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BNP PARIBAS FUNDS SICAV

Notes to the financial statements at 30/06/2021

Note 1 - General information

Since 1 January 2021, the Company has proceeded to the following changes:

a) Absorbed, liquidated, merged and renamed sub-funds

Sub-fund Date Events
. The sub-fund has been renamed “Sustainable Euro Multi-Factor
Euro Multi-Factor Corporate Bond 19 February 2021 Corporate Bond”
Euro Multi-Factor Equity 19 February 2021 | The sub-fund has been renamed “Sustainable Euro Multi-Factor Equity”
Europe Multi-Factor Equity 19 February 2021 Ezﬁitsytib-fund has been renamed “Sustainable Europe Multi-Factor
Europe Value 19 February 2021 | The sub-fund has been renamed “Sustainable Europe Value”
Global Multi-Factor Equity 19 February 2021 'IE'zﬁi;syLib-fund has been renamed “Sustainable Global Multi-Factor
Japan Multi-Factor Equity 19 February 2021 | The sub-fund has been renamed “Sustainable Japan Multi-Factor Equity”
US Multi-Factor Corporate Bond 19 February 2021 ;2?] ;’ub-fund has been renamed “Sustainable US Multi-Factor Corporate
US Multi-Factor Equity 19 February 2021 | The sub-fund has been renamed “Sustainable US Multi-Factor Equity”
US Value Mult-Factor Equity 19 February 2021 The sub-fur']d”has been renamed “Sustainable US Value Multi-
Factor Equity
Pacific Real Estate Securities 26 February 2021 | Liquidation of the sub-fund
, Absorption of the sub-fund “Bond Euro Corporate” of the Belgian SICAV

Euro Corporate Bond 23 April 2021 BNP PARIBAS B CONTROL

, . . Launch by absorption of the sub-fund “Euro Low Vol Equity” of the
Sustainable Euro Low Vol Equity 23 April 2021 SICAV BNP PARIBAS L1
Europe High Conviction Bond 30 April 2021 Laun(':h'by absor”ptlon of the French UCITS “BNP Paribas Europe High

Conviction Bond

Multi-Asset Thematic 17 May 2021 Launch of the sub-fund
Ecosystem Restoration 1 June 2021 Launch of the sub-fund
Global Enhanced Bond 36M 4 June 2021 Launch by absorption of the sub-fund “Absolute Return Low Vol Bond” of

the SICAV BNP PARIBAS FUNDS

As of 30 June 2021, the liquidation of the following sub-fund is not completed. There is still a remaining amount of cash at bank:
»  Pacific Real Estate Securities for EUR 55 442.80

The cash at bank will be closed once all payables and receivables will be proceeded.

b) Activated, liquidated and splited share classes

Sub-fund Date Events

Aqua 6 January 2021 | Launch of the share class “K - Capitalisation”
Climate Impact 6 January 2021 | Launch of the share class “U2 HKD - Distribution”
Eg\éli:;rzgzgtﬁl_l?bsolute Return Thematic 6 January 2021 | Liquidation of the share class ‘I - Capitalisation”
Euro Corporate Bond Opportunities 6 January 2021 | Launch of the share class “K - Capitalisation”
Euro Equity 6 January 2021 | Launch of the share class “K - Capitalisation”
Euro High Yield Bond 6 January 2021 | Launch of the share class “K - Capitalisation”
Euro S“O.”. Term Corporate Bond 6 January 2021 | Launch of the share class “K - Capitalisation”
Opportunities

Global Bond Opportunities 6 January 2021 | Launch of the share class “K - Capitalisation”
Global Environment 6 January 2021 | Launch of the share class “K - Capitalisation”
Global Equity 6 January 2021 | Launch of the share class “K EUR - Capitalisation”
Global High Yield Bond 6 January 2021 | Launch of the share class “K - Capitalisation”
Global Low Vol Equity 6 January 2021 | Launch of the share class “K - Capitalisation”
Green Bond 6 January 2021 | Launch of the share class “K - Capitalisation”
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Sub-fund Date Events

Multi-Asset Income 6 January 2021 | Launch of the share class “K - Capitalisation”

(ngféfé?s béii%?ﬁum?gggi?%ﬁ?;ny 6 January 2021 | Launch of the share class “K - Capitalisation”

Sustainable Global Corporate Bond 6 January 2021 | Launch of the share class “K EUR - Capitalisation”

Esfgrsrtr?é?s bbesunium?;t;;i?t%&?;)w 6 January 2021 | Launch of the share class “K EUR - Capitalisation”

US High Yield Bond 6 January 2021 | Launch of the share class “K EUR - Capitalisation”

Climate Impact 7 January 2021 | Launch of the share class “U2 RH GBP - Capitalisation”
Sustainable Multi-Asset Balanced 7 January 2021 | Launch of the share class “K - Capitalisation”

Sustainable Multi-Asset Growth 7 January 2021 | Launch of the share class “K - Capitalisation”

Sustainable Multi-Asset Stability 7 January 2021 | Launch of the share class “K - Capitalisation”
Egm@rzgzgtﬁl_ﬁbsolute Return Thematic 8 January 2021 | Launch of the share class “| RH EUR -Capitalisation”

Climate Impact 12 January 2021 | Launch of the share class “U2 RH SGD - Capitalisation”
Climate Impact 13 January 2021 | Launch of the share class “U2 RH CNH - Capitalisation”
China Equity 21 January 2021 | Launch of the share class “Classic RH EUR - Capitalisation”
Climate Impact 22 January 2021 | Launch of the share class “U2 USD - Distribution”

Europe Small Cap 25 January 2021 | Launch of the share class “X2 - Capitalisation”

Global Low Vol Equity 25 January 2021 | Launch of the share class “X2 - Capitalisation”

US Small Cap 25 January 2021 | Launch of the share class X2 - Capitalisation”

Energy Transition 27 January 2021 | Launch of the share class “Classic Solidarity H EUR - Capitalisation”
Energy Transition 29 January 2021 | Launch of the share class “Classic RH SGD MD - Distribution”

Consumer Innovators

1 February 2021

Launch of the share class “K - Capitalisation”

Disruptive Technology

1 February 2021

Launch of the share class “K - Capitalisation”

Energy Transition

1 February 2021

Launch of the share class “K - Capitalisation”

Health Care Innovators

1 February 2021

Launch of the share class “K - Capitalisation”

Sustainable Euro Multi-Factor Corporate
Bond (formerly Euro Multi-Factor Corporate
Bond)

1 February 2021

Launch of the share class “K - Capitalisation”

Harmony 2 February 2021 | Launch of the share class “K - Capitalisation”

Sustainable Euro Multi-Factor Corporate

Bond (formerly Euro Multi-Factor Corporate | 4 February 2021 | Launch of the share class “Privilege H CZK - Capitalisation”

Bond)

Environmental Absolute Return Thematic “ TR

Equity (EARTH) 5 February 2021 | Launch of the share class ‘I - Capitalisation

Climate Impact 8 February 2021 | Launch of the share class “U2 RH AUD - Distribution”

Disruptive Technology 9 February 2021 | Launch of the share class “X - Distribution”

Energy Transition 11 February 2021 | Launch of the share class “Privilege H USD - Capitalisation”

. Launch of the share classes “Privilege USD - Distribution” and “Privilege

Climate Impact 12 February 2021 RH EUR - Distribution”

Energy Transition 12 February 2021 | Launch of the share class “Classic H EUR - Capitalisation”

Climate Impact 15 February 2021 | Launch of the share class “Privilege RH GBP - Distribution”

Environmental Absolute Return Thematic . T

Equity (EARTH) 15 February 2021 | Launch of the share class “U7 - Capitalisation

Energy Transition 17 February 2021 | Launch of the share class “I Plus - Capitalisation”

Euro Defensive Equity 18 February 2021 | Launch of the share class ‘I - Distribution”

Europe Growth 18 February 2021 | The share class ‘| - Distribution” was transformed in “X3 - Capitalisation”

Environmental Absolute Return Thematic “ TR

Equity (EARTH) 23 February 2021 | Launch of the share class ‘I EUR - Capitalisation

