
REPORT TO INVESTORS
NATIXIS AM Funds
Accounting Period 1 July 2019 - 30 June 2020
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Ostrum Euro Short 

Term Credit
Ostrum Euro Short 

Term Credit
Ostrum Euro Short 

Term Credit
Ostrum Euro Short 

Term Credit
Ostrum Euro Short 

Term Credit
Ostrum Euro Short 

Term Credit
Ostrum Euro Short 

Term Credit
Ostrum Euro Short 

Term Credit
HMRC ref. no. N0062-0052 N0062-0047 N0062-0057 N0062-0101 N0062-0102 N0062-0091 N0062-0093 N0062-0096 N0062-0095 N0062-0090 N0062-0094
Currency of calculation EUR EUR EUR EUR EUR EUR EUR EUR EUR EUR EUR
ISIN/SEDOL LU0935219609 LU0935220284 LU1117699071 LU1118011698 LU1118011771 LU0935221761 LU0935221928 LU1118012159 LU0935222066 LU0935222223 LU0935222579

Share class Class I (EUR) Class R (EUR) Class SI (EUR) Class SI (EUR) Class SI (EUR) - 
Distribution

Class I (EUR) Class I (EUR) - 
Distribution

Class N (EUR) Class R (EUR) Class R (EUR) - 
Distribution

Class RE (EUR)

Excess of reportable income per unit 1642.0867 95.2878 0.8980 1.6070 0.0085 170.0197 524.2802 0.4096 1.2657 Nil 0.7256

Cash and other distributions (e.g. bonus and capital distributions) per unit in relation to the period:

Distribution (ex-date 21/08/2019, pay date 27/08/2019)                       
Distribution (ex-date 19/09/2019, pay date 24/09/2019)                       
Distribution (ex-date 18/10/2019, pay date 23/10/2019)                                         0.4691                                42.2816         
Distribution (ex-date 21/11/2019, pay date 26/11/2019)                       
Distribution (ex-date 20/12/2019, pay date 26/12/2019)                       
Distribution (ex-date 17/01/2020, pay date 22/01/2020)                                         0.4641                                46.7297                                    0.2285   
Distribution (ex-date 21/01/2020, pay date 28/01/2020)                       
Distribution (ex-date 20/02/2020, pay date 26/02/2020)                       
Distribution (ex-date 20/03/2020, pay date 26/03/2020)                       
Distribution (ex-date 22/04/2020, pay date 28/04/2020)                                        0.3934                                34.9740                                     0.2521   
Distribution (ex-date 15/05/2020, pay date 25/05/2020)                       
Distribution (ex-date 19/06/2020, pay date 25/06/2020)                       
Distribution (ex-date 20/07/2020, pay date 24/07/2020)                                        0.4255                                38.2015                                    0.2893   

There is no excess reportable income where actual cash and other distributions in relation to the period is equal to, or more 
than, the reportable income in accordance with the Offshore Funds (Tax) Regulations 2009 (as amended). 

Confirmations:

- The Fund distribution date is 31 December 2020 (6 months after YE date).
- The Fund does not operate equalisation and under regulation 53(i)(j) does not intend to make income adjustments in the 
reporting period.
- The Fund remains within the reporting fund regime as of the date of this report.
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Ostrum Euro Credit Ostrum Euro Credit Ostrum Euro Credit Ostrum Euro Credit Ostrum Euro Credit Ostrum Euro Credit Ostrum Euro Inflation Ostrum Euro Inflation Ostrum Euro 
Aggregate

Ostrum Euro 
Aggregate

Ostrum Euro 
Aggregate

Ostrum Euro 
Aggregate

Ostrum Euro 
Aggregate

Ostrum Euro 
Aggregate

Ostrum Euro 
Aggregate

N0062-0063 N0062-0072 N0062-0068 N0062-0070 N0062-0067 N0062-0069 N0062-0002 N0062-0081 N0062-0036 N0062-0037 N0062-0029 N0062-0031 N0062-0035 N0062-0032 N0062-0033
EUR EUR EUR EUR EUR EUR EUR EUR EUR EUR EUR EUR EUR EUR EUR

