the NAV for that day (T). For the list of
valuation days, go to eurizoncapital.com.

Settlement occurs no later than 3 business days after a request
has been accepted.

Fund Events

16/7/1999 Launched as Sanpaolo International Fund — Euro Long Term.

26/11/2001  Renamed Sanpaolo International Fund — Obiettivo Euro
Lungo Termine.

26/2/2008 Renamed Eurizon Easyfund — Bond EUR Long Term.

11/12/2009  Absorption of Giotto Lux Fund — Euro Long Term.

1/2/2012 Renamed Eurizon Fund — Bond EUR Long Term LTE.


#_bookmark86
https://www.eurizoncapital.com/pages/sustainability.aspx
http://www.eurizoncapital.lu/

Base Unit Classes

Max. Dealing Fees

Class Currency Min. investment Min. holding Entry Exit Management Max. administration Performance
C EUR - - - - 0.27% 0.25%
R EUR 50,000 - 1.50% - 0.40% 0.25% -
z EUR 3 million 3 million - - 0.22% 0.25% -
M EUR 3 million 3 million - - - 0.25% -

The fund offers “benchmark currency hedged” (H) units. See “Fund Fees and Costs” for a fuller explanation of above fees. For a current and complete list of
available unit classes, go to eurizoncapital.com.
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Bond EUR 110y LTE

Investment Objective and Policy

Objective To increase the value of your investment over time
and to achieve a total return that is in line with that of 1-10 years
eurozone government bond markets (as measured by the
benchmark).

Benchmark(s) JP Morgan EMU Government Bond 1-10 years
Index® (total return). For designing the portfolio and measuring
performance.

Investment policy The fund mainly invests in government
bonds denominated in euro. The fund generally favours direct
investment but may at times invest through derivatives.

Specifically, the fund normally invests at least 80% of total net
assets in debt and debt-related instruments, including money
market instruments, denominated in EUR. The credit rating and
duration of securities are usually consistent with those of the
benchmark.

The fund may invest in the following asset classes up to the
percentages of total net assets indicated:

e corporate debt instruments: 20%

The fund does not invest in asset-backed securities or contingent
convertible bonds (coco bonds), but may be indirectly exposed to
them (maximum 10% of total net assets).

Non-EUR investments are hedged to EUR.

Derivatives and techniques The fund may use derivatives for
reducing risks (hedging) and costs, and to gain additional
investment exposure.

In addition to core derivatives (see “How the Funds Use
Instruments and Techniques”), the fund may use TRSs.

TRS usage Expected, 10% of total net assets; maximum, 30%.

Securities lending Expected, 20%; maximum, 30%.

Strategy In actively managing the fund, the investment manager
invests similarly to the benchmark while seeking to enhance
returns through a combination of quantitative and discretionary
approaches. Using analysis of market valuations and sector
trends as well as statistical models of macroeconomic and
microeconomic variables, the investment manager over- or
underweights certain securities, while aiming to keep
performance within a defined range of the index (limited tracking
error approach) and risk exposure within pre-defined limits. The
fund’s exposure to securities, and thus its performance, are likely
to closely resemble those of the benchmark.

Sustainability approach The fund promotes (E) environmental
and/or (S) social characteristics and invests in assets following
good governance (G) practices in accordance with article 8 of
the Sustainable Finance Disclosure Regulation (“SFDR”).

The investment manager uses environmental, social and
governance (ESG) criteria as a core element of its strategy. It
excludes securities from issuers or sectors with a low ESG
profile or that are involved with controversial weapons or derive
25% or more of their revenues from thermal coal, or 10% or
more of their revenues from oil sands, and builds a portfolio that
invests at least 70% of total net assets in government issuers
that have successfully passed an internal screening process.

Base Unit Classes

For more information, see “SFDR Pre-contractual
disclosures” and “Sustainable Investing Policy and ESG
Integration” including the relevant minimum ESG coverage
rate and the main methodological limits, such as
incomplete, inaccurate or unavailable third-party data, and
go to
https:/lwww.eurizoncapital.coml/pages/sustainability.aspx

Taxonomy disclosure

The investments underlying this financial product do not take into
account the EU criteria for environmentally sustainable economic
activities.

Base currency EUR.
Investment manager Eurizon Capital S.A.

Main Risks

See “Risk Descriptions” for more information.

Risks typically associated with ordinary market conditions
e Benchmark orientation o Interest rate
e Concentration e Investment fund

e Credit ¢ Management
e Derivatives e Market
e Hedging e Sustainable investing

Risks typically associated with unusual market conditions
or other unpredictable events
e Counterparty and collateral; +

securities financing
e Default
e Liquidity

e Operational
e Standard practices

Risk management method Commitment.

Planning your Investment

Product availability The fund is available to professional
investors and investors with basic knowledge, with or without
advice.

Investor profile Investors who understand the risks of the fund
and plan to invest over the medium term.

The fund may appeal to investors who:

e are looking for an investment combining income and growth,
while favouring sustainable investing

e are interested in exposure to developed bond markets, either
for a core investment or for diversification purposes

Processing requests Requests to buy, exchange or sell fund
units that are received and accepted by the transfer agent by
4:00 PM CET on any day that is a business day in Luxembourg
and that is also a trading day on the fund’s main markets are
ordinarily processed at the NAV for that day (T). For the list of
valuation days, go to eurizoncapital.com.

Settlement occurs no later than 3 business days after a request
has been accepted.
Fund Events

24/2/2021 Launched as Eurizon Fund — Bond EUR 1-10 y LTE.

Max. Dealing Fees

Class Currency Min. investment Min. holding Entry
C EUR - - -
z EUR 3 million 3 million -
M EUR 3 million 3 million -

Exit Management Max. administration Performance
- 0.22% 0.25%
- 0.17% 0.25% -
- - 0.25% -

The fund offers “benchmark currency hedged” (H) units. See “Fund Fees and Costs” for a fuller explanation of above fees. For a current and complete list of

available unit classes, go to eurizoncapital.com.

12 | Eurizon Fund | 11 September 2023 Prospectus


#_bookmark86
https://www.eurizoncapital.com/pages/sustainability.aspx
http://www.eurizoncapital.lu/
http://www.eurizoncapital.lu/

Bond EUR All Maturities LTE

Investment Objective and Policy

Objective To increase the value of your investment over time
and to achieve a total return that is in line with that of eurozone
government bond markets (as measured by the benchmark).

Benchmark(s) JP Morgan EMU Government Bond Index® (total
return). For designing the portfolio and measuring performance.

Investment policy The fund mainly invests in government
bonds denominated in euro. The fund generally favours direct
investment but may at times invest through derivatives.

Specifically, the fund normally invests at least 80% of total net
assets in debt and debt-related instruments, including money
market instruments, denominated in EUR. The credit rating and
duration of securities are usually consistent with those of the
benchmark.

The fund may invest in the following asset classes up to the
percentages of total net assets indicated:

e corporate debt instruments: 20%

The fund does not invest in asset-backed securities or contingent
convertible bonds (coco bonds), but may be indirectly exposed to
them (maximum 10% of total net assets).

Non-EUR investments are hedged to EUR.

Derivatives and techniques The fund may use derivatives for
reducing risks (hedging) and costs, and to gain additional
investment exposure.

In addition to core derivatives (see “How the Funds Use
Instruments and Techniques”), the fund may use TRSs.

TRS usage Expected, 10% of total net assets; maximum, 30%.

Securities lending Expected, 20%; maximum, 30%.

Strategy In actively managing the fund, the investment manager
invests similarly to the benchmark while seeking to enhance
returns through a combination of quantitative and discretionary
approaches. Using analysis of market valuations and sector
trends as well as statistical models of macroeconomic and
microeconomic variables, the investment manager over- or
underweights certain securities, while aiming to keep
performance within a defined range of the index (limited tracking
error approach) and risk exposure within pre-defined limits. The
fund’s exposure to securities, and thus its performance, are likely
to closely resemble those of the benchmark.

Sustainability approach The fund promotes (E) environmental
and/or (S) social characteristics and invests in assets following
good governance (G) practices in accordance with article 8 of
the Sustainable Finance Disclosure Regulation (“SFDR”).

The investment manager uses environmental, social and
governance (ESG) criteria as a core element of its strategy. It
excludes securities from issuers or sectors with a low ESG
profile or that are involved with controversial weapons or derive
25% or more of their revenues from thermal coal, or 10% or
more of their revenues from oil sands, and builds a portfolio that
invests at least 70% of total net assets in government issuers
that have successfully passed an internal screening process.

Base Unit Classes

For more information, see “SFDR Pre-contractual
disclosures” and “Sustainable Investing Policy and ESG
Integration” including the relevant minimum ESG coverage
rate and the main methodological limits, such as
incomplete, inaccurate or unavailable third-party data, and
go to
https:/lwww.eurizoncapital.coml/pages/sustainability.aspx

Taxonomy disclosure

The investments underlying this financial product do not take into
account the EU criteria for environmentally sustainable economic
activities.

Base currency EUR.
Investment manager Eurizon Capital S.A.

Main Risks

See “Risk Descriptions” for more information.

Risks typically associated with ordinary market conditions
e Benchmark orientation o Interest rate
e Concentration e Investment fund

e Credit ¢ Management
e Derivatives e Market
e Hedging e Sustainable investing

Risks typically associated with unusual market conditions
or other unpredictable events
e Counterparty and collateral; +

securities financing
e Default
e Liquidity

e Operational
e Standard practices

Risk management method Commitment.

Planning your Investment

Product availability The fund is available to professional
investors and investors with basic knowledge, with or without
advice.

Investor profile Investors who understand the risks of the fund
and plan to invest over the medium term.

The fund may appeal to investors who:

e are looking for an investment combining income and growth,
while favouring sustainable investing

e are interested in exposure to developed bond markets, either
for a core investment or for diversification purposes

Processing requests Requests to buy, exchange or sell fund
units that are received and accepted by the transfer agent by
4:00 PM CET on any day that is a business day in Luxembourg
and that is also a trading day on the fund’s main markets are
ordinarily processed at the NAV for that day (T). For the list of
valuation days, go to eurizoncapital.com.

Settlement occurs no later than 3 business days after a request
has been accepted.
Fund Events

28/8/2019 Launched as Eurizon Fund — Bond EUR All Maturities LTE.

Max. Dealing Fees

Class Currency Min. investment Min. holding Entry
Cc EUR - - -
z EUR 3 million 3 million -
M EUR 3 million 3 million -

Exit Management Max. administration Performance
- 0.23% 0.25%
- 0.18% 0.25% -
- - 0.25% -

The fund offers “benchmark currency hedged” (H) units. See “Fund Fees and Costs” for a fuller explanation of above fees. For a current and complete list of

available unit classes, go to eurizoncapital.com.
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Bond Italy Floating Rate LTE

Investment Objective and Policy

Objective To increase the value of your investment over time
while achieving a return that is in line with that of the Italian
floating-rate government bond market (as measured by the
benchmark).

Benchmark(s) FTSE MTS ltaly CCT — ex-Bank of Italy Index®
(total return). For designing the portfolio and measuring
performance.

Investment policy The fund mainly invests in Italian floating-
rate government bonds. The fund generally favours direct
investment but may at times invest through derivatives.

Specifically, the fund normally invests at least 80% of total net
assets in floating rate debt and debt-related instruments,
including money market instruments, that are issued by the
Italian government. The credit rating and duration of securities
are usually consistent with those of the benchmark.

The fund may invest in the following asset classes up to the
percentages of total net assets indicated:

¢ investment grade corporate debt instruments: 30%

The fund does not invest in asset-backed securities or contingent
convertible bonds (coco bonds), but may be indirectly exposed to
them (maximum 10% of total net assets).

Non-EUR investments are hedged to EUR.

Derivatives and techniques The fund may use derivatives for
reducing risks (hedging) and costs, and to gain additional
investment exposure.

In addition to core derivatives (see “How the Funds Use
Instruments and Techniques”), the fund may use TRSs.

TRS usage Expected, 10% of total net assets; maximum, 30%.

Strategy In actively managing the fund, the investment manager
invests similarly to the benchmark while seeking to enhance
returns through a combination of quantitative and discretionary
approaches. Using analysis of market valuations and sector
trends as well as statistical models of macroeconomic and
microeconomic variables, the investment manager over- or
underweights certain securities, while aiming to keep
performance within a defined range of the index (limited tracking
error approach) and risk exposure within pre-defined limits. The
fund’s exposure to securities, and thus its performance, are likely
to closely resemble those of the benchmark.

Sustainability approach The investment manager considers
environmental, social and governance (ESG) criteria when
assessing investment risks and opportunities. Investments in
securities of the benchmark may, however, include issuers or
sectors with a low ESG profile.

For more information, see “Sustainable Investing Policy and ESG
Integration” including the main methodological limits, such as
incomplete, inaccurate or unavailable third-party data and go to
https:llwww.eurizoncapital.comipages/sustainability.aspx.

Base Unit Classes

The investments underlying this financial product do not take into
account the EU criteria for environmentally sustainable economic
activities.

Base currency EUR.
Investment manager Eurizon Capital S.A.

Main Risks

See “Risk Descriptions” for more information.

Risks typically associated with ordinary market conditions
e Benchmark orientation o Interest rate

e Concentration e Investment fund
e Credit ¢ Management

e Derivatives o Market

e Hedging

Risks typically associated with unusual market conditions
or other unpredictable events
e Counterparty and collateral

o Default

e Liquidity

e Operational
e Standard practices

Risk management method Commitment.

Planning your Investment

Product availability The fund is available to professional
investors and investors with basic knowledge, with or without
advice.

Investor profile Investors who understand the risks of the fund
and plan to invest over the medium term.

The fund may appeal to investors who:
e are looking for an investment combining income and growth
e are interested in exposure to developed bond markets, either
for a core investment or for diversification purposes
Processing requests Requests to buy, exchange or sell fund
units that are received and accepted by the transfer agent by
4:00 PM CET on any day that is a business day in Luxembourg
and that is also a trading day on the fund’s main markets are
ordinarily processed at the NAV for that day (T). For the list of
valuation days, go to eurizoncapital.com.

Settlement occurs no later than 3 business days after a request
has been accepted.

Fund Events

11/12/2009 Launched via the absorption of Giotto Lux Fund — Euro TV as
Eurizon Easyfund — Bond EUR Floating Rate.

29/6/2012 Absorption of Eurizon Stars Fund — Euro Floating.

13/7/2018 Renamed Eurizon Fund — Bond EUR Floating Rate.

19/2/2021 Renamed Eurizon Fund — Bond ltaly Floating Rate LTE.

Max. Dealing Fees Annual Fees

Class Currency Min. investment Min. holding Entry Exit Management Max. administration Performance
Cc EUR - - - - 0.19% 0.25%
R EUR 50,000 - 1.50% - 0.40% 0.25% -
z EUR 3 million 3 million - - 0.14% 0.25% -
M EUR 3 million 3 million - - - 0.25% -

The fund offers “benchmark currency hedged” (H) units. See “Fund Fees and Costs” for a fuller explanation of above fees. For a current and complete list of

available unit classes, go to eurizoncapital.com.
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Bond Italy Short Term LTE

Investment Objective and Policy

Objective To increase the value of your investment over time
and to achieve a total return that is in line with that of the short-
term lItalian government bond market (as measured by the
benchmark).

Benchmark(s) JP Morgan Government Bond Index (GBI) Italy
Unhedged EUR 1-3 y Index® (total return). For designing the
portfolio and measuring performance.

Investment policy The fund mainly invests in Italian
government bonds denominated in euro. The fund generally
favours direct investment but may at times invest through
derivatives.

Specifically, the fund normally invests at least 80% of total net
assets in debt and debt-related instruments, including money
market instruments, issued by the Italian government. The credit
rating and duration of securities are usually consistent with those
of the benchmark.

The fund may invest in the following asset classes up to the
percentages of total net assets indicated:

e corporate and non-ltalian government debt instruments: 20%

The fund does not invest in asset-backed securities or contingent
convertible bonds (coco bonds), but may be indirectly exposed to
them (maximum 10% of total net assets).

Non-EUR investments are hedged to EUR.

Derivatives and techniques The fund may use derivatives for
reducing risks (hedging) and costs, and to gain additional
investment exposure.

In addition to core derivatives (see “How the Funds Use
Instruments and Techniques”), the fund may use TRSs.

TRS usage Expected, 10% of total net assets; maximum, 30%.

Strategy In actively managing the fund, the investment manager
invests similarly to the benchmark while seeking to enhance
returns through a combination of quantitative and discretionary
approaches. Using analysis of market valuations and sector
trends as well as statistical models of macroeconomic and
microeconomic variables, the investment manager over- or
underweights certain securities, while aiming to keep
performance within a defined range of the index (limited tracking
error approach) and risk exposure within pre-defined limits. The
fund’s exposure to securities, and thus its performance, are likely
to closely resemble those of the benchmark.

Sustainability approach The investment manager considers
environmental, social and governance (ESG) criteria when
assessing investment risks and opportunities. Investments in
securities of the benchmark may, however, include issuers or
sectors with a low ESG profile.

Base Unit Classes

For more information, see “Sustainable Investing Policy and ESG
Integration” including the main methodological limits, such as
incomplete, inaccurate or unavailable third-party data and go to
https:llwww.eurizoncapital.comipages/sustainability.aspx.

The investments underlying this financial product do not take into
account the EU criteria for environmentally sustainable economic
activities.

Base currency EUR.
Investment manager Eurizon Capital S.A.

Main Risks

See “Risk Descriptions” for more information.

Risks typically associated with ordinary market conditions
e Benchmark orientation e Interest rate

e Concentration e Investment fund
e Credit e Management

e Derivatives e Market

e Hedging

Risks typically associated with unusual market conditions
or other unpredictable events
o Counterparty and collateral

e Default

o Liquidity

e Operational
e Standard practices

Risk management method Commitment.

Planning your Investment

Product availability The fund is available to professional
investors and investors with basic knowledge, with or without
advice.

Investor profile Investors who understand the risks of the fund
and plan to invest over the medium term.

The fund may appeal to investors who:
e are looking for an investment combining income and growth

e are interested in exposure to developed bond markets, either
for a core investment or for diversification purposes

Processing requests Requests to buy, exchange or sell fund
units that are received and accepted by the transfer agent by
4:00 PM CET on any day that is a business day in Luxembourg
and that is also a trading day on the fund’s main markets are
ordinarily processed at the NAV for that day (T). For the list of
valuation days, go to eurizoncapital.com.

Settlement occurs no later than 3 business days after a request
has been accepted.

Fund Events

27/8/2019 Launched as Eurizon Fund — Bond Italy Short Term LTE.

Max. Dealing Fees

Class Currency Min. investment Min. holding Entry
Cc EUR
z EUR 3 million 3 million -
M EUR 3 million 3 million -

Exit Management Max. administration Performance
0.18% 0.25%
- 0.13% 0.25% -
- - 0.25% -

The fund offers “benchmark currency hedged” (H) units. See “Fund Fees and Costs” for a fuller explanation of above fees. For a current and complete list of

available unit classes, go to eurizoncapital.com.
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Bond Iltaly Medium Term LTE

Investment Objective and Policy

Objective To increase the value of your investment over time
and to achieve a total return that is in line with that of the
medium- term Italian government bond market (as measured by
the benchmark).

Benchmark(s) JP Morgan Government Bond Index (GBI) ltaly
Unhedged EUR 3-5 y Index® (total return). For designing the
portfolio and measuring performance.

Investment policy The fund mainly invests in Italian
government bonds denominated in euro. The fund generally
favours direct investment but may at times invest through
derivatives.

Specifically, the fund normally invests at least 80% of total net
assets in debt and debt-related instruments, including money
market instruments, issued by the Italian government. The credit
rating and duration of securities are usually consistent with those
of the benchmark.

The fund may invest in the following asset classes up to the
percentages of total net assets indicated:

e corporate and non-ltalian government debt instruments: 20%

The fund does not invest in asset-backed securities or contingent
convertible bonds (coco bonds), but may be indirectly exposed to
them (maximum 10% of total net assets).

Non-EUR investments are hedged to EUR.

Derivatives and techniques The fund may use derivatives for
reducing risks (hedging) and costs, and to gain additional
investment exposure.

In addition to core derivatives (see “How the Funds Use
Instruments and Techniques”), the fund may use TRSs.

TRS usage Expected, 10% of total net assets; maximum, 30%.

Strategy In actively managing the fund, the investment manager
invests similarly to the benchmark while seeking to enhance
returns through a combination of quantitative and discretionary
approaches. Using analysis of market valuations and sector
trends as well as statistical models of macroeconomic and
microeconomic variables, the investment manager over- or
underweights certain securities, while aiming to keep
performance within a defined range of the index (limited tracking
error approach) and risk exposure within pre-defined limits. The
fund’s exposure to securities, and thus its performance, are likely
to closely resemble those of the benchmark.

Sustainability approach The investment manager considers
environmental, social and governance (ESG) criteria when
assessing investment risks and opportunities. Investments in
securities of the benchmark may, however, include issuers or
sectors with a low ESG profile.

Base Unit Classes

For more information, see “Sustainable Investing Policy and ESG
Integration” including the main methodological limits, such as
incomplete, inaccurate or unavailable third-party data and go to
https:llwww.eurizoncapital.comipages/sustainability.aspx.

The investments underlying this financial product do not take into
account the EU criteria for environmentally sustainable economic
activities.

Base currency EUR.
Investment manager Eurizon Capital S.A.

Main Risks

See “Risk Descriptions” for more information.

Risks typically associated with ordinary market conditions
e Benchmark orientation e Interest rate

e Concentration e Investment fund
e Credit e Management

e Derivatives e Market

e Hedging

Risks typically associated with unusual market conditions
or other unpredictable events
o Counterparty and collateral

e Default

o Liquidity

e Operational
e Standard practices

Risk management method Commitment.

Planning your Investment

Product availability The fund is available to professional
investors and investors with basic knowledge, with or without
advice.

Investor profile Investors who understand the risks of the fund
and plan to invest over the medium term.

The fund may appeal to investors who:
e are looking for an investment combining income and growth

e are interested in exposure to developed bond markets, either
for a core investment or for diversification purposes

Processing requests Requests to buy, exchange or sell fund
units that are received and accepted by the transfer agent by
4:00 PM CET on any day that is a business day in Luxembourg
and that is also a trading day on the fund’s main markets are
ordinarily processed at the NAV for that day (T). For the list of
valuation days, go to eurizoncapital.com.

Settlement occurs no later than 3 business days after a request
has been accepted.

Fund Events

27/8/2019 Launched as Eurizon Fund — Bond Italy Medium Term LTE.

Max. Dealing Fees

Class Currency Min. investment Min. holding Entry
Cc EUR - - -
z EUR 3 million 3 million -
M EUR 3 million 3 million -

Exit Management Max. administration Performance
- 0.20% 0.25%
- 0.15% 0.25% -
- - 0.25% -

The fund offers “benchmark currency hedged” (H) units. See “Fund Fees and Costs” for a fuller explanation of above fees. For a current and complete list of

available unit classes, go to eurizoncapital.com.
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Bond Italy Long Term LTE

Investment Objective and Policy

Objective To increase the value of your investment over time
and to achieve a total return that is in line with that of the long-
term lItalian government bond market (as measured by the
benchmark).

Benchmark(s) JP Morgan Government Bond Index (GBI) Italy
Unhedged EUR >5 y Index® (total return). For designing the
portfolio and measuring performance.

Investment policy The fund mainly invests in Italian
government bonds denominated in euro. The fund generally
favours direct investment but may at times invest through
derivatives.

Specifically, the fund normally invests at least 80% of total net
assets in debt and debt-related instruments, including money
market instruments, issued by the Italian government. The credit
rating and duration of securities are usually consistent with those
of the benchmark.

The fund may invest in the following asset classes up to the
percentages of total net assets indicated:

e corporate and non-ltalian government debt instruments: 20%

The fund does not invest in asset-backed securities or contingent
convertible bonds (coco bonds), but may be indirectly exposed to
them (maximum 10% of total net assets).

Non-EUR investments are hedged to EUR.

Derivatives and techniques The fund may use derivatives for
reducing risks (hedging) and costs, and to gain additional
investment exposure.

In addition to core derivatives (see “How the Funds Use
Instruments and Techniques”), the fund may use TRSs.

TRS usage Expected, 10% of total net assets; maximum, 30%.

Strategy In actively managing the fund, the investment manager
invests similarly to the benchmark while seeking to enhance
returns through a combination of quantitative and discretionary
approaches. Using analysis of market valuations and sector
trends as well as statistical models of macroeconomic and
microeconomic variables, the investment manager over- or
underweights certain securities, while aiming to keep
performance within a defined range of the index (limited tracking
error approach) and risk exposure within pre-defined limits. The
fund’s exposure to securities, and thus its performance, are likely
to closely resemble those of the benchmark.

Sustainability approach The investment manager considers
environmental, social and governance (ESG) criteria when
assessing investment risks and opportunities. Investments in
securities of the benchmark may, however, include issuers or
sectors with a low ESG profile.

Base Unit Classes

For more information, see “Sustainable Investing Policy and ESG
Integration” including the main methodological limits, such as
incomplete, inaccurate or unavailable third-party data and go to
https:llwww.eurizoncapital.comipages/sustainability.aspx.

The investments underlying this financial product do not take into
account the EU criteria for environmentally sustainable economic
activities.

Base currency EUR.
Investment manager Eurizon Capital S.A.

Main Risks

See “Risk Descriptions” for more information.

Risks typically associated with ordinary market conditions
e Benchmark orientation e Interest rate

e Concentration e Investment fund
e Credit e Management

e Derivatives e Market

e Hedging

Risks typically associated with unusual market conditions
or other unpredictable events
o Counterparty and collateral

e Default

o Liquidity

e Operational
e Standard practices

Risk management method Commitment.

Planning your Investment

Product availability The fund is available to professional
investors and investors with basic knowledge, with or without
advice.

Investor profile Investors who understand the risks of the fund
and plan to invest over the medium term.

The fund may appeal to investors who:
e are looking for an investment combining income and growth

e are interested in exposure to developed bond markets, either
for a core investment or for diversification purposes

Processing requests Requests to buy, exchange or sell fund
units that are received and accepted by the transfer agent by
4:00 PM CET on any day that is a business day in Luxembourg
and that is also a trading day on the fund’s main markets are
ordinarily processed at the NAV for that day (T). For the list of
valuation days, go to eurizoncapital.com.

Settlement occurs no later than 3 business days after a request
has been accepted.

Fund Events

27/8/2019 Launched as Eurizon Fund — Bond Italy Long Term LTE.

Max. Dealing Fees

Class Currency Min. investment Min. holding Entry
Cc EUR - - -
z EUR 3 million 3 million -
M EUR 3 million 3 million -

Exit Management Max. administration Performance
- 0.25% 0.25%
- 0.20% 0.25% -
- - 0.25% -

The fund offers “benchmark currency hedged” (H) units. See “Fund Fees and Costs” for a fuller explanation of above fees. For a current and complete list of

available unit classes, go to eurizoncapital.com.
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Bond GBP LTE

Investment Objective and Policy

Objective To increase the value of your investment over time
and to achieve a total return that is in line with that of the UK
government bond market (as measured by the benchmark).

Benchmark(s) JP Morgan UK Government Bonds Index® (total
return). For designing the portfolio and measuring performance.

Investment policy The fund mainly invests in British
government bonds denominated in British pound sterling. The
fund generally favours direct investment but may at times invest
through derivatives.

Specifically, the fund normally invests at least 80% of total net
assets in debt and debt-related instruments, including money
market instruments, issued by the British government and
denominated in GBP. The credit rating and duration of securities
are usually consistent with those of the benchmark.

The fund may invest in the following asset classes up to the
percentages of total net assets indicated:

e corporate and non-British government debt instruments: 20%

The fund does not invest in asset-backed securities or contingent
convertible bonds (coco bonds), but may be indirectly exposed to
them (maximum 10% of total net assets).

Non-GBP investments are hedged to GBP.

Derivatives and techniques The fund may use derivatives for
reducing risks (hedging) and costs, and to gain additional
investment exposure.

In addition to core derivatives (see “How the Funds Use
Instruments and Techniques”), the fund may use TRSs.

TRS usage Expected, 10% of total net assets; maximum, 30%.

Securities lending Expected, 20%; maximum, 30%.

Strategy In actively managing the fund, the investment manager
invests similarly to the benchmark while seeking to enhance
returns through a combination of quantitative and discretionary
approaches. Using analysis of market valuations and sector
trends as well as statistical models of macroeconomic and
microeconomic variables, the investment manager over- or
underweights certain securities, while aiming to keep
performance within a defined range of the index (limited tracking
error approach) and risk exposure within pre-defined limits. The
fund’s exposure to securities, and thus its performance, are likely
to closely resemble those of the benchmark.

Sustainability approach The investment manager considers
environmental, social and governance (ESG) criteria when
assessing investment risks and opportunities. Investments in
securities of the benchmark may, however, include issuers or
sectors with a low ESG profile.

For more information, see “Sustainable Investing Policy and ESG
Integration” including the main methodological limits, such as
incomplete, inaccurate or unavailable third-party data and go to
https:/lwww.eurizoncapital.comipages/sustainability.aspx.

Base Unit Classes

The investments underlying this financial product do not take into
account the EU criteria for environmentally sustainable economic
activities.

Base currency EUR.
Investment manager Eurizon Capital S.A.

Main Risks

See “Risk Descriptions” for more information.
Risks typically associated with ordinary market conditions

e Benchmark orientation e Hedging

e Concentration o Interest rate

e Credit e Investment fund
e Currency * Management

e Derivatives e Market

Risks typically associated with unusual market conditions
or other unpredictable events
e Counterparty and collateral; +

securities financing
o Default
e Liquidity

e Operational
e Standard practices

Risk management method Commitment.

Planning your Investment

Product availability The fund is available to professional
investors and investors with basic knowledge, with or without
advice.

Investor profile Investors who understand the risks of the fund
and plan to invest over the medium term.

The fund may appeal to investors who:
e are looking for an investment combining income and growth

e are interested in exposure to developed bond markets, either
for a core investment or for diversification purposes

Processing requests Requests to buy, exchange or sell fund
units that are received and accepted by the transfer agent by
4:00 PM CET on any day that is a business day in Luxembourg
and that is also a trading day on the fund’s main markets are
ordinarily processed at the NAV for that day (T). For the list of
valuation days, go to eurizoncapital.com.

Settlement occurs no later than 3 business days after a request
has been accepted.

Fund Events

15/2/1999 Launched as Sanpaolo International Fund — Bonds UKE.

27/9/2002 Renamed Sanpaolo International Fund — Obiettivo
Obbligazionario Sterline.

26/2/2008 Renamed Eurizon Easyfund — Bond GBP.

1/2/2012 Renamed Eurizon Fund — Bond GBP LTE.

Max. Dealing Fees Annual Fees

Class Currency Min. investment Min. holding Entry Exit Management Max. administration Performance
Cc EUR - - - - 0.25% 0.25%
R EUR 50,000 - 1.50% - 0.40% 0.25% -
z EUR 3 million 3 million - - 0.20% 0.25% -
M EUR 3 million 3 million - - - 0.25% -

The fund offers “benchmark currency hedged” (H) units. See “Fund Fees and Costs” for a fuller explanation of above fees. For a current and complete list of

available unit classes, go to eurizoncapital.com.
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Bond JPY LTE

Investment Objective and Policy

Objective To increase the value of your investment over time
and to achieve a total return that is in line with that of the
Japanese government bond market (as measured by the
benchmark).

Benchmark(s) JP Morgan Japan Government Bonds Index®
(total return). For designing the portfolio and measuring
performance.

Investment policy The fund mainly invests in Japanese
government bonds denominated in Japanese yen. The fund
generally favours direct investment but may at times invest
through derivatives.

Specifically, the fund normally invests at least 80% of total net
assets in debt and debt-related instruments, including money
market instruments, issued by the Japanese government and
denominated in JPY. The credit rating and duration of securities
are usually consistent with those of the benchmark.

The fund may invest in the following asset classes up to the
percentages of total net assets indicated:

e corporate and non-Japanese debt instruments: 20%

The fund does not invest in asset-backed securities or contingent
convertible bonds (coco bonds), but may be indirectly exposed to
them (maximum 10% of total net assets).
Non-JPY investments are hedged to JPY.

Derivatives and techniques The fund may use derivatives for
reducing risks (hedging) and costs, and to gain additional
investment exposure.

In addition to core derivatives (see “How the Funds Use
Instruments and Techniques”), the fund may use TRSs.
TRS usage Expected, 10% of total net assets; maximum, 30%.

Securities lending Expected, 20%; maximum, 30%.

Strategy In actively managing the fund, the investment manager
invests similarly to the benchmark while seeking to enhance
returns through a combination of quantitative and discretionary
approaches. Using analysis of market valuations and sector

19 | Eurizon Fund | 11 September 2023 Prospectus

trends as well as statistical models of macroeconomic and
microeconomic variables, the investment manager over- or
underweights certain securities, while aiming to keep
performance within a defined range of the index (limited tracking
error approach) and risk exposure within pre-defined limits. The
fund’s exposure to securities, and thus its performance, are likely
to closely resemble those of the benchmark.

Sustainability approach The investment manager considers
environmental, social and governance (ESG) criteria when
assessing investment risks and opportunities. Investments in
securities of the benchmark may, however, include issuers or
sectors with a low ESG profile.

For more information, see “Sustainable Investing Policy and ESG
Integration” including the main methodological limits, such as
incomplete, inaccurate or unavailable third-party data and go to
https://www.eurizoncapital.com/pages/sustainability.aspx.

The investments underlying this financial product do not take into
account the EU criteria for environmentally sustainable economic
activities.

Base currency EUR.
Investment manager Eurizon Capital S.A.

Main Risks

See “Risk Descriptions” for more information.
Risks typically associated with ordinary market conditions

e Benchmark orientation e Hedging

e Concentration e Interest rate

o Credit e Investment fund
e Currency e Management

e Derivatives o Market

Risks typically associated with unusual market conditions
or other unpredictable events
e Counterparty and collateral; +

securities financing
o Default
o Liquidity

e Operational
e Standard practices

Risk management method Commitment.



Planning your Investment

Product availability The fund is available to professional
investors and investors with basic knowledge, with or without
advice.

Investor profile Investors who understand the risks of the fund
and plan to invest over the medium term.

The fund may appeal to investors who:
e are looking for an investment combining income and growth

e are interested in exposure to developed bond markets, either
for a core investment or for diversification purposes

Processing requests Requests to buy, exchange or sell fund
units that are received and accepted by the transfer agent by
4:00 PM CET on any day that is a business day in Luxembourg

Base Unit Classes

are ordinarily processed at the NAV of the following business day
that is also a trading day on the fund’s main markets (T+1). For
the list of valuation days, go to eurizoncapital.com.

Settlement occurs no later than 3 business days after a request
has been accepted.

Fund Events

20/10/1998 Launched as Sanpaolo International Fund — Bond Yen.

26/11/2001  Renamed Sanpaolo International Fund — Obiettivo
Obbligazionario Yen.

26/2/2008 Renamed Eurizon Easyfund — Bond JPY.

1/2/2012 Renamed Eurizon Fund — Bond JPY LTE.

Max. Dealing Fees

Class Currency Min. investment Min. holding Entry Exit Management Max. administration Performance
Cc EUR 0.25% 0.25%
R EUR 50,000 - 1.50% - 0.40% 0.25% -
z EUR 3 million 3 million - - 0.20% 0.25% -
M EUR 3 million 3 million - - - 0.25% -

The fund offers “benchmark currency hedged” (H) units. See “Fund Fees and Costs” for a fuller explanation of above fees. For a current and complete list of

available unit classes, go to eurizoncapital.com.
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Bond USD LTE

Investment Objective and Policy

Objective To increase the value of your investment over time
and to achieve a total return that is in line with that of the US
government bond market (as measured by the benchmark).

Benchmark(s) JP Morgan USA Government Bonds Index®
(total return). For designing the portfolio and measuring
performance.

Investment policy The fund mainly invests in US government
bonds denominated in US dollar. The fund generally favours
direct investment but may at times invest through derivatives.

Specifically, the fund normally invests at least 80% of total net
assets in debt and debt-related instruments, including money
market instruments, issued by the US government and
denominated in USD. The credit rating and duration of securities
are usually consistent with those of the benchmark.

