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KEY INFORMATION DOCUMENT

This document provides you with key information about this investment product. It is not marketing material. The information is required by
law to help you understand the nature, risks, costs, potential gains and losses of this product and to help you compare it with other products.

Ossiam US Equity Factors Screened UCITS ETF - 1A (USD)

Name of fund initiator : Ossiam
ISIN : IEO0BJBLDJ48

Contact: www.ossiam.com

Call +33 1 84 79 42 70 for further information

The Central Bank of Ireland (CBI) is responsible for supervising Ossiam with regard to this Key Information Document.
Ossiam is registered in France under n°GP-10000016 and regulated by the AMF.

Date of production : 01/11/2025

1. What is this product ?

Product Type : The Fund is an actively managed Undertakings for Collective Investments in Transferable Securities (UCITS) ETF under
Irish law in the form of a sub-fund of an Irish Collective Asset-management Vehicle (ICAV).

Maturity : This product has no specific maturity date. However, this product may be dissolved or merged, in which case you will be informed
by any appropriate means provided for by the regulations.

Objectives : The Fund's objective is to generate net total returns from a selection of listed US equities.

Investment Policy : The Sub-Fund seeks to achieve its investment objective by investing primarily in a dynamic selection of listed US
equities (the "Investment Universe"). The Investment Universe is determined by the Management Company in its discretion, including by
reference to what global index providers have included in their indices as being listed US equities (for example, the Management Company
may refer to the Solactive GBS United States Large & Mid Cap Index and the largest stocks by market capitalisation of the Solactive GBS
United States Small Cap Index). In order to achieve its investment objective, the Management Company uses its proprietary quantitative
model implementing a thematic rules-based exclusion approach that aims to assess the securities from the Investment Universe on the basis
of their ESG (Environment, Social, Governance) characteristics, with at least 90% of the portfolio subject to such non-financial analysis, and
exposure to equity factors (Momentum, Size, Value and Volatility). The model uses ESG data provided by leading data providers (such as
Sustainalytics or Trucost, the “ESG Providers”) as inputs in its quantitative model to first apply a “Best-In-Class filter” which consists in
selecting the 80% best ESG rated stocks from the Investment Universe for each industrial sub-sector (as defined by ESG Providers). The
Management Company performs the selection and the optimisation on a quarterly basis.

Allocation of distributable amounts : Capitalization.

Intended Investors : Investors who understand the Fund's risks and plan to invest for the long term (minimum 5 years). The Fund is aimed
at investors who : (i) are looking for a growth-oriented investment with a sustainable investment approach, (ii) are interested in exposure to
US equity markets, either as a core investment or for diversification purposes, (iii) have a high risk profile and can withstand significant
losses. The shares of this Fund have not been registered under the "US Securities Act of 1933" and may not be offered or sold directly or
indirectly for the account or benefit of a "U.S. Person" as defined by US "Regulation S" and/or the "Foreign Account Tax Compliance Act". In
view of the provisions of EU Regulation No. 833/2014 and EU Regulation 2022/398 the subscription of shares in this Fund is prohibited to
any Russian or Belarusian national, any natural person residing in Russia or Belarus or any legal person, entity or body established in
Russia or Belarus except nationals of a Member State and natural persons holding a temporary or permanent residence permit in a Member
State.

Depositary : Caceis Bank, Ireland branch.

Additional information : The Fund's regulations and annual and semi-annual reports are available on the management company's website
and free of charge on written request to info@ossiam.com. The net asset value is available on the management company's website.
www.ossiam.com
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2. What are the risks and what could | get in return ?

Risk Indicator

The risk indicator assumes that you hold this product for 5 years.
The real risk may be very different if you opt to exit before
maturity, and you may get less in return. The risk indicator
allows you to assess the level of risk of this product compared
with others. It indicates the probability of this product incurring
losses in the event of market movements or our inability to pay
you.

1 2 3 4 5 6 7

LOWER RISK HIGHER RISK

We have classified the Fund in risk class 4, which is a medium risk class. In other words, the potential losses linked to the product's future
results are at a medium level, and if the situation were to deteriorate on the markets, it is possible that our ability to pay you could be
affected. The market liquidity risk could amplify the variation of product performances.

Beware of currency risk. If the sums paid to you are in another currency, your final profit will depend on the exchange rate between the two
currencies. This risk is not taken into account in the above indicator. In addition to the risks included in the risk indicator, other risks may
influence the Fund's performance. Please refer to the Fund's prospectus. As this Product does not provide protection against the vagaries of
the market, you could lose all or part of your investment.

Performance Scenarios

The figures shown include all costs of the product itself, but not necessarily all fees due to your advisor or distributor. These figures do not
take into account your personal tax situation, which may also affect the amounts you will receive.

What you will receive from this product depends on future market performance. Future market trends are random and cannot be accurately
predicted. The unfavorable, moderate and favorable scenarios presented represent examples using the best and worst performances, as
well as the average performance of the product over the last 10 years. Markets may evolve very differently in the future. The stress scenario
shows what you could achieve in extreme market situations.