LU0935221506 LU1117700184 LU0935220524 LU1117700341 LU0935221092 LU0935220870 LU0935222652 LU0935222900 LU1118013983 LU1118014106 LU0935223387 LU0935223460 LU1118014874 LU0935223627 LU0935223973
Class M (EUR) - 

Distribution 
Class SI (EUR) Class I (EUR) Class N (EUR) Class R (EUR) - 

Distribution
Class R (EUR) Class I (EUR) Class R (EUR) Class SI (EUR) Class SI (EUR) - 

Distribution
Class I (EUR) Class I (EUR) - 

Distribution
Class N (EUR) Class R (EUR) Class R (EUR) - 

Distribution

Nil 1.3950 105.0676 0.7222 0.0082 0.4557 0.3269 0.1591 0.8298 Nil 1914.4307 Nil 0.9368 2.8788 Nil

                              
                              
                                       0.1039                                         0.4514                              457.8621                                    0.3339 
                              
                              
                                        0.1678                                        0.4227                             423.3982                                    0.3005 
                              
                              
                              
                                       0.0967                                         0.3192                               297.1776                                    0.1688 
                              
                              
                                       0.0783                                         0.3021                             278.5830                                     0.1523 
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Ostrum Euro 

Aggregate
Ostrum Euro 

Aggregate
Ostrum Global 

Aggregate
Ostrum Global 

Aggregate
Ostrum Credit 
Opportunities

Ostrum Credit 
Opportunities

Ostrum Credit 
Opportunities

Ostrum Credit 
Opportunities

Ostrum Credit 
Opportunities

Ostrum Global 
Convertible Bonds

Ostrum Global 
Convertible Bonds

Ostrum Global 
Convertible Bonds

Ostrum Multi Asset 
Global Income

Ostrum Multi Asset 
Global Income

Ostrum Multi Asset 
Global Income

N0062-0030 N0062-0028 N0062-0225 N0062-0232 N0062-0013 N0062-0006 N0062-0011 N0062-0016 N0062-0027 N0062-0315 N0062-0317 N0062-0319 N0062-0341 N0062-0345 N0062-0347
EUR EUR USD USD EUR EUR EUR EUR EUR USD USD USD USD USD USD

LU0935224351 LU0935224195 LU1335431042 LU1335431984 LU1118015681 LU0935225598 LU1118016143 LU1118016655 LU1118016903 LU1470439701 LU1470439966 LU1470440113 LU1561910867 LU1561911915 LU1561914851
Class RE (EUR) - 

Distribution
Class RE (EUR) Class SI (USD) Class I (H-EUR) Class SI (EUR) Class I (EUR) Class R (EUR) Class RE (EUR) Class RE (H-USD) Class SI (USD) Class I (H-EUR) Class I (USD) Class SI (USD) Class I (USD) Class I (H-EUR)

Nil 0.0050 1997.2100 1737.1648 3.4958 3029.1057 1.9878 1.4909 2.0237 Nil Nil Nil 2.1906 1.9639 3.3473

                              
                              

                               0.0810                             
                              
                              

                              0.0600                             
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Ostrum Multi Asset 

Global Income
Ostrum Multi Asset 

Global Income
Ostrum Multi Asset 

Global Income
Ostrum Euro Value 

Equity
Ostrum Euro Value 

Equity
Ostrum Euro Value 

Equity
Ostrum Euro Value 

Equity
Natixis Conservative 

Risk Parity
Natixis Conservative 

Risk Parity
Natixis Conservative 

Risk Parity
Natixis Conservative 

Risk Parity
Natixis Conservative 

Risk Parity
Natixis Conservative 

Risk Parity
Seeyond Multi Asset 
Conservative Growth 

Seeyond Multi Asset 
Conservative Growth 

N0062-0348 N0062-0351 N0062-0352 N0062-0109 N0062-0107 N0062-0108 N0062-0112 N0062-0157 N0062-0160 N0062-0156 N0062-0159 N0062-0161 N0062-0162 N0062-0168 N0062-0170
USD USD USD EUR EUR EUR EUR EUR EUR EUR EUR EUR EUR EUR EUR