The fund may invest in the following asset classes up to the
percentages of total net assets indicated:

o corporate and non-US government debt instruments: 20%

The fund does not invest in asset-backed securities or contingent
convertible bonds (coco bonds), but may be indirectly exposed to
them (maximum 10% of total net assets).

Non-USD investments are hedged to USD.

Derivatives and techniques The fund may use derivatives for
reducing risks (hedging) and costs, and to gain additional
investment exposure.

In addition to core derivatives (see “How the Funds Use
Instruments and Techniques”), the fund may use TRSs.

TRS usage Expected, 10% of total net assets; maximum, 30%.

Securities lending Expected, 20%; maximum, 30%.

Strategy In actively managing the fund, the investment manager
invests similarly to the benchmark while seeking to enhance
returns through a combination of quantitative and discretionary
approaches. Using analysis of market valuations and sector
trends as well as statistical models of macroeconomic and
microeconomic variables, the investment manager over- or
underweights certain securities, while aiming to keep
performance within a defined range of the index (limited tracking
error approach) and risk exposure within pre-defined limits. The
fund’s exposure to securities, and thus its performance, are likely
to closely resemble those of the benchmark.

Sustainability approach The investment manager considers
environmental, social and governance (ESG) criteria when
assessing investment risks and opportunities. Investments in
securities of the benchmark may, however, include issuers or
sectors with a low ESG profile.

For more information, see “Sustainable Investing Policy and ESG
Integration” including the main methodological limits, such as
incomplete, inaccurate or unavailable third-party data and go to
https://www.eurizoncapital.com/pages/sustainability.aspx.

Base Unit Classes

The investments underlying this financial product do not take into
account the EU criteria for environmentally sustainable economic
activities.

Base currency EUR.
Investment manager Eurizon Capital S.A.

Main Risks

See “Risk Descriptions” for more information.
Risks typically associated with ordinary market conditions

e Benchmark orientation e Hedging

e Concentration o Interest rate

e Credit e Investment fund
e Currency * Management

e Derivatives e Market

Risks typically associated with unusual market conditions
or other unpredictable events
e Counterparty and collateral; +

securities financing
o Default
e Liquidity

e Operational
e Standard practices

Risk management method Commitment.

Planning your Investment

Product availability The fund is available to professional
investors and investors with basic knowledge, with or without
advice.

Investor profile Investors who understand the risks of the fund
and plan to invest over the medium term.

The fund may appeal to investors who:
e are looking for an investment combining income and growth

e are interested in exposure to developed bond markets, either
for a core investment or for diversification purposes

Processing requests Requests to buy, exchange or sell fund
units that are received and accepted by the transfer agent by
4:00 PM CET on any day that is a business day in Luxembourg
and that is also a trading day on the fund’s main markets are
ordinarily processed at the NAV for that day (T). For the list of
valuation days, go to eurizoncapital.com.

Settlement occurs no later than 3 business days after a request
has been accepted.

Fund Events

20/10/1998  Launched as Sanpaolo International Fund — Bonds US$.

26/11/2001 Renamed Sanpaolo International Fund — Obiettivo
Obbligazionario Dollari.

26/2/2008 Renamed Eurizon Easyfund — Bond USD.

1/2/2012 Renamed Eurizon Fund — Bond USD LTE.

Max. Dealing Fees Annual Fees

Class Currency Min. investment Min. holding Entry Exit Management Max. administration Performance
Cc EUR - - - - 0.25% 0.25%
R EUR 50,000 - 1.50% - 0.40% 0.25% -
z EUR 3 million 3 million - - 0.20% 0.25% -
M EUR 3 million 3 million - - - 0.25% -

The fund offers “benchmark currency hedged” (H) units. See “Fund Fees and Costs” for a fuller explanation of above fees. For a current and complete list of

available unit classes, go to eurizoncapital.com.
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Bond USD Short Term LTE

Investment Objective and Policy

Objective To increase the value of your investment over time
and to achieve a total return that is in line with that of the short-
term US government bond market (as measured by the
benchmark).

Benchmark(s) JP Morgan Government Bond United States 1-3
Year Index® (total return). For designing the portfolio and
measuring performance.

Investment policy The fund mainly invests in US government
bonds denominated in US dollar. The fund generally favours
direct investment but may at times invest through derivatives.

Specifically, the fund normally invests at least 80% of total net
assets in debt and debt-related instruments, including money
market instruments, issued by the US government and
denominated in USD. The credit rating and duration of securities
are usually consistent with those of the benchmark.

The fund may invest in the following asset classes up to the
percentages of total net assets indicated:

o corporate and non-US government debt instruments: 20%

The fund does not invest in asset-backed securities or contingent
convertible bonds (coco bonds), but may be indirectly exposed to
them (maximum 10% of total net assets).

Non-USD investments are hedged to USD.

Derivatives and techniques The fund may use derivatives for
reducing risks (hedging) and costs, and to gain additional
investment exposure.

In addition to core derivatives (see “How the Funds Use
Instruments and Techniques”), the fund may use TRSs.

TRS usage Expected, 10% of total net assets; maximum, 30%.

Securities lending Expected, 20%; maximum, 30%.

Strategy In actively managing the fund, the investment manager
invests similarly to the benchmark while seeking to enhance
returns through a combination of quantitative and discretionary
approaches. Using analysis of market valuations and sector
trends as well as statistical models of macroeconomic and
microeconomic variables, the investment manager over- or
underweights certain securities, while aiming to keep
performance within a defined range of the index (limited tracking
error approach) and risk exposure within pre-defined limits. The
fund’s exposure to securities, and thus its performance, are likely
to closely resemble those of the benchmark.

Sustainability approach The investment manager considers
environmental, social and governance (ESG) criteria when
assessing investment risks and opportunities. Investments in
securities of the benchmark may, however, include issuers or
sectors with a low ESG profile.

For more information, see “Sustainable Investing Policy and ESG
Integration” including the main methodological limits, such as
incomplete, inaccurate or unavailable third-party data and go to
https://www.eurizoncapital.com/pages/sustainability.aspx.

Base Unit Classes

The investments underlying this financial product do not take into
account the EU criteria for environmentally sustainable economic
activities.

Base currency EUR.
Investment manager Eurizon Capital S.A.

Main Risks

See “Risk Descriptions” for more information.

Risks typically associated with ordinary market conditions
e Benchmark orientation o Interest rate

e Concentration e Investment fund
e Credit ¢ Management

e Currency o Market

e Hedging

Risks typically associated with unusual market conditions
or other unpredictable events
e Counterparty and collateral; +

securities financing
o Default
e Liquidity

e Operational
e Standard practices

Risk management method Commitment.

Planning your Investment

Product availability The fund is available to professional
investors and investors with basic knowledge, with or without
advice.

Investor profile Investors who understand the risks of the fund
and plan to invest over the medium term.

The fund may appeal to investors who:
e are looking for an investment combining income and growth

e are interested in exposure to developed bond markets, either
for a core investment or for diversification purposes

Processing requests Requests to buy, exchange or sell fund
units that are received and accepted by the transfer agent by
4:00 PM CET on any day that is a business day in Luxembourg
and that is also a trading day on the fund’s main markets are
ordinarily processed at the NAV for that day (T). For the list of
valuation days, go to eurizoncapital.com.

Settlement occurs no later than 3 business days after a request
has been accepted.

Fund Events

16/7/1999 Launched as Sanpaolo International Fund — Dollar Short
Term.

27/9/2002 Renamed Sanpaolo International Fund — Obiettivo Liquidita
Dollari.

26/2/2008 Renamed Eurizon Easyfund — Cash USD.

1/2/2012 Renamed Eurizon Easyfund — Treasury USD.

5/7/12019 Renamed Eurizon Fund — Bond USD Short Term LTE.

Max. Dealing Fees Annual Fees

Class Currency Min. investment Min. holding Entry Exit Management Max. administration Performance
Cc EUR 0.19% 0.25%
R EUR 50,000 - 1.50% - 0.30% 0.25% -
z EUR 3 million 3 million - - 0.14% 0.25% -
M EUR 3 million 3 million - - - 0.25% -

The fund offers “benchmark currency hedged” (H) units. See “Fund Fees and Costs” for a fuller explanation of above fees. For a current and complete list of

available unit classes, go to eurizoncapital.com.
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Global Bond LTE

Investment Objective and Policy

Objective To increase the value of your investment over time
and to achieve a total return that is in line with that of global
government bond markets (as measured by the benchmark).

Benchmark(s) JP Morgan Global Government Bond Index®
(total return). For designing the portfolio and measuring
performance.

Investment policy The fund mainly invests in government
bonds denominated in any currency. These investments are
mainly issued in developed markets from anywhere in the world.

The fund generally favours direct investment but may at times
invest through derivatives.

Specifically, the fund normally invests at least 80% of total net
assets in debt and debt-related instruments, including money
market instruments, that are issued by governments in
developed countries in Europe, North America, the Pacific, and
elsewhere, including Japan. The credit rating and duration of
securities are usually consistent with those of the benchmark.

The fund may invest in the following asset classes up to the
percentages of total net assets indicated:

e corporate debt instruments: 20%

The fund does not invest in asset-backed securities or contingent

convertible bonds (coco bonds), but may be indirectly exposed to
them (maximum 10% of total net assets).

Derivatives and techniques The fund may use derivatives for
reducing risks (hedging) and costs, and to gain additional
investment exposure.

In addition to core derivatives (see “How the Funds Use
Instruments and Techniques”), the fund may use TRSs.
TRS usage Expected, 10% of total net assets; maximum, 30%.

Securities lending Expected, 20%; maximum, 30%.

Strategy In actively managing the fund, the investment manager
invests similarly to the benchmark while seeking to enhance
returns through a combination of quantitative and discretionary
approaches. Using analysis of market valuations and sector
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trends as well as statistical models of macroeconomic and
microeconomic variables, the investment manager over- or
underweights certain securities, while aiming to keep
performance within a defined range of the index (limited tracking
error approach) and risk exposure within pre-defined limits. The
fund’s exposure to securities, and thus its performance, are likely
to closely resemble those of the benchmark.

Sustainability approach The investment manager considers
environmental, social and governance (ESG) criteria when
assessing investment risks and opportunities. Investments in
securities of the benchmark may, however, include issuers or
sectors with a low ESG profile.

For more information, see “Sustainable Investing Policy and ESG
Integration” including the main methodological limits, such as
incomplete, inaccurate or unavailable third-party data and go to
https://www.eurizoncapital.com/pages/sustainability.aspx.

The investments underlying this financial product do not take into
account the EU criteria for environmentally sustainable economic
activities.

Base currency EUR.
Investment manager Eurizon Capital S.A.

Main Risks

See “Risk Descriptions” for more information.
Risks typically associated with ordinary market conditions

e Benchmark orientation e Hedging

o Credit - below investment o Interest rate
grade e Investment fund

e Currency e Management

e Derivatives e Market

Risks typically associated with unusual market conditions
or other unpredictable events
e Counterparty and collateral; +

securities financing
o Default
o Liquidity

e Operational
e Standard practices

Risk management method Commitment.



Planning your Investment

Product availability The fund is available to professional
investors and investors with basic knowledge, with or without
advice.

Investor profile Investors who understand the risks of the fund
and plan to invest over the medium term.

The fund may appeal to investors who:

e are looking for an investment combining income and growth

e are interested in exposure to developed bond markets, either
for a core investment or for diversification purposes

Processing requests Requests to buy, exchange or sell fund
units that are received and accepted by the transfer agent by
4:00 PM CET on any day that is a business day in Luxembourg
and that is also a trading day on the fund’s main markets are
ordinarily processed at the NAV for that day (T). For the list of
valuation days, go to eurizoncapital.com.

Base Unit Classes

Settlement occurs no later than 3 business days after a request
has been accepted.

Fund Events

16/7/1999 Launched as Sanpaolo International Fund — Bonds FrSw.

27/9/2002 Renamed Sanpaolo International Fund — Obiettivo
Obbligazionario Franchi Svizzeri.

26/2/2008 Renamed Eurizon Easyfund — Bond CHF.

27/2/2009 Renamed Eurizon Easyfund — Bond International after change

of investment policy.
11/12/2009  Absorption of Giotto Lux Fund — Global Government Bond.
1/2/2012
9/8/2019

Renamed Eurizon Easyfund — Bond International LTE.
Renamed Eurizon Fund — Global Bond LTE.

Max. Dealing Fees

Class Currency Min. investment Min. holding Entry Exit Management Max. administration Performance
Cc EUR - - - - 0.25% 0.25%
R EUR 50,000 - 1.50% - 0.40% 0.25% -
z EUR 3 million 3 million - - 0.20% 0.25% -
M EUR 3 million 3 million - - - 0.25% -

The fund offers “benchmark currency hedged” (H) units. See “Fund Fees and Costs” for a fuller explanation of above fees. For a current and complete list of

available unit classes, go to eurizoncapital.com.
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Bond Emerging Markets HC LTE

Investment Objective and Policy

Objective To increase the value of your investment over time
and to achieve a total return that is in line with that of emerging
bonds denominated in hard currencies (as measured by the
benchmark).

Benchmark(s) JP Morgan EMBI Global Diversified Index® (total
return). For designing the portfolio and measuring performance.

Investment policy The fund mainly invests in emerging market
government bonds denominated in US dollar or another hard
currency, and may invest significantly in below investment grade
bonds. The fund generally favours direct investment but may at
times invest through derivatives.

Specifically, the fund normally invests at least 51% of total net
assets in debt and debt-related instruments, including money
market instruments, that are issued by governments in emerging
countries. The credit rating and duration of securities are usually
consistent with those of the benchmark. These investments may
be below investment grade with some below B-/B3.

The fund does not invest in asset-backed securities or contingent
convertible bonds (coco bonds), but may be indirectly exposed to
them (maximum 10% of total net assets).

Derivatives and techniques The fund may use derivatives for
reducing risks (hedging) and costs, and to gain additional
investment exposure.

In addition to core derivatives (see “How the Funds Use
Instruments and Techniques”), the fund may use TRSs.

TRS usage Expected, 40% of total net assets; maximum, 50%.

Securities lending Expected, 20%; maximum, 30%.

Strategy In actively managing the fund, the investment manager
invests similarly to the benchmark while seeking to enhance
returns through a combination of quantitative and discretionary
approaches. Using analysis of market valuations and sector
trends as well as statistical models of macroeconomic and
microeconomic variables, the investment manager over- or
underweights certain securities, while aiming to keep
performance within a defined range of the index (limited tracking
error approach) and risk exposure within pre-defined limits. The
fund’s exposure to securities, and thus its performance, are likely
to closely resemble those of the benchmark.

Sustainability approach The investment manager considers
environmental, social and governance (ESG) criteria when
assessing investment risks and opportunities. Investments in
securities of the benchmark may, however, include issuers or
sectors with a low ESG profile.

For more information, see “Sustainable Investing Policy and ESG
Integration” including the main methodological limits, such as
incomplete, inaccurate or unavailable third-party data and go to
https:/lwww.eurizoncapital.comi/pages/sustainability.aspx.

Base Unit Classes

The investments underlying this financial product do not take into
account the EU criteria for environmentally sustainable economic
activities.

Base currency EUR.
Investment manager Eurizon Capital S.A.

Main Risks

See “Risk Descriptions” for more information.
Risks typically associated with ordinary market conditions

e Benchmark orientation e Hedging

e Credit - below investment e Interest rate
grade e Investment fund

e Currency * Management

o Derivatives o Market

e Emerging and frontier markets

Risks typically associated with unusual market conditions
or other unpredictable events
e Counterparty and collateral; +

securities financing
o Default
o Liquidity

e Operational
e Standard practices

Risk management method Commitment.

Planning your Investment

Product availability The fund is available to professional
investors and investors with basic knowledge, with or without
advice.

Investor profile Investors who understand the risks of the fund
and plan to invest over the medium term.

The fund may appeal to investors who:
e are looking for an investment combining income and growth

e are interested in exposure to emerging bond markets, either
for a core investment or for diversification purposes

Processing requests Requests to buy, exchange or sell fund
units that are received and accepted by the transfer agent by
4:00 PM CET on any day that is a business day in Luxembourg
and that is also a trading day on the fund’s main markets are
ordinarily processed at the NAV for that day (T). For the list of
valuation days, go to eurizoncapital.com.

Settlement occurs no later than 3 business days after a request
has been accepted.

Fund Events

3/9/2019 Launched as Eurizon Fund — Bond Emerging Markets HC

LTE.

Max. Dealing Fees

Class Currency Min. investment Min. holding Entry
Cc EUR - - -
z EUR 3 million 3 million -
M EUR 3 million 3 million -

Exit Management Max. administration Performance
- 0.35% 0.25%
- 0.30% 0.25% -
- - 0.25% -

The fund offers “benchmark currency hedged” (H) units. See “Fund Fees and Costs” for a fuller explanation of above fees. For a current and complete list of

available unit classes, go to eurizoncapital.com.
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Bond Emerging Markets LC LTE

Investment Objective and Policy

Objective To increase the value of your investment over time
and to achieve a total return that is in line with that of emerging
bonds denominated in local currencies (as measured by the
benchmark).

Benchmark(s) JP Morgan GBI EM Global Diversified Index®
(total return). For designing the portfolio and measuring
performance.

Investment policy The fund mainly invests in emerging market
government bonds denominated in any local currency and may
invest significantly in below investment grade bonds. The fund
generally favours direct investment but may at times invest
through derivatives.

Specifically, the fund normally invests at least 51% of total net
assets in debt and debt-related instruments, including money
market instruments, that are issued by governments in emerging
countries. The credit rating and duration of securities are usually
consistent with those of the benchmark. These investments may
be below investment grade, with some below B-/B3.

The fund does not invest in asset-backed securities or contingent
convertible bonds (coco bonds), but may be indirectly exposed to
them (maximum 10% of total net assets).

Derivatives and techniques The fund may use derivatives for
reducing risks (hedging) and costs, and to gain additional
investment exposure.

In addition to core derivatives (see “How the Funds Use
Instruments and Techniques”), the fund may use TRSs.

TRS usage Expected, 40% of total net assets; maximum, 50%.

Securities lending Expected, 20%; maximum, 30%.

Strategy In actively managing the fund, the investment manager
invests similarly to the benchmark while seeking to enhance
returns through a combination of quantitative and discretionary
approaches. Using analysis of market valuations and sector
trends as well as statistical models of macroeconomic and
microeconomic variables, the investment manager over- or
underweights certain securities, while aiming to keep
performance within a defined range of the index (limited tracking
error approach) and risk exposure within pre-defined limits. The
fund’s exposure to securities, and thus its performance, are likely
to closely resemble those of the benchmark.

Sustainability approach The investment manager considers
environmental, social and governance (ESG) criteria when
assessing investment risks and opportunities. Investments in
securities of the benchmark may, however, include issuers or
sectors with a low ESG profile.

For more information, see “Sustainable Investing Policy and ESG
Integration” including the main methodological limits, such as
incomplete, inaccurate or unavailable third-party data and go to
https:/lwww.eurizoncapital.comipages/sustainability.aspx.

Base Unit Classes

The investments underlying this financial product do not take into
account the EU criteria for environmentally sustainable economic
activities.

Base currency EUR.
Investment manager Eurizon Capital S.A.

Main Risks

See “Risk Descriptions” for more information.
Risks typically associated with ordinary market conditions

e Benchmark orientation e Hedging

e Credit - below investment e Interest rate
grade e Investment fund

e Currency * Management

o Derivatives o Market

e Emerging and frontier markets

Risks typically associated with unusual market conditions
or other unpredictable events
e Counterparty and collateral; +

securities financing
o Default
o Liquidity

e Operational
e Standard practices

Risk management method Commitment.

Planning your Investment

Product availability The fund is available to professional
investors and investors with basic knowledge, with or without
advice.

Investor profile Investors who understand the risks of the fund
and plan to invest over the medium term.

The fund may appeal to investors who:
e are looking for an investment combining income and growth

e are interested in exposure to emerging bond markets, either
for a core investment or for diversification purposes

Processing requests Requests to buy, exchange or sell fund
units that are received and accepted by the transfer agent by
4:00 PM CET on any day that is a business day in Luxembourg
and that is also a trading day on the fund’s main markets are
ordinarily processed at the NAV for that day (T). For the list of
valuation days, go to eurizoncapital.com.

Settlement occurs no later than 3 business days after a request
has been accepted.

Fund Events

3/10/2019 Launched as Eurizon Fund — Bond Emerging Markets LC

LTE.

Max. Dealing Fees

Class Currency Min. investment Min. holding Entry
Cc EUR - - -
z EUR 3 million 3 million -
M EUR 3 million 3 million -

Exit Management Max. administration Performance
- 0.35% 0.25%
- 0.30% 0.25% -
- - 0.25% -

The fund offers “benchmark currency hedged” (H) units. See “Fund Fees and Costs” for a fuller explanation of above fees. For a current and complete list of

available unit classes, go to eurizoncapital.com.
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Bond Corporate EUR Short Term LTE

Investment Objective and Policy

Objective To increase the value of your investment over time
and to achieve a total return that is in line with that of short-term
corporate bond markets denominated in euro (as measured by
the benchmark).

Benchmark(s) Bloomberg Euro Aggregate Corporate 1-5 Year
Index® (total return). For designing the portfolio and measuring
performance.

Investment policy The fund mainly invests in investment grade
corporate bonds denominated in euro. The fund generally
favours direct investment but may at times invest through
derivatives.

Specifically, the fund normally invests at least 80% of total net
assets in investment grade debt and debt-related instruments,
including money market instruments. The credit rating and
duration of securities are usually consistent with those of the
benchmark. These investments may be below investment grade
with a minimum rating of B-/B3.

The fund does not invest in asset-backed securities or contingent
convertible bonds (coco bonds), but may be indirectly exposed to
them (maximum 10% of total net assets).

Non-EUR investments are hedged to EUR.

Derivatives and techniques The fund may use derivatives for
reducing risks (hedging) and costs, and to gain additional
investment exposure.

In addition to core derivatives (see “How the Funds Use
Instruments and Techniques”), the fund may use TRSs.

TRS usage Expected, 10% of total net assets; maximum, 30%.

Securities lending Expected, 20%; maximum, 30%.

Strategy In actively managing the fund, the investment manager
invests similarly to the benchmark while seeking to enhance
returns through a combination of quantitative and discretionary
approaches. Using analysis of market valuations and sector
trends as well as statistical models of macroeconomic and
microeconomic variables, the investment manager over- or
underweights certain securities, while aiming to keep
performance within a defined range of the index (limited tracking
error approach) and risk exposure within pre-defined limits. The
fund’s exposure to securities, and thus its performance, are likely
to closely resemble those of the benchmark.

Sustainability approach The investment manager considers
environmental, social and governance (ESG) criteria when
assessing investment risks and opportunities. Investments in
securities of the benchmark may, however, include issuers or
sectors with a low ESG profile.

For more information, see “Sustainable Investing Policy and ESG
Integration” including the main methodological limits, such as
incomplete, inaccurate or unavailable third-party data and go to
https:/lwww.eurizoncapital.comi/pages/sustainability.aspx.

Base Unit Classes

The investments underlying this financial product do not take into
account the EU criteria for environmentally sustainable economic
activities.

Base currency EUR.
Investment manager Eurizon Capital S.A.

Main Risks

See “Risk Descriptions” for more information.

Risks typically associated with ordinary market conditions
e Benchmark orientation e Interest rate
e Credit - below investment ¢ Investment fund

grade ¢ Management
e Derivatives e Market
e Hedging

Risks typically associated with unusual market conditions
or other unpredictable events
e Counterparty and collateral; +

securities financing
o Default
e Liquidity

e Operational
e Standard practices

Risk management method Commitment.

Planning your Investment

Product availability The fund is available to professional
investors and investors with basic knowledge, with or without
advice.

Investor profile Investors who understand the risks of the fund
and plan to invest over the short term.

The fund may appeal to investors who:
o are looking for an investment combining income and growth

e are interested in exposure to developed bond markets, either
for a core investment or for diversification purposes

Processing requests Requests to buy, exchange or sell fund
units that are received and accepted by the transfer agent by
4:00 PM CET on any day that is a business day in Luxembourg
and that is also a trading day on the fund’s main markets are
ordinarily processed at the NAV for that day (T). For the list of
valuation days, go to eurizoncapital.com.

Settlement occurs no later than 3 business days after a request
has been accepted.

Fund Events

9/9/2019 Launched as Eurizon Fund — Bond Corporate EUR Short

Term LTE.

Max. Dealing Fees

Class Currency Min. investment Min. holding Entry
Cc EUR - - -
z EUR 3 million 3 million -
M EUR 3 million 3 million -

Exit Management Max. administration Performance
- 0.20% 0.25%
- 0.15% 0.25% -
- - 0.25% -

The fund offers “benchmark currency hedged” (H) units. See “Fund Fees and Costs” for a fuller explanation of above fees. For a current and complete list of

available unit classes, go to eurizoncapital.com.
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Equity Euro LTE

Investment Objective and Policy

Objective To increase the value of your investment over time
and to achieve a total return that is in line with that of eurozone
equity markets (as measured by the benchmark).

Benchmark(s) MSCI EMU ESG Universal Indexe (net total
return), a measure of performance of companies in the
European Economic and Monetary Union (EMU) that takes into
account ESG selection criteria. For designing the portfolio and
measuring performance.

For more information on the benchmark, go to
https:/lwww.msci.com/msci-esg-universal-indexes.

Investment policy The fund mainly invests in equities that are
issued by mid and large capitalisation companies in the
European Economic and Monetary Union (EMU). The fund
generally favours direct investment but may at times invest
through derivatives.

Specifically, the fund normally invests at least 90% of total net
assets in equities and equity-related instruments, including
convertible bonds, that are traded or issued by companies that
are included in the benchmark.

Derivatives and techniques The fund may use derivatives for
reducing risks (hedging) and costs, and to gain additional
investment exposure.

In addition to core derivatives (see “How the Funds Use
Instruments and Techniques”), the fund may use TRSs.

TRS usage Expected, 10% of total net assets; maximum, 40%.

Securities lending Expected, 10%; maximum, 30%.

Strategy In actively managing the fund, the investment manager
invests similarly to the benchmark while seeking to enhance
returns through a combination of quantitative and discretionary
approaches. Using analysis of market valuations and sector
trends as well as statistical models of macroeconomic and
microeconomic variables, the investment manager over- or
underweights certain securities, while aiming to keep
performance within a defined range of the index (limited tracking
error approach) and risk exposure within pre-defined limits. The
fund’s exposure to securities, and thus its performance, are likely
to closely resemble those of the benchmark.

Sustainability approach The fund promotes (E) environmental
and/or (S) social characteristics and invests in assets following
good governance (G) practices in accordance with article 8 of
the Sustainable Finance Disclosure Regulation (“SFDR”).

Following the benchmark’s approach, the investment manager
invests in companies demonstrating both a robust ESG profile as
well as a positive trend in improving that profile. It excludes
securities from issuers or sectors with a low ESG profile or that
are involved with controversial weapons or derive 25% or more
of their revenues from thermal coal, or 10% or more of their
revenues from oil sands. The investment manager also actively
engages with the management of companies in which it has
large investments with the aim of improving returns and
sustainability.

For more information, see “SFDR Pre-contractual
disclosures” and “Sustainable Investing Policy and ESG
Integration” including the relevant minimum ESG coverage
rate and the main methodological limits, such as
incomplete, inaccurate or unavailable third-party data, and
go to https:/lwww.eurizoncapital.com/pages/sustainability.
aspx
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Taxonomy disclosure

The investments underlying this financial product do not take into
account the EU criteria for environmentally sustainable economic
activities.

Base currency EUR.
Investment manager Eurizon Capital S.A.

Main Risks

See “Risk Descriptions” for more information.
Risks typically associated with ordinary market conditions

e Benchmark orientation e Hedging

o Concentration e Investment fund

e Convertible bonds e Management

e Currency o Market

e Derivatives e Sustainable investing
o Equity

Risks typically associated with unusual market conditions
or other unpredictable events
e Counterparty and collateral; +

securities financing
o Liquidity

e Operational
e Standard practices

Risk management method Commitment.

Planning your Investment

Product availability The fund is available to professional
investors and investors with basic knowledge, with or without
advice.

Investor profile Investors who understand the risks of the fund
and plan to invest over the long term.

The fund may appeal to investors who:

o are looking for a growth-oriented investment, while favouring
sustainable investing

o are interested in exposure to regional equity markets, either for
a core investment or for diversification purposes

Processing requests Requests to buy, exchange or sell fund
units that are received and accepted by the transfer agent by
4:00 PM CET on any day that is a business day in Luxembourg
and that is also a trading day on the fund’s main markets are
ordinarily processed at the NAV for that day (T). For the list of
valuation days, go to eurizoncapital.com.

Settlement occurs no later than 3 business days after a request
has been accepted.

Fund Events

11/6/2001 Launched as Sanpaolo International Fund — Obiettivo Euro.

27/9/2002 Absorption of Sanpaolo International Fund — Equity Euro,
Sanpaolo International Fund — Equity Germany and Sanpaolo
International Fund — Equity France.

26/2/2008 Renamed Eurizon Easyfund — Equity Euro.

11/12/2009  Absorption of Giotto Lux Fund — Equity Euro.

1/2/2012 Renamed Eurizon Fund — Equity Euro LTE.

24/2/2017 The fund’s retail unit class merged into Eurizon Fund — Azioni

Strategia Flessibile.

The fund qualifies under the German Investment Tax 2018
(GITA) as an equity fund (Aktienfonds).


https://www.msci.com/msci-esg-universal-indexes
http://www.eurizoncapital.lu/

Base Unit Classes

Max. Dealing Fees Annual Fees

Class Currency Min. investment Min. holding Entry Exit Management Max. administration Performance
C EUR 0.21% 0.25%
z EUR 3 million 3 million - - 0.16% 0.25% -
M EUR 3 million 3 million - - - 0.25% -

The fund offers “benchmark currency hedged” (H) units. See “Fund Fees and Costs” for a fuller explanation of above fees. For a current and complete list of
available unit classes, go to eurizoncapital.com.
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Equity Europe LTE

Investment Objective and Policy

Objective To increase the value of your investment over time
and to achieve a total return that is in line with that of European
equity markets (as measured by the benchmark).

Benchmark(s) MSCI Europe ESG Universal Indexe (net total
return), a measure of performance of European companies that
takes into account ESG selection criteria. For designing the
portfolio and measuring performance.

For more information on the benchmark, go to
https:/lwww.msci.com/msci-esg-universal-indexes.

Investment policy The fund mainly invests in equities that are
issued by European mid and large capitalisation companies. The
fund generally favours direct investment but may at times invest
through derivatives.

Specifically, the fund normally invests at least 90% of total net
assets in equities and equity-related instruments, including
convertible bonds, that are traded or issued by companies that
are included in the benchmark.

Derivatives and techniques The fund may use derivatives for
reducing risks (hedging) and costs, and to gain additional
investment exposure.

In addition to core derivatives (see “How the Funds Use
Instruments and Techniques”), the fund may use TRSs.

TRS usage Expected, 10% of total net assets; maximum, 40%.

Securities lending Expected, 10%; maximum, 30%.

Strategy In actively managing the fund, the investment manager
invests similarly to the benchmark while seeking to enhance
returns through a combination of quantitative and discretionary
approaches. Using analysis of market valuations and sector
trends as well as statistical models of macroeconomic and
microeconomic variables, the investment manager over- or
underweights certain securities, while aiming to keep
performance within a defined range of the index (limited tracking
error approach) and risk exposure within pre-defined limits. The
fund’s exposure to securities, and thus its performance, are likely
to closely resemble those of the benchmark.

Sustainability approach The fund promotes (E) environmental
and/or (S) social characteristics and invests in assets following
good governance (G) practices in accordance with article 8 of
the Sustainable Finance Disclosure Regulation (“SFDR”).

Following the benchmark’s approach, the investment manager
invests in companies demonstrating both a robust ESG profile as
well as a positive trend in improving that profile. It excludes
securities from issuers or sectors with a low ESG profile or that
are involved with controversial weapons or derive 25% or more
of their revenues from thermal coal, or 10% or more of their
revenues from oil sands. The investment manager also actively
engages with the management of companies in which it has
large investments with the aim of improving returns and
sustainability.

For more information, see “SFDR Pre-contractual
disclosures” and “Sustainable Investing Policy and ESG
Integration” including the relevant minimum ESG coverage
rate and the main methodological limits, such as
incomplete, inaccurate or unavailable third-party data, and
go to https:/lwww.eurizoncapital.comipages/sustainability.
aspx

Taxonomy disclosure
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The investments underlying this financial product do not take into
account the EU criteria for environmentally sustainable economic
activities.

Base currency EUR.
Investment manager Eurizon Capital S.A.

Main Risks

See “Risk Descriptions” for more information.
Risks typically associated with ordinary market conditions

e Benchmark orientation e Hedging

e Concentration e Investment fund

e Convertible bonds ¢ Management

e Currency o Market

e Derivatives e Sustainable investing
o Equity

Risks typically associated with unusual market conditions
or other unpredictable events
e Counterparty and collateral; +

securities financing
e Liquidity

e Operational
e Standard practices

Risk management method Commitment.

Planning your Investment

Product availability The fund is available to professional
investors and investors with basic knowledge, with or without
advice.

Investor profile Investors who understand the risks of the fund
and plan to invest over the long term.

The fund may appeal to investors who:

o are looking for a growth-oriented investment, while favouring
sustainable investing

e are interested in exposure to regional equity markets, either for
a core investment or for diversification purposes

Processing requests Requests to buy, exchange or sell fund
units that are received and accepted by the transfer agent by
4:00 PM CET on any day that is a business day in Luxembourg
and that is also a trading day on the fund’s main markets are
ordinarily processed at the NAV for that day (T). For the list of
valuation days, go to eurizoncapital.com.

Settlement occurs no later than 3 business days after a request
has been accepted.

Fund Events

11/6/2001 Launched as Sanpaolo International Fund — Obiettivo Europa.

27/9/2002 Absorption of Sanpaolo International Fund — Equity
Scandinavia and Sanpaolo International Fund — Equity
Switzerland.

26/2/2008 Renamed Eurizon Easyfund — Equity Europe.

27/2/2009 Absorption of Eurizon Easyfund — Equity Great Britain.

11/12/2009  Absorption of Giotto Lux Fund — Equity Europe.

1/2/2012 Renamed Eurizon Fund — Equity Europe LTE.

16/1/2015 Absorption of Eurizon Investment Sicav — Europe Equities.

24/2/2017 The fund'’s retail unit class merged into Eurizon Fund — Azioni

Strategia Flessibile.

The fund qualifies under the German Investment Tax 2018
(GITA) as an equity fund (Aktienfonds).


https://www.msci.com/msci-esg-universal-indexes
http://www.eurizoncapital.lu/

Base Unit Classes

Max. Dealing Fees Annual Fees

Class Currency Min. investment Min. holding Entry Exit Management Max. administration Performance
C EUR 0.21% 0.25%
z EUR 3 million 3 million - - 0.16% 0.25% -
M EUR 3 million 3 million - - - 0.25% -

The fund offers “benchmark currency hedged” (H) units. See “Fund Fees and Costs” for a fuller explanation of above fees. For a current and complete list of
available unit classes, go to eurizoncapital.com.
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Equity Europe ESG

Investment Objective and Policy

Objective To increase the value of your investment over time
and to achieve a total return that is in line with that of European
equity markets (as measured by the benchmark), while focusing
on environmental, social and governance (ESG) factors.

Benchmark(s) MSCI Europe Index® (net total return), a
measure of performance of European companies that does not
take into account ESG criteria. For designing the portfolio and
measuring performance.

Investment policy The fund mainly invests in equities that are
issued by European mid and large capitalisation companies. The
fund generally favours direct investment but may at times invest
through derivatives.

Specifically, the fund normally invests at least 80% of total net
assets in equities and equity-related instruments, including
convertible bonds, that are traded or issued by companies that
are located, or do most of their business, in Europe.

Derivatives and techniques The fund may use derivatives for
reducing risks (hedging) and costs, and to gain additional
investment exposure.

In addition to core derivatives (see “How the Funds Use
Instruments and Techniques”), the fund may use TRSs.

TRS usage Expected, 10% of total net assets; maximum, 40%.

Securities lending Expected, 10%; maximum, 30%.

