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FIGURES RELATING TO PAST PERFORMANCES REFER TO PAST PERIODS AND ARE NOT A RELIABLE INDICATOR OF FUTURE RESULTS

KEY FIGURES
Fund Size (USD) : 710,169,591.09

NAV Unit (USD) : 123.66

INVESTMENT OBJECTIVE

The Lyxor Diversified Fund is a highly diversified fund of
hedge funds invested across the managers available on
the Lyxor Platform.

Emphasizing on a Top-Down approach, the fund aims to
deliver stable returns over the long term with a controlled
volatility and a low correlation to equity and bond
markets.

The fund benefits from a high diversification both in terms
of strategies and managers.

PERFORMANCE SUMMARY

RISK/RETURN SINCE INCEPTION
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ALLOCATION PER STRATEGY GEOGRAPHIC BREAKDOWN FUND FACTS
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Emergin,
CB & Volatility Arb. |t 300 ana
0% 5%  10% 15% 20% 25% 30%  35% 0%  10% 20% 30% 40% 50%  60% Custodian: SGSS - Paris
m4-Dec-12 m 27-Nov-12 m4-Dec-12 m 27-Nov-12

Sub-Transfer Agent:

RBC Investor Services Bank SA

HISTORICAL WEEKLY RETURNS

EX-POST RISK INDICATORS

Since
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]| 0-56% eSS Annualized RoR: 351%  009%  205%  3.35%
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Apr-12 -005%  -0.71%  0.07%  -0.17% -0.86% World: 0.66 0.74 0.78 0.42
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Drawdown*:
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* week-to-week peak-to-valley

Fund performance is based on official weekly NAVs calculated each Tuesday. All performance shown is net of fees
MAR (Minimum Acceptable Return) = LIBORUS3M

Source: Lyxor Asset Management database except as noted.
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