Environmental Absolute Return Thematic Dy TR

Equity (EARTH) 26 February 2021 | Launch of the share class “Privilege RH EUR - Capitalisation
Launch of the share classes “Classic RH AUD MD - Distribution”, “Classic

Sustainable Multi-Asset Balanced 26 February 2021 | RH CAD MD - Distribution”, “Classic RH HKD MD - Distribution” and
“Classic RH SGD MD - Distribution”

Sustainable Multi-Asset Growth 26 February 2021 | Launch of the share class “Classic RH SGD MD - Distribution”
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Sub-fund Date Events
L The share class “l Plus - Capitalisation” was transformed in "UI10 H SGD -
Global Inflation-Linked Bond 2 March 2021 Capitalisation”
Green Tigers 12 March 2021 Launch of the share class “U2 - Capitalisation”
Green Tigers 22 March 2021 Launch of the share class “U2 RH SGD - Capitalisation”
Green Tigers 23 March 2021 Launch of the share class “U2 RH SGD - Distribution”
Sustainable US Value Multi-Factor Equity , « TR
(formerly US Value Multi-Factor Equity) 7 April 2021 Launch of the share class “X - Capitalisation
Disruptive Technology 9 April 2021 Launch of the share class “B USD - Capitalisation”
. . Launch of the share classes “B MD - Distribution” and “BH AUD MD -
Emerging Bond 9 April 2021 Distribution”
. " . Launch of the share classes “B MD - Distribution”, “B RH AUD MD -
Emerging Bond Opportunities 9 April 2021 | pigtribution” and “B RH ZAR MD - Distribution”
Emerging Equity 9 April 2021 Launch of the share class “B - Capitalisation”
Energy Transition 9 April 2021 Launch of the share class “B USD - Capitalisation”
Global Equity 9 April 2021 Launch of the share class “B - Capitalisation”
Global High Yield Bond 9 April 2021 Lale:tcr;If;Stfl ér:]? share classes “BH AUD MD - Distribution” and “BH USD MD
Global Low Vol Equity 9 April 2021 Lgunph gf tt\e share class “B USD - Capitalisation” and “B USD MD -
Distribution
Local Emerging Bond 9 April 2021 Launch of the share class “B MD - Distribution”
Russia Equity 9 April 2021 Lgunph gf tt\e share class “B USD - Capitalisation” and “B USD MD -
Distribution
Sustainable Global Corporate Bond 9 April 2021 Launch of the share class “B MD Distribution”
China Equit 16 Aoril 2021 Launch of the share classes “Classic RH SGD - Distribution” and “Classic
aury P RH SGD MD - Distribution”
Energy Transition 16 April 2021 Laupch of .the”share classes “l USD - Capitalisation” and “Privilege USD -
Capitalisation
Environmental Absolute Retur Thematic | 16 ol 2021 | Launch of the share class “Classic RH SGD MD - Distribution”
Equity (EARTH)
, , Launch of the share classes “Classic RH SGD - Distribution” and “Classic
Green Tigers 16 April 2021 RH SGD MD - Distribution”
Sustainable Euro Corporate Bond 16 April 2021 Split by 5 of the share class “Classic - Capitalisation”
Sustainable Euro Corporate Bond 16 April 2021 Split by 2 of the share class “Classic - Distribution”
Energy Transition 19 April 2021 Launch of the share class “Classic RH CNH - Capitalisation”
Aqua 4 May 2021 Launch of the share class “UI8 USD - Capitalisation”
Green Tigers 4 May 2021 Launch of the share class “U2 HKD - Distribution”
Green Tigers 7 May 2021 Launch of the share class “U2 - Distribution”
RMB Bond 1 June 2021 Launch of the share class “Privilege RH EUR - Capitalisation”
Environmental Absolute Return Thematic « T
Equity (EARTH) 2 June 2021 Launch of the share class “IH JPY - Capitalisation
Inclusive Growth 17 June 2021 Launch of the share class “Classic H EUR - Capitalisation”
RMB Bond 17 June 2021 Launch of the share class “I RH EUR Capitalisation”
China Equity 18 June 2021 Launch of the share class “Classic H EUR - Capitalisation”
Green Tigers 22 June 2021 Launch of the share class “U2 RH GBP - Distribution”

Note 2 - Principal accounting methods

a) Net asset value

This semi-annual report is prepared on the basis of the last net asset value calculated as at 30 June 2021.

b) Globalised statements for the various sub-funds

BNP Paribas Funds’ (combined) financial statements are expressed in EUR by converting the financial statements of the sub-funds
denominated in currencies other than EUR at the exchange rate prevailing at the end of the financial period.
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c) Currency conversion

The accounts of each sub-fund are kept in the currency in which its net asset value is expressed, and the financial statements are
expressed in that currency.

The purchase price of securities purchased in a currency other than that of the sub-fund is converted into the currency of the
sub-fund on the basis of the exchange rates prevailing on the date of purchase of the securities.

The income and expenses denominated in a currency other than that of the sub-fund are converted into the currency of the sub-fund
on the basis of the exchange rates prevailing on the transaction date.

On the closing date, the market values of the securities (determined by the method described below), the claims, bank deposits and
debt denominated in a currency other than that of the sub-fund are converted into the currency of the sub-fund on the basis of the
exchange rates prevailing on that date, with any exchange differentials resulting from the conversion of the securities, claims, bank
deposits and debt being included in the net result for the financial period.

d) Presentation of the financial statements

The financial statements are presented on the basis of the latest net asset value calculated during the financial period. In accordance
with the prospectus, the net asset values were calculated using the latest exchange rates known at the time of calculation. The stock
market prices and exchange rates are the latest available as at 30 June 2021. This principle has been applied uniformly and
consistently for all the sub-funds. By way of information, a certain lead time is required before indicative prices become available for
certain illiquid securities, so that for these securities it was impossible for material reasons to use prices as at 30 June 2021 in the last
net asset value of the financial period.

However, these net asset values would not have been significantly different from those shown in the semi-annual accounts.

The statement of operations and changes in net assets covers the financial period from 1 January 2021 to 30 June 2021.

e) Valuation of the securities portfolio

The valuation of all securities listed on a stock exchange or any other regulated market, which functions regularly, which is recognised
and accessible to the public, is based on the last known closing price on the Valuation Day, and, if the securities concerned are traded
on several markets, on the basis of the last known closing price on the major market on which they are traded. If the last known closing
price is not a true reflection, the valuation shall be based on the probable sale price estimated by the Board of Directors in a prudent
and bona fide manner.

The Board of Directors uses this possibility for the valuation of the securities listed on East Asia, South Asia, Southeast Asia and
Oceania markets. In these cases, the aforesaid last known closing price is adjusted by using a method monitored by the Management
Company to reflect a fair value price of the concerned assets.

Unlisted securities or securities not traded on a stock exchange or another regulated market which functions in a regular manner,
which is recognised and accessible to the public, shall be valued on the basis of the probable sale price estimated in a prudent and
bona fide manner by a qualified professional appointed for this purpose by the Board of Directors.

If permitted by market practice, liquid assets, money market instruments and all other instruments may be valued at their nominal value
plus accrued interest or according to the linear amortisation method. Any decision to value the assets in the portfolio using the linear
amortisation method must be approved by the Board of Directors, which will record the reasons for such a decision. The Board of
Directors will put in place appropriate checks and controls concerning the valuation of the instruments.

The value of shares or units in undertakings for collective investment shall be determined on the basis of the last net asset value
available on the Valuation Day. If this price is not a true reflection, the valuation shall be based on the probable sale price estimated
by the Board of Directors in a prudent and bona fide manner.

With regards to ETFs, the rule of thumb for valuation is based on the last known closing price, followed by the NAV as secondary
source. However, valuation of ETFs issued by BNP Paribas (internal ETF) shall follow the last NAV available as first priority. Some
exceptions may exist due to the mismatch between the investment zone and the quotation zone, as well as the low liquidity of some
instruments.
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f) Valuation of forward foreign exchange contracts

Forward foreign exchange contracts remaining open at the closing date are valued by reference to the forward foreign exchange rate
corresponding to the remaining life of the contract. Any unrealised gains and losses are included when determining the result of the
transactions.

To calculate the net positions per currency, the positions are converted at the forward exchange rates corresponding to the remaining
life of the contract.