Strategy In actively managing the fund, the investment manager
invests similarly to the benchmark while seeking to enhance
returns. Using third-party ESG ratings, the investment manager
overweights securities with an above-average rating and
excludes those that do not meet a minimum rating, while aiming
to keep performance within a defined range of the index (limited
tracking error approach) and risk exposure within pre-defined
limits. The fund’s exposure to securities, and thus its
performance, are likely to closely resemble those of the
benchmark.

For more information on third-party ESG ratings, see
msci.comlesg-ratings.

Sustainability approach The fund promotes (E) environmental
and/or (S) social characteristics and invests in assets following
good governance (G) practices in accordance with article 8 of
the Sustainable Finance Disclosure Regulation (“SFDR”).
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LTE

The investment manager uses ESG criteria as a core element of
its strategy. It excludes securities from issuers or sectors with a
low ESG profile or that are involved with controversial weapons
or derive 25% or more of their revenues from thermal coal, or
10% or more of their revenues from oil sands, and builds a
portfolio with a weighted average ESG score higher than that of
its benchmark. The investment manager also actively engages
with the management of companies in which it has large
investments with the aim of improving returns and sustainability.

For more information, see “SFDR Pre-contractual
disclosures” and “Sustainable Investing Policy and ESG
Integration” including the relevant minimum ESG coverage
rate and the main methodological limits, such as
incomplete, inaccurate or unavailable third-party data, and
go to https:/lwww.eurizoncapital.comipages/sustainability.
aspx

Taxonomy disclosure

The investments underlying this financial product do not take into
account the EU criteria for environmentally sustainable economic
activities.

Base currency EUR.
Investment manager Eurizon Capital S.A.

Main Risks

See “Risk Descriptions” for more information.

Risks typically associated with ordinary market conditions
e Benchmark orientation e Hedging

e Concentration ¢ Investment fund

e Convertible bonds e Management

e Currency o Market
o Derivatives e Sustainable investing
o Equity

Risks typically associated with unusual market conditions
or other unpredictable events
e Counterparty and collateral; +

securities financing
e Liquidity

e Operational
e Standard practices

Risk management method Commitment.


https://www.msci.com/esg-ratings

Planning your Investment Processing requests Requests to buy, exchange or sell fund
units that are received and accepted by the transfer agent by

Product availability The fund is available to professional 4:00 PM CET on any day that is a business day in Luxembourg
investors and investors with basic knowledge, with or without and that is also a trading day on the fund’s main markets are
advice. ordinarily processed at the NAV for that day (T). For the list of
Investor profile Investors who understand the risks of the fund valuation days, go to eurizoncapital.com.

and plan o invest over the long term. Settlement occurs no later than 3 business days after a request

The fund may appeal to investors who: has been accepted.
e are looking for a growth-oriented investment, while favouring
sustainable investing Fund Events

e are interested in exposure to regional equity markets, either for 12/05/2020  Launched as Eurizon Fund — Equity Europe ESG LTE.
a core investment or for diversification purposes

The fund qualifies under the German Investment Tax 2018
(GITA) as an equity fund (Aktienfonds).

Base Unit Classes

Max. Dealing Fees

Class Currency Min. investment Min. holding Entry Exit Management Max. administration Performance
Cc EUR 0.25% 0.25%
z EUR 3 million 3 million - - 0.20% 0.25% -
M EUR 3 million 3 million - - - 0.25% -

The fund offers “benchmark currency hedged” (H) units. See “Fund Fees and Costs” for a fuller explanation of above fees. For a current and complete list of
available unit classes, go to eurizoncapital.com.
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Equity Europe ESG

Investment Objective and Policy

Objective To increase the value of your investment over time
and to achieve a total return that is in line with that of companies
with the highest environmental, social and governance (ESG)
rating from European equity markets (as measured by the
benchmark).

Benchmark(s) MSCI Europe ESG Leaders Index® (net total
return), a measure of performance of European companies that
takes into account ESG selection criteria. For designing the
portfolio and measuring performance.

For more information on the benchmark, go to
https:/lwww.msci.com/msci-esg-leaders-indexes.

Investment policy The fund mainly invests in equities that are
issued by European mid and large capitalisation companies. The
fund generally favours direct investment but may at times invest
through derivatives.

Specifically, the fund normally invests at least 90% of total net
assets in equities and equity-related instruments that are traded
or issued by companies that are included in the benchmark. The
fund does not invest in equity securities that are not included in
the benchmark.

Derivatives and techniques The fund may use derivatives for
reducing risks (hedging) and costs, and to gain additional
investment exposure.

In addition to core derivatives (see “How the Funds Use
Instruments and Techniques”), the fund may use TRSs.

TRS usage Expected, 10% of total net assets; maximum, 40%.

Securities lending Expected, 10%; maximum, 30%.

Strategy In actively managing the fund, the investment manager
invests similarly to the benchmark while seeking to enhance
returns. Using analysis of market valuations and sector trends as
well as statistical models of macroeconomic and microeconomic
variables, the investment manager over- or underweights certain
securities, while aiming to keep performance within a defined
range of the index (limited tracking error approach) and risk
exposure within pre-defined limits. The fund’s exposure to
securities, and thus its performance, are likely to closely
resemble those of the benchmark.

Sustainability approach The fund promotes (E) environmental
and/or (S) social characteristics and invests in assets following
good governance (G) practices in accordance with article 8 of
the Sustainable Finance Disclosure Regulation (“SFDR”).
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Leaders LTE

Following the benchmark’s best-in-class approach, the
investment manager invests in companies with the highest ESG-
rated performance relative to their sector peers. It excludes, or
restricts, securities from sectors such as controversial weapons,
civilian firearms, tobacco, alcohol, nuclear and thermal coal
power. The investment manager also actively engages with the
management of companies in which it has large investments with
the aim of improving returns and sustainability.

Specifically, the investment manager reduces the European
equity universe (as represented by the MSCI Europe Index) by at
least 20% of issuers with the lowest ESG scoring. The ESG
analysis coverage rate within the portfolio is at least 90% of the
fund’s total net assets or issuers in the portfolio (excluding any
government debt securities and ancillary cash).

For more information, see “SFDR Pre-contractual
disclosures” and “Sustainable Investing Policy and ESG
Integration” including the main methodological limits, such
as incomplete, inaccurate or unavailable third-party data,
and go to
https:llwww.eurizoncapital.comlpages/sustainability.aspx

Taxonomy disclosure

The investments underlying this financial product do not take into
account the EU criteria for environmentally sustainable economic
activities.

Base currency EUR.
Investment manager Eurizon Capital S.A.

Main Risks

See “Risk Descriptions” for more information.

Risks typically associated with ordinary market conditions

e Benchmark orientation e Hedging
e Concentration e Investment fund

e Currency e Management
o Derivatives o Market
e Equity e Sustainable investing

Risks typically associated with unusual market conditions
or other unpredictable events
e Counterparty and collateral; +

securities financing
e Liquidity

e Operational
e Standard practices

Risk management method Commitment.


https://www.msci.com/msci-esg-leaders-indexes
https://www.eurizoncapital.com/pages/sustainability.aspx

P|anning your Investment and that is also a trading day on the fund’s main markets are
ordinarily processed at the NAV for that day (T). For the list of

Product availability The fund is available to professional valuation days, go to eurizoncapital.com.

investors and investors with basic knowledge, with or without i
advice. Settlement occurs no later than 3 business days after a request

Investor profile Investors who understand the risks of the fund has been accepted.

and plan to invest over the long term.

) Fund Events
The fund may appeal to investors who:
24/01/2022  Launched as Eurizon Fund — Equity Europe ESG Leaders

e are looking for a growth-oriented investment, while favouring LTE

sustainable investing

¢ are interested in exposure to regional equity markets, either for The fund qualifies under the German Investment Tax 2018
a core investment or for diversification purposes (GITA) as an equity fund (Aktienfonds).

Processing requests Requests to buy, exchange or sell fund
units that are received and accepted by the transfer agent by
4:00 PM CET on any day that is a business day in Luxembourg

Base Unit Classes

Max. Dealing Fees

Class Currency Min. investment Min. holding Entry Exit Management Max. administration Performance
Cc EUR 0.25% 0.25%
z EUR 3 million 3 million - - 0.20% 0.25% -
M EUR 3 million 3 million - - - 0.25% -

The fund offers “benchmark currency hedged” (H) units. See “Fund Fees and Costs” for a fuller explanation of above fees. For a current and complete list of
available unit classes, go to eurizoncapital.com.
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Equity USA ESG Leaders LTE

Investment Objective and Policy

Objective To increase the value of your investment over time
and to achieve a total return that is in line with that of companies
with the highest environmental, social and governance (ESG)
rating from US equity markets (as measured by the benchmark).

Benchmark(s) MSCI USA ESG Leaders Index® (net total
return) until 31 October 2023. MSCI USA ESG Leaders 10/40
Index® (net total return) as from 01 November 2023, a measure
of performance of US companies that takes into account ESG
selection criteria. For designing the portfolio and measuring
performance.

For more information on the benchmark, go to
https:/lwww.msci.com/msci-esg-leaders-indexes.

Investment policy The fund mainly invests in equities that are
issued by US mid and large capitalisation companies. The fund
generally favours direct investment but may at times invest
through derivatives.

Specifically, the fund normally invests at least 90% of total net
assets in equities and equity-related instruments that are traded
or issued by companies that are included in the benchmark. The
fund does not invest in equity securities that are not included in
the benchmark.

Derivatives and techniques The fund may use derivatives for
reducing risks (hedging) and costs, and to gain additional
investment exposure.

In addition to core derivatives (see “How the Funds Use
Instruments and Techniques”), the fund may use TRSs.

TRS usage Expected, 10% of total net assets; maximum, 40%.

Securities lending Expected, 10%; maximum, 30%.

Strategy In actively managing the fund, the investment manager
invests similarly to the benchmark while seeking to enhance
returns. Using analysis of market valuations and sector trends as
well as statistical models of macroeconomic and microeconomic
variables, the investment manager over- or underweights certain
securities, while aiming to keep performance within a defined
range of the index (limited tracking error approach) and risk
exposure within pre-defined limits. The fund’s exposure to
securities, and thus its performance, are likely to closely
resemble those of the benchmark.

Sustainability approach The fund promotes (E) environmental
and/or (S) social characteristics and invests in assets following
good governance (G) practices in accordance with article 8 of
the Sustainable Finance Disclosure Regulation (“SFDR”).

Following the benchmark’s best-in-class approach, the
investment manager invests in companies with the highest ESG
rated performance relative to their sector peers. It excludes, or
restricts, securities from sectors such as controversial weapons,
civilian firearms, tobacco, alcohol, nuclear and thermal coal
power. The investment manager also actively engages with the
management of companies in which it has large investments with
the aim of improving returns and sustainability.

Specifically, the investment manager reduces the US equity
universe (as represented by the MSCI USA Index) by at least
20% of issuers with the lowest ESG scoring. The ESG analysis
coverage rate within the portfolio is at least 90% of the fund’s
total net assets or issuers in the portfolio (excluding any
government debt securities and ancillary cash).

36 | Eurizon Fund | 11 September 2023 Prospectus

For more information, see “SFDR Pre-contractual
disclosures” and “Sustainable Investing Policy and ESG
Integration” including the main methodological limits, such
as incomplete, inaccurate or unavailable third-party data,
and go to
https:/lwww.eurizoncapital.coml/pages/sustainability.aspx

Taxonomy disclosure

The investments underlying this financial product do not take into
account the EU criteria for environmentally sustainable economic
activities.

Base currency EUR.
Investment manager Eurizon Capital S.A.

Main Risks

See “Risk Descriptions” for more information.
Risks typically associated with ordinary market conditions

e Benchmark orientation e Hedging

e Concentration e Investment fund

e Currency e Management

e Derivatives e Market

e Equity e Sustainable investing

Risks typically associated with unusual market conditions
or other unpredictable events
e Counterparty and collateral; +

securities financing
o Liquidity

e Operational
e Standard practices

Risk management method Commitment.

Planning your Investment

Product availability The fund is available to professional
investors and investors with basic knowledge, with or without
advice.

Investor profile Investors who understand the risks of the fund

and plan to invest over the long term.

The fund may appeal to investors who:

e are looking for a growth-oriented investment, while favouring
sustainable investing

e are interested in exposure to regional equity markets, either for
a core investment or for diversification purposes

Processing requests Requests to buy, exchange or sell fund
units that are received and accepted by the transfer agent by
4:00 PM CET on any day that is a business day in Luxembourg
and that is also a trading day on the fund’s main markets are
ordinarily processed at the NAV for that day (T). For the list of
valuation days, go to eurizoncapital.com.

Settlement occurs no later than 3 business days after a request
has been accepted.
Fund Events

26/8/2019
19/9/2022

Launched as Eurizon Fund — Equity USA LTE.
Renamed Eurizon Fund — Equity USA ESG Leaders LTE.

The fund qualifies under the German Investment Tax 2018
(GITA) as an equity fund (Aktienfonds).


https://www.msci.com/msci-esg-leaders-indexes
https://www.eurizoncapital.com/pages/sustainability.aspx
http://www.eurizoncapital.lu/

Base Unit Classes

Max. Dealing Fees Annual Fees

Class Currency Min. investment Min. holding Entry Exit Management Max. administration Performance
C EUR - - - - 0.25% 0.25%
z EUR 3 million 3 million - - 0.20% 0.25% -
M EUR 3 million 3 million - - - 0.25% -

The fund offers “benchmark currency hedged” (H) units. See “Fund Fees and Costs” for a fuller explanation of above fees. For a current and complete list of
available unit classes, go to eurizoncapital.com.
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Equity USA ESG LTE

Investment Objective and Policy

Objective To increase the value of your investment over time
and to achieve a total return that is in line with that of US equity
markets (as measured by the benchmark), while focusing on
environmental, social and governance (ESG) factors.

Benchmark(s) MSCI USA Index® (net total return), a measure
of performance of US companies that does not take into account
ESG criteria. For designing the portfolio and measuring
performance.

Investment policy The fund mainly invests in equities that are
issued by US mid and large capitalisation companies. The fund
generally favours direct investment but may at times invest
through derivatives.

Specifically, the fund normally invests at least 80% of total net
assets in equities and equity-related instruments, including
convertible bonds, that are traded or issued by companies that
are located, or do most of their business, in the USA.

Derivatives and techniques The fund may use derivatives for
reducing risks (hedging) and costs, and to gain additional
investment exposure.

In addition to core derivatives (see “How the Funds Use
Instruments and Techniques”), the fund may use TRSs.

TRS usage Expected, 10% of total net assets; maximum, 40%.

Securities lending Expected, 10%; maximum, 30%.

Strategy In actively managing the fund, the investment manager
invests similarly to the benchmark while seeking to enhance
returns. Using third-party ESG ratings, the investment manager
overweights securities with an above-average rating and
excludes those that do not meet a minimum rating, while aiming
to keep performance within a defined range of the index (limited
tracking error approach) and risk exposure within pre-defined
limits. The fund’s exposure to securities, and thus its
performance, are likely to closely resemble those of the
benchmark.

For more information on third-party ESG ratings, see
msci.comlesg-ratings.

Sustainability approach The fund promotes (E) environmental
and/or (S) social characteristics and invests in assets following
good governance (G) practices in accordance with article 8 of
the Sustainable Finance Disclosure Regulation (“SFDR”).
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The investment manager uses ESG criteria as a core element of
its strategy. It excludes securities from issuers or sectors with a
low ESG profile or that are involved with controversial weapons
or derive 25% or more of their revenues from thermal coal, or
10% or more of their revenues from oil sands, and builds a
portfolio with a weighted average ESG score higher than that of
its benchmark. The investment manager also actively engages
with the management of companies in which it has large
investments with the aim of improving returns and sustainability.

For more information, see “SFDR Pre-contractual
disclosures” and “Sustainable Investing Policy and ESG
Integration” including the relevant minimum ESG coverage
rate and the main methodological limits, such as
incomplete, inaccurate or unavailable third-party data, and
go to
https:/lwww.eurizoncapital.comlpages/sustainability.aspx

Taxonomy disclosure

The investments underlying this financial product do not take into
account the EU criteria for environmentally sustainable economic
activities.

Base currency EUR.
Investment manager Eurizon Capital S.A.

Main Risks

See “Risk Descriptions” for more information.

Risks typically associated with ordinary market conditions
e Benchmark orientation e Hedging

e Concentration ¢ Investment fund

e Convertible bonds e Management

e Currency o Market
o Derivatives e Sustainable investing
o Equity

Risks typically associated with unusual market conditions
or other unpredictable events
e Counterparty and collateral; +

securities financing
e Liquidity

e Operational
e Standard practices

Risk management method Commitment.


https://www.msci.com/esg-ratings
https://www.eurizoncapital.com/pages/sustainability.aspx

Planning your Investment Processing requests Requests to buy, exchange or sell fund
units that are received and accepted by the transfer agent by

Product availability The fund is available to professional 4:00 PM CET on any day that is a business day in Luxembourg
investors and investors with basic knowledge, with or without and that is also a trading day on the fund's main markets are
advice. ordinarily processed at the NAV for that day (T). For the list of
Investor profile Investors who understand the risks of the fund valuation days, go to eurizoncapital.com.
and plan o invest over the long term. Settlement occurs no later than 3 business days after a request
The fund may appeal to investors who: has been accepted.
e are looking for a growth-oriented investment, while favouring

sustainable investing Fund Events

e are interested in exposure to regional equity markets, either for 12/05/2020  Launched as Eurizon Fund — Equity USA ESG LTE.
a core investment or for diversification purposes

The fund qualifies under the German Investment Tax 2018
(GITA) as an equity fund (Aktienfonds).

Base Unit Classes

Max. Dealing Fees

Class Currency Min. investment Min. holding Entry Exit Management Max. administration Performance
Cc EUR - - - - 0.25% 0.25%
z EUR 3 million 3 million - - 0.20% 0.25% -
M EUR 3 million 3 million - - - 0.25% -

The fund offers “benchmark currency hedged” (H) units. See “Fund Fees and Costs” for a fuller explanation of above fees. For a current and complete list of
available unit classes, go to eurizoncapital.com.
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Equity North America LTE

Investment Objective and Policy

Objective To increase the value of your investment over time
and to achieve a total return that is in line with that of North
American equity markets (as measured by the benchmark).

Benchmark(s) MSCI North America ESG Universal Indexe (net
total return), a measure of performance of companies in the US
and Canada that takes into account ESG selection criteria. For
designing the portfolio and measuring performance.

For more information on the benchmark, go to
https:llwww.msci.com/msci-esg-universal-indexes.

Investment policy The fund mainly invests in equities that are
issued by US and Canadian mid and large capitalisation
companies. The fund generally favours direct investment but may
at times invest through derivatives.

Specifically, the fund normally invests at least 90% of total net
assets in equities and equity-related instruments, including
convertible bonds, that are traded or issued by companies that
are included in the benchmark.

Derivatives and techniques The fund may use derivatives for
reducing risks (hedging) and costs, and to gain additional
investment exposure.

In addition to core derivatives (see “How the Funds Use
Instruments and Techniques”), the fund may use TRSs.

TRS usage Expected, 10% of total net assets; maximum, 40%.

Securities lending Expected, 10%; maximum, 30%.

Strategy In actively managing the fund, the investment manager
invests similarly to the benchmark while seeking to enhance
returns through a combination of quantitative and discretionary
approaches. Using analysis of market valuations and sector
trends as well as statistical models of macroeconomic and
microeconomic variables, the investment manager over- or
underweights certain securities, while aiming to keep
performance within a defined range of the index (limited tracking
error approach) and risk exposure within pre-defined limits. The
fund’s exposure to securities, and thus its performance, are likely
to closely resemble those of the benchmark.

Sustainability approach The fund promotes (E) environmental
and/or (S) social characteristics and invests in assets following
good governance (G) practices in accordance with article 8 of
the Sustainable Finance Disclosure Regulation (“SFDR”).

Following the benchmark’s approach, the investment manager
invests in companies demonstrating both a robust ESG profile as
well as a positive trend in improving that profile. It excludes
securities from issuers or sectors with a low ESG profile or that
are involved with controversial weapons or derive 25% or more
of their revenues from thermal coal, or 10% or more of their
revenues from oil sands. The investment manager also actively
engages with the management of companies in which it has
large investments with the aim of improving returns and
sustainability.

For more information, see “SFDR Pre-contractual
disclosures” and “Sustainable Investing Policy and ESG
Integration” including the relevant minimum ESG coverage
rate and the main methodological limits, such as
incomplete, inaccurate or unavailable third-party data, and
go to
https:/lwww.eurizoncapital.coml/pages/sustainability.aspx
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Taxonomy disclosure

The investments underlying this financial product do not take into
account the EU criteria for environmentally sustainable economic
activities.

Base currency EUR.
Investment manager Eurizon Capital S.A.

Main Risks

See “Risk Descriptions” for more information.
Risks typically associated with ordinary market conditions

e Benchmark orientation e Hedging

o Concentration e Investment fund

e Convertible bonds e Management

e Currency o Market

e Derivatives e Sustainable investing
o Equity

Risks typically associated with unusual market conditions
or other unpredictable events
e Counterparty and collateral; +

securities financing
o Liquidity

e Operational
e Standard practices

Risk management method Commitment.

Planning your Investment

Product availability The fund is available to professional
investors and investors with basic knowledge, with or without
advice.

Investor profile Investors who understand the risks of the fund
and plan to invest over the long term.

The fund may appeal to investors who:

o are looking for a growth-oriented investment, while favouring
sustainable investing

o are interested in exposure to regional equity markets, either for
a core investment or for diversification purposes

Processing requests Requests to buy, exchange or sell fund
units that are received and accepted by the transfer agent by
4:00 PM CET on any day that is a business day in Luxembourg
and that is also a trading day on the fund’s main markets are
ordinarily processed at the NAV for that day (T). For the list of
valuation days, go to eurizoncapital.com.

Settlement occurs no later than 3 business days after a request
has been accepted.

Fund Events

11/6/2001 Launched as Sanpaolo International Fund — Obiettivo USA.
27/9/2002 Renamed Sanpaolo International Fund — Obiettivo Nord
America. Absorption of Sanpaolo International Fund — Equity
USA and Sanpaolo International Fund — Equity Canada.
26/2/2008 Renamed Eurizon Easyfund — Equity North America.
11/12/2009  Absorption of Giotto Lux Fund — Equity North America.
1/2/2012 Renamed Eurizon Fund — Equity North America LTE.
24/2/2017 The fund’s retail unit class merged into Eurizon Fund — Azioni

Strategia Flessibile.

The fund qualifies under the German Investment Tax 2018
(GITA) as an equity fund (Aktienfonds).


https://www.msci.com/msci-esg-universal-indexes
https://www.eurizoncapital.com/pages/sustainability.aspx
http://www.eurizoncapital.lu/

Base Unit Classes

Max. Dealing Fees Annual Fees

Class Currency Min. investment Min. holding Entry Exit Management Max. administration Performance
C EUR - - - - 0.21% 0.25%
z EUR 3 million 3 million - - 0.16% 0.25% -
M EUR 3 million 3 million - - - 0.25% -

The fund offers “benchmark currency hedged” (H) units. See “Fund Fees and Costs” for a fuller explanation of above fees. For a current and complete list of
available unit classes, go to eurizoncapital.com.
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Equity Japan LTE

Investment Objective and Policy

Objective To increase the value of your investment over time
and to achieve a total return that is in line with that of Japanese
equity markets (as measured by the benchmark).

Benchmark(s) MSCI Japan ESG Universal Indexe (net total
return), a measure of performance of Japanese companies that
takes into account ESG selection criteria. For designing the
portfolio and measuring performance.

For more information on the benchmark, go to
https:llwww.msci.com/msci-esg-universal-indexes.

Investment policy The fund mainly invests in equities that are
issued by Japanese mid and large capitalisation companies. The
fund generally favours direct investment but may at times invest
through derivatives.

Specifically, the fund normally invests at least 90% of total net
assets in equities and equity-related instruments, including
convertible bonds, that are traded or issued by companies that
are included in the benchmark.

Derivatives and techniques The fund may use derivatives for
reducing risks (hedging) and costs, and to gain additional
investment exposure.

In addition to core derivatives (see “How the Funds Use
Instruments and Techniques”), the fund may use TRSs.

TRS usage Expected, 10% of total net assets; maximum, 40%.

Securities lending Expected, 10%; maximum, 30%.

Strategy In actively managing the fund, the investment manager
invests similarly to the benchmark while seeking to enhance
returns through a combination of quantitative and discretionary
approaches. Using analysis of market valuations and sector
trends as well as statistical models of macroeconomic and
microeconomic variables, the investment manager over- or
underweights certain securities, while aiming to keep
performance within a defined range of the index (limited tracking
error approach) and risk exposure within pre-defined limits. The
fund’s exposure to securities, and thus its performance, are likely
to closely resemble those of the benchmark.

Sustainability approach The fund promotes (E) environmental
and/or (S) social characteristics and invests in assets following
good governance (G) practices in accordance with article 8 of
the Sustainable Finance Disclosure Regulation (“SFDR”).
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Following the benchmark’s approach, the investment manager
invests in companies demonstrating both a robust ESG profile as
well as a positive trend in improving that profile. It excludes
securities from issuers or sectors with a low ESG profile or that
are involved with controversial weapons or derive 25% or more
of their revenues from thermal coal, or 10% or more of their
revenues from oil sands. The investment manager also actively
engages with the management of companies in which it has
large investments with the aim of improving returns and
sustainability.

For more information, see “SFDR Pre-contractual
disclosures” and “Sustainable Investing Policy and ESG
Integration” including the relevant minimum ESG coverage
rate and the main methodological limits, such as
incomplete, inaccurate or unavailable third-party data, and
go to
https:/lwww.eurizoncapital.coml/pages/sustainability.aspx

Taxonomy disclosure

The investments underlying this financial product do not take into
account the EU criteria for environmentally sustainable economic
activities.

Base currency EUR.
Investment manager Eurizon Capital S.A.

Main Risks

See “Risk Descriptions” for more information.
Risks typically associated with ordinary market conditions

e Benchmark orientation e Hedging

e Concentration e Investment fund

e Convertible bonds ¢ Management

e Currency o Market

e Derivatives e Sustainable investing
o Equity

Risks typically associated with unusual market conditions
or other unpredictable events
e Counterparty and collateral; +

securities financing
e Liquidity

e Operational
e Standard practices

Risk management method Commitment.


https://www.msci.com/msci-esg-universal-indexes
https://www.eurizoncapital.com/pages/sustainability.aspx

P|anning your Investment Settlement occurs no later than 3 business days after a request

O . . . has been accepted.
Product availability The fund is available to professional

investors and investors with basic knowledge, with or without
advice.
Investor profile Investors who understand the risks of the fund 11/6/2001  Launched as Sanpaolo International Fund — Obiettivo

and plan to invest over the long term. Giappone.
27/9/2002 Absorption of Sanpaolo International Fund — Equity Japan.

26/2/2008 Renamed Eurizon Easyfund — Equity Japan.
11/12/2009  Absorption of Giotto Lux Fund — Equity Japan.

) ) . . . 1/2/2012 Renamed Eurizon Fund — Equity Japan LTE.
e are interested in exposure to regional equity markets, either for 241212017

Fund Events

The fund may appeal to investors who:

e are looking for a growth-oriented investment, while favouring
sustainable investing

The fund'’s retail unit class merged into Eurizon Fund — Azioni

a core investment or for diversification purposes Strategia Flessibile.
Processing requests Requests to buy, exchange or sell fund
units that are received and accepted by the transfer agent by The fund qualifies under the German Investment Tax 2018
4:00 PM CET on any day that is a business day in Luxembourg (GITA) as an equity fund (Aktienfonds).

are ordinarily processed at the NAV of the following business day
that is also a trading day on the fund’s main markets (T+1). For
the list of valuation days, go to eurizoncapital.com.

Base Unit Classes

Max. Dealing Fees

Class Currency Min. investment Min. holding Entry Exit Management Max. administration Performance
Cc EUR - - - - 0.21% 0.25%
z EUR 3 million 3 million - - 0.16% 0.25% -
M EUR 3 million 3 million - - - 0.25% -

The fund offers “benchmark currency hedged” (H) units. See “Fund Fees and Costs” for a fuller explanation of above fees. For a current and complete list of
available unit classes, go to eurizoncapital.com.
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Equity Pacific Ex-Japan LTE

Investment Objective and Policy

Objective To increase the value of your investment over time
and to achieve a total return that is in line with that of Asia
Pacific equity markets (as measured by the benchmark).

Benchmark(s) MSCI Pacific ex Japan ESG Universal Indexe
(net total return), a measure of performance of companies in the
Asia Pacific region (excluding Japan) that takes into account
ESG selection criteria. For designing the portfolio and measuring
performance.

For more information on the benchmark, go to
https:/lwww.msci.com/msci-esg-universal-indexes.

Investment policy The fund mainly invests in equities that are
issued by mid and large capitalisation companies in the Asia
Pacific region, excluding Japan. Some of these investments may
be from China. The fund generally favours direct investment but
may at times invest through derivatives.

Specifically, the fund normally invests at least 90% of total net
assets in equities and equity-related instruments, including
convertible bonds, that are traded or issued by companies that
are included in the benchmark. The fund may invest through the
Hong Kong Stock Connect programme.

Derivatives and techniques The fund may use derivatives for
reducing risks (hedging) and costs, and to gain additional
investment exposure.

In addition to core derivatives (see “How the Funds Use
Instruments and Techniques”), the fund may use TRSs.

TRS usage Expected, 10% of total net assets; maximum, 40%.

Securities lending Expected, 10%; maximum, 30%.

Strategy In actively managing the fund, the investment manager
invests similarly to the benchmark while seeking to enhance
returns through a combination of quantitative and discretionary
approaches. Using analysis of market valuations and sector
trends as well as statistical models of macroeconomic and
microeconomic variables, the investment manager over- or
underweights certain securities, while aiming to keep
performance within a defined range of the index (limited tracking
error approach) and risk exposure within pre-defined limits. The
fund’s exposure to securities, and thus its performance, are likely
to closely resemble those of the benchmark.

Sustainability approach The fund promotes (E) environmental
and/or (S) social characteristics and invests in assets following
good governance (G) practices in accordance with article 8 of
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the Sustainable Finance Disclosure Regulation (“SFDR”).
Following the benchmark’s approach, the investment manager
invests in companies demonstrating both a robust ESG profile as
well as a positive trend in improving that profile. It excludes
securities from issuers or sectors with a low ESG profile or that
are involved with controversial weapons or derive 25% or more
of their revenues from thermal coal, or 10% or more of their
revenues from oil sands. The investment manager also actively
engages with the management of companies in which it has
large investments with the aim of improving returns and
sustainability.

For more information, see “SFDR Pre-contractual
disclosures” and “Sustainable Investing Policy and ESG
Integration” including the relevant minimum ESG coverage
rate and the main methodological limits, such as
incomplete, inaccurate or unavailable third-party data, and
go to
https:l/lwww.eurizoncapital.comlpages/sustainability.aspx

Taxonomy disclosure

The investments underlying this financial product do not take into
account the EU criteria for environmentally sustainable economic
activities.

Base currency EUR.
Investment manager Eurizon Capital S.A.

Main Risks

See “Risk Descriptions” for more information.
Risks typically associated with ordinary market conditions

e Benchmark orientation o Equity

e Concentration e Hedging

e Convertible bonds e Investment fund

e Country risk — China e Management

e Currency o Market

o Derivatives e Sustainable investing

Risks typically associated with unusual market conditions
or other unpredictable events
e Counterparty and collateral; +

securities financing
o Liquidity

e Operational
e Standard practices

Risk management method Commitment.


https://www.msci.com/msci-esg-universal-indexes
https://www.eurizoncapital.com/pages/sustainability.aspx

P|anning your Investment Settlement occurs no later than 3 business days after a request

O . . . has been accepted.
Product availability The fund is available to professional

investors and investors with basic knowledge, with or without
Fund Events

advice.
Investor profile Investors who understand the risks of the fund 16/7/1999 Launched as Sanpaolo International Fund — Equity Australia.
and plan to invest over the long term. 27/9/2002 Renamed Sanpaolo International Fund — Obiettivo Oceania.

26/2/2008 Renamed Eurizon Easyfund — Equity Oceania.
11/12/2009  Absorption of Giotto Lux Fund — Equity Pacific.
1/2/12012 Renamed Eurizon Easyfund — Equity Oceania LTE.

24/2/2017 The fund'’s retail unit class merged into Eurizon Fund — Azioni
Strategia Flessibile.

9/8/2019 Renamed Eurizon Fund — Equity Pacific Ex-Japan LTE.

The fund may appeal to investors who:

e are looking for a growth-oriented investment, while favouring
sustainable investing

e are interested in exposure to regional equity markets, either for
a core investment or for diversification purposes

Processing requests Requests to buy, exchange or sell fund

units that are received and accepted by the transfer agent by The fund qualifies under the German Investment Tax 2018
4:00 PM CET on any day that is a business day in Luxembourg (GITA) as an equity fund (Aktienfonds).

are ordinarily processed at the NAV of the following business day

that is also a trading day on the fund’s main markets (T+1). For

the list of valuation days, go to eurizoncapital.com.

Base Unit Classes

Max. Dealing Fees

Class Currency Min. investment Min. holding Entry Exit Management Max. administration Performance
C EUR - - - - 0.25% 0.25%
z EUR 3 million 3 million - - 0.20% 0.25% -
M EUR 3 million 3 million - - - 0.25% -

The fund offers “benchmark currency hedged” (H) units. See “Fund Fees and Costs” for a fuller explanation of above fees. For a current and complete list of
available unit classes, go to eurizoncapital.com.
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Equity Emerging Markets LTE

Investment Objective and Policy

Objective To increase the value of your investment over time
and to achieve a total return that is in line with that of emerging
equity markets (as measured by the benchmark).

Benchmark(s) MSCI Emerging Markets ESG Universal Indexe
(net total return), a measure of companies in emerging markets
countries that takes into account ESG selection criteria. For
designing the portfolio and measuring performance.

For more information on the benchmark, go to
https:llwww.msci.com/msci-esg-universal-indexes.

Investment policy The fund mainly invests in equities that are
issued by companies in emerging markets, including China and
Russia. The fund generally favours direct investment but may at
times invest through derivatives.

Specifically, the fund normally invests at least 90% of total net
assets in equities and equity-related instruments, including
convertible bonds, that are traded or issued by companies that
are included in the benchmark. The fund may invest through the
Hong Kong Stock Connect programme.

Derivatives and techniques The fund may use derivatives for
reducing risks (hedging) and costs, and to gain additional
investment exposure.

In addition to core derivatives (see “How the Funds Use
Instruments and Techniques”), the fund may use TRSs.

TRS usage Expected, 10% of total net assets; maximum, 40%.

Securities lending Expected, 10%; maximum, 30%.

Strategy In actively managing the fund, the investment manager
invests similarly to the benchmark while seeking to enhance
returns through a combination of quantitative and discretionary
approaches. Using analysis of market valuations and sector
trends as well as statistical models of macroeconomic and
microeconomic variables, the investment manager over- or
underweights certain securities, while aiming to keep
performance within a defined range of the index (limited tracking
error approach) and risk exposure within pre-defined limits. The
fund’s exposure to securities, and thus its performance, are likely
to closely resemble those of the benchmark.

Sustainability approach The fund promotes (E) environmental
and/or (S) social characteristics and invests in assets following
good governance (G) practices in accordance with article 8 of
the Sustainable Finance Disclosure Regulation (“SFDR”).

46 | Eurizon Fund | 11 September 2023 Prospectus

Following the benchmark’s approach, the investment manager
invests in companies demonstrating both a robust ESG profile as
well as a positive trend in improving that profile. It excludes
securities from issuers or sectors with a low ESG profile or that
are involved with controversial weapons or derive 25% or more
of their revenues from thermal coal, or 10% or more of their
revenues from oil sands. The investment manager also actively
engages with the management of companies in which it has
large investments with the aim of improving returns and
sustainability.

For more information, see “SFDR Pre-contractual
disclosures” and “Sustainable Investing Policy and ESG
Integration” including the relevant minimum ESG coverage
rate and the main methodological limits, such as
incomplete, inaccurate or unavailable third-party data, and
go to
https:/lwww.eurizoncapital.coml/pages/sustainability.aspx

Taxonomy disclosure

The investments underlying this financial product do not take into
account the EU criteria for environmentally sustainable economic
activities.

