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expected. 3 month moving averages shown above
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PUBLICATIONS HIGHLIGHTS
THEMATIC PAPERS MACROECONOMICS

Macrsaconamics “ Themes at a glance: Only a new policy regime can stop rampant inflation, but don’t count on
— | it yet (26-08-2022)
e BLANQUE Pascal, Chairman Amundi Institute

Themes at a glance: Gas rationing impact on European economy (29-07-2022)
DEFEND Monica, Head of Amundi Institute - SANDRINI Francesco, Head of Multi-Asset Strategies - USARDI
Annalisa, Cross Asset Research, Senior Macro Strategist Amundi Institute

Themes in depth: Towards a new set of fiscal rules in Europe: an investor view (25-07-2022)
BLANQUE Pascal, Chairman Amundi Institute - PERRIER Tristan, Macroeconomist and Investment Insights,

Amundi Institute

#

Themes at a glance: Towards new fiscal rules in Europe (25-07-2022)
BLANQUE Pascal, Chairman Amundi Institute - PERRIER Tristan, Macroeconomist and Investment Insights,
Amundi Institute

THEMATIC PAPERS PORTFOLIO STRATEGY

i — ? Articulating asset allocation across different time horizons (6-09-2022)
' FRANCERIES Karin, Head of OCIO advisory - PORTELLI Lorenzo, Head of Cross Asset Research - Amundi
Institute - TAZE-BERNARD Eric, Senior Advisor - Amundi Institute

Advanced Investment Phazer: a guide to dynamic asset allocation (01-09-2022)

DEFEND Monica, Head of Amundi Institute - PORTELLI Lorenzo, Head of Cross Asset Research - Amundi
Institute - CESARINI Federico, Head of DM FX - Cross Asset Strategist - Amundi Institute - DI SILVIO Silvia, Cross
Asset Research Macro - Amundi Institute

THEMATIC PAPERS GEOPOLITICS

Themes in depth: Angst in the global FX village (30-09-2022)
Pascal BLANQUE, Chairman, Amundi Institute - Tristan PERRIER, Macroeconomist and Investment Insights,
Amundi Institute

Themes at a glance: Upheaval in the global FX regime (30-09-2022)
Pascal BLANQUE, Chairman, Amundi Institute - Tristan PERRIER, Macroeconomist and Investment Insights,
Amundi Institute

Global foreign exchange regime faces winds of change (30-09-2022)
BLANQUE Pascal, Chairman Amundi Institute

How to overhaul Europe’s outdated budget rules (31-08-2022)
BLANQUE Pascal, Chairman Amundi Institute

Mind the lag: recession fears flare too fast (16-08-2022)
BLANQUE Pascal, Chairman Amundi Institute

INSIGHTS PAPERS

Time to refocus on bonds - Rethinking portfolios after the great repricing (28-09-2022)
MORTIER Vincent, Group Chief Investment Officer - DEFEND Monica, Head of Amundi Institute
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https://research-center.amundi.com/article/only-new-policy-regime-can-stop-rampant-inflation-don-t-count-it-yet
https://research-center.amundi.com/article/only-new-policy-regime-can-stop-rampant-inflation-don-t-count-it-yet
https://research-center.amundi.com/article/gas-rationing-impact-european-economy
https://research-center.amundi.com/article/towards-new-set-fiscal-rules-europe-investor-view
https://research-center.amundi.com/article/towards-new-fiscal-rules-europe
https://research-center.amundi.com/article/articulating-asset-allocation-across-different-time-horizons
https://research-center.amundi.com/article/advanced-investment-phazer-guide-dynamic-asset-allocation
https://research-center.amundi.com/article/upheaval-global-fx-regime
https://research-center.amundi.com/article/upheaval-global-fx-regime
https://research-center.amundi.com/article/global-foreign-exchange-regime-faces-winds-change
https://research-center.amundi.com/article/how-overhaul-europe-s-outdated-budget-rules
https://research-center.amundi.com/article/compass-mind-lag-recession-fears-flare-too-fast
https://research-center.amundi.com/article/time-refocus-bonds-rethinking-portfolios-after-great-repricing

Amundi Institute CROSS ASSET

=]
ASSET MANAGEMENT Txl-lx—-l ér

PUBLICATIONS HIGHLIGHTS

INVESTMENT TALKS
m UK market turmoil points towards further volatility in global currencies (28-09-2022)
B