The unrealised appreciation/(depreciation) is disclosed in the Statement of net assets under “Net Unrealised gain on financial
instruments” or “Net Unrealised loss on financial instruments”. Realised gains/(losses) and change in unrealised
appreciation/(depreciation) as a result thereof are included in the Statement of operations and changes in net assets respectively
under “Net realised result on Financial instruments” and “Movement on net unrealised gain/(loss) on Financial instruments”.

g) Valuation of financial instruments

Financial futures are valued at their last-known market price. The other financial instruments are valued at the prices at which the
position would be able to be liquidated, depending on the conditions prevailing on the market at the valuation date.

The unrealised appreciation/(depreciation) is disclosed in the Statement of net assets under “Net Unrealised gain on financial
instruments” or “Net Unrealised loss on financial instruments”. Realised gains/(losses) and change in unrealised
appreciation/(depreciation) as a result thereof are included in the Statement of operations and changes in net assets respectively
under “Net realised result on Financial instruments” and “Movement on net unrealised gain/(loss) on Financial instruments”.

To calculate the net positions per currency on financial instruments, the positions are converted at the exchange rate effective on the
closing date.

h) Valuation of credit default swaps

The value of a Credit Default Swap (CDS) shall be determined by comparing the value of the protection swap leg and the value of the
premium swap leg. The value of the premium leg is obtained by discounting the future premium flows using the relevant risk-adjusted
discount. The value of the protection leg is the present value of the expected loss inherent to the contract. Default probabilities used
to compute the expected loss are derived from the structure of par market swap rates. Par market swap rates will be obtained from a
cross-section of market counterparties.

The unrealised appreciation/(depreciation) is disclosed in the Statement of net assets under “Net Unrealised gain on financial
instruments” or “Net Unrealised loss on financial instruments”. Realised gains/(losses) and change in unrealised
appreciation/(depreciation) as a result thereof are included in the Statement of operations and changes in net assets respectively
under “Net realised result on Financial instruments” and “Movement on net unrealised gain/(loss) on Financial instruments”.

i)  Valuation of total return swaps and performance swaps

A Total Return Swap (TRS) is a bilateral agreement in which each party agrees to exchange payments based on the performance of
an underlying instrument represented by a security, commodity, basket or index thereof for a fixed or variable rate. One party pays out
the total return of a specific reference asset, and in return, receives a regular stream of payments. The total performance will include
gains and losses on the underlying, as well as any interest or dividends during the contract period according to the type of underlying.
The cash flows to be exchanged are calculated by reference to an agreed upon notional amount or quantity.

Total return swaps are marked to market at each NAV calculation date.

The unrealised appreciation/(depreciation) is disclosed in the Statement of net assets under “Net Unrealised gain on financial
instruments” or “Net Unrealised loss on financial instruments”. Realised gains/(losses) and change in unrealised
appreciation/(depreciation) as a result thereof are included in the Statement of operations and changes in net assets respectively
under “Net realised result on Financial instruments” and “Movement on net unrealised gain/(loss) on Financial instruments”.
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j)  Valuation of options

Options contracts traded over-the-counter are valued at the prices at which the position could be liquidated under the market conditions
prevailing at the valuation date. The liquidation value of options contracts traded on regulated markets will be based on the latest
available settlement price of these contracts on the regulated markets on which these option contracts are traded by the Company;
provided that if an options contract cannot be liquidated on the day on which the net assets are valued, the basis that will be used to
determine the liquidation value of this contract will be determined fairly and reasonably by the Board of Directors.

Options are disclosed at market value in the Statement of net assets. The unrealised appreciation/(depreciation) is disclosed in the
caption “Options at market value”. Realised gains/(losses) and change in unrealised appreciation/(depreciation) as a result thereof are
included in the Statement of operations and changes in net assets respectively under “Net realised result on Financial instruments”
and “Movement on net unrealised gain/(loss) on Financial instruments”.

k) Valuation of securities lending, reverse repurchase and repurchase agreements

Securities lending attracts remuneration for the sub-fund according to the contracts and is accounted for in the Statement of operations
and changes in net assets under “Income on investments and assets, net”.

Securities that have been lent are shown in the net assets of the sub-fund in question, at their market value.

Securities reverse repurchase (or repurchase) transactions are treated as borrowing (or lending) transactions guaranteed by the
underlying securities. They are transactions by which the transferor transfers ownership of securities to another person (the transferee)
and by which the transferor irrevocably undertakes to repurchase them and the transferee irrevocably undertakes to retrocede them,
at an agreed price and date.

Securities reverse repurchase agreements are valued at their purchase price expressed in the original currency, irrespective of the
market value of the underlying securities, the interest accrued pro rata since the purchase date being shown under the heading “Other
assets” in the Statement of net assets.

Securities repurchase agreements are valued at their market value.

I) Valuation of inflation swaps

Inflation swaps (ILS) are bilateral agreements which allow investors looking to hedge an investment to secure an inflation-linked return
against an inflation index.

The inflation buyer (inflation receiver) pays a predetermined fixed or floating rate (minus a spread). In exchange, the inflation buyer
receives from the inflation seller (inflation payer) one or more inflation-linked payments.

The principal risk associated with an inflation swap lies in its sensitivity to interest rates and inflation: the inflation payer takes on the
risk of inflation or, in other words, of changes likely to affect the inflation curve. The payer also bears a risk relating to interest rates or,
in other words, to changes in the nominal yield curve. In order to value inflation swaps, a “forward zero coupon” swap curve (seasonally
adjusted for inflation) is constructed, facilitating the calculation of future inflation cash flows.

The unrealised appreciation/(depreciation) is disclosed in the Statement of net assets under “Net Unrealised gain on financial
instruments” or “Net Unrealised loss on financial instruments”. Realised gains/(losses) and change in unrealised
appreciation/(depreciation) as a result thereof are included in the Statement of operations and changes in net assets respectively
under “Net realised result on Financial instruments” and “Movement on net unrealised gain/(loss) on Financial instruments”.

m) Valuation of interest rate swaps

Interest rate swaps (IRS) are valued on the basis of the difference between the value of all future interest payable by the Company to
its counterparty on the valuation date at the zero coupon swap rate corresponding to the maturity of these payments and the value of
all future interest payable by the counterparty to the Company on the valuation date at the zero coupon swap rate corresponding to
the maturity of these payments.

The unrealised appreciation/(depreciation) is disclosed in the Statement of net assets under “Net Unrealised gain on financial
instruments” or “Net Unrealised loss on financial instruments”. Realised gains/(losses) and change in unrealised
appreciation/(depreciation) as a result thereof are included in the Statement of operations and changes in net assets respectively
under “Net realised result on Financial instruments” and “Movement on net unrealised gain/(loss) on Financial instruments”.
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n) Valuation of CMS (Constant Maturity Swap) Spread Options

The OTC Pricing team is responsible for the daily valuation of CMS Spread Options with the use of Bloomberg's BVAL tool - DLIB
(Bloomberg Derivatives Library) specific pricing template. The valuation model used, in line with market practice, is the Gaussian model
(taking into account correlation and broker quotes). The valuations produced are checked against those provided daily by the
counterparties.