Base currency EUR.
Investment manager Eurizon Capital S.A.

Main Risks

See “Risk Descriptions” for more information.

Risks typically associated with ordinary market conditions
e Benchmark orientation e Emerging and frontier markets

e Concentration e Equity

e Convertible bonds e Hedging

e Country risk — China e Investment fund

e Country risk — Russia o Management

e Currency e Market

o Derivatives o Sustainable investment

Risks typically associated with unusual market conditions
or other unpredictable events
e Counterparty and collateral; +

securities financing
e Liquidity

e Operational
e Standard practices

Risk management method Commitment.


https://www.msci.com/msci-esg-universal-indexes
https://www.eurizoncapital.com/pages/sustainability.aspx

Planning your Investment

Product availability The fund is available to professional
investors and investors with basic knowledge, with or without
advice.

Investor profile Investors who understand the risks of the fund
and plan to invest over the long term.

The fund may appeal to investors who:

e are looking for a growth-oriented investment, while favouring
sustainable investing

e are interested in exposure to emerging equity markets, either
for a core investment or for diversification purposes

Processing requests Requests to buy, exchange or sell fund

units that are received and accepted by the transfer agent by

4:00 PM CET on any day that is a business day in Luxembourg

Base Unit Classes

are ordinarily processed at the NAV of the following business day
that is also a trading day on the fund’s main markets (T+1). For
the list of valuation days, go to eurizoncapital.com.

Settlement occurs no later than 3 business days after a request
has been accepted.

Fund Events

11/12/2009 Launched via the absorption of Giotto Lux Fund — Equity
Emerging Markets.

1/2/2012 Renamed Eurizon Fund — Equity Emerging Markets LTE.

24/2/2017 The fund'’s retail unit class merged into Eurizon Fund — Equity

Emerging Markets Smart Volatility.

The fund qualifies under the German Investment Tax 2018
(GITA) as an equity fund (Aktienfonds).

Max. Dealing Fees

Class Currency Min. investment Min. holding Entry
Cc EUR - - -
z EUR 3 million 3 million -
M EUR 3 million 3 million -

Exit Management Max. administration Performance
- 0.27% 0.25%
- 0.22% 0.25% -

- - 0.25% -

The fund offers “benchmark currency hedged” (H) units. See “Fund Fees and Costs” for a fuller explanation of above fees. For a current and complete list of

available unit classes, go to eurizoncapital.com.
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Equity World ESG Leaders LTE

Investment Objective and Policy

Objective To increase the value of your investment over time
and to achieve a total return that is in line with that of companies
with the highest environmental, social and governance (ESG)
rating from global equity markets (as measured by the
benchmark).

Benchmark(s) MSCI World ESG Leaders Index® (net total
return), a measure of performance of companies in developed
markets that takes into account ESG selection criteria. For
designing the portfolio and measuring performance.

For more information on the benchmark, go to
https:/lwww.msci.com/msci-esg-leaders-indexes

Investment policy The fund mainly invests in equities that are
issued by mid and large capitalisation companies from developed
markets. The fund generally favours direct investment but may at
times invest through derivatives.

Specifically, The fund normally invests at least 90% of total net
assets in equities and equity-related instruments that are traded
or issued by companies that are included in the benchmark. The
fund does not invest in equity securities that are not included in
the benchmark.

Derivatives and techniques The fund may use derivatives for
reducing risks (hedging) and costs, and to gain additional
investment exposure.

In addition to core derivatives (see “How the Funds Use
Instruments and Techniques”), the fund may use TRSs.

TRS usage Expected, 10% of total net assets; maximum, 40%.

Securities lending Expected, 10%; maximum, 30%.

Strategy In actively managing the fund, the investment manager
invests similarly to the benchmark while seeking to enhance
returns. Using analysis of market valuations and sector trends as
well as statistical models of macroeconomic and microeconomic
variables, the investment manager over- or underweights certain
securities, while aiming to keep performance within a defined
range of the index (limited tracking error approach) and risk
exposure within pre-defined limits. The fund’s exposure to
securities, and thus its performance, are likely to closely
resemble those of the benchmark.

Sustainability approach The fund promotes (E) environmental
and/or (S) social characteristics and invests in assets following
good governance (G) practices in accordance with article 8 of
the Sustainable Finance Disclosure Regulation (“SFDR”).

Following the benchmark’s best-in-class approach, the
investment manager invests in companies with the highest ESG
rated performance relative to their sector peers. It excludes, or
restricts, securities from sectors such as controversial weapons,
civilian firearms, tobacco, alcohol, nuclear and thermal coal
power. The investment manager also actively engages with the
management of companies in which it has large investments with
the aim of improving returns and sustainability.

Specifically, the investment manager reduces the global equity
universe (as represented by the MSCI World Index) by at least
20% of issuers with the lowest ESG scoring. The ESG analysis
coverage rate within the portfolio is at least 90% of the fund’s
total net assets or issuers in the portfolio (excluding any
government debt securities and ancillary cash).

Base Unit Classes

For more information, see “SFDR Pre-contractual
disclosures” and “Sustainable Investing Policy and ESG
Integration” including the main methodological limits, such
as incomplete, inaccurate or unavailable third-party data,
and go to
https:/lwww.eurizoncapital.coml/pages/sustainability.aspx

Taxonomy disclosure

The investments underlying this financial product do not take into
account the EU criteria for environmentally sustainable economic
activities.

Base currency EUR.
Investment manager Eurizon Capital S.A.

Main Risks

See “Risk Descriptions” for more information.
Risks typically associated with ordinary market conditions

e Benchmark orientation e Hedging

e Concentration e Investment fund

e Currency e Management

e Derivatives e Market

e Equity e Sustainable Investing

Risks typically associated with unusual market conditions
or other unpredictable events
e Counterparty and collateral; +

securities financing
o Liquidity

e Operational
e Standard practices

Risk management method Commitment.

Planning your Investment

Product availability The fund is available to professional
investors and investors with basic knowledge, with or without
advice.

Investor profile Investors who understand the risks of the fund
and plan to invest over the long term.

The fund may appeal to investors who:

e are looking for a growth-oriented investment, while favouring
sustainable investing

e are interested in exposure to global equity markets, either for a
core investment or for diversification purposes

Processing requests Requests to buy, exchange or sell fund
units that are received and accepted by the transfer agent by
4:00 PM CET on any day that is a business day in Luxembourg
and that is also a trading day on the fund’s main markets are
ordinarily processed at the NAV for that day (T). For the list of
valuation days, go to eurizoncapital.com.

Settlement occurs no later than 3 business days after a request
has been accepted.
Fund Events

24/2/2021
19/9/2022

Launched as Eurizon Fund — Equity World LTE.
Renamed Eurizon Fund — Equity World ESG Leaders LTE.

The fund qualifies under the German Investment Tax 2018
(GITA) as an equity fund (Aktienfonds).

Max. Dealing Fees

Class Currency Min. investment Min. holding Entry
C EUR - - -
z EUR 3 million 3 million -
M EUR 3 million 3 million -

Exit Management Max. administration Performance
- 0.25% 0.25%
- 0.20% 0.25% -
- - 0.25% -

The fund offers “benchmark currency hedged” (H) units. See “Fund Fees and Costs” for a fuller explanation of above fees. For a current and complete list of

available unit classes, go to eurizoncapital.com.
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Equity World Ex-Europe ESG Leaders

LTE

Investment Objective and Policy

Objective To increase the value of your investment over time
and to achieve a total return that is in line with that of companies
with the highest environmental, social and governance (ESG)
rating from global equity markets, excluding Europe (as
measured by the benchmark).

Benchmark(s) MSCI World Ex-Europe ESG Leaders Index®
(net total return), a measure of performance of companies in
developed markets (excluding Europe) that takes into account
ESG selection criteria. For designing the portfolio and measuring
performance.

For more information on the benchmark, go to
https:/lwww.msci.com/msci-esg-leaders-indexes.

Investment policy The fund mainly invests in equities that are
issued by mid and large capitalisation companies from developed
markets, excluding Europe. The fund generally favours direct
investment but may at times invest through derivatives.

Specifically, the fund normally invests at least 90% of total net
assets in equities and equity-related instruments that are traded
or issued by companies that are included in the benchmark. The
fund does not invest in equity securities that are not included in
the benchmark.

Derivatives and techniques The fund may use derivatives for
reducing risks (hedging) and costs, and to gain additional
investment exposure.

In addition to core derivatives (see “How the Funds Use
Instruments and Techniques”), the fund may use TRSs.

TRS usage Expected, 10% of total net assets; maximum, 40%.

Securities lending Expected, 10%; maximum, 30%.

Strategy In actively managing the fund, the investment manager
invests similarly to the benchmark while seeking to enhance
returns. Using analysis of market valuations and sector trends as
well as statistical models of macroeconomic and microeconomic
variables, the investment manager over- or underweights certain
securities, while aiming to keep performance within a defined
range of the index (limited tracking error approach) and risk
exposure within pre-defined limits. The fund’s exposure to
securities, and thus its performance, are likely to closely
resemble those of the benchmark.

Sustainability approach The fund promotes (E) environmental
and/or (S) social characteristics and invests in assets following
good governance (G) practices in accordance with article 8 of
the Sustainable Finance Disclosure Regulation (“SFDR”).
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Following the benchmark’s best-in-class approach, the
investment manager invests in companies with the highest ESG-
rated performance relative to their sector peers. It excludes, or
restricts, securities from sectors such as controversial weapons,
civilian firearms, tobacco, alcohol, nuclear and thermal coal
power. The investment manager also actively engages with the
management of companies in which it has large investments with
the aim of improving returns and sustainability.

Specifically, the investment manager reduces the global equity
universe (as represented by the MSCI World Ex-Europe Index)
by at least 20% of issuers with the lowest ESG scoring. The

ESG analysis coverage rate within the portfolio is at least 90% of
the fund’s total net assets or issuers in the portfolio (excluding
any government debt securities and ancillary cash).

For more information, see “SFDR Pre-contractual
disclosures” and “Sustainable Investing Policy and ESG
Integration” including the main methodological limits, such
as incomplete, inaccurate or unavailable third-party data,
and go to
https:llwww.eurizoncapital.comipages/sustainability.aspx

Taxonomy disclosure

The investments underlying this financial product do not take into
account the EU criteria for environmentally sustainable economic
activities.

Base currency EUR.
Investment manager Eurizon Capital S.A.

Main Risks

See “Risk Descriptions” for more information.
Risks typically associated with ordinary market conditions

e Benchmark orientation e Equity
e Concentration e Hedging
e Currency e Investment fund
o Derivatives ¢ Management
o Market
e Sustainable Investing

Risks typically associated with unusual market conditions
or other unpredictable events
e Counterparty and collateral; +

securities financing
e Liquidity

e Operational
e Standard practices

Risk management method Commitment.


https://www.msci.com/msci-esg-leaders-indexes
https://www.eurizoncapital.com/pages/sustainability.aspx

Planning your Investment

Product availability The fund is available to professional
investors and investors with basic knowledge, with or without
advice.

Investor profile Investors who understand the risks of the fund
and plan to invest over the long term.

The fund may appeal to investors who:

e are looking for a growth-oriented investment, while favouring
sustainable investing

e are interested in exposure to global equity markets, either for a
core investment or for diversification purposes

Processing requests Requests to buy, exchange or sell fund

units that are received and accepted by the transfer agent by

4:00 PM CET on any day that is a business day in Luxembourg

Base Unit Classes

and that is also a trading day on the fund’s main markets are
ordinarily processed at the NAV for that day (T). For the list of
valuation days, go to eurizoncapital.com.

Settlement occurs no later than 3 business days after a request
has been accepted.

Fund Events

24/01/2022  Launched as Eurizon Fund — Equity World Ex-Europe ESG

Leaders LTE.

The fund qualifies under the German Investment Tax 2018
(GITA) as an equity fund (Aktienfonds).

Max. Dealing Fees

Class Currency Min. investment Min. holding Entry
Cc EUR - - -
z EUR 3 million 3 million -
M EUR 3 million 3 million -

Exit Management Max. administration Performance
- 0.25% 0.25%
- 0.20% 0.25% -
- - 0.25% -

The fund offers “benchmark currency hedged” (H) units. See “Fund Fees and Costs” for a fuller explanation of above fees. For a current and complete list of

available unit classes, go to eurizoncapital.com.
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Bond Corporate Smart ESG

Investment Objective and Policy

Objective To increase the value of your investment over time
and to outperform euro corporate bond markets, while providing
a better risk-adjusted return than the benchmark and focusing on
environmental, social and governance (ESG) factors.

Benchmark(s) Bloomberg Euro Aggregate Corporate Index®
(total return), a measure of performance of EUR-denominated
corporate bonds that does not take into account ESG criteria.
For designing the portfolio and measuring performance.

Investment policy The fund mainly invests in corporate bonds
denominated in euro and may invest significantly in below
investment grade bonds. These investments may be from
anywhere in the world, including emerging markets. The fund
generally favours direct investment but may at times invest
through derivatives.

Specifically, the fund normally invests at least 51% of total net
assets in investment grade debt and debt-related instruments
issued by companies, including money market instruments.

The fund may invest in the following asset classes up to the
percentages of total net assets indicated:

e below investment grade debt instruments with a minimum
rating of B-/B3: 49%

The fund does not invest in asset-backed securities or contingent
convertible bonds (coco bonds), but may be indirectly exposed to
them (maximum 10% of total net assets).

Derivatives and techniques The fund may use derivatives for
reducing risks (hedging) and costs, and to gain additional
investment exposure.

In addition to core derivatives (see “
How the Funds Use Instruments and Techniques”), the fund
may use TRSs.

TRS usage Expected, 5% of total net assets; maximum, 30%.

Strategy In actively managing the fund, the investment manager
uses third-party ESG ratings to favour securities with an above-
average rating while excluding those that have a low rating. The
investment manager applies volatility and risk reduction overlay
(quantitative approach). The fund’s exposure to securities, and
thus its performance, are likely to differ slightly from those of the
benchmark.

For more information on third-party ESG ratings, see
msci.comlesg-ratings.

Sustainability approach The fund promotes (E) environmental
and/or (S) social characteristics and invests in assets following
good governance (G) practices in accordance with article 8 of
the Sustainable Finance Disclosure Regulation (“SFDR”).

The investment manager uses ESG criteria as a core element of
its strategy. It excludes securities from issuers or sectors with a
low ESG profile or that are involved with controversial weapons
or derive 25% or more of their revenues from thermal coal, or
10% or more of their revenues from oil sands, and builds a
portfolio with a weighted average ESG score higher than that of
its benchmark.

Base Unit Classes

For more information, see “SFDR Pre-contractual
disclosures” and “Sustainable Investing Policy and ESG
Integration” including the relevant minimum ESG coverage
rate and the main methodological limits, such as
incomplete, inaccurate or unavailable third-party data, and
go to
https:/lwww.eurizoncapital.coml/pages/sustainability.aspx

Taxonomy disclosure

The investments underlying this financial product do not take into
account the EU criteria for environmentally sustainable economic
activities.

Base currency EUR.
Investment manager Eurizon Capital S.A.

Main Risks

See “Risk Descriptions” for more information.

Risks typically associated with ordinary market conditions
e Benchmark orientation e Hedging
e Credit - below investment e Interest rate
grade e Investment fund
e Currency e Management
e Derivatives e Market
e Emerging and frontier markets e Sustainable investing

Risks typically associated with unusual market conditions
or other unpredictable events
e Counterparty and collateral

o Default

e Liquidity

e Operational
e Standard practices

Risk management method Commitment.

Planning your Investment

Product availability The fund is available to professional
investors and investors with basic knowledge, with or without
advice.

Investor profile Investors who understand the risks of the fund
and plan to invest over the medium term.

The fund may appeal to investors who:

e are looking for an investment combining income and growth,
while favouring sustainable investing

e are interested in exposure to bond markets globally, either for
a core investment or for diversification purposes

Processing requests Requests to buy, exchange or sell fund
units that are received and accepted by the transfer agent by
4:00 PM CET on any day that is a business day in Luxembourg
and that is also a trading day on the fund’s main markets are
ordinarily processed at the NAV for that day (T). For the list of
valuation days, go to eurizoncapital.com.

Settlement occurs no later than 3 business days after a request
has been accepted.
Fund Events

6/12/2018 Launched as Eurizon Fund — Bond Corporate Smart ESG.

Max. Dealing Fees Annual Fees

Class Currency Min. investment Min. holding Entry Exit Management Max. administration Performance
Cc EUR - - - - 0.45% 0.25%
R EUR 500 - 1.50% - 1.00% 0.25% -
z EUR 3 million 3 million - - 0.35% 0.25% -
M EUR 3 million 3 million - - - 0.25% -

The fund offers “portfolio currency hedged” (H) units. See “Fund Fees and Costs” for a fuller explanation of above fees. For a current and complete list of

available unit classes, go to eurizoncapital.com.
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Equity Italy Smart Volatility

Investment Objective and Policy

Objective To increase the value of your investment over time,
while seeking a better risk-adjusted return and a higher dividend
yield than the benchmark.

Benchmark(s) FTSE ltalia All-Share Capped Index® (total
return), a measure of performance of Italian companies and
industries that does not take into account ESG criteria. For
designing the portfolio and measuring performance.

Investment policy The fund mainly invests in Italian equities.
The fund generally favours direct investment but may at times
invest through derivatives.

Specifically, the fund normally invests at least 51% of total net
assets in equities and equity-related instruments that are traded
or issued by companies that are located, or do most of their
business, in Italy.

Derivatives and techniques The fund may use derivatives for
reducing risks (hedging) and costs, and to gain additional
investment exposure.

In addition to core derivatives (see “How the Funds Use
Instruments and Techniques”), the fund may use TRSs.

TRS usage Expected, 10% of total net assets; maximum, 40%.

Strategy In actively managing the fund, the investment manager
uses a quantitative approach to select securities that appear to
have lower volatility and higher dividend yield. The majority of the
fund’s securities are components of, and may have similar
weightings to, the benchmark depending on market conditions.
Quantitative deviation limitations underlying the investment
approach restrict the extent to which the performance of the fund
may deviate from the benchmark. The fund’s exposure to
securities, and thus its performance, are likely to differ
moderately from those of the benchmark.

Sustainability approach The fund promotes (E) environmental
and/or (S) social characteristics and invests in assets following
good governance (G) practices in accordance with article 8 of
the Sustainable Finance Disclosure Regulation (“SFDR”).
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The investment manager uses environmental, social and
governance (ESG) criteria as a core element of its strategy. It
excludes securities from issuers or sectors with a low ESG
profile or that are involved with controversial weapons or derive
25% or more of their revenues from thermal coal, or 10% or
more of their revenues from oil sands, and builds a portfolio with
a weighted average ESG score higher than that of its
benchmark. The investment manager also actively engages with
the management of companies in which it has large investments
with the aim of improving returns and sustainability.

For more information, see “SFDR Pre-contractual
disclosures” and “Sustainable Investing Policy and ESG
Integration” including the relevant minimum ESG coverage
rate and the main methodological limits, such as
incomplete, inaccurate or unavailable third-party data, and
go to
https:/lwww.eurizoncapital.coml/pages/sustainability.aspx

Taxonomy disclosure

The investments underlying this financial product do not take into
account the EU criteria for environmentally sustainable economic
activities.

Base currency EUR.
Investment manager Eurizon Capital S.A.

Main Risks

See “Risk Descriptions” for more information.

Risks typically associated with ordinary market conditions
e Benchmark orientation e Hedging

e Concentration e Investment fund
o Derivatives ¢ Management
o Equity o Market
e Sustainable investing

Risks typically associated with unusual market conditions
or other unpredictable events

e Counterparty and collateral
o Liquidity

e Operational
e Standard practices

Risk management method Commitment.
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P|anning your Investment and that is also a trading day on the fund’s main markets are
ordinarily processed at the NAV for that day (T). For the list of

Product availability The fund is available to professional valuation days, go to eurizoncapital.com.

investors and investors with basic knowledge, with or without i
advice. Settlement occurs no later than 3 business days after a request

Investor profile Investors who understand the risks of the fund has been accepted.

and plan to invest over the long term.

Fund Events
The fund may appeal to investors who:

« are looking for a growth-oriented investment, while favouring 11/6/2001 Launched as Sanpaolo International Fund — Obiettivo Italia.

sustainable investing 27/9/2002 Absorption of Sanpaolo International Fund — Equity Italy.
¢ are interested in exposure to regional equity markets, either for 26/2/2008 Renamefd Eu”Z‘.)n Easyfund - Equ'ty_ laly

a core investment or for diversification purposes 11/12/2009  Absorption of Giotto Lux Fund — Equity Italy.
Processing requests Requests to buy, exchange or sell fund 11212012 Renamed Eurfzon Easyfund _,Equ'ty taly LTE. -
units that are received and accepted by the transfer agent by 17/2/2017 Renamed Eurizon Fund — Equity Italy Smart Volatility.
4:00 PM CET on any day that is a business day in Luxembourg

The fund qualifies under the German Investment Tax 2018
(GITA) as an equity fund (Aktienfonds).

Base Unit Classes

Max. Dealing Fees

Class Currency Min. investment Min. holding Entry Exit Management Max. administration Performance
Cc EUR - - - - 0.60% 0.25%
R EUR 500 - 3.00% - 1.50% 0.25% -
z EUR 3 million 3 million - - 0.50% 0.25% -
M EUR 3 million 3 million - - - 0.25% -

The fund offers “portfolio currency hedged” (H) units. See “Fund Fees and Costs” for a fuller explanation of above fees. For a current and complete list of
available unit classes, go to eurizoncapital.com.
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Equity China Smart Volatility

Investment Objective and Policy

Objective To increase the value of your investment over time,
while seeking a better risk-adjusted return than the benchmark.

Benchmark(s) MSCI China 10/40 Index® (net total return), a
measure of performance of Chinese companies that does not
take into account ESG criteria. For designing the portfolio and
measuring performance.

Investment policy The fund mainly invests in Chinese equities
listed in Hong Kong. To a small extent, the fund may also invest
in equities listed in China. The fund generally favours direct
investment but may at times invest through derivatives.

Specifically, the fund normally invests at least 51% of total net
assets in equities and equity-related instruments that are traded
or issued by companies that are located, or do most of their

business, in the People’s Republic of China, including Hong
Kong. The fund may also invest through the Hong Kong Stock
Connect programme.

The fund may invest in the following asset classes up to the
percentages of total net assets indicated:

e equities and equity-related instruments listed in the People’s
Republic of China, including A-shares: 20% (direct investment)

Derivatives and techniques The fund may use derivatives for
reducing risks (hedging) and costs, and to gain additional
investment exposure.

In addition to core derivatives (see “How the Funds Use
Instruments and Techniques”), the fund may use TRSs.

TRS usage Expected, 10% of total net assets; maximum, 40%.

Securities lending Expected, 10%; maximum, 30%.

Strategy In actively managing the fund, the investment manager
uses quantitative analysis to overweight securities that appear to
have lower volatility, and applies portfolio construction rules to
improve overall performance (quantitative approach). The fund’s
exposure to securities, and thus its performance, are likely to
differ largely from those of the benchmark.

Sustainability approach The fund promotes (E) environmental
and/or (S) social characteristics and invests in assets following
good governance (G) practices in accordance with article 8 of
the Sustainable Finance Disclosure Regulation (“SFDR”).
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The investment manager uses environmental, social and
governance (ESG) criteria as a core element of its strategy. It
excludes securities from issuers or sectors with a low ESG
profile or that are involved with controversial weapons or derive
25% or more of their revenues from thermal coal, or 10% or
more of their revenues from oil sands, and builds a portfolio with
a weighted average ESG score higher than that of its
benchmark. The investment manager also actively engages with
the management of companies in which it has large investments
with the aim of improving returns and sustainability.

For more information, see “SFDR Pre-contractual
disclosures” and “Sustainable Investing Policy and ESG
Integration” including the relevant minimum ESG coverage
rate and the main methodological limits, such as
incomplete, inaccurate or unavailable third-party data, and
go to
https:/lwww.eurizoncapital.coml/pages/sustainability.aspx

Taxonomy disclosure

The investments underlying this financial product do not take into
account the EU criteria for environmentally sustainable economic
activities.

Base currency EUR.
Investment manager Eurizon Capital S.A.

Main Risks

See “Risk Descriptions” for more information.

Risks typically associated with ordinary market conditions
e Benchmark orientation o Equity

e Concentration e Hedging
e Country risk — China e Investment fund
e Currency * Management
o Derivatives o Market
e Sustainable investing

Risks typically associated with unusual market conditions
or other unpredictable events
e Counterparty and collateral; +

securities financing
e Liquidity

e Operational
e Standard practices

Risk management method Commitment.


https://www.eurizoncapital.com/pages/sustainability.aspx

Planning your Investment

Product availability The fund is available to professional
investors and investors with basic knowledge, with or without
advice.

Investor profile Investors who understand the risks of the fund
and plan to invest over the long term.

The fund may appeal to investors who:

e are looking for a growth-oriented investment, while favouring
sustainable investing

e are interested in exposure to regional equity markets, either for
a core investment or for diversification purposes

Processing requests Requests to buy, exchange or sell fund

units that are received and accepted by the transfer agent by

4:00 PM CET on any day that is a business day in Luxembourg

Base Unit Classes

are ordinarily processed at the NAV of the following business day
that is also a trading day on the fund’s main markets (T+1). For
the list of valuation days, go to eurizoncapital.com.

Settlement occurs no later than 3 business days after a request
has been accepted.

Fund Events

16/7/1999 Launched as Sanpaolo International Fund — Equity China.
27/9/2002 Renamed Sanpaolo International Fund — Obiettivo Cina.
26/2/2008 Renamed Eurizon Easyfund — Equity China.

1/2/2012 Renamed Eurizon Fund — Equity China LTE.

17/2/2017 Renamed Eurizon Fund — Equity China Smart Volatility.

The fund qualifies under the German Investment Tax 2018
(GITA) as an equity fund (Aktienfonds).

Max. Dealing Fees

Class Currency Min. investment Min. holding Entry Exit Management Max. administration Performance
Cc EUR - - - - 0.70% 0.25%
R EUR 500 - 3.00% - 1.50% 0.25% -
z EUR 3 million 3 million - - 0.60% 0.25% -
M EUR 3 million 3 million - - - 0.25% -

The fund offers “portfolio currency hedged” (H) units. See “Fund Fees and Costs” for a fuller explanation of above fees. For a current and complete list of

available unit classes, go to eurizoncapital.com.
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Equity Emerging Markets Smart

Volatility

Investment Objective and Policy

Objective To increase the value of your investment over time,
while seeking a better risk-adjusted return than the benchmark.

Benchmark(s) MSCI Emerging Markets Index® (net total
return), a measure of performance of companies in merging
markets that does not take into account ESG criteria. For
designing the portfolio and measuring performance.

Investment policy The fund mainly invests in emerging market
equities. The fund generally favours direct investment but may at
times invest through derivatives.

Specifically, the fund normally invests at least 51% of total net
assets in equities and equity-related instruments that are traded
or issued by companies that are located, or do most of their
business, in emerging countries, including China and Russia.
The fund may invest through the Hong Kong Stock Connect
programme.

Derivatives and techniques The fund may use derivatives for
reducing risks (hedging) and costs, and to gain additional
investment exposure.

In addition to core derivatives (see “How the Funds Use
Instruments and Techniques”), the fund may use TRSs.

TRS usage Expected, 10% of total net assets; maximum, 40%.

Securities lending Expected, 10%; maximum, 30%.

Strategy In actively managing the fund, the investment manager
uses quantitative analysis to overweight securities that appear to
have lower volatility, and applies portfolio construction rules to
improve overall performance (quantitative approach). The fund’s
exposure to securities, and thus its performance, are likely to
differ moderately from those of the benchmark.

Sustainability approach The fund promotes (E) environmental
and/or (S) social characteristics and invests in assets following
good governance (G) practices in accordance with article 8 of
the Sustainable Finance Disclosure Regulation (“SFDR”).

The investment manager uses environmental, social and
governance (ESG) criteria as a core element of its strategy. It
excludes securities from issuers or sectors with a low ESG
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profile or that are involved with controversial weapons or derive
25% or more of their revenues from thermal coal, or 10% or
more of their revenues from oil sands, and builds a portfolio with
a weighted average ESG score higher than that of its
benchmark. The investment manager also actively engages with
the management of companies in which it has large investments
with the aim of improving returns and sustainability.

For more information, see “SFDR Pre-contractual
disclosures” and “Sustainable Investing Policy and ESG
Integration” including the relevant minimum ESG coverage
rate and the main methodological limits, such as
incomplete, inaccurate or unavailable third-party data, and
go to
https:/lwww.eurizoncapital.coml/pages/sustainability.aspx

Taxonomy disclosure

The investments underlying this financial product do not take into
account the EU criteria for environmentally sustainable economic
activities.

Base currency EUR.
Investment manager Eurizon Capital S.A.

Main Risks

See “Risk Descriptions” for more information.
Risks typically associated with ordinary market conditions

e Benchmark orientation e Emerging and frontier markets
e Concentration o Equity
e Country risk — China e Hedging
e Country risk — Russia e Investment fund
e Currency e Management
o Derivatives o Market
e Sustainable investing

Risks typically associated with unusual market conditions
or other unpredictable events
e Counterparty and collateral; +

securities financing
o Liquidity

e Operational
e Standard practices

Risk management method Commitment.


https://www.eurizoncapital.com/pages/sustainability.aspx

Planning your Investment

Product availability The fund is available to professional
investors and investors with basic knowledge, with or without
advice.

Investor profile Investors who understand the risks of the fund
and plan to invest over the long term.

The fund may appeal to investors who:

e are looking for a growth-oriented investment, while favouring
sustainable investing

e are interested in exposure to emerging equity markets, either
for a core investment or for diversification purposes

Processing requests Requests to buy, exchange or sell fund
units that are received and accepted by the transfer agent by
4:00 PM CET on any day that is a business day in Luxembourg
are ordinarily processed at the NAV of the following business day
that is also a trading day on the fund’s main markets (T+1). For
the list of valuation days, go to eurizoncapital.com.

Settlement occurs no later than 3 business days after a request
has been accepted.

Base Unit Classes

Fund Events

20/10/1998

27/9/2002

26/2/2008
1/2/2012

24/2/2017

Launched as Sanpaolo International Fund — Equity Emerging
Markets Far East.

Renamed Sanpaolo International Fund — Obiettivo Paesi
Emergenti Asia. Absorption of Sanpaolo International Fund —
Equity India and Sanpaolo International Fund — Equity
Obiettivo Paesi Emergenti.

Renamed Eurizon Easyfund — Equity Emerging Markets Asia.

Renamed Eurizon Easyfund — Equity Emerging Markets Asia
LTE.

Absorption of Eurizon Easyfund — Equity Emerging Markets
Latin America LTE, Eurizon Easyfund — Equity Emerging
Markets EMEA LTE and retail unit class of Eurizon Easyfund
— Equity Emerging Markets LTE. Renamed Eurizon Fund —
Equity Emerging Markets Smart Volatility.

The fund qualifies under the German Investment Tax 2018
(GITA) as an equity fund (Aktienfonds).

Max. Dealing Fees

Class Currency Min. investment Min. holding Entry Exit Management Max. administration Performance
Cc EUR - - - - 0.70% 0.25%
R EUR 500 - 3.00% - 1.50% 0.25% -
z EUR 3 million 3 million - - 0.60% 0.25% -
M EUR 3 million 3 million - - - 0.25% -

The fund offers “portfolio currency hedged” (H) units. See “Fund Fees and Costs” for a fuller explanation of above fees. For a current and complete list of

available unit classes, go to eurizoncapital.com.
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Equity World Smart Volatility

Investment Objective and Policy

Objective To increase the value of your investment over time,
while seeking a better risk-adjusted return than the benchmark.

Benchmark(s) MSCI World Index® (net total return), a measure
of performance of companies in developed markets that does not
take into account ESG criteria. For designing the portfolio and
measuring performance.

Investment policy The fund mainly invests in equities from
developed markets. The fund generally favours direct investment
but may at times invest through derivatives.

Specifically, the fund normally invests at least 51% of total net
assets in equities and equity-related instruments that are traded
or issued by companies that are located, or do most of their
business, in developed countries anywhere in the world.

Derivatives and techniques The fund may use derivatives for
reducing risks (hedging) and costs, and to gain additional
investment exposure.

In addition to core derivatives (see “How the Funds Use
Instruments and Techniques”), the fund may use TRSs.

TRS usage Expected, 10% of total net assets; maximum, 40%.

Securities lending Expected, 10%; maximum, 30%.

Strategy In actively managing the fund, the investment manager
uses quantitative analysis to overweight securities that appear to
have lower volatility, and applies portfolio construction rules to
improve overall performance (quantitative approach). The fund’'s
exposure to securities, and thus its performance, are likely to
differ moderately from those of the benchmark.

Sustainability approach The fund promotes (E) environmental
and/or (S) social characteristics and invests in assets following
good governance (G) practices in accordance with article 8 of
the Sustainable Finance Disclosure Regulation (“SFDR”).

The investment manager uses environmental, social and
governance (ESG) criteria as a core element of its strategy. It
excludes securities from issuers or sectors with a low ESG
profile or that are involved with controversial weapons or derive
25% or more of their revenues from thermal coal, or 10% or
more of their revenues from oil sands, and builds a portfolio with
a weighted average ESG score higher than that of its
benchmark. The investment manager also actively engages with
the management of companies in which it has large investments
with the aim of improving returns and sustainability.

For more information, see “SFDR Pre-contractual
disclosures” and “Sustainable Investing Policy and ESG
Integration” including the relevant minimum ESG coverage
rate and the main methodological limits, such as
incomplete, inaccurate or unavailable third-party data, and
go to
https:/lwww.eurizoncapital.coml/pages/sustainability.aspx

Taxonomy disclosure

The investments underlying this financial product do not
take into account the EU criteria for environmentally
sustainable economic activities.

Base currency EUR.
Investment manager Eurizon Capital S.A.

Base Unit Classes

Main Risks

See “Risk Descriptions” for more information.
Risks typically associated with ordinary market conditions

e Benchmark orientation e Hedging

e Currency ¢ Investment fund
e Derivatives e Management

o Equity e Market

e Sustainable investing

Risks typically associated with unusual market conditions
or other unpredictable events
e Counterparty and collateral; +

securities financing
o Liquidity

e Operational
e Standard practices

Risk management method Commitment.

Planning your Investment

Product availability The fund is available to professional
investors and investors with basic knowledge, with or without
advice.

Investor profile Investors who understand the risks of the fund
and plan to invest over the long term.

The fund may appeal to investors who:

o are looking for a growth-oriented investment, while favouring
sustainable investing

e are interested in exposure to equity markets globally, either for
a core investment or for diversification purposes

Processing requests Requests to buy, exchange or sell fund
units that are received and accepted by the transfer agent by
4:00 PM CET on any day that is a business day in Luxembourg
and that is also a trading day on the fund’s main markets are
ordinarily processed at the NAV for that day (T). For the list of
valuation days, go to eurizoncapital.com.

Settlement occurs no later than 3 business days after a request
has been accepted.

Fund Events

14/7/2000 Launched as Sanpaolo International Fund — Obiettivo
Finanza.

27/9/2002 Renamed Sanpaolo International Fund — Obiettivo Banche.

26/2/2008 Renamed Eurizon Easyfund — Equity Banks.

27/11/2009  Absorption of Eurizon Easyfund — Equity Insurance.
Renamed Eurizon Fund — Equity Financial.

01/02/2012 Renamed Eurizon Fund — Equity Financial LTE

17/2/2017 Absorption of Eurizon Easyfund — Equity Pharma LTE,

Eurizon Easyfund — Equity Energy & Materials LTE, Eurizon
Easyfund — Equity High Tech LTE, Eurizon Easyfund — Equity
Telecommunication LTE, Eurizon Easyfund — Equity Utilities
LTE, Eurizon Easyfund — Equity Consumer Staples LTE,
Eurizon Easyfund — Equity Consumer Discretionary LTE and
Eurizon Easyfund — Equity Industrials LTE. Renamed Eurizon
Fund — Equity World Smart Volatility.

The fund qualifies under the German Investment Tax 2018
(GITA) as an equity fund (Aktienfonds).