LU1561914935 LU1561915239 LU1561915312 LU0935226133 LU0935226307 LU0935226489 LU0935226562 LU0935227370 LU0935227453 LU0935227537 LU0935227701 LU0935227883 LU0935227966 LU0935228188 LU0935228261
Class I (H-EUR) - 

Distribution
Class R (H-EUR) Class R (H-EUR) 

Distribution
Class M (EUR) - 

Distribution
Class I (EUR) Class I (EUR) - 

Distribution
Class R (EUR) Class I (EUR) Class I (EUR) - 

Distribution
Class R (EUR) Class R (EUR) - 

Distribution
Class RE (EUR) Class RE (EUR) - 

Distribution
Class M (EUR) Class I (EUR)

1.3569 1.9769 1.8261 51.9883 1399.7639 9.0305 0.2811 Nil Nil Nil Nil Nil Nil Nil 28.3239

                               0.2498                             
                               0.2422                             
                               0.2878                                          138.3943                                   1.2003                                   0.6501     
                               0.2893                             
                               0.2885                             

                                           109.3562                                   0.7107                                  0.3894     
                               0.2899                             
                               0.2809                             
                                0.1865                             
                                 0.1731                                             77.5397                                   0.6731                                  0.3664     
                                 0.1721                             
                                0.1936                             

                                 677.4091                              109.1478                                         1.1503                                  0.6269     
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Seeyond Multi Asset 
Conservative Growth 

Seeyond Multi Asset 
Conservative Growth 

Seeyond Multi Asset 
Conservative Growth 
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Conservative Growth 

Seeyond Multi Asset 
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Seeyond Equity Factor 
Investing Europe

Seeyond Equity Factor 
Investing Europe

Seeyond Europe 
Market Neutral

Seeyond Europe 
Market Neutral

Seeyond Europe 
Market Neutral

Seeyond Europe 
Minvol

Seeyond Europe 
Minvol

N0062-0172 N0062-0177 N0062-0171 N0062-0169 N0062-0276 N0062-0261 N0062-0262 N0062-0266 N0062-0385 N0062-0387 N0062-0412 N0062-0413 N0062-0414 N0062-0199 N0062-0429
EUR EUR EUR EUR EUR EUR EUR EUR EUR EUR EUR EUR EUR EUR EUR

LU0935228691 LU1118018867 LU0935228774 LU0935228931 LU1335436603 LU1335434814 LU1335434905 LU1335435464 LU1470442242 LU1470442598 LU1612456662 LU1612456746 LU1612456829 LU0935229079 LU1787469367

Class R (EUR) Class R (H-USD) Class RE (EUR) Class RE (EUR) - 
Distribution

Class M (EUR) Class I (EUR) Class I (EUR) - 
Distribution

Class R (EUR) Class SI (EUR) Class I (EUR) Class SI (EUR) Class I (EUR) Class I (EUR) - 
Distribution

Class SI (EUR) - 
Distribution

Class N1 (EUR)

Nil Nil Nil Nil 1.0105 44.5681 45.3178 Nil 3.6614 1.2558 0.9207 0.6689 Nil Nil 1.9397

                              
                              
                              
                              
                              
                              
                              
                              
                              
                              
                              
                              
                                                 1,352.6463   
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Seeyond Europe 

Minvol
Seeyond Europe 

Minvol
Seeyond Europe 

Minvol
Seeyond Europe 

Minvol
Seeyond Europe 

Minvol
Seeyond Europe 

Minvol
Seeyond Europe 

Minvol Seeyond Global Minvol Seeyond Global Minvol Seeyond Global Minvol Seeyond Global Minvol Seeyond Global Minvol Seeyond Global Minvol Seeyond Global Minvol Seeyond Global Minvol