The unrealised appreciation/(depreciation) is disclosed in the Statement of net assets under “Net Unrealised gain on financial
instruments” or “Net Unrealised loss on financial instruments”. Realised gains/(losses) and change in unrealised
appreciation/(depreciation) as a result thereof are included in the Statement of operations and changes in net assets respectively
under “Net realised result on Financial instruments” and “Movement on net unrealised gain/(loss) on Financial instruments”.

o) Valuation of Contracts for Difference

Contracts for difference (CFD) are valued by reference to the market value of the underlying asset, taking into account the costs
inherent in the transaction. The unrealised appreciation/(depreciation) is disclosed in the Statement of net assets under “Net Unrealised
gain on financial instruments” or “Net Unrealised loss on financial instruments”. Realised gains/(losses) and change in unrealised
appreciation/(depreciation) as a result thereof are included in the Statement of operations and changes in net assets respectively
under “Net realised result on Financial instruments” and “Movement on net unrealised gain/(loss) on Financial instruments”.

p) Average maturity for floating rate bonds

The maturities disclosed in the security description in the securities portfolio are not the maturities used to calculate the average
maturity, the call maturity date is used.

q) Interest

Interest is recognised on a prorata basis after deduction of any withholding taxes that may be applicable. Due to negative interest rates
during the financial period, income on bonds can be negative in the caption “Income on investments and assets, net”.

r) Comparisons

Concerning the sub-funds that merged during the financial period and that were still open on 30 June 2021, mergers involving
absorption of the net assets of the absorbed sub-funds or funds were recorded in the accounts by means of a subscription in the
absorbing sub-funds at the merger dates. Consequently, the line “Net subscriptions/(redemptions)” in the “Statement of operations and
changes in net assets” includes the net assets of the absorbed sub-funds or funds at the merger dates.

s) Geographic distribution

The geographic distribution of the securities portfolio is based on the issuing country.

t)  “To be announced”
The Mortgage Back Securities “To-be-announced” are subject to current commercial market practices in relation to securities
guaranteed by mortgages, according to which a party will buy/sell a basket of mortgage loans for a fixed price at a later date.

At the time of the purchase/sale, the exact security is not known but its principal features are. Even if a price is agreed at the time of
purchase/sale, the final face value will not yet have been fixed.

The “To-be-announced (“TBA”) Mortgage Back Securities” positions are shown in the securities portfolio as at 30 June 2021.

At the closing date, the purchase/sale of these securities had not yet been settled. As a result, the amounts relating to
payables/receivables on securities are included under “Other liabilities’/“Other assets” in the “Statement of net assets”.

u) Valuation of reverse repurchase transactions

Reverse repurchase transactions are valued at their purchase value plus interest accrued since the purchase date.
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v) Cross-investments

The value of the cross-investments of the sub-funds has not been deducted for the calculation of the combined total net assets of the

Company.

The total value of those cross-investments as at 30 June 2021 amounted to:

Sub-funds investing in other BNP Sub-funds held by other BNP Currency of the Market value
PARIBAS FUNDS SICAV sub-funds PARIBAS FUNDS SICAV sub-funds sub-fund investing (in EUR)
Asia ex-Japan Bond RMB Bond USD 3371256
Emerging Bond Opportunities RMB Bond uSD 36 976 256
Emerging Multi-Asset Income Asia ex-Japan Small Cap uSsD 418 438
Emerging Multi-Asset Income China Equity usb 3210294
Emerging Multi-Asset Income RMB Bond uUSD 2399112
Euro Corporate Bond Euro High Yield Short Duration Bond EUR 20 134 297
Euro Corporate Bond Euro Short Term Corporate Bond EUR 4537 343
Euro Corporate Bond Opportunities Euro High Yield Short Duration Bond EUR 3323 955
g‘;?oim;erm Corporate Bond Euro High Yield Bond EUR 11838 202
gi?oizz:;;:rm Corporate Bond Euro High Yield Short Duration Bond EUR 3934 104
Flexible Opportunities Emerging Multi-Asset Income EUR 2920903
Flexible Opportunities Energy Transition EUR 581 604
Flexible Opportunities Global Environment EUR 510 973
Flexible Opportunities Sustainable Enhanced Bond 12M EUR 1 881 569
Global Bond Opportunities RMB Bond EUR 33179516
Global Low Vol Equity Sustainable Global Multi-Factor Equity EUR 6014 615
Harmony g‘;f;?:;g'ggnsd Mult-Factor EUR 10 864 175
Local Emerging Bond RMB Bond usb 40 101 659
Multi-Asset Income China Equity EUR 3665 448
Multi-Asset Income Emerging Multi-Asset Income EUR 20 093 924
Multi-Asset Income RMB Bond EUR 5240 216
Multi-Asset Thematic China Equity EUR 3833076
Multi-Asset Thematic Disruptive Technology EUR 9031496
Multi-Asset Thematic Energy Transition EUR 15143 223
Multi-Asset Thematic Global Environment EUR 9634 958
Multi-Asset Thematic Green Bond EUR 17 963 722
Multi-Asset Thematic Health Care Innovators EUR 14 502 556
Multi-Asset Thematic Inclusive Growth EUR 7172 220
Premia Opportunities S:;i’j: Qgig'”te Return Mult- EUR 1614 252
Premia Opportunities Sustainable Europe Multi-Factor Equity EUR 3694 883
Premia Opportunities Sustainable US Multi-Factor Equity EUR 3777822
Sustainable Euro Bond Green Bond EUR 10 379 000

Page 294




BNP PARIBAS FUNDS SICAV

Notes to the financial statements at 30/06/2021

Sub-funds investing in other BNP Sub-funds held by other BNP Currency of the Market value
PARIBAS FUNDS SICAV sub-funds PARIBAS FUNDS SICAV sub-funds sub-fund investing (in EUR)
Sustainable Global Corporate Bond Green Bond usD 5189 499
Sustainable Multi-Asset Balanced Climate Impact EUR 64 423 230
Sustainable Multi-Asset Balanced Ecosystem Restoration EUR 12111 808
Sustainable Multi-Asset Balanced E:ﬁ:{;’z’é‘:;?m\bs°'“te Retum Thematic EUR 9644 625
Sustainable Multi-Asset Balanced Global Environment EUR 79499 476
Sustainable Multi-Asset Balanced Green Bond EUR 17 570 750
Sustainable Multi-Asset Balanced Green Tigers EUR 53 644 818
Sustainable Multi-Asset Balanced Health Care Innovators EUR 40 366 755
Sustainable Multi-Asset Balanced Inclusive Growth EUR 71307 330
Sustainable Multi-Asset Balanced SMaRT Food EUR 35844 176
Sustainable Multi-Asset Balanced Sustainable Enhanced Bond 12M EUR 14 728 000
Sustainable Multi-Asset Balanced Sustainable Euro Bond EUR 145 351 401
Sustainable Multi-Asset Balanced Sustainable Euro Corporate Bond EUR 85 449 590
Sustainable Multi-Asset Balanced 2:3:3“3“9 S Value Mul-Factor EUR 9 956 290
Sustainable Multi-Asset Growth Climate Impact EUR 59 992 490
Sustainable Multi-Asset Growth Ecosystem Restoration EUR 11102 490
Sustainable Multi-Asset Growth E:ES?EX;?LSbSOlUte Retum Thematic EUR 5864 975
Sustainable Multi-Asset Growth Global Environment EUR 73144127
Sustainable Multi-Asset Growth Green Tigers EUR 46 961 654
Sustainable Multi-Asset Growth Health Care Innovators EUR 38 223 900
Sustainable Multi-Asset Growth Inclusive Growth EUR 60 490 250
Sustainable Multi-Asset Growth SMaRT Food EUR 32894 418
Sustainable Multi-Asset Growth Sustainable Euro Corporate Bond EUR 45796 322
Sustainable Mult-Asset Growth 2:3:3“3“9 S Value Mul-Factor EUR 6 133 786
Sustainable Multi-Asset Stability Climate Impact EUR 46 744 403
Sustainable Multi-Asset Stability Ecosystem Restoration EUR 9 083 856
Sustainable Multi-Asset Stabilty Egﬁ:{;??ﬁ;ﬁm\b”'“te Retum Thematic EUR 13684 941
Sustainable Multi-Asset Stability Global Environment EUR 54 431 157
Sustainable Multi-Asset Stability Green Bond EUR 23392 700
Sustainable Multi-Asset Stability Green Tigers EUR 49 916 606
Sustainable Multi-Asset Stability Health Care Innovators EUR 29768 310
Sustainable Multi-Asset Stability Inclusive Growth EUR 44791 250
Sustainable Multi-Asset Stability SMaRT Food EUR 29 544 480
Sustainable Multi-Asset Stability Sustainable Enhanced Bond 12M EUR 66 854 599
Sustainable Multi-Asset Stability Sustainable Euro Corporate Bond EUR 116 310 429
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Sub-funds investing in other BNP Sub-funds held by other BNP Currency of the Market value
PARIBAS FUNDS SICAV sub-funds PARIBAS FUNDS SICAV sub-funds sub-fund investing (in EUR)
Sustainable Multi-Asset Stability 2:3:3“”'9 US Value Multi-Factor EUR 14 489 958
Target Risk Balanced Absolute Return Multi-Strategy EUR 62 462 171

Total: 1899 112 087

The net assets at the end of the financial period of combined figures would be EUR 68 428 343 884 without taking into account

the cross-investments values.

w) Technical performance provision

In order to achieve the management objective for money market funds as defined in the prospectus, the Management Company may
be required - on an ad hoc basis - to set aside amounts based on the performance of the net asset value in order to reduce the volatility
of certain securities held in the portfolio. This adjustment may not exceed 5 bps of the fund’s net assets. The amounts set aside will
be reinvested subject to how the assets perform, as well as the average performance of the portfolio.