Max. Dealing Fees

Class Currency Min. investment Min. holding Entry Exit Management Max. administration Performance
C EUR - - - - 0.60% 0.25%
R EUR 500 - 3.00% - 1.50% 0.25% -
z EUR 3 million 3 million - - 0.50% 0.25% -
M EUR 3 million 3 million - - - 0.25% -

The fund offers “portfolio currency hedged” (H) units. See “Fund Fees and Costs” for a fuller explanation of above fees. For a current and complete list of

available unit classes, go to eurizoncapital.com.
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Money Market EUR T1

Investment Objective and Policy

Objective To preserve your investment while achieving a return
in line with that of the euro money market rate (as measured by
the benchmark).

Note that money invested in this fund may gain or lose value.

The fund may not protect you from investment losses and does
not guarantee any particular level of return. It is not equivalent to
a bank deposit and does not have any external support that
guarantees its liquidity or stabilises its NAV. Any investor in the
fund must be prepared to bear any losses.

Benchmark(s) European Over Night Index Average (EONIA),
equivalent to European Short Term Rate (€STR) + 0.085%. For
measuring performance only.

Money market fund type Variable NAV standard.

Investment policy The fund mainly invests in higher quality
investment grade short-term bonds. These investments are
mainly denominated in euro. The fund generally favours direct
investment but may at times invest through derivatives.
Specifically, the fund normally invests at least 80% of total net
assets in investment grade debt and debt-related instruments,
including money market instruments, denominated in EUR and
deposits, and a least 7.5% and 15% in assets maturing within
one day and 5 days (including deposits), respectively.

Portfolio weighted average maturity 6 months or less. Weighted
average life 12 months or less.

The fund may invest in the following asset classes up to the
percentages of total net assets indicated:

¢ investment grade debt instruments with rating less than A/A2:
49%

¢ investment grade corporate debt instruments: 10%

The fund does not invest in asset-backed and mortgage-backed
securities.

Non-EUR investments are hedged to EUR.

Derivatives and techniques The fund may use derivatives for
reducing risks (hedging) and costs.

The fund intends to use core derivatives only (see “How the
Funds Use Instruments and Techniques”).

Strategy In actively managing the fund, the investment manager
uses interest rate and duration analysis and independently
evaluates issuer credit quality to seek high current yields (top-
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down and bottom-up approach). The fund is designed without
reference to the benchmark, therefore the similarity of its
performance to that of the benchmark may vary.

Sustainability approach The fund promotes (E) environmental

and/or (S) social characteristics and invests in assets following
good governance (G) practices in accordance with article 8 of
the Sustainable Finance Disclosure Regulation (“SFDR”).

The investment manager uses environmental, social and
governance (ESG) criteria as a core element of its strategy. It
excludes securities from issuers or sectors with a low ESG
profile or that are involved with controversial weapons or derive
25% or more of their revenues from thermal coal, or 10% or
more of their revenues from oil sands, and builds a portfolio that
invests at least 70% of total net assets in government issuers
that have successfully passed an internal screening process.

For more information, see “SFDR Pre-contractual
disclosures” and “Sustainable Investing Policy and ESG
Integration” including the relevant minimum ESG coverage
rate and the main methodological limits, such as
incomplete, inaccurate or unavailable third-party data, and
go to
https:llwww.eurizoncapital.comlpages/sustainability.aspx

Taxonomy disclosure

The investments underlying this financial product do not take into
account the EU criteria for environmentally sustainable economic
activities.

Base currency EUR.
Investment manager Eurizon Capital S.A.

Main Risks

See “Risk Descriptions” for more information.

Risks typically associated with ordinary market conditions
e Credit ¢ Investment fund
e Hedging e Management
o Interest rate o Market
e Sustainable investing

Risks typically associated with unusual market conditions
or other unpredictable events
e Counterparty and collateral

o Default

o Liquidity

e Operational
e Standard practices

Risk management method Commitment.


#_bookmark86
https://www.eurizoncapital.com/pages/sustainability.aspx

Planning your Investment

Product availability The fund is available to professional
investors and investors with basic knowledge, with or without
advice.

Investor profile Investors who understand the risks of the fund
and plan to invest over the short term.

The fund may appeal to investors who:

e are looking for a liquid investment with a high degree of capital
preservation, while favouring sustainable investing

e are interested in exposure to money markets, either for a core
investment or for diversification purposes

Base Unit Classes

Processing requests Requests to buy, exchange or sell fund
units that are received and accepted by the transfer agent by
4:00 PM CET on any day that is a business day in Luxembourg
and that is also a trading day on the fund’s main markets are
ordinarily processed at the NAV for that day (T). For the list of
valuation days, go to eurizoncapital.com.

Settlement occurs no later than one business day after a request
has been accepted.
Fund Events

9/12/2019 Launched as Eurizon Fund — Money Market EUR T1.

Max. Dealing Fees

Class Currency Min. investment Min. holding Entry Exit Management Max. administration Performance
A EUR 50,000 - - - 0.15% 0.25% -
z EUR 3 million 3 million - - 0.10% 0.25% -
M EUR 3 million 3 million - - - 0.25% -

The fund does not offer currency hedged unit classes. See “Fund Fees and Costs” for a fuller explanation of above fees. For a current and complete list of

available unit classes, go to eurizoncapital.com.

60 | Eurizon Fund | 11 September 2023 Prospectus


http://www.eurizoncapital.lu/
http://www.eurizoncapital.lu/

Money Market USD T1

Investment Objective and Policy

Objective To preserve your investment while achieving a return
that is in line with that of the US dollar money market rate (as
measured by the benchmark).

Note that money invested in this fund may gain or lose value.

The fund may not protect you from investment losses and does
not guarantee any particular level of return. It is not equivalent to
a bank deposit and does not have any external support that
guarantees its liquidity or stabilises its NAV. Any investor in the
fund must be prepared to bear any losses.

Benchmark(s) United States Overnight Bank Funding Rate
(OBFR, not yet ESMA registered). For measuring performance
only.

Money market fund type Variable NAV standard.

Investment policy The fund mainly invests in higher quality
investment grade short-term bonds. These investments are

mainly denominated in US dollar. The fund generally favours
direct investment but may at times invest through derivatives.

Specifically, the fund normally invests at least 80% of total net
assets in investment grade debt and debt-related instruments,
including money market instruments, denominated in USD and
deposits, and a least 7.5% and 15% in assets maturing within
one day and 5 days (including deposits), respectively.

Portfolio weighted average maturity 6 months or less. Weighted
average life 12 months or less.

The fund may invest in the following asset classes up to the
percentages of total net assets indicated:

e investment grade debt instruments with rating less than A/A2:
49%

¢ investment grade corporate debt instruments: 10%

The fund does not invest in asset-backed and mortgage-backed
securities.

Non-US dollar investments are hedged to US dollars. However,
there is no hedging between US dollar and the fund’s base
currency.

Derivatives and techniques The fund may use derivatives for
reducing risks (hedging) and costs.

The fund intends to use core derivatives only (see “How the
Funds Use Instruments and Techniques”).

Strategy In actively managing the fund, the investment manager
uses interest rate and duration analysis and independently
evaluates issuer credit quality to seek high current yields (top-
down and bottom-up approach). The fund is designed without
reference to the benchmark, therefore the similarity of its
performance to that of the benchmark may vary.

Sustainability approach The investment manager considers
environmental, social and governance (ESG) criteria when
assessing investment risks and opportunities. It excludes
securities from issuers or sectors with a low ESG profile or that

Base Unit Classes

are involved with controversial weapons or derive 25% or more
of their revenues from thermal coal, or 10% or more of their
revenues from oil sands.

For more information, see “Sustainable Investing Policy and ESG
Integration” including the main methodological limits, such as
incomplete, inaccurate or unavailable third-party data and go to
https:l/lwww.eurizoncapital.comipages/sustainability.aspx.

The investments underlying this financial product do not take into
account the EU criteria for environmentally sustainable economic
activities.

Base currency EUR.
Investment manager Eurizon Capital S.A.

Main Risks

See “Risk Descriptions” for more information.
Risks typically associated with ordinary market conditions

e Credit e Investment fund
e Currency o Management

e Hedging o Market

o Interest rate

Risks typically associated with unusual market conditions
or other unpredictable events
e Counterparty and collateral

e Default

e Liquidity

e Operational
e Standard practices

Risk management method Commitment.

Planning your Investment

Product availability The fund is available to professional
investors and investors with basic knowledge, with or without
advice.

Investor profile Investors who understand the risks of the fund
and plan to invest over the short term.

The fund may appeal to investors who:

o are looking for a liquid investment with a high degree of capital
preservation

o are interested in exposure to money markets, either for a core
investment or for diversification purposes

Processing requests Requests to buy, exchange or sell fund
units that are received and accepted by the transfer agent by
4:00 PM CET on any day that is a business day in Luxembourg
and that is also a trading day on the fund’s main markets are
ordinarily processed at the NAV for that day (T). For the list of
valuation days, go to eurizoncapital.com.

Settlement occurs no later than one business day after a request
has been accepted.

Fund Events

11/6/2019 Launched as Eurizon Fund — Money Market USD T1.

Max. Dealing Fees Annual Fees

Class Currency Min. investment Min. holding Entry Exit Management Max. administration Performance
A EUR 50,000 - - - 0.15% 0.25% -
z EUR 3 million 3 million - - 0.10% 0.25% -
M EUR 3 million 3 million - - - 0.25% -

The fund offers unit classes in USD only. See “Fund Fees and Costs” for a fuller explanation of above fees. For a current and complete list of available unit

classes, go to eurizoncapital.com.

61 | Eurizon Fund | 11 September 2023 Prospectus


https://www.eurizoncapital.com/pages/sustainability.aspx
http://www.eurizoncapital.lu/
http://www.eurizoncapital.lu/

Bond Short Term EUR T1

Investment Objective and Policy

Objective To increase the value of your investment in the short
term using a short-term strategy.

Benchmark(s) None.

Investment policy The fund mainly invests in investment grade
government bonds denominated in euro. The fund generally
favours direct investment but may at times invest through
derivatives.

Specifically, the fund normally invests at least 80% of total net
assets in investment grade debt and debt-related instruments,
including money market instruments, and deposits. Portfolio
duration is usually between 1 and 3 years.

The fund may invest in the following asset classes up to the
percentages of total net assets indicated:

e corporate debt instruments: 30%
e below investment grade or unrated debt instruments: 20%
e emerging market bonds: 10%

The fund does not invest in asset-backed and mortgage-backed
securities or contingent convertible bonds (coco bonds), but may
be indirectly exposed to them (maximum 10% of total net
assets).

Non-EUR investments are hedged to EUR.

The fund is not managed as a money market fund and invests in
instruments not eligible for money market funds.

Derivatives and techniques The fund may use derivatives for
reducing risks (hedging) and costs, and to gain additional
investment exposure.

The fund intends to use core derivatives only (see “How the
Funds Use Instruments and Techniques”).

Strategy In actively managing the fund, the investment manager
uses interest rate and duration analysis and independently
evaluates issuer credit quality to seek high current yields (top-
down and bottom-up approach).

Sustainability approach The fund promotes (E) environmental
and/or (S) social characteristics and invests in assets following
good governance (G) practices in accordance with article 8 of
the Sustainable Finance Disclosure Regulation (“SFDR”).

The investment manager uses environmental, social and
governance (ESG) criteria as a core element of its strategy. It
excludes securities from issuers or sectors with a low ESG
profile or that are involved with controversial weapons or derive
25% or more of their revenues from thermal coal, or 10% or
more of their revenues from oil sands, and builds a portfolio that
invests at least 70% of total net assets in government issuers
that have successfully passed an internal screening process.

For more information, see “SFDR Pre-contractual
disclosures” and “Sustainable Investing Policy and ESG
Integration” including the relevant minimum ESG coverage
rate and the main methodological limits, such as

Base Unit Classes

incomplete, inaccurate or unavailable third-party data, and
go to
https:/lwww.eurizoncapital.com/pages/sustainability.aspx.

Taxonomy disclosure

The investments underlying this financial product do not take into
account the EU criteria for environmentally sustainable economic
activities.

Base currency EUR.
Investment manager Eurizon Capital S.A.

Main Risks

See “Risk Descriptions” for more information.
Risks typically associated with ordinary market conditions

e Credit - below investment ¢ Investment fund
grade e Management

e Derivatives e Market

e Hedging e Sustainable investing

o Interest rate

Risks typically associated with unusual market conditions
or other unpredictable events
e Counterparty and collateral; +

securities financing
e Default
o Liquidity

e Operational
e Standard practices

Risk management method Commitment.

Planning your Investment

Product availability The fund is available to professional
investors and investors with basic knowledge, with or without
advice.

Investor profile Investors who understand the risks of the fund

and plan to invest over the short term.

The fund may appeal to investors who:

o are looking for a stable investment with a moderate growth
prospect, while favouring sustainable investing

e are interested in exposure to short-term bond markets, either
for a core investment or for diversification purposes

Processing requests Requests to buy, exchange or sell fund
units that are received and accepted by the transfer agent by
4:00 PM CET on any day that is a business day in Luxembourg
and that is also a trading day on the fund’s main markets are
ordinarily processed at the NAV for that day (T). For the list of
valuation days, go to eurizoncapital.com.

Settlement occurs no later than one business day after a request
has been accepted.
Fund Events

24/3/2015
5/7/2019

Launched as Eurizon Fund — Treasury EUR T1.
Renamed Eurizon Fund — Bond Short Term EUR T1.

Max. Dealing Fees Annual Fees

Class Currency Min. investment Min. holding Entry Exit Management Max. administration Performance
A EUR 50,000 - - - 0.25% 0.25% -
z EUR 3 million 3 million - - 0.13% 0.25% -
M EUR 3 million 3 million - - - 0.25% -

The fund does not offer currency hedged unit classes. See “Fund Fees and Costs” for a fuller explanation of above fees. For a current and complete list of

available unit classes, go to eurizoncapital.com.
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Cash EUR

Investment Objective and Policy

Objective To preserve your investment while achieving a return
that is in line with that of the euro money market rate.

Note that money invested in this fund may gain or lose value.

The fund may not protect you from investment losses and does
not guarantee any particular level of return. It is not equivalent to
a bank deposit and does not have any external support that
guarantees its liquidity or stabilises its NAV. Any investor in the
fund must be prepared to bear any losses.

Benchmark(s) None.
Money market fund type Variable NAV standard.

Investment policy The fund mainly invests in investment grade
short-term bonds. These investments are mainly denominated in
euro. The fund generally favours direct investment but may at
times invest through derivatives.

Specifically, the fund normally invests at least 80% of total net
assets in investment grade debt and debt-related instruments,
including money market instruments, denominated in EUR and
deposits, and a least 7.5% and 15% in assets maturing within
one day and 5 days (including deposits), respectively.

Portfolio weighted average maturity 6 months or less. Weighted
average life 12 months or less.

The fund does not invest in asset-backed and mortgage-backed
securities.

Non-EUR investments are hedged to EUR.

Derivatives and techniques The fund may use derivatives for
reducing risks (hedging) and costs.

The fund intends to use core derivatives only (see “How the
Funds Use Instruments and Techniques”).

Strategy In actively managing the fund, the investment manager
uses interest rate and duration analysis and independently
evaluates issuer credit quality to seek high current yields (top-
down and bottom-up approach).

Sustainability approach The fund promotes (E) environmental
and/or (S) social characteristics and invests in assets following
good governance (G) practices in accordance with article 8 of
the Sustainable Finance Disclosure Regulation (“SFDR”).
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The investment manager uses environmental, social and
governance (ESG) criteria as a core element of its strategy. It
excludes securities from issuers or sectors with a low ESG
profile or that are involved with controversial weapons or derive
25% or more of their revenues from thermal coal, or 10% or
more of their revenues from oil sands, and builds a portfolio that
invests at least 70% of total net assets in government issuers
that have successfully passed an internal screening process.

For more information, see “SFDR Pre-contractual
disclosures” and “Sustainable Investing Policy and ESG
Integration” including the relevant minimum ESG coverage
rate and the main methodological limits, such as
incomplete, inaccurate or unavailable third-party data, and
go to
https:/lwww.eurizoncapital.comlpages/sustainability.aspx

Taxonomy disclosure

The investments underlying this financial product do not take into
account the EU criteria for environmentally sustainable economic
activities.

Base currency EUR.

Investment manager Eurizon Capital S.A.

Main Risks

See “Risk Descriptions” for more information.

Risks typically associated with ordinary market conditions
e Credit e Investment fund
e Hedging o Management
o Interest rate o Market
e Sustainable investing

Risks typically associated with unusual market conditions
or other unpredictable events
e Counterparty and collateral

o Default

e Liquidity

e Operational
e Standard practices

Risk management method Commitment.


https://www.eurizoncapital.com/pages/sustainability.aspx

Planning your Investment

Product availability The fund is available to professional
investors and investors with basic knowledge, with or without
advice.

Investor profile Investors who understand the risks of the fund
and plan to invest over the short term.

The fund may appeal to investors who:

e are looking for a liquid investment with a high degree of capital
preservation, while favouring sustainable investing

e are interested in exposure to money markets, either for a core
investment or for diversification purposes

Processing requests Requests to buy, exchange or sell fund

units that are received and accepted by the transfer agent by

4:00 PM CET on any day that is a business day in Luxembourg

Base Unit Classes

and that is also a trading day on the fund’s main markets are
ordinarily processed at the NAV for that day (T). For the list of
valuation days, go to eurizoncapital.com.

Settlement occurs no later than 3 business days after a request
has been accepted except for class A for which settlement
occurs one business day earlier.

Fund Events

8/2/1993 Launched as Sanpaolo International Fund — Obiettivo
Liquidita Euro.

7/11/2003 Renamed Sanpaolo International Fund — Valore Liquidita.

26/2/2008 Renamed Eurizon Fund — Cash EUR.

11/12/2009  Absorption of Giotto Lux Fund — Monetario Plus.

16/1/2015 Absorption of Eurizon Investment Sicav — EMU Cash, Eurizon

Investment Sicav — Euro Short Term and Eurizon Multiasset
Fund — Euro Cash.

Max. Dealing Fees

Class Currency Min. investment Min. holding Entry Exit Management Max. administration Performance
Cc EUR - - - - 0.17% 0.25%
A EUR 50,000 - - - 0.20% 0.25% -
R EUR 500 - - - 0.30% 0.25% -
z EUR 3 million 3 million - - 0.12% 0.25% -
M EUR 3 million 3 million - - - 0.25% -

The fund does not offer currency hedged unit classes. See “Fund Fees and Costs” for a fuller explanation of above fees. For a current and complete list of

available unit classes, go to eurizoncapital.com.
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Bond Inflation Linked

Investment Objective and Policy

Objective To increase the value of your investment over time
and to outperform inflation-linked eurozone bond markets (as
measured by the benchmark).

Benchmark(s) ICE BofAML Euro Inflation-Linked Government
Index® (total return), a measure of performance of government
bonds that does not take into account ESG criteria. For
designing the portfolio and measuring performance.

Investment policy The fund mainly invests in inflation-linked
government bonds denominated in euro. The fund generally
favours direct investment but may at times invest through
derivatives.

Specifically, the fund normally invests at least 70% of total net
assets in inflation-linked debt and debt-related instruments,
including money market instruments. These investments may be
denominated in currencies other than euro.

The fund may invest in the following asset classes up to the
percentages of total net assets indicated:

e below investment grade or unrated debt instruments: 49%
e corporate debt instruments: 30%
e contingent convertible bonds (coco bonds): 10%

The fund does not invest in asset-backed securities, but may be
indirectly exposed to them (maximum 10% of total net assets).

Derivatives and techniques The fund may use derivatives for
reducing risks (hedging) and costs, and to gain additional
investment exposure.

In addition to core derivatives (see “
How the Funds Use Instruments and Techniques”), the fund
may use TRSs.

TRS usage Expected, 5% of total net assets; maximum, 30%.

Strategy In actively managing the fund, the investment manager
uses macroeconomic and market analysis to determine bond
sector, country, and overall duration exposure. The investment
manager then focuses on analysis of issuers and securities to
overweight those securities that appear to offer the best return
for their risk level (top-down and bottom-up approach). The
fund’s exposure to securities, and thus its performance, are likely
to differ slightly from those of the benchmark.

Sustainability approach The fund promotes (E) environmental
and/or (S) social characteristics and invests in assets following
good governance (G) practices in accordance with article 8 of
the Sustainable Finance Disclosure Regulation (“SFDR”).

The investment manager uses environmental, social and
governance (ESG) criteria as a core element of its strategy. It
excludes securities from issuers or sectors with a low ESG
profile or that are involved with controversial weapons or derive
25% or more of their revenues from thermal coal, or 10% or
more of their revenues from oil sands, and builds a portfolio with
a weighted average ESG score higher than that of its
benchmark.

For more information, see “SFDR Pre-contractual
disclosures” and “Sustainable Investing Policy and ESG
Integration” including the relevant minimum ESG coverage
rate and the main methodological limits, such as

Base Unit Classes

incomplete, inaccurate or unavailable third-party data, and
go to
https:/lwww.eurizoncapital.coml/pages/sustainability.aspx

Taxonomy disclosure

The investments underlying this financial product do not take into
account the EU criteria for environmentally sustainable economic
activities.

Base currency EUR.
Investment manager Eurizon Capital SGR S.p.A.

Main Risks

See “Risk Descriptions” for more information.
Risks typically associated with ordinary market conditions

e Benchmark orientation e Hedging
e Coco bonds o Inflation-linked securities
e Concentration o Interest rate
e Credit - below investment e Investment fund
grade ¢ Management
e Derivatives o Market
e Sustainable investing

Risks typically associated with unusual market conditions
or other unpredictable events
e Counterparty and collateral

o Default

o Liquidity

e Operational
e Standard practices

Risk management method Commitment.

Planning your Investment

Product availability The fund is available to professional
investors and investors with basic knowledge, with or without
advice.

Investor profile Investors who understand the risks of the fund
and plan to invest over the medium term.

The fund may appeal to investors who:

e are looking for an investment combining income and growth,
while favouring sustainable investing

e are interested in exposure to developed bond markets, either
for a core investment or for diversification purposes

Processing requests Requests to buy, exchange or sell fund
units that are received and accepted by the transfer agent by
4:00 PM CET on any day that is a business day in Luxembourg
and that is also a trading day on the fund’s main markets are
ordinarily processed at the NAV for that day (T). For the list of
valuation days, go to eurizoncapital.com.

Settlement occurs no later than 3 business days after a request
has been accepted.

Fund Events

31/3/2003 Launched as Sanpaolo International Fund — Euro Inflation
Linked.

7/11/2003 Renamed Sanpaolo International Fund — Valore Reale.

26/2/2008 Renamed Eurizon Fund — Bond Inflation Linked.

Max. Dealing Fees

Class Currency Min. investment Min. holding Entry Exit Management Max. administration Performance
C EUR - - - - 0.40% 0.25%
R EUR 500 - 1.50% - 0.90% 0.25% -
z EUR 3 million 3 million - - 0.25% 0.25% -
M EUR 3 million 3 million - - - 0.25% -

The fund offers “portfolio currency hedged” (H) units. See “Fund Fees and Costs” for a fuller explanation of above fees. For a current and complete list of

available unit classes, go to eurizoncapital.com.
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Bond Corporate EUR Short Term

Investment Objective and Policy

Objective To increase the value of your investment over time
and to outperform euro short-term corporate bond markets (as
measured by the benchmark).

Benchmark(s) Bloomberg Euro Aggregate Corporate 1-3 Year
Index® (total return), a measure of performance of short-term
EUR-denominated corporate bonds that does not take into
account ESG criteria. For designing the portfolio and measuring
performance.

Investment policy The fund mainly invests in short-term
corporate bonds denominated in euro. The fund generally
favours direct investment but may at times invest through
derivatives.

Specifically, the fund normally invests at least 51% of total net
assets in investment grade debt and debt-related instruments
issued by companies, including money market instruments.

The fund may invest in the following asset classes up to the
percentages of total net assets indicated:

e below investment grade debt instruments with a minimum
rating of B-/B3: 30%

e debt instruments denominated in other European currencies:
30%

¢ contingent convertible bonds (coco bonds): 10%

The fund does not invest in asset-backed securities, but may be
indirectly exposed to them (maximum 10% of total net assets).

Non-European currencies investments are hedged to EUR.

Derivatives and techniques The fund may use derivatives for
reducing risks (hedging) and costs, and to gain additional
investment exposure.

In addition to core derivatives (see “
How the Funds Use Instruments and Techniques”), the fund
may use TRSs.

TRS usage Expected, 5% of total net assets; maximum, 30%.

Repos/reverse repos Expected, 10%; maximum, 30%.

Strategy In actively managing the fund, the investment manager
uses macroeconomic and market analysis to determine country
and industry sector exposure. The investment manager then
focuses on analysis of issuers and securities to overweight those
securities that appear to offer the best return for their risk level
(top-down and bottom-up approach). The fund’'s exposure to
securities, and thus its performance, are likely to differ slightly
from those of the benchmark.
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Sustainability approach The fund promotes (E) environmental
and/or (S) social characteristics and invests in assets following
good governance (G) practices in accordance with article 8 of
the Sustainable Finance Disclosure Regulation (“SFDR”).

The investment manager uses environmental, social and
governance (ESG) criteria as a core element of its strategy. It
excludes securities from issuers or sectors with a low ESG
profile or that are involved with controversial weapons or derive
25% or more of their revenues from thermal coal, or 10% or
more of their revenues from oil sands, and builds a portfolio with
a weighted average ESG score higher than that of its
benchmark.

For more information, see “SFDR Pre-contractual
disclosures” and “Sustainable Investing Policy and ESG
Integration” including the relevant minimum ESG coverage
rate and the main methodological limits, such as
incomplete, inaccurate or unavailable third-party data, and
go to
https:/lwww.eurizoncapital.coml/pages/sustainability.aspx

Taxonomy disclosure

The investments underlying this financial product do not take into
account the EU criteria for environmentally sustainable economic
activities.

Base currency EUR.
Investment manager Eurizon Capital SGR S.p.A.

Main Risks

See “Risk Descriptions” for more information.
Risks typically associated with ordinary market conditions

e Benchmark orientation e Hedging
e Coco bonds e Interest rate
e Credit - below investment e Investment fund
grade e Management
e Derivatives e Market
e Sustainable investing

Risks typically associated with unusual market conditions
or other unpredictable events
e Counterparty and collateral; +

securities financing
o Default
e Liquidity

e Operational
e Standard practices

Risk management method Commitment.


#page_HowtheFundsUseInstrumentsandTech
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Planning your Investment

Product availability The fund is available to professional
investors and investors with basic knowledge, with or without
advice.

Investor profile Investors who understand the risks of the fund
and plan to invest over the short term.

The fund may appeal to investors who:

e are looking for an investment combining income and growth,
while favouring sustainable investing

e are interested in exposure to developed bond markets, either
for a core investment or for diversification purposes

Processing requests Requests to buy, exchange or sell fund
units that are received and accepted by the transfer agent by
4:00 PM CET on any day that is a business day in Luxembourg

Base Unit Classes

and that is also a trading day on the fund’s main markets are
ordinarily processed at the NAV for that day (T). For the list of
valuation days, go to eurizoncapital.com.

Settlement occurs no later than 3 business days after a request
has been accepted.

Fund Events

16/9/1999 Launched as Sanpaolo International Fund — World
Convertible Bonds.

27/9/2002 Renamed Sanpaolo International Fund — Obbligazioni
Convertibili

26/2/2008 Renamed Eurizon Easyfund — Bond Convertible.

27/2/2009 Renamed Eurizon Fund — Bond Corporate EUR Short Term

after change of investment policy.
11/12/2009  Absorption of Giotto Lux Fund — Global Credit Bond.

Max. Dealing Fees

Class Currency Min. investment Min. holding Entry Exit Management Max. administration Performance
Cc EUR - - - - 0.35% 0.25%
R EUR 500 - 1.50% - 0.90% 0.25% -
z EUR 3 million 3 million - - 0.20% 0.25% -
M EUR 3 million 3 million - - - 0.25% -

The fund offers “unit currency hedged” (U) units. See “Fund Fees and Costs” for a fuller explanation of above fees. For a current and complete list of available

unit classes, go to eurizoncapital.com.
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Bond Corporate EUR

Investment Objective and Policy

Objective To increase the value of your investment over time
and to outperform euro corporate bond markets (as measured by
the benchmark).

Benchmark(s) Bloomberg Euro-Aggregate 500MM Corporate
Index® (total return), a measure of performance of EUR-
denominated corporate bonds that does not take into account
ESG criteria. For designing the portfolio, measuring performance
and calculating performance fee.

Investment policy The fund mainly invests in corporate bonds
denominated in euro. These investments may be below
investment grade. The fund generally favours direct investment
but may at times invest through derivatives.

Specifically, the fund normally invests at least 51% of total net
assets in investment grade debt and debt-related instruments
issued by companies, including money market instruments.

The fund may invest in the following asset classes up to the
percentages of total net assets indicated:

e below investment grade debt instruments with a minimum
rating of B-/B3: 30%

e debt instruments denominated in other European currencies:
30%

¢ contingent convertible bonds (coco bonds): 10%

The fund does not invest in asset-backed securities, but may be
indirectly exposed to them (maximum 10% of total net assets).

Non-European currencies investments are hedged to EUR.

Derivatives and techniques The fund may use derivatives for
reducing risks (hedging) and costs, and to gain additional
investment exposure.

IIn addition to core derivatives (see “
How the Funds Use Instruments and Techniques”), the fund
may use TRSs.

TRS usage Expected, 5% of total net assets; maximum, 30%.

Strategy In actively managing the fund, the investment manager
uses macroeconomic and market analysis to determine country
and industry sector exposure. The investment manager then
focuses on analysis of issuers and securities to overweight those
securities that appear to offer the best return for their risk level
(top-down and bottom-up approach). The fund’s exposure to
securities, and thus its performance, are likely to differ slightly
from those of the benchmark.
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Sustainability approach The fund promotes (E) environmental
and/or (S) social characteristics and invests in assets following
good governance (G) practices in accordance with article 8 of
the Sustainable Finance Disclosure Regulation (“SFDR”).

The investment manager uses environmental, social and
governance (ESG) criteria as a core element of its strategy. It
excludes securities from issuers or sectors with a low ESG
profile or that are involved with controversial weapons or derive
25% or more of their revenues from thermal coal, or 10% or
more of their revenues from oil sands, and builds a portfolio with
a weighted average ESG score higher than that of its
benchmark.

For more information, see “SFDR Pre-contractual
disclosures” and “Sustainable Investing Policy and ESG
Integration” including the relevant minimum ESG coverage
rate and the main methodological limits, such as
incomplete, inaccurate or unavailable third-party data, and
go to
https:/lwww.eurizoncapital.coml/pages/sustainability.aspx

Taxonomy disclosure

The investments underlying this financial product do not take into
account the EU criteria for environmentally sustainable economic
activities.

Base currency EUR.
Investment manager Eurizon Capital SGR S.p.A.

Main Risks

See “Risk Descriptions” for more information.
Risks typically associated with ordinary market conditions

e Benchmark orientation e Hedging
e Coco bonds e Interest rate
e Credit - below investment e Investment fund
grade e Management
e Derivatives e Market
e Sustainable investing

Risks typically associated with unusual market conditions
or other unpredictable events
e Counterparty and collateral

o Default

o Liquidity

e Operational
e Standard practices

Risk management method Commitment.


#page_HowtheFundsUseInstrumentsandTech
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Planning your Investment

Product availability The fund is available to professional
investors and investors with basic knowledge, with or without
advice.

Investor profile Investors who understand the risks of the fund
and plan to invest over the medium term.

The fund may appeal to investors who:

e are looking for an investment combining income and growth,
while favouring sustainable investing

e are interested in exposure to developed bond markets, either
for a core investment or for diversification purposes

Base Unit Classes

Processing requests Requests to buy, exchange or sell fund
units that are received and accepted by the transfer agent by
4:00 PM CET on any day that is a business day in Luxembourg
and that is also a trading day on the fund’s main markets are
ordinarily processed at the NAV for that day (T). For the list of
valuation days, go to eurizoncapital.com.

Settlement occurs no later than 3 business days after a request
has been accepted.

Fund Events

10/2/2012 Launched via the absorption of Eurizon Capital Corporate
Fund — Corporate Bond as Eurizon Fund — Bond Corporate

EUR.

Max. Dealing Fees

Class Currency Min. investment Min. holding Entry Exit Management Max. administration Performance
C EUR - - - - 0.45% 0.25% 20%
R EUR 500 - 1.50% - 1.15% 0.25% 20%
X EUR 3 million 3 million - - 0.40% 0.25% -
z EUR 3 million 3 million - - 0.30% 0.25% 20%
M EUR 3 million 3 million - - - 0.25% -
EUR - - - - 0.55% 0.25% -

Performance fee method: High Water Mark. High water mark period: from 1 January 2019 onwards with a 5-year reset. Performance fee cap: 0.60%.
The fund offers “unit currency hedged” (U) units. See “Fund Fees and Costs” for a fuller explanation of above fees. For a current and complete list of available

unit classes, go to eurizoncapital.com.
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Green Euro Credit

Investment Objective and Policy

Objective To increase the value of your investment over time
and to outperform euro corporate green bond markets (as
measured by the benchmark), while seeking to achieve a positive
environmental impact.

Benchmark(s) Bloomberg MSCI Euro Corporate Green Bond
5% Capped Index® (total return), a measure of the performance
the EUR-denominated green bonds (a segment of the corporate
bond market), (for more information, go to

Bloomberg MSCI Green Bond Indices). For designing the
portfolio, measuring performance and calculating performance
fee.

Investment policy The fund mainly invests in investment grade
corporate bonds denominated in euro that are issued to finance
climate and environment-friendly projects such as renewable
energy, energy efficiency, pollution prevention, clean
transportation, water management, circular economy, biodiversity
conservation and green construction (green bonds). These
investments may be from anywhere in the world, including China,
Russia and other emerging markets, and some of them may be
below investment grade. The fund generally favours direct
investment but may at times invest through derivatives.

Specifically, the fund normally invests at least 75% of total net
assets in investment grade debt and debt-related instruments,
including money market instruments, issued to finance social-,
climate- and environment-friendly projects.

The fund may invest in the following asset classes up to the
percentages of total net assets indicated:

e debt instruments of issuers in countries other than Europe:
50%

e below investment grade debt instruments with a minimum
rating of B-/B3: 30%

¢ contingent convertible bonds (coco bonds): 10%

The fund does not invest in asset-backed securities, but may be
indirectly exposed to them (maximum 10% of total net assets).

The fund’s net exposure to non-euro currencies may be up to
30% of total net assets.

Derivatives and techniques The fund may use derivatives for
reducing risks (hedging) and costs, and to gain additional
investment exposure consistent with the fund's investment policy
and sustainable investment objective.

In addition to core derivatives (see “
How the Funds Use Instruments and Techniques”), the fund
may use TRSs.

TRS usage Expected, 5% of total net assets; maximum, 30%.

Strategy In actively managing the fund, the investment manager
uses macroeconomic and market analysis to determine portfolio
strategies and market segments (top-down approach). It then
screens the green and social-labeled bond universe and
combines security and issuer analysis with an in-depth analysis
of projects financed by bonds proceeds to identify securities that
have the highest environmental or social impact (bottom-up
approach). The fund’s exposure to securities, and thus its
performance, are likely to differ slightly from those of the
benchmark.

Sustainability approach and Taxonomy disclosure The fund has
sustainable investments as its objective as per Article 9 of the
SFDR and also promotes other (E) environmental and/or (S)
social characteristics.

The sustainable investment objective is attained by investing no
less than 75% of the portfolio in green bonds. The remaining
part of the fund’s assets is invested in other assets that are not
necessarily considered sustainable.
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The fund may invest in activities that contribute to any of the six
environmental objectives defined in the EU Taxonomy.

The investment manager is dependent upon information and
data sources provided by the instruments’ issuers and external
info providers, which may be incomplete, inaccurate or
unavailable. Currently the green bonds internationally recognized
standards do not encompass specific requirements related to the
EU taxonomy; this is an evolving matter yet to be finalized and
highly dependent on the availability of sufficient, reliable, timely
and verifiable data from issuers companies. In this regard, the
Investment Manager is not in a position, as at the date of this
Prospectus, to quantify the extent of investments in economic
activities that qualify with the EU criteria for environmentally
sustainable economic activities.