1 5 yzar: holdi Unfavourable Scenario:
year (recommen_ edholding | ps type of scenario occurred
period) for an investment between
i 28/09/2018 and 29/09/2023
Stress What you might get back after USD 3 320 USD 3 058 an
Scenario costs
Average return each year -66.80% -21.10% Moderate Scenario:
T This type of scenario occurred
Unfavourable What‘t you might get back after USD 8 230 USD 14 926 for an investment between
Scenario |25t 30/04/2018 and 28/04/2023
Average return each year -17.70% 8.34%
What you might get back after Favourable Scenario:
I;I:::;?its costs USD 15 683 USD 16 455 This type of scenario occurred
o, o for an investment between
C\;/:rfge retu'rnhetachtybeark - 56.83% 10.47% 31/10/2016 and 29/10/2021
Favourable co:t‘sy“ might get back atter USD 17 070 USD 23 858
Scenario Average return each year 70.70% 18.99%

3. What happens if the Issuer is unable to

The product is a co-ownership of financial instruments and deposits separate from the portfolio management company. In the event of the
latter's default, the product's assets held by the custodian will not be affected. In the event of the custodian's default, the risk of financial loss
to the product is mitigated by the legal segregation of the custodian's assets from those of the product.

4. What are the costs ?

The person selling or advising you on this Fund may ask you to pay additional costs. If this is the case, they will tell you about these costs
and show you how they affect your investment.

Cost over time

Impact on The tables show the amounts deducted from your investment to cover the

return (RIY) per various types of costs. These amounts depend on the amount you invest,

ear* the period of time you hold the product and the product's performance. The

y amounts shown here are illustrations based on an example investment
USD 78 0.78%

Total Cost

If you cash in after 1 amount and different possible investment periods. We have assumed :
year * That in the first year you would get back the amount you invested (0%
If you cash in at the annual return). That for the remaining holding periods, the product evolves
end of the as indicated in the moderate scenario.
recommended + USD 10,000 invested

holding period

uUSD 413 0.50%

*This illustrates the extent to which costs reduce your return annually over the holding period. For example, it shows that if you exit at the
end of the recommended holding period, your average return per annum is expected to be 10.97% before deducting costs and 10.47% after
deducting costs.
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Composition of costs

This table shows the impact each year of the different types of costs on the investment return you might get at the end of the recommended
holding period and the meaning of the different cost categories.

If you cash in
after 1 year
S - -
Entry costs* il:\ségtg{ggtﬁ of the amount you pay when entering this USD 0
One-off costs > rm——
Exit costs* yp to 0.00% of the amount you pay when exiting this USD 0
investment.
Portfoho_ 0.05% of the value of your investment per year. USD 5
. transaction costs
Ongoing costs Other ongoin
costs goINg 14 459 of the value of your investment per year. USD 45
. Performance There is no performance fee for this product. -
Incidental costs  [fees
Carried interests |There is no carried interest for this product. -

* Secondary Market: because the Fund is an ETF, Investors who are not Authorized Participants will generally only be able to buy or sell
shares on the secondary market. Accordingly, investors will pay brokerage fees and/or transaction costs in connection with their dealings on
stock exchange(s). These brokerage fees and/or transaction costs are not charged by, or payable to, the Fund nor the Management
Company but to the investor's own intermediary. In addition, the investors may also bear the costs of "bid-ask" spreads; meaning the
difference between the prices at which shares can be bought and sold.

Primary Market: Authorized Participants dealing directly with the Fund will pay related primary market transaction costs.

5. How long should | hold it and can | take my money out earlier ?

Recommended holding Period : 5 Years.

This product has no required minimum Recommended Holding Period (RHP) but is designed for long term investment. Any investment
should be considered according to your specific investment needs and appetite for risk. Ossiam does not consider the suitability or
appropriateness of this investment for your personal situation. If you are in any doubt about the suitability of this product to your needs, you
should seek professional advice. You can buy or sell your ETF securities daily on the secondary market through an intermediary on Stock
exchange(s) on which the ETF securities are traded.

Processing requests :

Subscription and redemption orders are received no later than 3:00 p.m. (Dublin time) on each Trading Day. The 1A (USD) Shares are listed
for trading on one or more Stock exchange(s) and investors may buy or sell shares through their usual broker on any trading day of the
relevant Stock exchange(s) which is also a Dealing Day in Ireland or, through a fund distribution platform. For further information, please
refer to the Prospectus and/or contact your broker.

6. How can | complain ?

You may make a complaint about the product or the conduct of (i) the Management Company (ii) a person who provides advice about the
product, or (iii) a person who sells the product by sending an e-mail or a letter to the following persons, as appropriate :

« If your complaint concerns the product itself or the conduct of the Management Company : please contact the Management Company, by
post, at 36 rue Brunel 75017 Paris (France) for the attention of OSSIAM - Compliance or by e-mail at info@ossiam.com. A complaints
handling procedure is available on the management company's website www.ossiam.com

« If your complaint concerns a person who advises on or offers the product, please contact that person directly.

7. Other relevant information

SFDR Category : Article 8

Life Insurance : When this product is used as a unit-linked carrier in a life insurance or capitalization contract, additional information on
this contract, such as the costs of the contract, which are not included in the costs indicated in this document, the contact in the event of a
claim and what happens in the event of default by the insurance company are presented in the key information document for this contract
which must be provided by your insurer or broker or any other insurance intermediary in accordance with its legal obligation.
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