N0062-0194 N0062-0195 N0062-0201 N0062-0200 N0062-0197 N0062-0205 N0062-0193 N0062-0217 N0062-0419 N0062-0004 N0062-0215 N0062-0208 N0062-0218 N0062-0216 N0062-0212
EUR EUR EUR EUR EUR EUR EUR EUR EUR EUR EUR EUR EUR EUR EUR

LU0935229152 LU0935229319 LU1118019592 LU0935229400 LU0935229582 LU1118019329 LU0935230242 LU0935230325 LU1613089868 LU0935230671 LU0935230754 LU0935230838 LU1118024592 LU0935231216 LU0935231489

Class I (EUR) Class I (EUR) - 
Distribution

Class N (EUR) Class R (EUR) Class R (EUR) - 
Distribution

Class R (H-USD) Class RE (EUR) Class M (EUR) - 
Distribution

Class SI (EUR) Class I (EUR) Class I (EUR) - 
Distribution

Class I (H-USD) Class N (EUR) Class R (EUR) Class R (EUR) - 
Distribution

331.6416 Nil 2.2433 10.0906 0.4587 0.7740 0.2020 53.7177 7.4274 518.6585 0.0096 226.1122 1.5953 1.0958 Nil

                              
                              
                              
                              
                              
                              
                              
                              
                              
                              
                              
                              
                          1,037.0311                                    0.5989                               310.0204                                     1.9213                                      0.6067 
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Seeyond Global Minvol Seeyond Global Minvol Seeyond Global Minvol Seeyond Equity 
Volatility Strategies

Seeyond Equity 
Volatility Strategies

Seeyond Equity 
Volatility Strategies

Seeyond Equity 
Volatility Strategies

Ostrum Global 
Emerging Bonds

Ostrum Global 
Emerging Bonds

Ostrum Global 
Emerging Bonds

Ostrum Global 
Emerging Bonds

Ostrum Global 
Emerging Bonds

Ostrum Global 
Emerging Bonds

Ostrum Global 
Emerging Bonds

Ostrum Global 
Emerging Bonds

N0062-0207 N0062-0209 N0062-0210 N0062-0001 N0062-0185 N0062-0191 N0062-0184 N0062-0142 N0062-0127 N0062-0132 N0062-0131 N0062-0134 N0062-0130 N0062-0003 N0062-0133
EUR EUR EUR EUR EUR EUR EUR USD USD USD USD USD USD USD USD

LU0935231562 LU0935232453 LU0935232024 LU0935232610 LU0935233261 LU1118020335 LU0935233345 LU1118021739 LU0935235043 LU0935235399 LU0935234822 LU1118021903 LU0935235639 LU0935235712 LU0935235555

Class R (H-USD) Class RE (EUR) Class RE (EUR) - 
Distribution

Class I (EUR) Class R (EUR) Class R (H-SGD) Class R (H-USD) Class SI (H-EUR) Class I (EUR) Class I (H-EUR) Class I (USD) Class N (H-EUR) Class R (EUR) Class R (H-EUR) Class R (USD)

1.1551 0.0109 Nil 1679.0116 7.0851 1.8044 0.8291 5.0745 5.4476 9398.3652 11268.8052 5.5886 43.6897 22.9301 5.3418
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Ostrum Global 

Emerging Bonds
Ostrum Global 

Emerging Equity
Ostrum Global 

Emerging Equity
Ostrum Global 

Emerging Equity
N0062-0137 N0062-0147 N0062-0145 N0062-0149

USD EUR EUR EUR
LU1118021655 LU0935236363 LU0935236520 LU0935237098

Class SI (EUR) Class M (EUR) Class I (EUR) Class R (EUR)

4.5550 526.0820 76.7918 Nil
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