There is no minimum proportion of investments aligned with any
specific environmental objective or activity, therefore the
minimum share of sustainable investments contributing to
environmental objectives under the Taxonomy Regulation is 0%.

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
activities.

The investments underlying the remaining portion of this financial
product do not take into account the European Union's criteria
for environmentally sustainable economic activities.

The investment manager excludes securities from issuers or
sectors with a low ESG profile or that are involved with
controversial weapons.

The security selection process uses a due diligence programme
that aligns with Green Bond Principles (GBP) as defined by the
International Capital Market Association (ICMA) and the
developing EU Green Bond Standard framework (GBS). The
non-financial analysis coverage rate within the portfolio is at least
90% of the fund’s total net assets or issuers in the portfolio
(excluding any government debt securities and ancillary cash).

For more information, see “SFDR Pre-contractual
disclosures” and “Sustainable Investing Policy and ESG
Integration” including the main methodological limits, such
as incomplete, inaccurate or unavailable third-party data,
and go to https:/lwww.eurizoncapital.comipages/
sustainability.aspx Base currency EUR.

Investment manager Eurizon Capital SGR S.p.A.

Main Risks

See “Risk Descriptions” for more information.

Risks typically associated with ordinary market conditions
e Benchmark orientation e Emerging and frontier markets

e Coco bonds e Hedging
e Country risk — China o Interest rate
e Country risk — Russia e Investment fund
e Credit - below investment e Management
grade o Market
e Currency ¢ Sustainable investing

o Derivatives

Risks typically associated with unusual market conditions
or other unpredictable events
e Counterparty and collateral

o Default

o Liquidity

e Operational
e Standard practices

Risk management method Commitment.


https://www.msci.com/documents/1296102/11926825/Bloomberg+Barclays+MSCI+US+Aggregate+ESG+Choice+Bond+Index_Fact+Sheet.pdf/bff9fd82-396d-ab79-3b7d-cfdecd5d3dea
#page_HowtheFundsUseInstrumentsandTech

Planning your Investment

Product availability The fund is available to professional
investors and investors with basic knowledge, with or without
advice.

Investor profile Investors who understand the risks of the fund
and plan to invest over the medium term.

The fund may appeal to investors who:

e are looking for an investment combining income and growth,
while favouring sustainable investing

¢ are interested in exposure to bond markets globally, either for
a core investment or for diversification purposes

Base Unit Classes

Processing requests Requests to buy, exchange or sell fund
units that are received and accepted by the transfer agent by
4:00 PM CET on any day that is a business day in Luxembourg
and that is also a trading day on the fund’s main markets are
ordinarily processed at the NAV for that day (T). For the list of
valuation days, go to eurizoncapital.com.

Settlement occurs no later than 3 business days after a request
has been accepted.
Fund Events

23/2/2021 Launched as Eurizon Fund — Green Euro Credit.

Max. Dealing Fees

Class Currency Min. investment Min. holding Entry Exit Management Max. administration Performance
Cc EUR - - - - 0.45% 0.25% 20%
R EUR 500 - 1.50% - 1.15% 0.25% 20%
X EUR 3 million 3 million - - 0.40% 0.25% -
z EUR 3 million 3 million - - 0.30% 0.25% 20%
M EUR 3 million 3 million - - - 0.25% -
EUR - - - - 0.55% 0.25% -

Performance fee method: High Water Mark. High water mark period: from the unit class launch onwards with a 5-year reset. Performance fee cap: 1.15%.
The fund offers “portfolio currency hedged” (H) units. See “Fund Fees and Costs” for a fuller explanation of above fees. For a current and complete list of

available unit classes, go to eurizoncapital.com.
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Bond Aggregate EUR Short Term

Investment Objective and Policy

Objective To increase the value of your investment over time
and to outperform short-term euro denominated bond markets
(as measured by the benchmark).

Benchmark(s) Bloomberg Euro Aggregate 1-3 Years Indexe
(total return), a measure of performance of short-term EUR-
denominated bonds that does not take into account ESG
criteria. For designing the portfolio and measuring performance.

Investment policy The fund mainly invests in a wide range of
short-term investment grade corporate and government bonds.
These investments are mainly denominated in euro and may be
from anywhere in the world, including China and other
emerging markets. The fund generally favours direct investment
but may at times invest through derivatives.

Specifically, the fund normally invests at least 70% of total net
assets in debt and debt-related instruments, including
convertible and covered bonds, and money market instruments.
Portfolio duration is usually less than 5 years.

The fund may invest in the following asset classes up to the

percentages of total net assets indicated:

e below investment grade debt instruments with a minimum
rating of B-/B3: 20%

e debt instruments of issuers in emerging markets: 20%

e contingent convertible bonds (coco bonds): 10%

o unrated debt instruments: 10%

The fund does not invest in asset-backed securities and

mortgage-backed securities, but may be indirectly exposed to

them (maximum 10% of total net assets).

The fund’s net exposure to non-euro currencies may be up to
30% of total net assets.

Derivatives and techniques The fund may use derivatives for
reducing risks (hedging) and costs, and to gain additional
investment exposure.

In addition to core derivatives (see “How the Funds Use
Instruments and Techniques”), the fund may use TRSs.

TRS usage Expected, 5% of total net assets; maximum, 30%.

Strategy In actively managing the fund, the investment
manager uses macroeconomic and market analysis to
determine bond sector, country, corporate allocation and to
overweight those segments that appear to offer the best return
for their risk level. It then focuses on diversification through
exposure to high yield bonds, emerging markets and currencies
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(top-down approach). The fund’s exposure to securities, and
thus its performance, are likely to differ slightly from those of
the benchmark.

Sustainability approach The fund promotes (E) environmental

and/or (S) social characteristics and invests in assets following
good governance (G) practices in accordance with article 8 of
the Sustainable Finance Disclosure Regulation (“SFDR”).

The investment manager uses environmental, social and
governance (ESG) criteria as a core element of its strategy. It
excludes securities from issuers or sectors with a low ESG
profile or that are involved with controversial weapons or derive
25% or more of their revenues from thermal coal, or 10% or
more of their revenues from oil sands, and builds a portfolio
with a weighted average ESG score higher than that of its
benchmark.

For more information, see “SFDR Pre-contractual
disclosures” and “Sustainable Investing Policy and ESG
Integration” including the relevant minimum ESG coverage
rate and the main methodological limits, such as
incomplete, inaccurate or unavailable third-party data, and
go to
https:/lwww.eurizoncapital.comipages/sustainability.aspx

Taxonomy disclosure

The investments underlying this financial product do not take
into account the EU criteria for environmentally sustainable
economic activities.

Base currency EUR.

Investment manager Eurizon Capital SGR S.p.A.

Main Risks
See “Risk Descriptions” for more information.

Risks typically associated with ordinary market conditions

e Benchmark orientation o Derivatives
e Coco bonds e Emerging and frontier markets
e Convertible bonds e Hedging
e Country risk — China e Interest rate
e Covered bonds ¢ Investment fund
e Credit - below investment e Management
grade e Market
e Currency e Sustainable investing

Risks typically associated with unusual market conditions
or other unpredictable events
e Counterparty and collateral

e Default

e Liquidity

e Operational
e Standard practices

Risk management method Commitment.


https://www.eurizoncapital.com/pages/sustainability.aspx

Planning your Investment

Product availability The fund is available to professional
investors and investors with basic knowledge, with or without
advice.

Investor profile Investors who understand the risks of the
fund and plan to invest over the short-term.
The fund may appeal to investors who:

e are looking for an investment combining income and growth,
while favouring sustainable investing

e are interested in exposure to bond markets globally, either for
a core investment or for diversification purposes

Base Unit Classes

Processing requests Requests to buy, exchange or sell fund
units that are received and accepted by the transfer agent by
4:00 PM CET on any day that is a business day in Luxembourg
and that is also a trading day on the fund’s main markets are
ordinarily processed at the NAV for that day (T). For the list of
valuation days, go to eurizoncapital.com.

Settlement occurs no later than 3 business days after a request
has been accepted.

Fund Events

31/10/2022 Launched as Eurizon Fund — Bond Aggregate EUR Short
Term.

Max. Dealing Fees

Class Currency Min. investment Min. holding Entry Exit Management Max. administration Performance
C EUR - - - - 0.40% 0.25%
R EUR 500 - 1.50% - 0.90% 0.25% -
z EUR 3 million 3 million - - 0.25% 0.25% -
M EUR 3 million 3 million - - - 0.25% -

The fund offers “portfolio currency hedged” (H) units. See “Fund Fees and Costs” for a fuller explanation of above fees. For a current and complete list of

available unit classes, go to eurizoncapital.com.
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Bond Aggregate EUR

Investment Objective and Policy

Objective To increase the value of your investment over time
and to outperform euro bond markets (as measured by the
benchmark).

Benchmark(s) Bloomberg Euro Aggregate Bond Index® (total
return), a measure of performance of EUR-denominated bonds
that does not take into account ESG criteria. For designing the
portfolio, measuring performance and calculating performance
fee.

Investment policy The fund mainly invests in a wide range of
investment grade corporate and government bonds. These
investments are mainly denominated in euro and may be from
anywhere in the world, including emerging markets. The fund
generally favours direct investment but may at times invest
through derivatives.

Specifically, the fund normally invests at least 70% of total net
assets in investment grade debt and debt-related instruments,
including convertible and covered bonds, and money market
instruments.

The fund may invest in the following asset classes up to the
percentages of total net assets indicated:

e below investment grade debt instruments with a minimum
rating of B-/B3: 20%

e debt instruments of issuers in emerging markets: 20%
¢ contingent convertible bonds (coco bonds): 10%

The fund does not invest in asset-backed securities, but may be
indirectly exposed to them (maximum 10% of total net assets).

The fund’s net exposure to non-euro currencies may be up to
30% of total net assets.

Derivatives and techniques The fund may use derivatives for
reducing risks (hedging) and costs, and to gain additional
investment exposure.

In addition to core derivatives (see “
How the Funds Use Instruments and Techniques”), the fund
may use TRSs.

TRS usage Expected, 5% of total net assets; maximum, 30%.

Strategy In actively managing the fund, the investment manager
uses macroeconomic and market analysis to determine the
overall duration exposure and the country and corporate bond
allocation. The investment manager then focuses on
diversification through exposure to high yield corporate bonds,
emerging markets and currencies (top-down approach). The
fund’s exposure to securities, and thus its performance, are likely
to differ slightly from those of the benchmark.
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Sustainability approach The fund promotes (E) environmental
and/or (S) social characteristics and invests in assets following
good governance (G) practices in accordance with article 8 of
the Sustainable Finance Disclosure Regulation (“SFDR”).

The investment manager uses environmental, social and
governance (ESG) criteria as a core element of its strategy. It
excludes securities from issuers or sectors with a low ESG
profile or that are involved with controversial weapons or derive
25% or more of their revenues from thermal coal, or 10% or
more of their revenues from oil sands, and builds a portfolio with
a weighted average ESG score higher than that of its
benchmark.

For more information, see “SFDR Pre-contractual
disclosures” and “Sustainable Investing Policy and ESG
Integration” including the relevant minimum ESG coverage
rate and the main methodological limits, such as
incomplete, inaccurate or unavailable third-party data, and
go to
https:/lwww.eurizoncapital.coml/pages/sustainability.aspx

Taxonomy disclosure

The investments underlying this financial product do not take into
account the EU criteria for environmentally sustainable economic
activities.

Base currency EUR.
Investment manager Eurizon Capital SGR S.p.A.

Main Risks

See “Risk Descriptions” for more information.
Risks typically associated with ordinary market conditions

e Benchmark orientation o Derivatives
e Coco bonds e Emerging and frontier markets
e Convertible bonds e Hedging
e Country risk — China e Interest rate
e Covered bonds ¢ Investment fund
e Credit - below investment e Management
grade o Market
e Currency e Sustainable investing

Risks typically associated with unusual market conditions
or other unpredictable events
e Counterparty and collateral

o Default

e Liquidity

e Operational
e Standard practices

Risk management method Commitment.


#page_HowtheFundsUseInstrumentsandTech
https://www.eurizoncapital.com/pages/sustainability.aspx

Planning your Investment

Product availability The fund is available to professional
investors and investors with basic knowledge, with or without
advice.

Investor profile Investors who understand the risks of the fund
and plan to invest over the medium term.

The fund may appeal to investors who:

e are looking for an investment combining income and growth,
while favouring sustainable investing

¢ are interested in exposure to bond markets globally, either for
a core investment or for diversification purposes

Base Unit Classes

Processing requests Requests to buy, exchange or sell fund
units that are received and accepted by the transfer agent by
4:00 PM CET on any day that is a business day in Luxembourg
and that is also a trading day on the fund’s main markets are
ordinarily processed at the NAV for that day (T). For the list of
valuation days, go to eurizoncapital.com.

Settlement occurs no later than 3 business days after a request
has been accepted.
Fund Events

24/2/2017 Launched as Eurizon Fund — Bond Aggregate EUR.

Max. Dealing Fees

Class Currency Min. investment Min. holding Entry Exit Management Max. administration Performance
C EUR - - - - 0.45% 0.25% 20%
R EUR 500 - 1.50% - 1.10% 0.25% 20%
X EUR 3 million 3 million - - 0.40% 0.25% -
z EUR 3 million 3 million - - 0.30% 0.25% 20%
M EUR 3 million 3 million - - - 0.25% -
EUR - - - - 0.55% 0.25% -

Performance fee method: High Water Mark. High water mark period: from 1 January 2019 onwards with a 5-year reset. Performance fee cap: 1.10%.
The fund offers “portfolio currency hedged” (H) units. See “Fund Fees and Costs” for a fuller explanation of above fees. For a current and complete list of

available unit classes, go to eurizoncapital.com.
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Bond Aggregate RMB

Investment Objective and Policy

Objective To increase the value of your investment over time
and to outperform renminbi (RMB) bond markets (as measured
by the benchmark).

Benchmark(s) Bloomberg China Aggregate Bond Index® (total
return). For designing the portfolio, measuring performance and
calculating performance fee.

Investment policy The fund mainly invests in a wide range of
corporate and government bonds that are issued in People’s
Republic of China and Hong Kong. The fund generally favours
direct investment but may at times invest through derivatives.

Specifically, the fund normally invests at least 80% of total net
assets in debt and debt-related instruments, including convertible
and covered bonds, and money market instruments,
denominated in onshore or offshore renminbi, that are traded on
any regulated market in People’s Republic of China, including
Hong Kong. The fund may invest directly, or indirectly through
the Bond Connect programme, in the China Interbank Bond
Market (CIBM).

The fund may invest in the following asset classes up to the

percentages of total net assets indicated:

e below investment grade debt instruments with a minimum
rating of B-/B3: 49%

o unrated debt instruments: 40%

e asset-backed securities and contingent convertible bonds
(coco bonds): 10%

The fund does not invest directly in asset-backed securities, only
indirect exposure to them is allowed.

Derivatives and techniques The fund may use derivatives for
reducing risks (hedging) and costs, and to gain additional
investment exposure.

In addition to core derivatives (see “
How the Funds Use Instruments and Techniques”), the fund
may use TRSs.

TRS usage Expected, 5% of total net assets; maximum, 30%.

Strategy In actively managing the fund, the investment manager
uses quantitative analysis to build a portfolio that has similar,
though improved, characteristics to the benchmark, and uses
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discretionary views on macroeconomic factors such as interest
rates, currency exchanges and credit spreads to seek additional
performance (top-down discretionary macro approach). The
fund’s exposure to securities, and thus its performance, are likely
to differ slightly from those of the benchmark.

Sustainability approach The investment manager considers
environmental, social and governance (ESG) criteria when
assessing investment risks and opportunities. It excludes
securities from issuers or sectors with a low ESG profile or that
are involved with controversial weapons or derive 25% or more
of their revenues from thermal coal, or 10% or more of their
revenues from oil sands.

For more information, see “Sustainable Investing Policy and ESG
Integration” including the main methodological limits, such as
incomplete, inaccurate or unavailable third-party data and go to
https://www.eurizoncapital.com/pages/sustainability.aspx.”.

The investments underlying this financial product do not take into
account the EU criteria for environmentally sustainable economic
activities.

Base currency EUR.
Investment manager Eurizon SLJ Capital Ltd.

Main Risks

See “Risk Descriptions” for more information.
Risks typically associated with ordinary market conditions

e Benchmark orientation e Emerging and frontier markets
e Coco bonds e Hedging
e Convertible bonds o Interest rate
e Country risk — China e Investment fund
e Covered bonds * Management
o Credit - below investment o Market
grade
e Currency

e Derivatives

Risks typically associated with unusual market conditions
or other unpredictable events
o Counterparty and collateral

o Default

e Liquidity

e Operational
e Standard practices

Risk management method Commitment.


#page_HowtheFundsUseInstrumentsandTech

Planning your Investment Processing requests Requests to buy, exchange or sell fund
units that are received and accepted by the transfer agent by

Product availability The fund is available to professional 4:00 PM CET on any day that is a business day in Luxembourg
investors and investors with basic knowledge, with or without are ordinarily processed at the NAV of the following business day
advice. that is also a trading day on the fund’s main markets (T+1). For
Investor profile Investors who understand the risks of the fund the list of valuation days, go to eurizoncapital.com.

and plan to invest over the medium term. Settlement occurs no later than 3 business days after a request

The fund may appeal to investors who: has been accepted.

e are looking for an investment combining income and growth

e are interested in exposure to emerging bond markets, either Fund Events

for a core investment or for diversification purposes 23/2/2018 Launched as Eurizon Fund — Bond Aggregate RMB.

Base Unit Classes

Max. Dealing Fees

Class Currency Min. investment Min. holding Entry Exit Management Max. administration Performance

EUR - - - - 0.55% 0.25% 20%

E EUR 250,000 - - - 0.70% 0.25% 20%

R EUR 500 - 1.50% - 1.30% 0.25% 20%

X EUR 3 million 3 million - - 0.50% 0.25% -

Y EUR - - - - 0.65% 0.25% -

z EUR 3 million 3 million - - 0.40% 0.25% 20%

M EUR 3 million 3 million - - - 0.25% -

Performance fee method: High Water Mark. High water mark period: from 1 January 2019 onwards with a 5-year reset. Performance fee cap: 1.30%.
The fund offers “portfolio currency hedged” (H) units. See “Fund Fees and Costs” for a fuller explanation of above fees. For a current and complete list of
available unit classes, go to eurizoncapital.com.
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European Union Bonds

Investment Objective and Policy

Objective To increase the value of your investment over time
and to outperform bonds issued by the European Union (as
measured by the benchmark).

Benchmark(s) iBoxx EUR European Union Select Index® (total
return), a measure of performance of EUR-denominated bonds
issued by the European Union (EU) that does not take into
account ESG criteria. For designing the portfolio, measuring
performance and calculating performance fee.

Investment policy The fund mainly invests in investment grade
bonds issued by the EU to finance economic growth of its
member states and other EU objectives. These investments are
denominated in euro. The fund generally favours direct
investment but may at times invest through derivatives.

Specifically, the fund normally invests at least 70% of total net
assets in investment grade EUR-denominated debt and debt-
related securities and money market instruments issued by the
European Union national and supranational agencies, such as
the European Stability Mechanism, European Financial Stability
Facility and European Investment Bank.

The fund may invest in the following asset classes up to the
percentages of total net assets indicated:

e below investment grade debt instruments with a minimum
rating of B-/B3: 10%

e debt instruments of issuers in emerging markets: 10%

The fund does not invest in asset-backed and mortgage-backed
securities or contingent convertible bonds (coco bonds), but may
be indirectly exposed to them (maximum 10% of total net
assets).

The fund’s net exposure to non-euro currencies may be up to
20% of total net assets.

Derivatives and techniques The fund may use derivatives for
reducing risks (hedging) and costs, and to gain additional
investment exposure.

In addition to core derivatives (see “
How the Funds Use Instruments and Techniques”), the fund
may use TRSs.

TRS usage Expected, 5% of total net assets; maximum, 30%.

Strategy In actively managing the fund, the investment manager
uses macroeconomic and market analysis to determine the
overall duration and country allocation. The investment manager
then focuses on analysis of securities to overweight those
securities that appear to offer the best return for their risk level,
and seeks additional diversification, or performance, through
exposure to risk premia overlay strategies such as relative
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value, yield curve positioning and currency bets (top-down and
bottom-up approach). The fund’s exposure to securities, and thus
its performance, are likely to differ slightly from those of the
benchmark.

Sustainability approach The fund promotes (E) environmental
and/or (S) social characteristics and invests in assets following
good governance (G) practices in accordance with article 8 of
the Sustainable Finance Disclosure Regulation (“SFDR”).

The investment manager uses environmental, social and
governance (ESG) criteria as a core element of its strategy. It
excludes securities from issuers or sectors with a low ESG
profile or that are involved with controversial weapons or derive
25% or more of their revenues from thermal coal, or 10% or
more of their revenues from oil sands, and builds a portfolio with
a weighted average ESG score higher than that of its
benchmark.

For more information, see “SFDR Pre-contractual
disclosures” and “Sustainable Investing Policy and ESG
Integration” including the relevant minimum ESG coverage
rate and the main methodological limits, such as
incomplete, inaccurate or unavailable third-party data, and
go to
https:/lwww.eurizoncapital.comi/pages/sustainability.aspx

Taxonomy disclosure

The investments underlying this financial product do not take into
account the EU criteria for environmentally sustainable economic
activities.

Base currency EUR.
Investment manager Eurizon Capital SGR S.p.A.

Main Risks

See “Risk Descriptions” for more information.
Risks typically associated with ordinary market conditions

e Benchmark orientation o Interest rate

e Credit - below investment e Investment fund
grade e Management

e Currency e Market

o Derivatives e Sustainable investing

e Emerging and frontier markets

e Hedging

Risks typically associated with unusual market conditions
or other unpredictable events
e Counterparty and collateral

o Default

o Liquidity

e Operational
e Standard practices

Risk management method Commitment.


#page_HowtheFundsUseInstrumentsandTech
https://www.eurizoncapital.com/pages/sustainability.aspx

Planning your Investment

Product availability The fund is available to professional
investors and investors with basic knowledge, with or without
advice.

Investor profile Investors who understand the risks of the fund
and plan to invest over the medium term.

The fund may appeal to investors who:

e are looking for an investment combining income and growth,
while favouring sustainable investing

e are interested in exposure to developed bond markets, either
for a core investment or for diversification purposes

Base Unit Classes

Processing requests Requests to buy, exchange or sell fund
units that are received and accepted by the transfer agent by
4:00 PM CET on any day that is a business day in Luxembourg
and that is also a trading day on the fund’s main markets are
ordinarily processed at the NAV for that day (T). For the list of
valuation days, go to eurizoncapital.com.

Settlement occurs no later than 3 business days after a request
has been accepted.
Fund Events

19/9/2022 Launched as Eurizon Fund — European Union Bonds.

Max. Dealing Fees

Class Currency Min. investment Min. holding Entry Exit Management Max. administration Performance
C EUR - - - - 0.40% 0.25% 20%
R EUR 500 - 1.50% - 0.90% 0.25% 20%
X EUR 3 million 3 million - - 0.35% 0.25% -
z EUR 3 million 3 million - - 0.25% 0.25% 20%
M EUR 3 million 3 million - - - 0.25% -
EUR - - - - 0.50% 0.25% -

Performance fee method: High Water Mark. High water mark period: from the unit class launch onwards with a 5-year reset. Performance fee cap: 0.90%.
The fund offers “portfolio currency hedged” (H) units. See “Fund Fees and Costs” for a fuller explanation of above fees. For a current and complete list of

available unit classes, go to eurizoncapital.com.

79 | Eurizon Fund | 11 September 2023 Prospectus


http://www.eurizoncapital.lu/
http://www.eurizoncapital.lu/

Global Bond

Investment Objective and Policy

Objective To increase the value of your investment over time
and to outperform global government bond markets (as
measured by the benchmark).

Benchmark(s) Bloomberg Global Treasury Universal GDP
Weighted by Country Index® (total return), a measure of
performance of government bonds that does not take into
account ESG criteria. For designing the portfolio, measuring
performance and calculating performance fee.

Investment policy The fund mainly invests in government and
corporate bonds denominated in any currency. These
investments are from anywhere in the world, including China,
Russia and other emerging markets, and some of them may be
below investment grade. The fund generally favours direct
investment but may at times invest through derivatives.

Specifically, the fund normally invests at least 70% of total net
assets in debt and debt-related instruments, including money
market instruments. The fund may invest directly, or indirectly
through the Bond Connect programme, in the China Interbank
Bond Market. Portfolio duration is usually between 3 and 9
years.

The fund may invest in the following asset classes up to the
percentages of total net assets indicated:

e corporate debt instruments: 40%

e below investment grade debt instruments: 40%, including 5%
in distressed debt securities

o asset-backed securities, including asset-backed sukuk bonds:
10%

¢ contingent convertible bonds (coco bonds): 10%

Derivatives and techniques The fund may use derivatives for
reducing risks (hedging) and costs, and to gain additional
investment exposure.

In addition to core derivatives (see “How the Funds Use
Instruments and Techniques”), the fund may use TRSs.

TRS usage Expected, 20% of total net assets; maximum, 50%.

Strategy In actively managing the fund, the investment manager
uses macroeconomic and market analysis to determine the
overall duration and currency exposure and the country
allocation. The investment manager then focuses on
diversification through exposure to corporate bonds and
emerging markets (top-down approach). The fund’s exposure to
securities, and thus its performance, are likely to differ slightly
from those of the benchmark.
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Sustainability approach The fund promotes (E) environmental
and/or (S) social characteristics and invests in assets following
good governance (G) practices in accordance with article 8 of
the Sustainable Finance Disclosure Regulation (“SFDR”).

The investment manager uses environmental, social and
governance (ESG) criteria as a core element of its strategy. It
excludes securities from issuers or sectors with a low ESG
profile or that are involved with controversial weapons or derive
25% or more of their revenues from thermal coal, or 10% or
more of their revenues from oil sands, and builds a portfolio with
a weighted average ESG score higher than that of its
benchmark.

For more information, see “SFDR Pre-contractual
disclosures” and “Sustainable Investing Policy and ESG
Integration” including the relevant minimum ESG coverage
rate and the main methodological limits, such as
incomplete, inaccurate or unavailable third-party data, and
go to
https:/lwww.eurizoncapital.coml/pages/sustainability.aspx

Taxonomy disclosure

The investments underlying this financial product do not take into
account the EU criteria for environmentally sustainable economic
activities.

Base currency EUR.
Investment manager Eurizon Capital SGR S.p.A.

Main Risks

See “Risk Descriptions” for more information.
Risks typically associated with ordinary market conditions

e ABS/MBS o Emerging and frontier markets
e Benchmark orientation e Hedging
e Coco bonds o Interest rate
e Country risk — China e Investment fund
e Country risk — Russia ¢ Management
e Credit - below investment o Market
grade e Sukuk
e Currency e Sustainable investing

e Derivatives

Risks typically associated with unusual market conditions
or other unpredictable events
e Counterparty and collateral

o Default

e Liquidity

e Operational
e Standard practices

Risk management method Commitment.
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Planning your Investment

Product availability The fund is available to professional
investors and investors with basic knowledge, with or without
advice.

Investor profile Investors who understand the risks of the fund
and plan to invest over the medium term.

The fund may appeal to investors who:

e are looking for an investment combining income and growth,
while favouring sustainable investing

¢ are interested in exposure to bond markets globally, either for
a core investment or for diversification purposes

Base Unit Classes

Processing requests Requests to buy, exchange or sell fund
units that are received and accepted by the transfer agent by
4:00 PM CET on any day that is a business day in Luxembourg
and that is also a trading day on the fund’s main markets are
ordinarily processed at the NAV for that day (T). For the list of
valuation days, go to eurizoncapital.com.

Settlement occurs no later than 3 business days after a request
has been accepted.
Fund Events

6/12/2017
5/7/2019

Launched as Eurizon Fund — Bond International.
Renamed Eurizon Fund — Global Bond.

Max. Dealing Fees

Class Currency Min. investment Min. holding Entry Exit Management Max. administration Performance

EUR - - - - 0.55% 0.25% 20%

E EUR 250,000 - - - 0.70% 0.25% 20%

R EUR 500 - 2.50% - 1.20% 0.25% 20%

X EUR 3 million 3 million - - 0.50% 0.25% -

4 EUR 3 million 3 million - - 0.40% 0.25% 20%

M EUR 3 million 3 million - - - 0.25% -
EUR - - - - 0.65% 0.25% -

Performance fee method: High Water Mark. High water mark period: from 1 January 2019 onwards with a 5-year reset. Performance fee cap: 1.20%.
The fund offers “portfolio currency hedged” (H) units. See “Fund Fees and Costs” for a fuller explanation of above fees. For a current and complete list of

available unit classes, go to eurizoncapital.com.
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Global Bond Aggregate

Investment Objective and Policy

Objective To increase the value of your investment over time
and to outperform global bond markets (as measured by the
benchmark).

Benchmark(s) Bloomberg Global Aggregate Index® (total
return), a measure of performance of bonds globally that does
not take into account ESG criteria. For designing the portfolio,
measuring performance and calculating performance fee.

Investment policy The fund mainly invests in government and
corporate bonds denominated in any currency. These
investments are from anywhere in the world, including China and
other emerging markets, and some of them may be below
investment grade. The fund generally favours direct investment
but may at times invest through derivatives.

Specifically, the fund normally invests at least 70% of total net
assets in debt and debt-related instruments, including convertible
and covered bonds, and money market instruments. The fund
may invest directly, or indirectly through the Bond Connect
programme, in the China Interbank Bond Market.

The fund may invest in the following asset classes up to the
percentages of total net assets indicated:

e below investment grade debt instruments with a minimum
rating of B-/B3: 30%

e debt instruments of issuers in emerging markets: 30%

e commodities (through exchange-traded commodities,
derivatives and funds): 10%

e contingent convertible bonds (coco bonds): 10%
e unrated debt instruments: 10%

The fund does not invest in asset-backed and mortgage-backed
securities, but may be indirectly exposed to them (maximum 10%
of total net assets).

Derivatives and techniques The fund may use derivatives for
reducing risks (hedging) and costs, and to gain additional
investment exposure.

In addition to core derivatives (see “

How the Funds Use Instruments and Techniques”), the fund
may use TRSs.TRS usage Expected, 5% of total net assets;
maximum, 30%.

Strategy In actively managing the fund, the investment manager
uses macroeconomic and market analysis to determine bond
sector, country, currency and overall duration exposure. The
investment manager then focuses on factors such as valuation,
momentum and yield curve positioning to overweight those
securities that appear to offer the best return for their risk level.
It also seeks additional performance through exposure to risk
premia overlay strategies such as relative value and hedging
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(top-down and bottom-up approach). The fund’s exposure to
securities, and thus its performance, are likely to differ
moderately from those of the benchmark.

Sustainability approach The fund promotes (E) environmental

and/or (S) social characteristics and invests in assets following
good governance (G) practices in accordance with article 8 of
the Sustainable Finance Disclosure Regulation (“SFDR”).

The investment manager uses environmental, social and
governance (ESG) criteria as a core element of its strategy. It
excludes securities from issuers or sectors with a low ESG
profile or that are involved with controversial weapons or derive
25% or more of their revenues from thermal coal, or 10% or
more of their revenues from oil sands, and builds a portfolio with
a weighted average ESG score higher than that of its
benchmark.

For more information, see “SFDR Pre-contractual
disclosures” and “Sustainable Investing Policy and ESG
Integration” including the relevant minimum ESG coverage
rate and the main methodological limits, such as
incomplete, inaccurate or unavailable third-party data, and
go to
https:/lwww.eurizoncapital.comlpages/sustainability.aspx

Taxonomy disclosure

The investments underlying this financial product do not take into
account the EU criteria for environmentally sustainable economic
activities.

Base currency EUR.
Investment manager Eurizon Capital SGR S.p.A.

Main Risks

See “Risk Descriptions” for more information.
Risks typically associated with ordinary market conditions

e Benchmark orientation e Emerging and frontier markets
e Coco bonds e Hedging
e Convertible bonds o llliquid securities
e Country risk — China e Interest rate
e Covered bonds e Investment fund
e Credit - below investment e Management
grade e Market
e Currency e Sustainable investing

e Derivatives

Risks typically associated with unusual market conditions
or other unpredictable events
e Counterparty and collateral

e Default

e Liquidity

e Operational
e Standard practices

Risk management method Commitment.


#page_HowtheFundsUseInstrumentsandTech
https://www.eurizoncapital.com/pages/sustainability.aspx

Planning your Investment

Product availability The fund is available to professional
investors and investors with basic knowledge, with or without
advice.

Investor profile Investors who understand the risks of the fund
and plan to invest over the medium term.

The fund may appeal to investors who:

e are looking for an investment combining income and growth,
while favouring sustainable investing

¢ are interested in exposure to bond markets globally, either for
a core investment or for diversification purposes

Base Unit Classes

Processing requests Requests to buy, exchange or sell fund
units that are received and accepted by the transfer agent by
4:00 PM CET on any day that is a business day in Luxembourg
and that is also a trading day on the fund’s main markets are
ordinarily processed at the NAV for that day (T). For the list of
valuation days, go to eurizoncapital.com.

Settlement occurs no later than 3 business days after a request
has been accepted.
Fund Events

19/9/2022 Launched as Eurizon Fund — Global Bond Aggregate.

Max. Dealing Fees

Class Currency Min. investment Min. holding Entry Exit Management Max. administration Performance
C EUR - - - - 0.55% 0.25% 20%
R EUR 500 - 1.50% - 1.20% 0.25% 20%
X EUR 3 million 3 million - - 0.50% 0.25% -
z EUR 3 million 3 million - - 0.40% 0.25% 20%
M EUR 3 million 3 million - - - 0.25% -
EUR - - - - 0.65% 0.25% -

Performance fee method: High Water Mark. High water mark period: from the unit class launch onwards with a 5-year reset. Performance fee cap: 1.20%.
The fund offers “portfolio currency hedged” (H) units. See “Fund Fees and Costs” for a fuller explanation of above fees. For a current and complete list of

available unit classes, go to eurizoncapital.com.
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Global Bond Inflation Linked

Investment Objective and Policy

Objective To increase the value of your investment over time
and to outperform inflation-linked global bond markets (as
measured by the benchmark).

Benchmark(s) Bloomberg Global Inflation-Linked 1-10 years
Index® (total return), a measure of performance of inflation-
linked government bonds that does not take into account ESG
criteria. For designing the portfolio, measuring performance and
calculating performance fee.

Investment policy The fund mainly invests in inflation- linked
government bonds denominated in any currency. These
investments are from anywhere in the world, including China and
other emerging markets, and some of them may be below
investment grade. The fund generally favours direct investment
but may at times invest through derivatives.

Specifically, the fund normally invests at least 70% of total net
assets in inflation-linked debt and debt-related instruments,
including convertible and covered bonds, and money market
instruments. The fund may invest directly, or indirectly through
the Bond Connect programme, in the China Interbank Bond
Market. The duration of the portfolio may vary over time and may
be negative in some circumstances.

The fund may invest in the following asset classes up to the
percentages of total net assets indicated:

* below investment grade debt instruments with a minimum
rating of B-/B3: 20%

+ corporate debt instruments: 20%

» commodities (through exchange-traded commodities,
derivatives and funds): 10%

+ contingent convertible bonds (coco bonds): 10%
+ debt instruments of issuers in emerging markets: 10%
+ unrated debt instruments: 10%

The fund does not invest in asset-backed securities and
mortgage-backed securities, but may be indirectly exposed to
them (maximum 10% of total net assets).

Derivatives and techniques The fund may use derivatives for
reducing risks (hedging) and costs, and to gain additional
investment exposure.

In addition to core derivatives (see “
How the Funds Use Instruments and Techniques”), the fund
may use TRSs.

TRS usage Expected, 5% of total net assets; maximum, 30%.

Strategy In actively managing the fund, the investment manager
uses macroeconomic and market analysis to determine the
overall duration and country allocation. The investment manager
then focuses on analysis of securities to overweight those
securities that appear to offer the best return for their risk level,
and seeks additional diversification, or performance, through
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exposure to higher yielding bond sectors as well as risk premia
overlay strategies such as relative value and hedging (top-down
and bottom-up approach). The fund’s exposure to securities, and
thus its performance, are likely to differ slightly from those of the
benchmark.