The following sub-funds are concerned by this provision

»  BNP Paribas Funds Euro Money Market
*  BNP Paribas Funds USD Money Market

x) Swing Pricing

A sub-fund may suffer reduction of the net asset value due to investors purchasing, selling and/or switching in and out of the sub-fund
at a price that does not reflect the dealing costs associated with this sub-fund's portfolio trades undertaken by the Investment Manager
to accommodate such cash inflows or outflows. In order to mitigate this effect and enhance the protection of existing shareholders,
the mechanism known as “swing pricing” may be applied at the discretion of the Board of Directors of the Company.

Such Swing Pricing mechanism may be applied to a given sub-fund when its total capital activity (i.e. net amount of subscriptions and
redemptions) exceeds a pre-determined threshold determined as a percentage of the net assets value for a given Valuation Day. The
net asset value of the relevant sub-fund may then be adjusted by an amount (the “swing factor”) to compensate for the expected
transaction costs resulting from the capital activity. The level of thresholds, if and when applicable, will be decided on the basis of
certain parameters which may include the size of the sub-fund, the liquidity of the underlying market in which the respective sub-fund
invests, the cash management of the respective sub-fund or the type of instruments that are used to manage the capital activity. The
swing factor is, amongst others, based on the estimated transaction costs of the financial instruments in which the respective sub-fund
may invest. Typically, such adjustment will increase the net asset value when there are net subscriptions into the sub-fund and
decrease the net asset value when there are net redemptions. Swing pricing does not address the specific circumstances of each
individual investor transaction. An ad hoc internal committee is in charge of the implementation and periodic review of the operational
decisions associated with swing pricing. This committee is responsible for decisions relating to swing pricing and the ongoing approval
of swing factors which form the basis of pre-determined standing instructions.

In principle, the swing factor will not exceed 1% of the respective sub-fund’s net asset value. Such limit could however be raised
beyond this maximum level when necessary and on a temporary basis to protect the interests of shareholders, typically during
exceptional market conditions, situations such as a global pandemic, a financial crisis, a geopolitical crisis, or any other exceptional
event causing a severe deterioration of the liquidity.

The Swing Pricing mechanism may be applied across all sub-funds of the Company.
During the period ending 30 June 2021, the below sub-funds have activated the Swing Pricing:

*  Emerging Bond

e Emerging Bond Opportunities

»  Enhanced Bond 6M

»  Euro High Yield Bond

e Euro High Yield Short Duration Bond
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e Euro Short Term Corporate Bond Opportunities
»  Europe Convertible

»  Europe Small Cap

e Europe Small Cap Convertible

»  Global Convertible

*  Global High Yield Bond

*  Local Emerging Bond

»  Sustainable Enhanced Bond 12M

»  US High Yield Bond

During the period ending 30 June 2021, the below sub-funds have applied the Swing Pricing:

e Europe Small Cap
»  US High Yield Bond

Note 3 - Management and advisory fees (maximum per annum)

The maximum annual fee payable monthly is calculated on the average net asset value of each share class for each sub-fund over
the past month. For certain sub-funds a reduced management fee was charged during the financial year. The fee is paid to the
Management Company and covers remuneration of the investment managers and also distributors in connection with the marketing
of the Company's stock.

The management fees applicable to the “Classic” category are applicable to all share sub-categories and classes with the word
“Classic” in their denomination, and to “N” category.

The management fees applicable to the “Privilege” category are also applicable to all share sub-categories and classes with the word
“Privilege” in their denomination.

The management fees applicable to the “I” category are also applicable to all share sub-categories and classes with the word “I” in
their denomination.

The management fees applicable to the “U” category are also applicable to all share sub-categories and classes with the word “U” in
their denomination.

The management fees applicable to the “UP” category are also applicable to all share sub-categories and classes with the word “UP”
in their denomination.

The management fees applicable to the “Life” category are also applicable to all share sub-categories and classes with the word “Life”
in their denomination.

The management fees applicable to the “UI” category are also applicable to all share sub-categories and classes with the word “Ul” in
their denomination.

The management fees applicable to the “B” category are also applicable to all share sub-categories and classes with the word “B” in
their denomination.

The management fees applicable to the “K” category are also applicable to all share sub-categories and classes with the word “K” in
their denomination.

No management fee is charged for the “X” category.

A sub-fund may not invest in a UCITS, or other UCIS, with a management fee exceeding 3.00% per annum.

