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PUBLICATIONS HIGHLIGHTS
THEMATIC PAPERS MACROECONOMICS

Themes at a glance: Only a new policy regime can stop rampant inflation, but don’t count on
it yet (26-08-2022)

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

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

Vi —

How to overhaul Europe’s outdated budget rules (31-08-2022)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

Insurers’ buy and maintain portfolios and sustainable investment (05-07-2022)
DAUPHINE Gilles, Head of Credit and Insurance Business - Fixed Income - MUNERA Romain, Head of Buy &
Maintain - MULLER Raphael, Head of Buy and Maintain third party client

ESG journey is set to accelerate in credit markets (20-06-2022)
D’ORSAY Amaury, Head of Fixed Income - DAUPHINE Gilles, Deputy Head of Fixed Income - de FAY Alban, Head
of Fixed Income SRI processes and Credit Portfolio Manager - Vannier Hubert, CFA, Head of Secured Assets

July 26-27 FOMC Review: Maintaining a Hawkish Course (29-07-2022)

DUENSING Jonathan, Head of US Fixed Income - ROWE Timothy, Director of Multi-Sector Fixed Income -
UPADHYAYA Paresh, Director of Fixed Income and Currency Strategy - USARDI Annalisa, Cross Asset Research,
Senior Macro Strategist Amundi Institute

ECB meeting: larger-than-expected rate hike, with new fragmentation tool outlined (22-07-2022)
BOROWSKI Didier, Head of Global Views - Amundi Institute - CESARINI Federico, Head of DM FX - Cross Asset
Strategist - Amundi Institute - VIC-PHILIPPE Isabelle, Head of Euro Aggregate - With the contribution of BOIRAL
Hervé, Head of Euro Credit

Italy swimming in uncertain waters as PM Draghi resigns (22-07-2022)
DEFEND Monica, Head of Amundi Institute - USARDI Annalisa, Senior Macro Strategist - Cross Asset Research -
Amundi Institute - MARASCIULO Cosimo, Head of Fixed Income Absolute Return

UK Leadership Change: Economic and market implications (11-07-2022)
BOROWSKI Didier, Head of Global Views, Amundi Institute - MORRIS Chris, Senior Portfolio Manager; Head of
Global Bonds Strategy - CESARINI Federico, Head of DM FX, Cross Asset Strategist
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PUBLICATIONS HIGHLIGHTS

WORKING PAPERS

INVESTMENT OUTLOOK

ESG THEMA

Precautionary Liquidity and Retirement Saving (25-07-2022)

BRIERE Marie, Head of the Investor Research Center, Amundi Institute - POTERBA James, Massachusetts Institute
of Technology and NBER - SZAFARZ Ariane, Université Libre de Bruxelles (ULB), CEBRIG & CERMi

Credit Factor Investing with Machine Learning techniques (01-07-2022)

CHERIEF Amina - BEN SLIMANE Mohamed, Quantitative Research, Amundi Institute - DUMAS Jean-Marie, Head
of Fixed Income Solutions - FREDJ Hamza, Fixed Income Solutions Portfolio Manager

Monitoring Narratives: an Application to the Equity Market (07-04-2022)

BLANQUE Pascal , Chairman of Amundi Institute - BEN SLIMANE Mohamed, CHERIEF Amina, LE GUENEDAL
Théo, SEKINE Takaya, STAGNOL Lauren, Quantitative Research, Amundi Institute

Multi-Period Portfolio Optimization and Application to Portfolio Decarbonization
(06-04-2022)
LEZMI Edmond - RONCALLI Thierry - XU Jiali, Quantitative Research, Amundi Institute

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 Return Forecasts - @3 2022 (08-08-2022)

DEFEND Monica, Head of Amundi Institute - GISIMUNDO Viviana, Head of Quant Solutions, OCIO Solutions - KIM
MOON Jung Hun, CFA, Senior Quantitative Analyst, OCIO Solutions - PORTELLI Lorenzo,Head of Cross Asset
Research, Amundi Institute

Asset Classes Views annual edition 2022: Keeping up with climate change (25-03-2022)
BLANQUE Pascal, Chairman Amundi Institute - DEFEND Monica, Head of Amundi Institute - GISIMUNDO Viviana,
Head of Quant Solutions, OCIO Solutions - KIM MOON Jung Hun, CFA, Senior Quantitative Analyst, OCIO
Solutions - PORTELLI Lorenzo,Head of Cross Asset Research, Amundi Institute

The embarrassing legacy of financial capitalism: implications for investors (09-06-2022)
BLANQUE Pascal, Chairman Amundi Institute

The myth of the fiscal free lunch: beware of the trap. An investor’s viewpoint (02-06-2022)
BLANQUE Pascal, Chairman Amundi Institute

ESG Thema #10 - There is no place like Earth: How investors can address biodiversity loss
(6-07-2022)
MINTON Molly, ESG Analyst, Apparel and Consumer products - FOLL Julien, ESG Analyst
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