Sustainability approach The fund promotes (E) environmental
and/or (S) social characteristics and invests in assets following
good governance (G) practices in accordance with article 8 of
the Sustainable Finance Disclosure Regulation (“SFDR”).

The investment manager uses environmental, social and
governance (ESG) criteria as a core element of its strategy. It
excludes securities from issuers or sectors with a low ESG
profile or that are involved with controversial weapons or derive
25% or more of their revenues from thermal coal, or 10% or
more of their revenues from oil sands, and builds a portfolio with
a weighted average ESG score higher than that of its
benchmark.

For more information, see “SFDR Pre-contractual
disclosures” and “Sustainable Investing Policy and ESG
Integration” including the relevant minimum ESG coverage
rate and the main methodological limits, such as
incomplete, inaccurate or unavailable third-party data, and
go to
https:/lwww.eurizoncapital.coml/pages/sustainability.aspx

Taxonomy disclosure

The investments underlying this financial product do not take into
account the EU criteria for environmentally sustainable economic
activities.

Base currency EUR.
Investment manager Eurizon Capital SGR S.p.A.

Main Risks

See “Risk Descriptions” for more information.
Risks typically associated with ordinary market conditions

e Benchmark orientation e Emerging and frontier markets
e Coco bonds e Hedging
o Commodities o Inflation-linked securities
e Convertible bonds o Interest rate
e Country risk - China e Investment fund
e Covered bonds e Management
e Credit; - below investment o Market
grade e Sustainable investing
e Currency

e Derivatives

Risks typically associated with unusual market conditions
or other unpredictable events
e Counterparty and collateral

e Default

e Liquidity

e Operational
e Standard practices

Risk management method Commitment.


#page_HowtheFundsUseInstrumentsandTech
https://www.eurizoncapital.com/pages/sustainability.aspx

Planning your Investment

Product availability The fund is available to professional
investors and investors with basic knowledge, with or without
advice.

Investor profile Investors who understand the risks of the fund
and plan to invest over the medium term.

The fund may appeal to investors who:

e are looking for an investment combining income and growth,
while favouring sustainable investing

¢ are interested in exposure to bond markets globally, either for
a core investment or for diversification purposes

Base Unit Classes

Processing requests Requests to buy, exchange or sell fund
units that are received and accepted by the transfer agent by
4:00 PM CET on any day that is a business day in Luxembourg
and that is also a trading day on the fund’s main markets are
ordinarily processed at the NAV for that day (T). For the list of
valuation days, go to eurizoncapital.com.

Settlement occurs no later than 3 business days after a request
has been accepted.
Fund Events

19/9/2022 Launched as Eurizon Fund — Global Bond Inflation Linked.

Max. Dealing Fees

Class Currency Min. investment Min. holding Entry Exit Management Max. administration Performance
C EUR - - - - 0.45% 0.25% 20%
R EUR 500 - 1.50% - 1.10% 0.25% 20%
X EUR 3 million 3 million - - 0.40% 0.25% -
z EUR 3 million 3 million - - 0.30% 0.25% 20%
M EUR 3 million 3 million - - - 0.25% -
EUR - - - - 0.55% 0.25% -

Performance fee method: High Water Mark. High water mark period: from the unit class launch onwards with a 5-year reset. Performance fee cap: 1.10%.
The fund offers “portfolio currency hedged” (H) units. See “Fund Fees and Costs” for a fuller explanation of above fees. For a current and complete list of

available unit classes, go to eurizoncapital.com.
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Global Bond High Yield

Investment Objective and Policy

Objective To increase the value of your investment over time
and to outperform global high yield bond markets (as measured
by the benchmark).

Benchmark(s) Bloomberg Global High-Yield Index® (total
return), a measure of performance of below-investment grade
bonds globally that does not take into account ESG criteria. For
designing the portfolio, measuring performance and calculating
performance fee.

Investment policy The fund mainly invests in below investment
grade bonds denominated in any currency. These investments
are from anywhere in the world, including China and other
emerging markets. The fund generally favours direct investment
but may at times invest through derivatives.

Specifically, the fund normally invests at least 70% of total net
assets in debt and debt-related instruments, including
convertible, covered bonds, and sukuk bonds, and money market
instruments. These investments are below investment grade. The
fund may invest directly, or indirectly through the Bond Connect
programme, in the China Interbank Bond Market.

The fund may also invest in private placement and debt issued
by partnerships such as master limited partnerships, limited
partnerships and limited liability partnerships. The fund may also
seek return, directly or indirectly, from proceedings issued in
connection with any actual or potential insolvency or bankruptcy
and with out of court restructuring, including any tender or
exchange offer, that relates to investments in its portfolio.

The fund may invest in the following asset classes up to the
percentages of total net assets indicated:

e debt instruments of issuers in emerging markets: 50%

e below investment grade debt instruments rated CCC+/Caa1 or
lower or unrated: 30%, including 10% indistressed debt
securities

e asset-backed securities, including asset-backed sukuk bonds:
10%

e contingent convertible bonds (coco bonds): 10%

e equities and other securities received or purchased in a
restructuring as a result of a default: 10%

Derivatives and techniques The fund may use derivatives for
reducing risks (hedging) and costs, and to gain additional
investment exposure.

In addition to core derivatives (see “
How the Funds Use Instruments and Techniques”), the fund
may use TRSs.

TRS usage Expected, 10% of total net assets; maximum, 30%.
Securities lending Expected, 2%; maximum, 30%.

Reposireverse repos Expected, 5%; maximum, 30%.

Strategy In actively managing the fund, the investment manager
uses macroeconomic and market analysis to determine bond
sector, country, currency and overall duration exposure. The
investment manager then focuses on analysis of issuers and
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securities to overweight those securities that appear to offer the
best return for their risk level. It also seeks additional
performance through relative value and fundamental credit
approach (top-down and bottom-up approach). The fund’s
exposure to securities, and thus its performance, are likely to
differ moderately from those of the benchmark.

Sustainability approach The fund promotes (E) environmental
and/or (S) social characteristics and invests in assets following
good governance (G) practices in accordance with article 8 of
the Sustainable Finance Disclosure Regulation (“SFDR”).

The investment manager uses environmental, social and
governance (ESG) criteria as a core element of its strategy. It
excludes securities from issuers or sectors with a low ESG
profile or that are involved with controversial weapons or derive
25% or more of their revenues from thermal coal, or 10% or
more of their revenues from oil sands, and builds a portfolio with
a weighted average ESG score higher than that of its
benchmark.

For more information, see “SFDR Pre-contractual
disclosures” and “Sustainable Investing Policy and ESG
Integration” including the relevant minimum ESG coverage
rate and the main methodological limits, such as
incomplete, inaccurate or unavailable third-party data, and
go to
https:/lwww.eurizoncapital.coml/pages/sustainability.aspx

Taxonomy disclosure

The investments underlying this financial product do not take into
account the EU criteria for environmentally sustainable economic
activities.

Base currency EUR.
Investment manager PGIM, Inc.
Sub-investment manager PGIM Limited

Main Risks

See “Risk Descriptions” for more information.
Risks typically associated with ordinary market conditions

e Benchmark orientation e Hedging
e Coco bonds o llliquid securities
o Convertible bonds o Interest rate
e Country risk — China e Investment fund
e Covered bonds e Management
e Credit - below investment o Market
grade e Sukuk
e Currency e Sustainable Investing

e Derivatives
e Emerging and frontier markets

Risks typically associated with unusual market conditions
or other unpredictable events
e Counterparty and collateral

o Default

o Liquidity

e Operational
e Standard practices

Risk management method Commitment.


#page_HowtheFundsUseInstrumentsandTech
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Planning your Investment

Product availability The fund is available to professional
investors and investors with basic knowledge, with or without
advice.

Investor profile Investors who understand the risks of the fund
and plan to invest over the medium term.

The fund may appeal to investors who:

e are looking for an investment combining income and growth,
while favouring sustainable investing

e are interested in exposure to high yield bond market globally,
either for a core investment or for diversification purposes

Base Unit Classes

Processing requests Requests to buy, exchange or sell fund
units that are received and accepted by the transfer agent by
4:00 PM CET on any day that is a business day in Luxembourg
and that is also a trading day on the fund’s main markets are
ordinarily processed at the NAV for that day (T). For the list of
valuation days, go to eurizoncapital.com.

Settlement occurs no later than 3 business days after a request
has been accepted.
Fund Events

19/9/2022 Launched as Eurizon Fund — Global Bond High Yield.

Max. Dealing Fees

Class Currency Min. investment Min. holding Entry Exit Management Max. administration Performance
C EUR - - - - 0.55% 0.25% 20%
R EUR 500 - 1.50% - 1.30% 0.25% 20%
X EUR 3 million 3 million - - 0.50% 0.25% -
z EUR 3 million 3 million - - 0.40% 0.25% 20%
M EUR 3 million 3 million - - - 0.25% -
EUR - - - - 0.65% 0.25% -

Performance fee method: High Water Mark. High water mark period: from the unit class launch onwards with a 5-year reset. Performance fee cap: 1.30%.
The fund offers “portfolio currency hedged” (H) units. See “Fund Fees and Costs” for a fuller explanation of above fees. For a current and complete list of

available unit classes, go to eurizoncapital.com.
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Bond Euro High Yield

Investment Objective and Policy

Objective To increase the value of your investment over time
and to outperform euro corporate high yield bond markets (as
measured by the benchmark).

Benchmark(s) ICE BofAML BB-B Euro High Yield Constrained
Index® (total return), a measure of performance of EUR-
denominated below investment grade corporate bonds that does
not take into account ESG criteria. For designing the portfolio,
measuring performance and calculating performance fee.

Investment policy The fund mainly invests in below investment
grade corporate bonds denominated in euro. The fund generally
favours direct investment but may at times invest through
derivatives.

Specifically, the fund normally invests at least 70% of total net
assets in below investment grade debt and debt-related
instruments, including money market instruments, denominated
in EUR. The fund may invest in the following asset classes up to
the percentages of total net assets indicated:

e below investment grade debt instruments rated CCC+/Caa1 or
lower or unrated, including distressed debt securities: 10%

¢ contingent convertible bonds (coco bonds): 10%

The fund does not invest in asset-backed securities, but may be
indirectly exposed to them (maximum 10% of total net assets).

The fund’s net exposure to non-euro currencies may be up to
10% of total net assets.

Derivatives and techniques The fund may use derivatives for
reducing risks (hedging) and costs, and to gain additional
investment exposure.

In addition to core derivatives (see “
How the Funds Use Instruments and Techniques”), the fund
may use TRSs.

TRS usage Expected, 5% of total net assets; maximum, 30%.

Strategy In actively managing the fund, the investment manager
uses macro- and microeconomic analysis to determine exposure
to different investment themes. The investment manager then
focuses on analysis of issuers and securities to overweight those
securities that appear to offer the best return for their risk level
(top-down and bottom-up approach). The fund’s exposure to
securities, and thus its performance, are likely to differ slightly
from those of the benchmark.
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Sustainability approach The fund promotes (E) environmental
and/or (S) social characteristics and invests in assets following
good governance (G) practices in accordance with article 8 of
the Sustainable Finance Disclosure Regulation (“SFDR”).

The investment manager uses environmental, social and
governance (ESG) criteria as a core element of its strategy. It
excludes securities from issuers or sectors with a low ESG
profile or that are involved with controversial weapons or derive
25% or more of their revenues from thermal coal, or 10% or
more of their revenues from oil sands, and builds a portfolio with
a weighted average ESG score higher than that of its
benchmark.

For more information, see “SFDR Pre-contractual
disclosures” and “Sustainable Investing Policy and ESG
Integration” including the relevant minimum ESG coverage
rate and the main methodological limits, such as
incomplete, inaccurate or unavailable third-party data, and
go to
https:/lwww.eurizoncapital.coml/pages/sustainability.aspx

Taxonomy disclosure

The investments underlying this financial product do not take into
account the EU criteria for environmentally sustainable economic
activities.

Base currency EUR.
Investment manager Eurizon Capital SGR S.p.A.

Main Risks

See “Risk Descriptions” for more information.
Risks typically associated with ordinary market conditions

e Benchmark orientation e Hedging

e Coco bonds e Interest rate

o Credit - below investment e Investment fund
grade e Management

e Currency e Market

e Derivatives e Sustainable investing

Risks typically associated with unusual market conditions
or other unpredictable events
e Counterparty and collateral; +

securities financingDefault
o Liquidity

e Operational
e Standard practices

Risk management method Commitment.
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https://www.eurizoncapital.com/pages/sustainability.aspx

Planning your Investment

Product availability The fund is available to professional
investors and investors with basic knowledge, with or without
advice.

Investor profile Investors who understand the risks of the fund
and plan to invest over the medium term.

The fund may appeal to investors who:

e are looking for an investment combining income and growth,
while favouring sustainable investing

e are interested in exposure to high yield bond markets, either
for a core investment or for diversification purposes

Base Unit Classes

Processing requests Requests to buy, exchange or sell fund
units that are received and accepted by the transfer agent by
4:00 PM CET on any day that is a business day in Luxembourg
and that is also a trading day on the fund’s main markets are
ordinarily processed at the NAV for that day (T). For the list of
valuation days, go to eurizoncapital.com.

Settlement occurs no later than 3 business days after a request
has been accepted.
Fund Events

14/11/2018  Launched as Eurizon Fund — Bond Euro High Yield.

Max. Dealing Fees

Class Currency Min. investment Min. holding Entry Exit Management Max. administration Performance
C EUR - - - - 0.50% 0.25% 20%
R EUR 500 - 1.50% - 1.20% 0.25% 20%
X EUR 3 million 3 million - - 0.35% 0.25% -
z EUR 3 million 3 million - - 0.25% 0.25% 20%
M EUR 3 million 3 million - - - 0.25% -
EUR - - - - 0.60% 0.25% -

Performance fee method: High Water Mark. High water mark period: from the unit class launch onwards with a 5-year reset. Performance fee cap: 1.20%.
The fund offers “unit currency hedged” (U) units. See “Fund Fees and Costs” for a fuller explanation of above fees. For a current and complete list of available

unit classes, go to eurizoncapital.com.
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Bond High Yield

Investment Objective and Policy

Objective To increase the value of your investment over time
and to outperform European corporate high yield bond markets
(as measured by the benchmark).

Benchmark(s) ICE BofAML Global High Yield European
Issuers, Rating BB-B, 3% Constrained Index® (total return), a
measure of performance of below-investment grade corporate
bonds that does not take into account ESG criteria. For
designing the portfolio, measuring performance and calculating
performance fee.

Investment policy The fund mainly invests in below investment
grade corporate bonds denominated in any currency from
issuers that are located, or do most of their business, in Europe.
The fund generally favours direct investment but may at times
invest through derivatives.

Specifically, the fund normally invests at least 70% of total net
assets in below investment grade debt and debt-related
instruments, including money market instruments. The fund may
invest in the following asset classes up to the ercentages of total
net assets indicated:

¢ below investment grade debt instruments rated CCC+/Caa1 or
lower or unrated, including distressed debt securities: 5%

e contingent convertible bonds (coco bonds): 10%

The fund does not invest in asset-backed securities, but may be
indirectly exposed to them (maximum 10% of total net assets).

Non-EUR investments are usually hedged to EUR.

Derivatives and techniques The fund may use derivatives for
reducing risks (hedging) and costs, and to gain additional
investment exposure.

In addition to core derivatives (see “
How the Funds Use Instruments and Techniques”), the fund
may use TRSs.

TRS usage Expected, 5% of total net assets; maximum, 30%.

Strategy In actively managing the fund, the investment manager
uses macroeconomic and microeconomic analysis to determine
exposure to different investment themes. The investment
manager then focuses on analysis of issuers and securities to
overweight those securities that appear to offer the best return
for their risk level (top-down and bottom-up approach). The
fund’s exposure to securities, and thus its performance, are likely
to differ slightly from those of the benchmark.
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Sustainability approach The fund promotes (E) environmental
and/or (S) social characteristics and invests in assets following
good governance (G) practices in accordance with article 8 of
the Sustainable Finance Disclosure Regulation (“SFDR”).

The investment manager uses environmental, social and
governance (ESG) criteria as a core element of its strategy. It
excludes securities from issuers or sectors with a low ESG
profile or that are involved with controversial weapons or derive
25% or more of their revenues from thermal coal, or 10% or
more of their revenues from oil sands, and builds a portfolio with
a weighted average ESG score higher than that of its
benchmark.

For more information, see “SFDR Pre-contractual
disclosures” and “Sustainable Investing Policy and ESG
Integration” including the relevant minimum ESG coverage
rate and the main methodological limits, such as
incomplete, inaccurate or unavailable third-party data, and
go to
https:/lwww.eurizoncapital.coml/pages/sustainability.aspx

Taxonomy disclosure

The investments underlying this financial product do not take into
account the EU criteria for environmentally sustainable economic
activities.

Base currency EUR.
Investment manager Eurizon Capital SGR S.p.A.

Main Risks

See “Risk Descriptions” for more information.
Risks typically associated with ordinary market conditions

e Benchmark orientation e Emerging and frontier markets
e Coco bonds e Hedging
e Country risk — Russia o Interest rate
e Credit - below investment e Investment fund
grade ¢ Management
e Currency o Market
e Derivatives e Sustainable investing

Risks typically associated with unusual market conditions
or other unpredictable events
e Counterparty and collateral

o Default

e Liquidity

e Operational
e Standard practices

Risk management method Commitment.
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Planning your Investment

Product availability The fund is available to professional
investors and investors with basic knowledge, with or without
advice.

Investor profile Investors who understand the risks of the fund
and plan to invest over the medium term.

The fund may appeal to investors who:

e are looking for an investment combining income and growth,
while favouring sustainable investing

e are interested in exposure to high yield bond markets, either
for a core investment or for diversification purposes

Processing requests Requests to buy, exchange or sell fund
units that are received and accepted by the transfer agent by
4:00 PM CET on any day that is a business day in Luxembourg

Base Unit Classes

and that is also a trading day on the fund’s main markets are
ordinarily processed at the NAV for that day (T). For the list of
valuation days, go to eurizoncapital.com.

Settlement occurs no later than 3 business days after a request
has been accepted.

Fund Events

14/7/2000 Launched as Sanpaolo International Fund — Bonds High
Yield.

27/9/2002 Renamed Sanpaolo International Fund — Obbligazionario High
Yield.

26/2/2008 Renamed Eurizon Fund — Bond High Yield.

29/6/2012 Absorption of Eurizon Stars Fund — Bond European High

Yield.

Max. Dealing Fees

Class Currency Min. investment Min. holding Entry Exit Management Max. administration Performance
C EUR - - - - 0.50% 0.25% 20%
R EUR 500 - 1.50% - 1.20% 0.25% 20%
X EUR 3 million 3 million - - 0.35% 0.25% -
4 EUR 3 million 3 million - - 0.25% 0.25% 20%
M EUR 3 million 3 million - - - 0.25% -
EUR - - - - 0.60% 0.25% -

Performance fee method: High Water Mark. High water mark period: from 1 January 2019 onwards with a 5-year reset. Performance fee cap: 1.20%.
The fund offers “unit currency hedged” (U) units. See “Fund Fees and Costs” for a fuller explanation of above fees. For a current and complete list of available

unit classes, go to eurizoncapital.com.
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Bond Emerging Markets

Investment Objective and Policy

Objective To increase the value of your investment over time
and to outperform emerging bond markets (as measured by the
benchmark).

Benchmark(s) JP Morgan EMBI Global Diversified Index® (total
return), a measure of performance of emerging markets bonds
that does not take into account ESG criteria. For designing the
portfolio, measuring performance and calculating performance
fee.

Investment policy The fund mainly invests in government and
corporate bonds issued in emerging markets, including China
and Russia, and denominated in US dollar or another hard
currency. These investments may be below investment grade
and some of them may be highly speculative. The fund generally
favours direct investment but may at times invest through
derivatives.

Specifically, the fund normally invests at least 70% of total net
assets in debt and debt-related instruments from issuers that are
located, or do most of their business, in emerging markets,
including money market instruments. Some of these investments
may be below investment grade. The fund may invest directly, or
indirectly through the Bond Connect programme, in the China
Interbank Bond Market.

The fund may invest in the following asset classes up to the
percentages of total net assets indicated:

e emerging market debt instruments denominated in local
currencies: 20%

e asset-backed securities, including asset-backed sukuk bonds:
10%

e below investment grade debt instruments rated CCC+/Caa1 or
lower or unrated: 10%

¢ contingent convertible bonds (coco bonds): 10%

Derivatives and techniques The fund may use derivatives for
reducing risks (hedging) and costs, and to gain additional
investment exposure.

In addition to core derivatives (see “
How the Funds Use Instruments and Techniques”), the fund
may use TRSs.

TRS usage Expected, 5% of total net assets; maximum, 30%.

Strategy In actively managing the fund, the investment manager
uses macroeconomic and market analysis to determine country,
currency and bond sector exposure. The investment manager
then focuses on analysis of issuers and securities to overweight
those securities that appear to offer the best return for their risk
level (top-down and bottom-up approach). The fund’s exposure
to securities, and thus its performance, are likely to differ slightly
from those of the benchmark.
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Sustainability approach The fund promotes (E) environmental
and/or (S) social characteristics and invests in assets following
good governance (G) practices in accordance with article 8 of
the Sustainable Finance Disclosure Regulation (“SFDR”).

The investment manager uses environmental, social and
governance (ESG) criteria as a core element of its strategy. It
excludes securities from issuers or sectors with a low ESG
profile or that are involved with controversial weapons or derive
25% or more of their revenues from thermal coal, or 10% or
more of their revenues from oil sands, and builds a portfolio with
a weighted average ESG score higher than that of its
benchmark.

For more information, see “SFDR Pre-contractual
disclosures” and “Sustainable Investing Policy and ESG
Integration” including the relevant minimum ESG coverage
rate and the main methodological limits, such as
incomplete, inaccurate or unavailable third-party data, and
go to
https:/lwww.eurizoncapital.coml/pages/sustainability.aspx

Taxonomy disclosure

The investments underlying this financial product do not take into
account the EU criteria for environmentally sustainable economic
activities.

Base currency EUR.
Investment manager Eurizon Capital SGR S.p.A.

Main Risks

See “Risk Descriptions” for more information.
Risks typically associated with ordinary market conditions

e ABS/MBS o Emerging and frontier markets
e Benchmark orientation e Hedging
e Coco bonds o Interest rate
e Country risk — China e Investment fund
e Country risk — Russia ¢ Management
e Credit - below investment o Market
grade e Sukuk
e Currency e Sustainable investing

e Derivatives

Risks typically associated with unusual market conditions
or other unpredictable events
e Counterparty and collateral; +

securities financing
o Default
o Liquidity

e Operational
e Standard practices

Risk management method Commitment.


#page_HowtheFundsUseInstrumentsandTech
https://www.eurizoncapital.com/pages/sustainability.aspx

Planning your Investment

Product availability The fund is available to professional
investors and investors with basic knowledge, with or without
advice.

Investor profile Investors who understand the risks of the fund
and plan to invest over the medium term.

The fund may appeal to investors who:

e are looking for an investment combining income and growth,
while favouring sustainable investing

e are interested in exposure to emerging bond markets, either
for a core investment or for diversification purposes

Processing requests Requests to buy, exchange or sell fund

units that are received and accepted by the transfer agent by

4:00 PM CET on any day that is a business day in Luxembourg

Base Unit Classes

and that is also a trading day on the fund’s main markets are
ordinarily processed at the NAV for that day (T). For the list of
valuation days, go to eurizoncapital.com.

Settlement occurs no later than 3 business days after a request
has been accepted.

Fund Events

15/2/1999 Launched as Sanpaolo International Fund — Bonds Emerging
Markets.

27/9/2002 Renamed Sanpaolo International Fund — Obbligazionario
Paesi Emergenti.

26/2/2008 Renamed Eurizon Fund — Bond Emerging Markets.

Max. Dealing Fees

Class Currency Min. investment Min. holding Entry
C EUR
R EUR 500 - 1.50%
X EUR 3 million 3 million -
z EUR 3 million 3 million -
M EUR 3 million 3 million -
EUR

Exit Management Max. administration Performance
0.55% 0.25% 20%
- 1.20% 0.25% 20%
- 0.50% 0.25% -
- 0.40% 0.25% 20%
- = 0.25% -
0.65% 0.25% -

Performance fee method: High Water Mark. High water mark period: from 1 January 2019 onwards with a 5-year reset. Performance fee cap: 1.20%.
The fund offers “portfolio currency hedged” (H) units. See “Fund Fees and Costs” for a fuller explanation of above fees. For a current and complete list of

available unit classes, go to eurizoncapital.com.
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Bond Emerging Markets in Local

Currencies ESG

Investment Objective and Policy

Objective To increase the value of your investment over time
and to outperform emerging bond markets (as measured by the
benchmark), while focusing on environmental, social and
governance (ESG) factors.

Benchmark(s) JP Morgan ESG GBI EM Global Diversified
Index® (total return), a measure of performance of emerging
market government bonds that takes into account ESG criteria
(for more information, go to JPMorgan.com). For designing the
portfolio, measuring performance and calculating performance
fee.

Investment policy The fund mainly invests in government
bonds and money market instruments issued in emerging
markets, including China and Russia, and denominated in any
local currency. These investments may be below investment
grade and some of them may be highly speculative. The fund
generally favours direct investment but may at times invest
through derivatives.

Specifically, the fund normally invests at least 70% of total net
assets in debt and debt-related instruments from issuers that are
located, or do most of their business, in emerging markets,
including money market instruments. The fund may invest
directly, or indirectly through the Bond Connect programme, in
the China Interbank Bond Market.

The fund may invest in the following asset classes up to the
percentages of total net assets indicated:

e below investment grade debt instruments rated CCC+/Caa1 or
lower or unrated: 30%, including 10% in distressed debt
securities

e emerging market debt instruments denominated in hard
currencies: 20%

e asset-backed securities, including asset-backed sukuk bonds:
10%

The fund does not invest in contingent convertible bonds (coco
bonds), but may be indirectly exposed to them (maximum 10% of
total net assets).

Derivatives and techniques The fund may use derivatives for
reducing risks (hedging) and costs, and to gain additional
investment exposure.

In addition to core derivatives (see “
How the Funds Use Instruments and Techniques”), the fund
may use TRSs.

TRS usage Expected, 5% of total net assets; maximum, 30%.

Strategy In actively managing the fund, the investment manager
uses macroeconomic and market analysis to determine country,
currency and bond sector exposure. In selecting individual
issuers and securities, the investment manager uses a
proprietary scoring method that integrates both financial and
ESG criteria to overweight those securities that appear to offer
the best return for their risk level (top-down and bottom-up
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approach). The weights of the countries and issuers included in
the benchmark are proportional to an ESG score determined by
the benchmark provider. In addition, the benchmark excludes
sectors such as thermal coal, tobacco and weapons. The fund’s
exposure to securities, and thus its performance, are likely to
differ slightly from those of the benchmark.

Sustainability approach The fund promotes (E) environmental

and/or (S) social characteristics and invests in assets following
good governance (G) practices in accordance with article 8 of
the Sustainable Finance Disclosure Regulation (“SFDR”).

The investment manager uses environmental, social and
governance (ESG) criteria as a core element of its strategy. It
excludes securities from issuers or sectors with a low ESG
profile or that are involved with controversial weapons or derive
25% or more of their revenues from thermal coal, or 10% or
more of their revenues from oil sands, and builds a portfolio with
a weighted average ESG score higher than that of its
benchmark.

For more information, see “SFDR Pre-contractual
disclosures” and “Sustainable Investing Policy and ESG
Integration” including the relevant minimum ESG coverage
rate and the main methodological limits, such as
incomplete, inaccurate or unavailable third-party data, and
go to
https:/lwww.eurizoncapital.comlpages/sustainability.aspx

Taxonomy disclosure

The investments underlying this financial product do not take into
account the EU criteria for environmentally sustainable economic
activities.

Base currency EUR.
Investment manager Eurizon Capital SGR S.p.A.

Main Risks

See “Risk Descriptions” for more information.

Risks typically associated with ordinary market conditions
o ABS/MBS e Emerging and frontier markets

e Benchmark orientation e Hedging
e Country risk — China e Interest rate
e Country risk — Russia e Investment fund
e Credit - below investment e Management
grade o Market
e Currency ¢ Sustainable investing
o Derivatives e Sukuk

Risks typically associated with unusual market conditions
or other unpredictable events
e Counterparty and collateral; +

securities financing
o Default
o Liquidity

e Operational
e Standard practices

Risk management method Commitment.


https://www.jpmorgan.com/LU/en/about-us
#page_HowtheFundsUseInstrumentsandTech
https://www.eurizoncapital.com/pages/sustainability.aspx

Planning your Investment

Product availability The fund is available to professional
investors and investors with basic knowledge, with or without
advice.

Investor profile Investors who understand the risks of the fund
and plan to invest over the medium term.

The fund may appeal to investors who:

e are looking for an investment combining income and growth,
while favouring sustainable investing

e are interested in exposure to emerging bond markets, either
for a core investment or for diversification purposes

Base Unit Classes

Processing requests Requests to buy, exchange or sell fund
units that are received and accepted by the transfer agent by
4:00 PM CET on any day that is a business day in Luxembourg
and that is also a trading day on the fund’s main markets are
ordinarily processed at the NAV for that day (T). For the list of
valuation days, go to eurizoncapital.com.

Settlement occurs no later than 3 business days after a request
has been accepted.

Fund Events

25/6/2019 Launched as Eurizon Fund — Bond Emerging Markets in Local

Currencies ESG.

Max. Dealing Fees

Class Currency Min. investment Min. holding Entry Exit Management Max. administration Performance
C EUR - - - - 0.55% 0.25% 20%
R EUR 500 - 1.50% - 1.20% 0.25% 20%
X EUR 3 million 3 million - - 0.50% 0.25% -
z EUR 3 million 3 million - - 0.40% 0.25% 20%
M EUR 3 million 3 million - - - 0.25% -
EUR - - - - 0.65% 0.25% -

Performance fee method: High Water Mark. High water mark period: from the unit class launch onwards with a 5-year reset. Performance fee cap: 1.20%.
The fund offers “portfolio currency hedged” (H) units. See “Fund Fees and Costs” for a fuller explanation of above fees. For a current and complete list of

available unit classes, go to eurizoncapital.com.
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Euro Emerging Markets Bonds

Investment Objective and Policy

Objective To increase the value of your investment over time
and to outperform emerging bond markets (as measured by the
benchmark).

Benchmark(s) JP Morgan Euro EMBI Global Diversified Index®
(total return), a measure of performance of EUR-denominated
emerging markets bonds that does not take into account ESG
criteria. For designing the portfolio, measuring performance and
calculating performance fee.

Investment policy The fund mainly invests in government and
corporate bonds issued in emerging markets, including China
and Russia, and denominated in euro. These investments may
be below investment grade and some of them may be highly
speculative. The fund generally favours direct investment but
may at times invest through derivatives.

Specifically, the fund normally invests at least 70% of total net
assets in debt and debt-related instruments from issuers that are
located, or do most of their business, in emerging markets,
including sukuk bonds and money market instruments. The fund
may invest directly, or indirectly through the Bond Connect
programme, in the China Interbank Bond Market. Some of these
investments may be below investment grade with a minimum
rating of CC/Ca.

The fund may invest in the following asset classes up to the
percentages of total net assets indicated:

e below investment grade debt instruments rated between CCC
+/Caal1 and CC/Ca or unrated: 30%

e emerging market debt instruments denominated in local
currencies: 20%

o asset-backed securities, including asset-backed sukuk bonds:
10%
e contingent convertible bonds (coco bonds): 10%

Derivatives and techniques The fund may use derivatives for
reducing risks (hedging) and costs, and to gain additional
investment exposure.

In addition to core derivatives (see “
How the Funds Use Instruments and Techniques”), the fund
may use TRSs.

TRS usage Expected, 5% of total net assets; maximum, 30%.

Strategy In actively managing the fund, the investment manager
uses macroeconomic and market analysis to determine country,
currency and overall duration exposure. The investment manager
then focuses on analysis of issuers and securities to overweight
those securities that appear to offer the best return for their risk
level (top-down and bottom-up approach). The fund’s exposure
to securities, and thus its performance, are likely to differ slightly
from those of the benchmark.
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Sustainability approach The fund promotes (E) environmental
and/or (S) social characteristics and invests in assets following
good governance (G) practices in accordance with article 8 of
the Sustainable Finance Disclosure Regulation (“SFDR”).

The investment manager uses environmental, social and
governance (ESG) criteria as a core element of its strategy. It
excludes securities from issuers or sectors with a low ESG
profile or that are involved with controversial weapons or derive
25% or more of their revenues from thermal coal, or 10% or
more of their revenues from oil sands, and builds a portfolio with
a weighted average ESG score higher than that of its
benchmark.

For more information, see “SFDR Pre-contractual
disclosures” and “Sustainable Investing Policy and ESG
Integration” including the relevant minimum ESG coverage
rate and the main methodological limits, such as
incomplete, inaccurate or unavailable third-party data, and
go to
https:/lwww.eurizoncapital.coml/pages/sustainability.aspx

Taxonomy disclosure

The investments underlying this financial product do not take into
account the EU criteria for environmentally sustainable economic
activities.

Base currency EUR.
Investment manager Eurizon Capital SGR S.p.A.

Main Risks

See “Risk Descriptions” for more information.
Risks typically associated with ordinary market conditions

e Benchmark orientation e Emerging and frontier markets
e ABS /MBS e Hedging
e Coco bonds o Interest rate
e Country risk — China e Investment fund
e Country risk — Russia ¢ Management
e Credit - below investment o Market
grade e Sukuk
e Currency e Sustainable investing

e Derivatives

Risks typically associated with unusual market conditions
or other unpredictable events
e Counterparty and collateral; +

securities financing
o Default
o Liquidity

e Operational
e Standard practices

Risk management method Commitment.


#page_HowtheFundsUseInstrumentsandTech
https://www.eurizoncapital.com/pages/sustainability.aspx

Planning your Investment

Product availability The fund is available to professional
investors and investors with basic knowledge, with or without
advice.

Investor profile Investors who understand the risks of the fund
and plan to invest over the medium term.

The fund may appeal to investors who:

e are looking for an investment combining income and growth,
while favouring sustainable investing

e are interested in exposure to emerging bond markets, either
for a core investment or for diversification purposes

Base Unit Classes

Processing requests Requests to buy, exchange or sell fund
units that are received and accepted by the transfer agent by
4:00 PM CET on any day that is a business day in Luxembourg
and that is also a trading day on the fund’s main markets are
ordinarily processed at the NAV for that day (T). For the list of
valuation days, go to eurizoncapital.com.

Settlement occurs no later than 3 business days after a request
has been accepted.
Fund Events

23/2/2021 Launched as Eurizon Fund — Euro Emerging Markets Bonds.

Max. Dealing Fees

Class Currency Min. investment Min. holding Entry Exit Management Max. administration Performance
C EUR - - - - 0.55% 0.25% 20%
R EUR 500 - 1.50% - 1.20% 0.25% 20%
X EUR 3 million 3 million - - 0.50% 0.25% -
z EUR 3 million 3 million - - 0.40% 0.25% 20%
M EUR 3 million 3 million - - - 0.25% -
EUR - - - - 0.65% 0.25% -

Performance fee method: High Water Mark. High water mark period: from the unit class launch onwards with a 5-year reset. Performance fee cap: 1.20%.
The fund offers “portfolio currency hedged” (H) units. See “Fund Fees and Costs” for a fuller explanation of above fees. For a current and complete list of

available unit classes, go to eurizoncapital.com.
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SLJ Local Emerging Markets Debt

Investment Objective and Policy

Objective To increase the value of your investment over time
and to outperform emerging bond markets in local currencies (as
measured by the benchmark).

Benchmark(s) JP Morgan GBI EM Global Diversified Index®
(total return), a measure of performance of emerging market
government bonds that does not take into account ESG criteria.
For designing the portfolio, measuring performance and
calculating performance fee.

Investment policy The fund mainly invests, either directly or
through derivatives, in government bonds issued in emerging
markets, including China and Russia, and denominated in any
local currency. These investments may be below investment
grade and some of them may be highly speculative. The fund
generally favours direct investment but may at times invest
through derivatives.