Sub-fund Classic |Privilege I U up Life ul B K
Absolute Return Global Opportunities 1.00% | 0.50% | 0.40% N/A N/A N/A N/A N/A N/A
Absolute Return Low Vol Bond 0.75% | 0.40% | 0.30% N/A N/A N/A N/A N/A N/A
Absolute Return Multi-Strategy 1.25% | 0.65% | 0.60% N/A N/A N/A N/A N/A N/A
Aqua 1.75% | 0.90% | 0.90% N/A N/A | 1.615% | 0.90% N/A 1.75%
Asia ex-Japan Bond 1.25% | 0.75% | 0.60% N/A N/A N/A N/A N/A N/A
Asia ex-Japan Equity 1.50% | 0.75% | 0.75% N/A N/A N/A N/A N/A N/A
Asia ex-Japan Small Cap 1.75% | 0.90% | 0.85% N/A N/A N/A N/A N/A N/A
Belgium Equity 1.25% | 0.60% | 0.60 N/A N/A N/A N/A N/A N/A
Brazil Equity 1.75% | 0.90% | 0.90% N/A N/A N/A N/A N/A N/A
China A-Shares 1.75% | 0.90% | 0.85% N/A N/A N/A N/A N/A N/A
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Sub-fund Classic |Privilege I U up Life ul B K
China Equity 1.75% | 0.90% | 0.90% | N/A N/A N/A N/A N/A N/A
Climate Impact 2.20% | 1.10% [1.10%M]2.20%@ | N/A N/A N/A N/A N/A
Consumer Innovators 1.50% | 0.75% | 0.75% N/A N/A N/A N/A N/A 1.50%
Disruptive Technology 1.50% | 0.75% [0.75%® | N/A [0.75%“ | NA [0.75%5 | 1.50% | 1.50%
Ecosystem Restoration (launched on 1 June 2021) | 1.50% | 0.75% | 0.75% N/A N/A N/A N/A N/A N/A
Emerging Bond 1.25% | 0.65% | 0.55% | N/A N/A N/A NA | 1.25% | NI/A
Emerging Bond Opportunities 1.50% | 0.75% | 0.60% N/A N/A N/A NA | 1.50% | N/A
Emerging Equity 1.75% | 0.90% | 0.90% | N/A N/A N/A N/A | 1.75% | NIA
Emerging Multi-Asset Income 1.25% | 0.65% | 0.60% N/A N/A N/A NA | 1.25% | N/A
Energy Transition 1.50%® | 0.75%") | 0.75%® | N/A N/A N/A NA | 1.50% | 1.50%
Enhanced Bond 6M 0.50% | 0.25% [0.20%® | N/A N/A N/A N/A N/A N/A
(EE”A‘\"F;‘.’F'I‘_I”)“G““' Absolute Retum Thematic Equity | 4 5o, | 750, |075%) NA | NA | NA | NA | NA | NA
Euro Bond 0.75% | 0.40% | 0.30% | N/A N/A N/A N/A N/A N/A
Euro Bond Opportunities 0.75% | 0.40% | 0.30% | N/A N/A N/A N/A N/A N/A
Euro Corporate Bond 0.75% | 0.40% | 0.30% N/A N/A N/A N/A N/A N/A
Euro Corporate Bond Opportunities 0.75% | 0.40% | 0.30% N/A N/A N/A N/A NA | 0.75%
Euro Covered Bond 0.70% | 0.35% | 0.25% N/A N/A N/A N/A N/A N/A
Euro Defensive Equity 1.75% | 0.90% | 0.85% | N/A N/A N/A N/A N/A N/A
Euro Equity 1.50% | 0.75% | 0.75% | N/A N/A N/A N/A NA | 1.50%
Euro Government Bond 0.70% | 0.35% | 0.25% N/A N/A N/A N/A N/A N/A
Euro High Quality Government Bond 0.60% | 0.30% | 0.25% N/A N/A N/A N/A N/A N/A
Euro High Yield Bond 1.20% | 0.60% | 0.55% | N/A N/A N/A N/A NA | 1.20%
Euro High Yield Short Duration Bond 0.80% | 0.40% | 040% | N/A N/A N/A N/A N/A N/A
Euro Inflation-Linked Bond 0.75% | 0.40% | 0.30% | N/A N/A N/A N/A N/A N/A
Euro Medium Term Bond 0.50% | 0.25% | 0.20% N/A N/A N/A N/A N/A N/A
Euro Mid Cap 1.50‘%: 0.75°/Z 0.75"/: N/A N/A N/A N/A N/A N/A
Euro Money Market 0.50% | 0.25% | 0.20% | N/A N/A N/A N/A N/A N/A
Euro Short Term Bond Opportunities 0.50% | 0.25% | 0.20% N/A N/A N/A N/A N/A N/A
Euro Short Term Corporate Bond 0.50% | 0.25% | 0.20% N/A N/A N/A N/A N/A N/A
Euro Short Term Corporate Bond Opportunities 0.90% | 0.45% | 0.40% N/A N/A N/A N/A N/A | 0.90%
Europe Convertible 1.20% | 0.65% | 0.60% | N/A N/A N/A N/A N/A N/A
Europe Dividend 1.50% | 0.75% | 0.75% | N/A N/A N/A N/A N/A N/A
Europe Emerging Equity 1.75% | 0.90% | 0.90% N/A N/A N/A N/A N/A N/A
Europe Equity 1.50% | 0.75% |0.75%® | N/A N/A N/A N/A N/A N/A
Europe Growth 1.50% | 0.75% | 0.75% | N/A N/A N/A N/A N/A N/A
0 o gy o Bond (aunched on 0.75% | 040% [030%1| NA | NA | NA | NA | NA | NA
Europe Multi-Asset Income 1.25% | 0.65% | 0.60% N/A N/A N/A N/A 1.25% N/A
Europe Real Estate Securities 1.50% | 0.75% | 0.75% N/A N/A N/A N/A N/A N/A
Europe Small Cap 1.75% | 0.90% | 0.85% | N/A N/A N/A | NAU2 | N/A N/A
Europe Small Cap Convertible 1.20% | 0.65% | 0.60% N/A N/A N/A N/A N/A N/A
Flexible Global Credit 0.80% | 0.40% | 040% | N/A N/A N/A N/A N/A N/A
Flexible Opportunities 1.10% | 0.55% | 0.55% | N/A N/A N/A N/A N/A N/A
Frontiers Equity 1.90% | 0.95% | 0.95% | N/A N/A N/A N/A N/A N/A
Germany Multi-Factor Equity 1.50% | 0.75% | 0.75% N/A N/A N/A N/A N/A N/A
Global Absolute Return Multi-Factor Bond 0.75% | 0.40% | 0.35% N/A N/A N/A N/A N/A N/A
Global Bond Opportunities 0.75% | 0.40% | 0.30% | N/A N/A N/A N/A NA | 0.75%
Global Convertible 1.20% | 0.65% | 0.60% | N/A N/A N/A N/A N/A N/A
f'j’f:é Eggj‘;‘ced Bond 36M (launched on 075% | 040% | 030% | NA | NA | NA | NA | NA | NA
Global Environment 1.75% | 0.90% [0.85%('3| N/A N/A N/A N/A NA | 1.75%
Global Equity 1.50% | 0.75% | 0.75% | N/A NA [1.385% | N/A | 150% | 1.50%
Global High Yield Bond 1.20% | 0.60% | 0.55% | N/A N/A N/A NA | 1.20% | 1.20%
Global Inflation-Linked Bond 0.75% | 0.40% [0.30%")| N/A N/A N/A N/A N/A N/A
Global Low Vol Equity 1.50% | 0.75% [0.75%(9| N/A N/A N/A NA | 1.50% | 1.50%
Global Real Estate Securities 1.50% | 0.75% N/A N/A N/A N/A N/A N/A N/A
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Sub-fund Classic |Privilege I U up Life ul B K
Green Bond 0.75% | 0.40% | 0.30% | N/A N/A N/A N/A NA | 0.75%
Green Tigers 1.75% | 0.90% | 0.90% | N/AU8) | N/A N/A N/A N/A N/A
Harmony 0.90% | 0.45% | 0.40% | 0.90% | N/A N/A N/A N/A | 0.90%
Health Care Innovators 1.50% | 0.75% | 0.75% N/A N/A N/A N/A N/A 1.50%
Inclusive Growth 1.50% | 0.75% | 0.75% | N/A N/A N/A N/A N/A N/A
India Equity 1.75% | 0.90% | 0.90% | N/A N/A N/A N/A N/A N/A
Japan Equity 1.50% | 0.75% | 0.75% | N/A N/A N/A N/A N/A N/A
Japan Small Cap 1.75% | 0.90% | 0.85% | N/A N/A N/A N/A N/A N/A
Latin America Equity 1.75% | 0.90% | 0.90% | N/A N/A N/A N/A N/A N/A
Local Emerging Bond 1.40% | 0.70% | 0.60% | N/A N/A N/A NA | 1.40% | N/A
Multi-Asset Income 1.25% | 0.65% | 0.65% | N/A N/A N/A NA | 1.25% | 1.25%
Multi-Asset Thematic (launched on 17 May 2021) 1.25% | 0.65% | 0.60% | N/A N/A N/A N/A N/A N/A
Nordic Small Cap 1.75% | 0.90% | 0.85% | N/A N/A N/A N/A N/A N/A
Eg‘;‘l‘;igﬁ; Egt;f Securities (liquidated on 150% | 0.75% | 075% | NIA | NIA | NA | NA | NA | NA
Premia Opportunities 1.20% | 0.60% | 0.40% | N/A N/A N/A N/A N/A N/A
RMB Bond 1.00% | 0.50% | 0.40% | N/A N/A N/A N/A N/A N/A
Russia Equity 1.75% | 0.90% | 0.90% | N/A N/A N/A NA | 1.75% | N/A
Seasons 1.00% | 0.50% | 0.50% | N/A N/A N/A N/A NA | 1.00%
SMaRT Food 1.75% | 0.90% | 0.85% | 1.75% | 0.90% | N/A N/A N/A N/A
Sustainable Enhanced Bond 12M 0.80% | 0.50% | 0.40% | N/AUD | N/A N/A N/A N/A N/A
Sustainable Euro Bond 0.75% | 0.40% | 0.30% | N/A N/A N/A N/A N/A N/A
Sustainable Euro Corporate Bond 0.75% | 0.40% | 0.30% N/A N/A N/A N/A N/A N/A
gé‘s;f)'r’i‘la;ézsum Low Vol Equity (faunched on 150% | 0.75% | 075% | NIA | NIA | NA | NA | NA | NA
Sustainable Euro Multl-Factor Corporate Bond 050% | 0.25% | 0.25% NA N/A NA N/A NA 0.50%
(formerly Euro Multi-Factor Corporate Bond)