BERTONCINI Sergio, Senior Fixed Income Research Strategist - Amundi Institute - CESARINI Federico, Head of
DM FX, Cross Asset Research Strategist - Amundi Institute - CROSNIER Laurent, Global Head of FX - USARDI
Annalisa, Cross Asset Research Senior Macro Strategist - Amundi Institute

Italy election: no major surprise from the polls, maybe positive for markets (27-09-2022)

ﬂ BERTONCINI Sergio, Senior Fixed Income Research Strategist - FERRARESE Elena, Head of Italian Equity -

a % MARASCIULO Cosimo, Deputy Head Alpha Fixed Income Euro - USARDI Annalisa, Cross Asset Research, Senior
< \ Macro Strategist Amundi Institute

rewe 20-21September FOMC meeting: the move into restrictive territory (23-09-2022)
Jonathan DUENSING, Head of US Fixed Income - Timothy ROWE, Director of Multi-Sector Fixed Income - Paresh
UPADHYAYA, Director of Fixed Income and Currency Strategy - Alessia BERARDI, Head of Emerging Macro &
Strategy Research, Amundi Institute

ECB meeting: bold rate hike; watch out for more to come (13-09-2022)
AINOUZ Valentine, Deputy Head of Developed Markets Strategy Research, Amundi Institute - DAUPHINE Gilles,
Deputy Head of Fixed Income

Reassessing the view on Europe: hot questions for investors (13-09-2022)
MORTIER Vincent, Group Chief Investment Officer - DEFEND Monica, Head of Amundi Institute

WORKING PAPERS

Fast Filtering with Large Option Panels: Implications for Asset Pricing (04-10-2022)
DUFAYS Arnaud, EDHEC - JACOBS Kris, Bauer College of Business, University of Houston - LIU Yuguo, University
of Houston - ROMBOUTS Jeroen V.K., ESSEC Business School, France

Real-Time Macro Information and Bond Return Predictability: A Weighted Group Deep
Learning Approach (22-09-2022)

FAN Yinghua, City University of Hong Kong - FENG Guanhao, City University of Hong Kong - FULOP Andras,
ESSEC Business School, Paris-Singapore - LI Junye, Fudan University

Altruism or Self-Interest? ESG and Participation in Employee Share Plan (19-09-2022)
Marie BRIERE, Head of Investor Intelligence and Academic Partnerships, Amundi Institute - Maxime BONELLI,
HEC Paris - Francois DERRIEN, HEC Paris

H2 2022 Investment Outlook - Life above zero: investors’ journey at a time of rising rates
(01-07-2022)

MORTIER Vincent, Group Chief Investment Officer - GERMANO Matteo, Deputy Group Chief Investment Officer -
BLANQUE Pascal, Chairman of Amundi Institute - DEFEND Monica, Head of Amundi Institute

ASSET CLASS VIEWS

Asset Class Return Forecasts - Q3 2022 (08-08-2022)
m DEFEND Monica, Head of Amundi Institute - GISIMUNDO Viviana, Head of Quant Solutions, OCIO Solutions - KIM
e eyt MOON Jung Hun, CFA, Senior Quantitative Analyst, OCIO Solutions - PORTELLI Lorenzo,Head of Cross Asset
Research, Amundi Institute
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https://research-center.amundi.com/article/uk-market-turmoil-points-towards-further-volatility-global-currencies
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https://research-center.amundi.com/article/20-21-september-fomc-meeting-move-restrictive-territory
https://research-center.amundi.com/article/ecb-meeting-bold-rate-hike-watch-out-more-come
https://research-center.amundi.com/article/reassessing-view-europe-hot-questions-investors
https://research-center.amundi.com/article/fast-filtering-large-option-panels-implications-asset-pricing
https://research-center.amundi.com/article/real-time-macro-information-and-bond-return-predictability-weighted-group-deep-learning-approach
https://research-center.amundi.com/article/real-time-macro-information-and-bond-return-predictability-weighted-group-deep-learning-approach
https://research-center.amundi.com/article/altruism-or-self-interest-esg-and-participation-employee-share-plans
https://research-center.amundi.com/article/h2-2022-investment-outlook-life-above-zero-investors-journey-time-rising-rates
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