Specifically, the fund normally invests at least 70% of total net
assets in debt and debt-related instruments from issuers that are
located, or do most of their business, in emerging markets,
including money market instruments. The fund may invest
directly, or indirectly through the Bond Connect programme, in
the China Interbank Bond Market.

The fund may invest in the following asset classes up to the
percentages of total net assets indicated:

e below investment grade debt instruments rated CCC+/Caa1 or
lower or unrated: 30%, including 10% in distressed debt
securities

e emerging market debt instruments denominated in hard
currencies: 30%

o asset-backed securities, including asset-backed sukuk bonds:
10%
e contingent convertible bonds (coco bonds): 10%

Derivatives and techniques The fund may use derivatives for
reducing risks (hedging) and costs, and to gain additional
investment exposure.

In addition to core derivatives (see “
How the Funds Use Instruments and Techniques”), the fund
may use TRSs.

TRS usage Expected, 5% of total net assets; maximum, 30%.

Strategy In actively managing the fund, the investment manager
uses macroeconomic and market analysis to determine bond
sector, currency and overall duration exposure. The investment
manager then focuses on factors such as valuation, momentum
and yield curve positioning to overweight those securities that
appear to offer the best return for their risk level (top-down and
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bottom-up approach). The fund’s exposure to securities, and thus
its performance, are likely to differ slightly from those of the
benchmark.

Sustainability approach The fund promotes (E) environmental

and/or (S) social characteristics and invests in assets following
good governance (G) practices in accordance with article 8 of
the Sustainable Finance Disclosure Regulation (“SFDR”).

The investment manager uses environmental, social and
governance (ESG) criteria as a core element of its strategy. It
excludes securities from issuers or sectors with a low ESG
profile or that are involved with controversial weapons or derive
25% or more of their revenues from thermal coal, or 10% or
more of their revenues from oil sands, and builds a portfolio with
a weighted average ESG score higher than that of its
benchmark.

For more information, see “SFDR Pre-contractual
disclosures” and “Sustainable Investing Policy and ESG
Integration” including the relevant minimum ESG coverage
rate and the main methodological limits, such as
incomplete, inaccurate or unavailable third-party data, and
go to
https:llwww.eurizoncapital.comlpages/sustainability.aspx

Taxonomy disclosure

The investments underlying this financial product do not take into
account the EU criteria for environmentally sustainable economic
activities.

Base currency EUR.
Investment manager Eurizon SLJ Capital Ltd.

Main Risks

See “Risk Descriptions” for more information.
Risks typically associated with ordinary market conditions

o ABS/MBS e Emerging and frontier markets
e Benchmark orientation e Hedging
e Coco bonds o Interest rate
e Country risk — China e Investment fund
e Country risk — Russia e Management
o Credit - below investment o Market
grade e Sukuk
e Currency e Sustainable investing

e Derivatives

Risks typically associated with unusual market conditions
or other unpredictable events
e Counterparty and collateral

e Default

e Liquidity

e Operational
e Standard practices

Risk management method Commitment.


#page_HowtheFundsUseInstrumentsandTech
https://www.eurizoncapital.com/pages/sustainability.aspx

Planning your Investment

Product availability The fund is available to professional
investors and investors with basic knowledge, with or without
advice.

Investor profile Investors who understand the risks of the fund
and plan to invest over the medium term.

The fund may appeal to investors who:

e are looking for an investment combining income and growth,
while favouring sustainable investing

e are interested in exposure to emerging bond markets, either
for a core investment or for diversification purposes

Processing requests Requests to buy, exchange or sell fund

units that are received and accepted by the transfer agent by

4:00 PM CET on any day that is a business day in Luxembourg

Base Unit Classes

and that is also a trading day on the fund’s main markets are
ordinarily processed at the NAV for that day (T). For the list of
valuation days, go to eurizoncapital.com.

Settlement occurs no later than 3 business days after a request
has been accepted.

Fund Events

11/4/2017 Launched as Eurizon Fund — SLJ Emerging Local Market
Debt.

15/12/2017 Renamed Eurizon Fund — SLJ Local Emerging Markets Debt.

5/7/2019 Absorption of Eurizon Fund — Bond Emerging Markets in

Local Currencies.

Max. Dealing Fees

Class Currency Min. investment Min. holding Entry Exit Management Max. administration Performance
C EUR - - - - 0.75% 0.25% 20%
R EUR 500 - 1.50% - 1.40% 0.25% 20%
X EUR 3 million 3 million - - 0.70% 0.25% -
z EUR 3 million 3 million - - 0.60% 0.25% 20%
M EUR 3 million 3 million - - - 0.25% -
EUR - - - - 0.85% 0.25% -

Performance fee method: High Water Mark. High water mark period: from 1 January 2019 onwards with a 5-year reset. Performance fee cap: 1.40%.
The fund offers “portfolio currency hedged” (H) units. See “Fund Fees and Costs” for a fuller explanation of above fees. For a current and complete list of

available unit classes, go to eurizoncapital.com.
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Global Cautious Allocation

Investment Objective and Policy

Objective To increase the value of your investment over time
and to outperform the global equity and government bond
markets (as measured by the benchmark).

Benchmark(s) 20% MSCI World Indexe (net total return) + 80%
ICE Bofa Global Government Indexe. The benchmark does not
take into account ESG criteria. For designing the portfolio,
measuring performance, and calculating performance fee.

Investment policy The fund mainly invests in government and
corporate bonds and, to a lesser extent, in equities. These
investments may be from anywhere in the world, including China
and emerging markets. Bond investments are denominated in
any currency and some may be below investment grade. The
fund generally favours direct investment but may at times invest
through derivatives.

Specifically, the fund normally invests in equities and equity-
related instruments and in debt and debt-related instruments,
including convertible bonds and money market instruments. The
fund may invest directly, or indirectly through the Bond Connect
programme, in the China Interbank Bond Market (CIBM) and
may invest through the Hong Kong Stock Connect programme.

The fund may invest in the following asset classes up to the
percentages of total net assets indicated:

e equities and equity-related instruments: maximum 30%,
minimum 10%

e equity and debt instruments of issuers in emerging markets:
30%, including 10% in equity and debt instruments of issuers
in People’s Republic of China

e below investment grade debt instruments: 30% (distressed
debts securities not allowed)

e unrated debt instruments: 15%

e contingent convertible bonds (coco bonds): 10%

e commodities (through exchange-traded commodities,
derivatives and funds): 5%

The fund does not invest in asset-backed securities and
mortgage-backed securities, but may be indirectly exposed to
them (maximum 10% of total net assets).

Derivatives and techniques The fund may use derivatives for
reducing risks (hedging) and costs, and to gain additional
investment exposure.

In addition to core derivatives (see “How the Funds Use
Instruments and Techniques”), the fund may use TRSs.

TRS usage Expected, 5% of total net assets; maximum, 30%.

Strategy In actively managing the fund, the investment manager
uses macroeconomic analysis along with quantitative and
qualitative analysis to dynamically adjust the portfolio’s asset mix
and geographic exposure and to select investments that appear
to offer the greatest potential for appreciation (top-down and
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bottom-up approach). The fund’s exposure to securities, and thus
its performance, are likely to differ slightly from those of the
benchmark.

Sustainability approach

The fund promotes (E) environmental and/or (S) social
characteristics and invests in assets following good governance
(G) practices in accordance with article 8 of the Sustainable
Finance Disclosure Regulation (“SFDR”).

The investment manager uses environmental, social and
governance (ESG) criteria as a core element of its strategy. It
excludes securities from issuers or sectors with a low ESG
profile or that are involved with controversial weapons or that
derive 25% or more of their revenues from the thermal coal, or
10% or more of their revenues from oil sands and builds a
portfolio with a weighted average ESG score higher than that of
its benchmark. The investment manager also actively engages
with the management of companies in which it has large
investments with the aim of improving returns and sustainability.

For more information, see “SFDR Pre-contractual
disclosure” and section “Sustainable Investing Policy and
ESG Integration” including the relevant minimum ESG
coverage rate and the main methodological limits, such as
incomplete, inaccurate or unavailable third-party data and
go to https:/lwww.eurizoncapital.com

Taxonomy disclosure

The investments underlying this financial product do not take into
account the EU criteria for environmentally sustainable economic
activities.

Base currency EUR.
Investment manager Eurizon Capital SGR S.p.A.

Main Risks

See “Risk Descriptions” for more information.
Risks typically associated with ordinary market conditions

e Benchmark orientation o Equity
e Convertible bonds e Hedging
e Commodities o Interest Rate
e Country risk — China e Investment fund
e Credit - below investment e Management
grade e Market
e Currency e Sustainable investing
o Derivatives e Coco Bonds

e Emerging and frontier markets

Risks typically associated with unusual market conditions
or other unpredictable events
o Counterparty and collateral

e Default

e Liquidity

e Operational
e Standard practices

Risk management method Commitment.


https://www.eurizoncapital.com/pages/sustainability.aspx

Planning your Investment

Product availability The fund is available to professional
investors and investors with basic knowledge, with or without
advice.

Investor profile Investors who understand the risks of the fund
and plan to invest over the medium term.

The fund may appeal to investors who:

e are looking for an investment combining income and growth,
while favouring sustainable investing

e are interested in exposure to equity and bond markets globally,
either for a core investment or for diversification purposes

Base Unit Classes

Processing requests Requests to buy, exchange or sell fund
units that are received and accepted by the transfer agent by
4:00 PM CET on any day that is a business day in Luxembourg
and that is also a trading day on the fund’s main markets are
ordinarily processed at the NAV for that day (T). For the list of
valuation days, go to eurizoncapital.com.

Settlement occurs no later than 3 business days after a request
has been accepted.
Fund Events

11/09/2023 Launched as Eurizon Fund — Global Cautious Allocation

Max. Dealing Fees

Class Currency Min. investment Min. holding Entry Exit Management Max. administration Performance
Cc EUR - - - - 0.65% 0.25% 20%
R EUR 500 - 1.50% - 1.30% 0.25% 20%
X EUR 3 million 3 million - - 0.60% 0.25% -
z EUR 3 million 3 million - - 0.45% 0.25% 20%
M EUR 3 million 3 million - - - 0.25% -
EUR - - - - 0.80% 0.25% -

Performance fee method: Benchmark. Performance fee cap: 1.30%

The fund offers “portfolio currency hedged” (H) units. See “Fund Fees and Costs” for a fuller explanation of above fees. For a current and complete list of

available unit classes, go to eurizoncapital.com.

101 | Eurizon Fund | 11 September 2023 Prospectus


http://www.eurizoncapital.lu/
http://www.eurizoncapital.lu/

Global Allocation

Investment Objective and Policy

Objective To increase the value of your investment over time
and to outperform global equity and government bond markets
(as measured by the benchmark).

Benchmark(s) 50% MSCI World Indexe (net total return) +
50% ICE Bofa Global Government Indexe. The benchmark
does not take into account ESG criteria. For designing the
portfolio, measuring performance, and calculating performance
fee.

Investment policy The fund mainly invests, in balanced
proportion, in equities and in government and corporate bonds.
These investments may be from anywhere in the world,
including China and emerging markets. Bond investments are
denominated in any currency and some may be below
investment grade. The fund generally favours direct investment
but may at times invest through derivatives.

Specifically, the fund normally invests in equities and equity-
related instruments and in debt and debt-related instruments,
including convertible bonds and money market instruments.
The fund may invest directly, or indirectly through the Bond
Connect programme, in the China Interbank Bond Market
(CIBM) and may invest through the Hong Kong Stock Connect
programme.

The fund may invest in the following asset classes up to the

percentages of total net assets indicated:

e equities and equity-related instruments: maximum 70%,
minimum 30%

e equity and debt instruments of issuers in emerging markets:
30%, including 10% in equity and debt instruments of issuers
in People’s Republic of China

e below investment grade debt instruments: 20% (distressed
debts securities not allowed)

e unrated debt instruments: 10%

e contingent convertible bonds (coco bonds): 10%

e commodities (through exchange-traded commodities,
derivatives and funds): 10%

The fund does not invest in asset-backed securities and

mortgage-backed securities, but may be indirectly exposed to
them (maximum 10% of total net assets).

Derivatives and techniques The fund may use derivatives for
reducing risks (hedging) and costs, and to gain additional
investment exposure.

In addition to core derivatives (see “How the Funds Use
Instruments and Techniques”), the fund may use TRSs.
TRS usage Expected, 5% of total net assets; maximum, 30%.

Strategy In actively managing the fund, the investment
manager uses macroeconomic analysis along with quantitative
and qualitative analysis to dynamically adjust the portfolio’s
asset mix and geographic exposure and to select investments
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that appear to offer the greatest potential for appreciation (top-
down and bottom-up approach). The fund’s exposure to
securities, and thus its performance, are likely to differ slightly
from those of the benchmark.

Sustainability approach

The fund promotes (E) environmental and/or (S) social
characteristics and invests in assets following good governance
(G) practices in accordance with article 8 of the Sustainable
Finance Disclosure Regulation (“SFDR”).

The investment manager uses environmental, social and
governance (ESG) criteria as a core element of its strategy. It
excludes securities from issuers or sectors with a low ESG
profile or that are involved with controversial weapons or that
derive 25% or more of their revenues from the thermal coal, or
10% or more of their revenues from oil sands and builds a
portfolio with a weighted average ESG score higher than that
of its benchmark. The investment manager also actively
engages with the management of companies in which it has
large investments with the aim of improving returns and
sustainability.

For more information, see “SFDR Pre-contractual
disclosure” and section “Sustainable Investing Policy and
ESG Integration” including the relevant minimum ESG
coverage rate and main methodological limits, such as
incomplete, inaccurate or unavailable third-party data and
go to https:/lwww.eurizoncapital.com

Taxonomy disclosure

The investments underlying this financial product do not take
into account the EU criteria for environmentally sustainable
economic activities.

Base currency EUR.

Investment manager Eurizon Capital SGR S.p.A.

Main Risks
See “Risk Descriptions” for more information.

Risks typically associated with ordinary market conditions

e Benchmark orientation o Equity
e Convertible bonds e Hedging
e Commodities ¢ Interest Rate
e Country risk — China e Investment fund
o Credit - below investment ¢ Management
grade e Market
e Currency ¢ Sustainable investing
o Derivatives e Coco Bonds

e Emerging and frontier markets

Risks typically associated with unusual market conditions
or other unpredictable events
e Counterparty and collateral

e Default

e Liquidity

e Operational
e Standard practices

Risk management method Commitment.


https://www.eurizoncapital.com/pages/sustainability.aspx

Planning your Investment

Product availability The fund is available to professional
investors and investors with basic knowledge, with or without
advice.

Investor profile Investors who understand the risks of the
fund and plan to invest over the medium term.
The fund may appeal to investors who:

e are looking for an investment combining income and growth,
while favouring sustainable investing

e are interested in exposure to equity and bond markets
globally, either for a core investment or for diversification
purposes

Base Unit Classes

Processing requests Requests to buy, exchange or sell fund
units that are received and accepted by the transfer agent by
4:00 PM CET on any day that is a business day in Luxembourg
and that is also a trading day on the fund’s main markets are
ordinarily processed at the NAV for that day (T). For the list of
valuation days, go to eurizoncapital.com.

Settlement occurs no later than 3 business days after a request
has been accepted.

Fund Events

11/09/2023 Launched as Eurizon Fund — Global Allocation

The fund qualifies under the German Investment Tax 2018 (GITA) as a
mixed fund (Mischfonds).

Max. Dealing Fees

Class Currency Min. investment Min. holding Entry Exit Management Max. administration Performance
Cc EUR - - - - 0.70% 0.25% 20%
R EUR 500 - 1.50% - 1.45% 0.25% 20%
X EUR 3 million 3 million - - 0.65% 0.25% -
4 EUR 3 million 3 million - - 0.50% 0.25% 20%
M EUR 3 million 3 million - - - 0.25% -
EUR - - - - 0.85% 0.25% -

Performance fee method: Benchmark. Performance fee cap: 1.45%

The fund offers “portfolio currency hedged” (H) units. See “Fund Fees and Costs” for a fuller explanation of above fees. For a current and complete list of

available unit classes, go to eurizoncapital.com.
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Italian Equity Opportunities

Investment Objective and Policy

Objective To increase the value of your investment over time
and to outperform the Italian equity market (as measured by the
benchmark).

Benchmark(s) 70% FTSE ltalia All-Share Capped in Euro®
Index (total return) + 30% FTSE lItalia Mid Cap® (total return),
measures of performance of Italian companies that do not take
into account ESG criteria.. For designing the portfolio, measuring
performance and calculating performance fee. Benchmarks are
rebalanced monthly.

Investment policy The fund mainly invests in Italian equities,

with an emphasis on small and mid capitalisation equities. The
fund generally favours direct investment but may at times invest
through derivatives.

Specifically, the fund normally invests at least 70% of total net
assets in equities and equity-related instruments, including
convertible bonds, that are traded or issued by companies that
are located, or do most of their business, in Italy.

The fund may invest in the following asset classes up to the
percentages of total net assets indicated:

e equities and equity-related instruments of member countries of
the Economic and Monetary Union (EMU): 10%

Derivatives and techniques The fund may use derivatives for
reducing risks (hedging) and costs, and to gain additional
investment exposure.

The fund intends to use core derivatives only (see “How the
Funds Use Instruments and Techniques”).

Strategy In actively managing the fund, the investment manager
uses strategic and fundamental company analysis to select
securities that appear to offer above average growth potential.
The majority of the fund’s securities are components of, and
have similar weightings to, the benchmark based on current
investment manager’s strategic and tactical views. Quantitative
deviation limitations underlying the investment approach restrict
the extent to which the performance of the fund may deviate
from the benchmark. The fund’s exposure to securities, and thus
its performance, are likely to differ slightly from those of the
benchmark.

Sustainability approach The fund promotes (E) environmental
and/or (S) social characteristics and invests in assets following
good governance (G) practices in accordance with article 8 of
the Sustainable Finance Disclosure Regulation (“SFDR”).
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The investment manager uses environmental, social and
governance (ESG) criteria as a core element of its strategy. It
excludes securities from issuers or sectors with a low ESG
profile or that are involved with controversial weapons or derive
25% or more of their revenues from thermal coal, or 10% or
more of their revenues from oil sands, and builds a portfolio with
a weighted average ESG score higher than that of its
benchmark. The investment manager also actively engages with
the management of companies in which it has large investments
with the aim of improving returns and sustainability.

For more information, see “SFDR Pre-contractual
disclosures” and “Sustainable Investing Policy and ESG
Integration” including the relevant minimum ESG coverage
rate and the main methodological limits, such as
incomplete, inaccurate or unavailable third-party data, and
go to
https:/lwww.eurizoncapital.coml/pages/sustainability.aspx

Taxonomy disclosure

The investments underlying this financial product do not take into
account the EU criteria for environmentally sustainable economic
activities.

Base currency EUR.
Investment manager Eurizon Capital SGR S.p.A.

Main Risks

See “Risk Descriptions” for more information.

Risks typically associated with ordinary market conditions
e Benchmark orientation e Hedging

e Concentration e Investment fund

e Convertible bonds ¢ Management

e Derivatives e Market

o Equity e Small and mid cap equity
e Sustainable investing

Risks typically associated with unusual market conditions
or other unpredictable events
e Counterparty and collateral

o Liquidity

e Operational
e Standard practices

Risk management method Commitment.


https://www.eurizoncapital.com/pages/sustainability.aspx

Planning your Investment

Product availability The fund is available to professional
investors and investors with basic knowledge, with or without
advice.

Investor profile Investors who understand the risks of the fund
and plan to invest over the long term.

The fund may appeal to investors who:

e are looking for a growth-oriented investment, while favouring
sustainable investing

e are interested in exposure to regional equity markets, either for
a core investment or for diversification purposes

Processing requests Requests to buy, exchange or sell fund

units that are received and accepted by the transfer agent by

4:00 PM CET on any day that is a business day in Luxembourg

Base Unit Classes

and that is also a trading day on the fund’s main markets are
ordinarily processed at the NAV for that day (T). For the list of
valuation days, go to eurizoncapital.com.

Settlement occurs no later than 3 business days after a request
has been accepted.

Fund Events

1/2/2012 Launched as Eurizon Fund — Equity Italy.
29/6/2012 Absorption of Eurizon Stars Fund — Italian Equity.
5/7/2019 Absorption of Eurizon Fund — Equity Small Mid Cap Italy and

renamed Eurizon Fund — Italian Equity Opportunities.

The fund qualifies under the German Investment Tax 2018
(GITA) as an equity fund (Aktienfonds).

Max. Dealing Fees

Class Currency Min. investment Min. holding Entry Exit Management Max. administration Performance
C EUR - - - - 0.80% 0.25% 20%
R EUR 500 - 3.00% - 1.70% 0.25% 20%
X EUR 3 million 3 million - - 0.75% 0.25% -
z EUR 3 million 3 million - - 0.60% 0.25% 20%
M EUR 3 million 3 million - - - 0.25% -
EUR - - - - 0.95% 0.25% -

Performance fee method: High Water Mark. High water mark period: from 1 January 2019 onwards with a 5-year reset. Performance fee cap: 1.70%.
The fund offers “portfolio currency hedged” (H) units. See “Fund Fees and Costs” for a fuller explanation of above fees. For a current and complete list of

available unit classes, go to eurizoncapital.com.
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Top European Research

Investment Objective and Policy

Objective To increase the value of your investment over time
and to outperform European equity markets (as measured by the
benchmark).

Benchmark(s) MSCI Europe Index® (net total return), a
measure of performance of European companies that does not
take into account ESG criteria. For designing the portfolio,
measuring performance and calculating performance fee.

Investment policy The fund mainly invests in European
equities. The fund generally favours direct investment but may at
times invest through derivatives.

Specifically, the fund normally invests at least 70% of total net
assets in equities and equity-related instruments, including
convertible bonds, that are traded or issued by companies that
are located, or do most of their business, in Europe.

Derivatives and techniques The fund may use derivatives for
reducing risks (hedging) and costs, and to gain additional
investment exposure.

In addition to core derivatives (see “How the Funds Use
Instruments and Techniques”), the fund may use TRSs.

TRS usage Expected, 20% of total net assets; maximum, 40%.

Strategy In actively managing the fund, the investment manager
uses market and fundamental company analysis to build a high-
conviction, concentrated portfolio of securities (bottom-up
approach). The fund’s exposure to securities, and thus its
performance, are likely to differ moderately from those of the
benchmark.

Sustainability approach The fund promotes (E) environmental
and/or (S) social characteristics and invests in assets following
good governance (G) practices in accordance with article 8 of
the Sustainable Finance Disclosure Regulation (“SFDR”).

The investment manager uses environmental, social and
governance (ESG) criteria as a core element of its strategy. It
excludes securities from issuers or sectors with a low ESG
profile or that are involved with controversial weapons or derive
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25% or more of their revenues from thermal coal, or 10% or
more of their revenues from oil sands, and builds a portfolio with
a weighted average ESG score higher than that of its
benchmark. The investment manager also actively engages with
the management of companies in which it has large investments
with the aim of improving returns and sustainability.

For more information, see “SFDR Pre-contractual
disclosures” and “Sustainable Investing Policy and ESG
Integration” including the relevant minimum ESG coverage
rate and the main methodological limits, such as
incomplete, inaccurate or unavailable third-party data, and
go to
https:/lwww.eurizoncapital.coml/pages/sustainability.aspx

Taxonomy disclosure

The investments underlying this financial product do not take into
account the EU criteria for environmentally sustainable economic
activities.

Base currency EUR.
Investment manager Eurizon Capital SGR S.p.A.

Main Risks

See “Risk Descriptions” for more information.
Risks typically associated with ordinary market conditions

e Benchmark orientation o Equity
e Concentration e Hedging
e Convertible bonds e Investment fund
e Currency e Management
o Derivatives o Market
e Sustainable investing

Risks typically associated with unusual market conditions
or other unpredictable events
o Counterparty and collateral

e Liquidity

e Operational
e Standard practices

Risk management method Commitment.


https://www.eurizoncapital.com/pages/sustainability.aspx

P|anning your Investment and that is also a trading day on the fund’s main markets are
ordinarily processed at the NAV for that day (T). For the list of

Product availability The fund is available to professional valuation days, go to eurizoncapital.com.

investors and investors with basic knowledge, with or without i
advice. Settlement occurs no later than 3 business days after a request

Investor profile Investors who understand the risks of the fund has been accepted.

and plan to invest over the long term.

Fund Events
The fund may appeal to investors who:

e are looking for a growth-oriented investment, while favouring 131712016 Launched as Eurizon Fund — Top European Research.

sustainable investing 24/2/2017 Absorption of Eurizon Easyfund — Equity Europe.

e are interested in exposure to regional equity markets, either for The fund qualifies under the German Investment Tax 2018
a core investment or for diversification purposes (GITA) as an equity fund (Aktienfonds).

Processing requests Requests to buy, exchange or sell fund

units that are received and accepted by the transfer agent by

4:00 PM CET on any day that is a business day in Luxembourg

Base Unit Classes

Max. Dealing Fees

Class Currency Min. investment Min. holding Entry Exit Management Max. administration Performance
C EUR - - - - 0.80% 0.25% 20%
R EUR 500 - 3.00% - 1.70% 0.25% 20%
X EUR 3 million 3 million - - 0.75% 0.25% -
z EUR 3 million 3 million - - 0.60% 0.25% 20%
M EUR 3 million 3 million - - - 0.25% -
EUR - - - - 0.95% 0.25% -

Performance fee method: High Water Mark. High water mark period: from 1 January 2019 onwards with a 5-year reset. Performance fee cap: 1.70%.
The fund offers “portfolio currency hedged” (H) units. See “Fund Fees and Costs” for a fuller explanation of above fees. For a current and complete list of
available unit classes, go to eurizoncapital.com.
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Equity Small Mid Cap Europe

Investment Objective and Policy

Objective To increase the value of your investment over time
and to outperform European small and mid capitalisation equity
markets (as measured by the benchmark).

Benchmark(s) MSCI Europe Mid Cap Index® (net total return),
a measure of performance of European mid-cap companies that
does not take into account ESG criteria. For designing the
portfolio, measuring performance and calculating performance
fee.

Investment policy The fund mainly invests in European small
and mid capitalisation equities. The fund generally favours direct
investment but may at times invest through derivatives.

Specifically, the fund normally invests at least 70% of total net
assets in equities and equity-related instruments, including
convertible bonds, that are traded, or issued by small or mid size
companies that are located or do most of their business, in
Europe.

Derivatives and techniques The fund may use derivatives for
reducing risks (hedging) and costs, and to gain additional
investment exposure.

In addition to core derivatives (see “How the Funds Use
Instruments and Techniques”), the fund may use TRSs.

TRS usage Expected, 20% of total net assets; maximum, 40%.

Strategy In actively managing the fund, the investment manager
uses macroeconomic, market and fundamental company
analysis to identify opportunities and to overweight securities that
appear to offer the greatest potential for appreciation
(quantitative and bottom-up approach). The fund’s exposure to
securities, and thus its performance, are likely to differ
moderately from those of the benchmark.

Sustainability approach The fund promotes (E) environmental
and/or (S) social characteristics and invests in assets following
good governance (G) practices in accordance with article 8 of
the Sustainable Finance Disclosure Regulation (“SFDR”).

The investment manager uses environmental, social and
governance (ESG) criteria as a core element of its strategy. It
excludes securities from issuers or sectors with a low ESG
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profile or that are involved with controversial weapons or derive
25% or more of their revenues from thermal coal, or 10% or
more of their revenues from oil sands, and builds a portfolio with
a weighted average ESG score higher than that of its
benchmark. The investment manager also actively engages with
the management of companies in which it has large investments
with the aim of improving returns and sustainability.

For more information, see “SFDR Pre-contractual
disclosures” and “Sustainable Investing Policy and ESG
Integration” including the relevant minimum ESG coverage
rate and the main methodological limits, such as
incomplete, inaccurate or unavailable third-party data, and
go to
https:llwww.eurizoncapital.comlpages/sustainability.aspx

Taxonomy disclosure

The investments underlying this financial product do not take into
account the EU criteria for environmentally sustainable economic
activities.

Base currency EUR.
Investment manager Eurizon Capital SGR S.p.A.

Main Risks

See “Risk Descriptions” for more information.
Risks typically associated with ordinary market conditions

e Benchmark orientation e Hedging

e Convertible bonds e Investment fund

e Currency ¢ Management

e Derivatives e Market

o Equity e Small and mid cap equity
e Sustainable investing

Risks typically associated with unusual market conditions
or other unpredictable events
e Counterparty and collateral

o Liquidity

e Operational
e Standard practices

Risk management method Commitment.


https://www.eurizoncapital.com/pages/sustainability.aspx

Planning your Investment

Product availability The fund is available to professional
investors and investors with basic knowledge, with or without
advice.

Investor profile Investors who understand the risks of the fund
and plan to invest over the long term.

The fund may appeal to investors who:

e are looking for a growth-oriented investment, while favouring
sustainable investing

e are interested in exposure to regional equity markets, either for
a core investment or for diversification purposes

Processing requests Requests to buy, exchange or sell fund
units that are received and accepted by the transfer agent by
4:00 PM CET on any day that is a business day in Luxembourg
and that is also a trading day on the fund’s main markets are
ordinarily processed at the NAV for that day (T). For the list of
valuation days, go to eurizoncapital.com.

Base Unit Classes

Settlement occurs no later than 3 business days after a request
has been accepted.

Fund Events

20/2/1990 Launched as Sanpaolo International Fund — Equity Europe
Small Cap.

27/9/2002 Renamed Sanpaolo International Fund — Small Cap Europa.

7/11/2003 Absorption of Sanpaolo International Fund — Small Cap USA
and Sanpaolo International Fund — Small Cap Internazionale.

26/2/2008 Renamed Eurizon Easyfund — Equity Small Cap Europe.

11/12/2009  Absorption of Giotto Lux Fund — Equity Europe Small Cap.

29/6/2012 Absorption of Eurizon Stars Fund — European Small Cap
Equity.

17/2/2017 Renamed Eurizon Fund — Equity Small Mid Cap Europe.

Max. Dealing Fees

Class Currency Min. investment Min. holding Entry Exit Management Max. administration Performance
C EUR - - - - 0.80% 0.25% 20%
R EUR 500 - 3.00% - 1.70% 0.25% 20%
X EUR 3 million 3 million - - 0.75% 0.25% -
z EUR 3 million 3 million - - 0.60% 0.25% 20%
M EUR 3 million 3 million - - - 0.25% -
EUR - - - - 0.95% 0.25% -

Performance fee method: High Water Mark. High water mark period: from 1 January 2019 onwards with a 5-year reset. Performance fee cap: 1.70%.
The fund offers “portfolio currency hedged” (H) units. See “Fund Fees and Costs” for a fuller explanation of above fees. For a current and complete list of

available unit classes, go to eurizoncapital.com.
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Equity USA

Investment Objective and Policy

Objective To increase the value of your investment over time
and to outperform US equity markets (as measured by the
benchmark).

Benchmark(s) MSCI USA Index® (net total return), a measure
of performance of US companies that does not take into account
ESG criteria. For designing the portfolio, measuring performance
and calculating performance fee.

Investment policy The fund mainly invests in US equities. The
fund generally favours direct investment but may at times invest
through derivatives.

Specifically, the fund normally invests at least 70% of total net
assets in equities and equity-related instruments, including
convertible bonds, that are traded or issued by companies that
are located, or do most of their business, in the USA.

Derivatives and techniques The fund may use derivatives for
reducing risks (hedging) and costs, and to gain additional
investment exposure.

In addition to core derivatives (see “How the Funds Use
Instruments and Techniques”), the fund may use TRSs.

TRS usage Expected, 15% of total net assets; maximum, 30%.

Strategy In actively managing the fund, the investment manager
uses macroeconomic, market and fundamental company
analysis to identify opportunities and to overweight securities that
appear to offer the greatest potential for appreciation
(quantitative and bottom-up approach). The fund’s exposure to
securities, and thus its performance, are likely to differ
moderately from those of the benchmark.

Sustainability approach The fund promotes (E) environmental
and/or (S) social characteristics and invests in assets following
good governance (G) practices in accordance with article 8 of
the Sustainable Finance Disclosure Regulation (“SFDR”).

The investment manager uses environmental, social and
governance (ESG) criteria as a core element of its strategy. It
excludes securities from issuers or sectors with a low ESG
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profile or that are involved with controversial weapons or derive
25% or more of their revenues from thermal coal, or 10% or
more of their revenues from oil sands, and builds a portfolio with
a weighted average ESG score higher than that of its
benchmark. The investment manager also actively engages with
the management of companies in which it has large investments
with the aim of improving returns and sustainability.

For more information, see “SFDR Pre-contractual
disclosures” and “Sustainable Investing Policy and ESG
Integration” including the relevant minimum ESG coverage
rate and the main methodological limits, such as
incomplete, inaccurate or unavailable third-party data, and
go to
https:llwww.eurizoncapital.comlpages/sustainability.aspx

Taxonomy disclosure

The investments underlying this financial product do not take into
account the EU criteria for environmentally sustainable economic
activities.

Base currency EUR.
Investment manager Eurizon Capital SGR S.p.A.

Main Risks

See “Risk Descriptions” for more information.

Risks typically associated with ordinary market conditions
e Benchmark orientation o Equity

e Concentration e Hedging
e Convertible bonds ¢ Investment fund
e Currency e Management
e Derivatives e Market
e Sustainable investing

Risks typically associated with unusual market conditions
or other unpredictable events
e Counterparty and collateral

o Liquidity

e Operational
e Standard practices

Risk management method Commitment.


https://www.eurizoncapital.com/pages/sustainability.aspx

Planning your Investment Processing requests Requests to buy, exchange or sell fund
units that are received and accepted by the transfer agent by

Product availability The fund is available to professional 4:00 PM CET on any day that is a business day in Luxembourg
investors and investors with basic knowledge, with or without and that is also a trading day on the fund’s main markets are
advice. ordinarily processed at the NAV for that day (T). For the list of
Investor profile Investors who understand the risks of the fund valuation days, go to eurizoncapital.com.

and plan to invest over the long term. Settlement occurs no later than 3 business days after a request

The fund may appeal to investors who: has been accepted.

e are looking for a growth-oriented investment, while favouring
sustainable investing Fund Events

e are interested in exposure to regional equity markets, either for 27/1/2016  Launched as Eurizon Fund — Equity USA.
a core investment or for diversification purposes

Base Unit Classes

Max. Dealing Fees

Class Currency Min. investment Min. holding Entry Exit Management Max. administration Performance
C EUR - - - - 0.80% 0.25% 20%
R EUR 500 - 3.00% - 1.70% 0.25% 20%
X EUR 3 million 3 million - - 0.75% 0.25% -
z EUR 3 million 3 million - - 0.60% 0.25% 20%
M EUR 3 million 3 million - - - 0.25% -
EUR - - - - 0.95% 0.25% -

Performance fee method: High Water Mark. High water mark period: from 1 January 2019 onwards with a 5-year reset. Performance fee cap: 1.70%.
The fund offers “portfolio currency hedged” (H) units. See “Fund Fees and Costs” for a fuller explanation of above fees. For a current and complete list of
available unit classes, go to eurizoncapital.com.
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Sustainable Japan Equity

Investment Objective and Policy

Objective To increase the value of your investment over time
and to outperform Japanese equity markets (as measured by the
benchmark), while focusing on environmental, social and
governance (ESG) factors.

Benchmark(s) TOPIX Net Total Return Index® (not yet ESMA
registered), a measure of performance of Japanese companies
that does not take into account ESG criteria. For designing the
portfolio, measuring performance and calculating performance
fee.

Investment policy The fund mainly invests in Japanese
equities. The fund generally favours direct investment but may at
times invest through derivatives.

Specifically, the fund normally invests at least 70% of total net
assets in equities and equity-related instruments, including
convertible bonds, that are traded or issued by companies that
are located, or do most of their business, in Japan.

Derivatives and techniques The fund may use derivatives for
reducing risks (hedging) and costs, and to gain additional
investment exposure.

The fund intends to use core derivatives only (see “How the
Funds Use Instruments and Techniques”).

Strategy In actively managing the fund, the investment manager
uses macroeconomic analysis along with f