I\Sﬂflttfl'cnaagg E:L‘;ty)'“'t"FaCtor Equity (formerly Euro |4 o500 | 0.50% | 040% | WA | NA | NA | NA | NA | NA
Eﬂf;?gal\;’l'ﬁtlEF“;‘éf; '\E":l'}i't';acmr Equity (formerly | 4 509, | 0.75% | 0.75% | NIA | NA | NA | NA | NA | 1.50%
Sustainable Europe Value (formerly Europe Value) | 1.50% | 0.75% | 0.75% N/A N/A N/A N/A N/A N/A
Sustainable Global Corporate Bond 0.75% | 0.40% | 0.30% N/A N/A N/A N/A 0.75% | 0.75%
Sustalnablg Global Mult]-Factor Equity (formerly 150% | 0.75% | 0.65% NA N/A NA N/A NA N/A
Global Multi-Factor Equity)

f::;ﬂ”ﬁgl'ﬁézz;”r I\él:lljtilt-;actor Equity (formerly | 4 500, | 0.75% | 0.75% | NA | NA | NA | NA | NA | NA
Sustainable Multi-Asset Balanced 1.30%'8]0.65%"9| 0.50% N/A N/A N/A N/A N/A 1.30%
Sustainable Multi-Asset Growth 1.40%@10.70%2"| 0.50% | N/A N/A N/A N/A NA | 1.40%
Sustainable Multi-Asset Stability 1.10%122]0.55%®)| 0.40% | N/A N/A N/A N/A NA | 1.10%
Sustainable US Multi-Factor Corporate Bond 050% | 0.25% | 0.25% NA N/A NA N/A NA N/A
(formerly US Multi-Factor Corporate Bond) ' ' )

Wﬁ?ﬁﬁﬁ Eiu'}fy“)'t"FaCtor Equity (formerly US| 4 500, | 0.75% [0.75%2| NA | NA | NA | NA | NA | 1.50%
S‘ﬁ;’f;ﬁﬁﬁfé e '\E":l'}i't';acm" Equity (formerly | 4 500, | 0.75% | 0.75% | NA | NA | NA | NA | NA | NA
Target Risk Balanced 1.10% | 0.55% | 0.55% | N/A N/A N/A N/A N/A N/A
Turkey Equity 1.75% | 0.90% | 0.90% | N/A N/A N/A N/A N/A N/A
US Growth 1.50% | 0.75% | 0.75% | N/A N/A N/A N/A N/A N/A
US High Yield Bond 1.20% | 0.60% | 0.55% | N/A N/A N/A NA | 1.20% | 1.20%
US Mid Cap 1.75% | 0.90% | 0.85% | N/A N/A N/A N/A N/A N/A
US Short Duration Bond 0.50% | 0.25% | 0.20% | N/A N/A N/A N/A N/A N/A
US Small Cap 1.75% | 0.90% | 0.85% | N/A N/A N/A N/A N/A N/A
USD Money Market 0.50% | 0.25% | 0.20% | N/A N/A N/A N/A N/A N/A

(1°0.85% for “I Plus” Category.
@ For the “U2" Category
4 0.60% for “l Plus” Category.
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4) For the “UP4” Category

5 With specific Entry fee of maximum 3% payable by the authorised investor.
6) 1.45% for “Classic Solidarity”.

1 0.70% for “Privilege Solidarity”.

8) 0.60% for “I Plus” Category.

9 0.15% for the “I Plus” Category.

100.75% for the “I Plus” Category.

11)0.20% for “I Plus” Category.
12) 0.85% for “UI5” Category.

13) 0.70% for “I Plus” Category.
14 0.25% for “I Plus” Category.
15 0.60% for “I Plus” Category.
16) 1.75% for the “U3” Category.
17)0.80% for the “U3” Category.
18) 1.25% for “Classic Solidarity BE”.
19)0.60% for “Privilege Solidarity BE”.
20) 1.35% for “Classic Solidarity BE”.
21) 0.65% for “Privilege Solidarity BE”.
22) 1.05% for “Classic Solidarity BE”.
23) 0.50% for “Privilege Solidarity BE”.
24)0.60% for “I Plus” Category.

A maximum advisory fee of 0.15% is applied to all the share classes of the sub-fund Japan Small Cap except for the “X” share class.
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(
(
(
(
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An indirect fee of maximum 1.00% is applied for the sub-funds Absolute Return Global Opportunities, Flexible Opportunities, Premia
Opportunities, Sustainable Multi-Asset Balanced, Sustainable Multi-Asset Growth and Target Risk Balanced.

An indirect fee of maximum 0.50% is applied for the sub-funds Harmony, Multi-Asset Thematic (launched on 17 May 2021) and
Sustainable Multi-Asset Stability

A charity fee of 0.05% is applied for the share classes “Classic Solidarity BE” and “Privilege Solidarity BE” for the sub-funds Sustainable
Multi-Asset Balanced, Sustainable Multi-Asset Growth and Sustainable Multi-Asset Stability.

Note 4 - Distribution fees

Distribution fees are calculated and deducted monthly from the average net assets of a sub-fund, share category, or share class, paid
to the Management Company and serve to cover remuneration of the distributors, supplemental to the share of the management fee
that they receive.

Note 5 - Performance fees: calculation method and summary table
The Company may apply 2 types of Performance Fee:
1. Relative Performance Fee:

The positive difference between the annual performance of the sub-fund/category/class (i.e. over the accounting year) and the hurdle
rate (this can be a reference index performance, a fixed rate or another reference). The performance fee will be calculated with the
application of the “High Water Mark (HWM) with Hurdle Rate” method. Hurdle Rate means the performance of a reference index (or
other references) as specified at the level of the sub-fund/category/class. Performance fee will be accrued if the performance of the
sub-fund/category/class exceeds the Hurdle Rate and the HWM. If the sub-fund/category/class underperforms the Hurdle Rate during
the performance period, a loss carry forward is provided.

2. Absolute Performance Fee:

The positive difference between NAV of the sub-fund/category/class at the end of the financial year and the HWM of the
sub-fund/category/class or the initial offer price per share. Performance fee will be accrued if the performance of the
sub-fund/category/class exceeds the HWM. If the sub-fund/category/class underperforms the HWM during the performance period, a
loss carry forward is provided which cannot exceed 3 years that means that after 3 years the HWM will be resetted.

High Water Mark (HWM) means the highest NAV of the sub-fund/category/class as at the end of any previous financial year on which
performance fees becomes payable, after deducting any performance fee.
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Performance Fees are payable to the Management Company and will be calculated daily on the basis of the unswung (see Note 2.w)
NAV and provision will be adjusted on each Valuation Day during the financial year.

If shares are redeemed during the financial year, the fraction of the provisioned performance fee that corresponds to the total amount
redeemed shall be granted definitively to the Management Company.

Summary table of the sub-funds with Performance fee

The Performance Fee is charged for the following share categories depending on the sub-funds:

Sub-fund Categories Annual performance Performance Hurdle rate

fee rate fee type
Absolute Return Global Opportunities Aellxg:ﬁ%gp;s 15% Relative €str+ 2%
Absolute Return Low Vol Bond I 15% Relative €str + 2%
Absolute Return Multi-Strategy Aellxg::i%gp;s 20% Relative €str(")
Environmental Absolute Return All categories 0
Thematic Equity (EARTH) except for X 20% Absolute N/A
Flexible Opportunities ‘!'Xg:gﬁgp;s 20% Relative €str,CZEONIA or Libor®@
gcl)c:]%al Absolute Return Multi-Factor Aellxg::igicgpis 15% Relative &sir or Libor®
Global Enhanced Bond 36M (launched All categories 15% Relative €str, CZEONIA, Libor or Libor
on 4 June 2021) except for X ° USD Overnight
Premia Opportunities ‘g;g::fﬂgpis 15% Relative €str or CZEONIA®)

() 20% with €str + 4% (Libor USD Overnight + 4% for the “RH USD” classes) as hurdlle rates.

(2) 20% with €str + 4%, CZEONIA + 4% (“Classic RH CZK’), and Libor GBP 1M + 4% (‘| RH GBP") as hurdle rates.

(9 15% with €str + 2% and Libor USD + 2 % (“RH USD’) as hurdlle rates.

4 15% with €str*+ 2%, CZEONIA + 2% (‘RH CZK"), Libor CHF 1M + 2% (“RH CHF’), and Libor USD Ovemight + 2% (‘RH USD"), as hurdle rates
(915% with €str + 2% and CZEONIA + 2% (“Classic CZK’) as hurdle rates.

Note 6 - Other fees

Other fees are calculated and deducted monthly from the average net assets of a sub-fund, share category, or share class and serve
to cover general custody assets expenses (remuneration of the Depositary) and daily administration expenses (NAV calculation, record
and book keeping, notices to the shareholders, providing and printing the documents legally required for the shareholders,
domiciliation, auditors cost and fees...), except for brokerage fees, commissions for transactions not related to the depositary, director
fees, interest and bank fees, extraordinary expenses, reporting cost in relation with regulation requirements including the European
Market Infrastructure Regulation (EMIR), and the ‘taxe d’abonnement” in force in Luxembourg, as well as any other specific foreign
tax and other regulators levy.

Note 7 - Taxes

At the date of the Prospectus, the Company is not liable to any Luxembourg income tax or capital gains tax.
The Company is liable to an annual “taxe d’abonnement”in Luxembourg representing 0.05% of the net asset value. This rate is reduced
to 0.01% for:

a) sub-funds with the exclusive objective of collective investments in money market instruments and deposits with credit institutions;
b) sub-funds with the exclusive objective of collective investments in deposits with credit institutions;
¢) sub-funds, categories, or classes reserved for Institutional Investors, Managers, and UCls.

The following are exempt from this “taxe d’abonnement™

a) the value of assets represented by units or shares in other UCIs, provided that these units, or shares have already been subject
to the “taxe d’abonnement”;
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b) sub-funds, share categories and/or classes:

(i)  whose securities are reserved to Institutional Investors, Managers or UCls and

(i) whose sole object is the collective investment in money market instruments and the placing of deposits with credit institutions,
and

(i)  whose weighted residual portfolio maturity does not exceed 90 days, and

(iv) that have obtained the highest possible rating from a recognised rating agency;

c) sub-funds, share categories and/or classes reserved to:

(i)  institutions for occupational retirement pension or similar investment vehicles, set up at the initiative of one or more employers
for the benefit of their employees, and
(i) companies having one or more employers investing funds to provide pension benefits to their employees;

d) sub-funds whose main objective is investment in microfinance institutions;
e) sub-funds, shares categories and/or classes:

()  whose securities are listed or traded on at least one stock exchange or another regulated market operating regularly that is
recognised and open to the public, and
(i) whose exclusive object is to replicate the performance of one or several indices.

When due, the “taxe d’abonnement” is payable quarterly based on the relevant net assets and calculated at the end of the quarter for
which it is applicable.

In addition, the Company may be subject to foreign UCI’s tax, and/or other regulators levy in the country where the sub-fund is
registered for distribution.

Indian Tax

Each sub-fund may be subject to corporation taxes in certain countries in which it invests. Capital gains realised when disposing of
Indian securities held by a sub-fund are subject to capital gains tax in India, which is disclosed in the “Statement of operations and
changes in net assets” under the heading “Taxes”. The tax is computed on net realised gains, and net realised losses in excess of
gains at the end of the financial year in India may, under certain conditions, be carried forward for up to 8 subsequent financial years
to offset against future gains. In this respect, short term capital losses (i.e. when shares are held for less than 12 months) can be offset
either against long term or short term capital gains whereas long term capital losses may only be offset against long term capital gains.
Indian tax law imposes a tax of 15% (plus additional surcharge and health and education cess) on net realised gains from Indian
securities sold within one year from the date of purchase and a tax of 10% (plus additional surcharge and health and education cess)
if the Indian securities are sold more than 12 months after the acquisition. This tax of 10% on long term capital gains realised on Indian
securities has been introduced with effect from 1 April 2018.

If applicable, daily provisions are booked in the accounts of the sub-fund India Equity and are presented in the caption “Other liabilities”
of the Statement of net assets.

Note 8 - Dividends

For the “MD - Distribution” share classes, which pay monthly dividends, the following dividends were paid:

- Payment dates

Month Record Date (") NAYV ex-Dividend Date@ Payment Date®®
January 29 1 February 4 February
February 26 1 March 4 March
March 31 1 April 8 April
April 30 3 May 6 May

May 31 1 June 4 June

() If this day is not a bank business day in Luxembourg, the record date will be the next following bank business day.

(@ Dates are based on a valuation simulation. As a consequence, dates may change depending on the composition of the portfolio at this date. If for
a particular reason, the day in question the valuation was not possible, the ex-date would be put off to the Valuation Day possible immediately
afterwards.

@) If this day is not a bank business day in Luxembourg, the payment date will be the next following bank business day. If for a particular reason, the
settlement is not possible (e.g. bank holiday on a specific currency or country), settlement will be made the 1st business day after or any other day
communicated by the local agent.
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- Monthly amount since January 2021:

Sub-fund Class Currency Dividend
Aqua Classic RH SGD MD - Distribution SGD 0.22
Aqua Classic RH USD MD - Distribution uSD 0.23
Asia ex-Japan Bond Classic MD - Distribution usD 0.25
Asia ex-Japan Bond Classic RH AUD MD - Distribution AUD 0.23
Asia ex-Japan Bond Classic RH SGD MD - Distribution SGD 0.25
Asia ex-Japan Equity Classic MD - Distribution usD 0.11
China Equity Classic RH SGD MD - Distribution SGD 0.21M
Emerging Bond B MD - Distribution uSD 0.90M
Emerging Bond BH AUD MD - Distribution AUD 0.88M
Emerging Bond Classic MD - Distribution uSD 0.80
Emerging Bond Classic H AUD MD - Distribution AUD 0.64
Emerging Bond Opportunities B MD - Distribution uSD 0.90(
Emerging Bond Opportunities B RH AUD MD - Distribution AUD 0.88()
Emerging Bond Opportunities B RH ZAR MD - Distribution ZAR 11.67()
Emerging Bond Opportunities Classic MD - Distribution uSD 0.15
Emerging Bond Opportunities Classic EUR MD - Distribution EUR 0.72
Emerging Bond Opportunities Classic HKD MD - Distribution HKD 0.68
Emerging Bond Opportunities Classic SGD MD - Distribution SGD 0.71
Emerging Bond Opportunities Classic RH AUD MD - Distribution AUD 0.66
Emerging Bond Opportunities Classic RH CNH MD - Distribution CNH 8.41
Emerging Bond Opportunities Classic RH HKD MD - Distribution HKD 0.72
Emerging Bond Opportunities Classic RH SGD MD - Distribution SGD 0.68
Emerging Bond Opportunities Classic RH ZAR MD - Distribution ZAR 8.55
Emerging Multi-Asset Income Classic MD - Distribution uSD 0.49
Emerging Multi-Asset Income Classic HKD MD - Distribution HKD 0.49
Emerging Multi-Asset Income Classic RH AUD MD - Distribution AUD 0.48
Emerging Multi-Asset Income Classic RH CNH MD - Distribution CNH 0.68
Emerging Multi-Asset Income Classic RH SGD MD - Distribution SGD 0.50
Euro High Yield Bond Classic MD - Distribution EUR 0.38
Euro High Yield Bond Classic H USD MD - Distribution uSD 047
Europe Dividend Classic RH USD MD - Distribution usb 0.24
Europe Growth Classic RH SGD MD - Distribution SGD 0.21
Europe Growth Classic RH USD MD - Distribution usb 0.21
Europe Multi-Asset Income Classic MD EUR 0.31
Europe Multi-Asset Income Classic RH AUD MD AUD 0.34
Europe Multi-Asset Income Classic RH CAD MD CAD 0.36
Europe Multi-Asset Income Classic RH CNH MD CNH 0.51
Europe Multi-Asset Income Classic RH HKD MD HKD 0.38
Europe Multi-Asset Income Classic RH SGD MD SGD 0.36
Europe Multi-Asset Income Classic RH USD MD usD 0.36
Europe Multi-Asset Income | RH USD MD usb 0.37
Europe Multi-Asset Income Privilege MD EUR 0.34
Europe Multi-Asset Income Privilege RH USD MD UsSD 0.40
Global Convertible Classic MD - Distribution uSD 0.05
Global Environment Classic RH SGD MD - Distribution SGD 0.21
Global Environment Classic RH USD MD - Distribution uSD 0.21
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Sub-fund Class Currency Dividend
Global High Yield Bond BH AUD MD - Distribution AUD 0.730
Global High Yield Bond BH USD MD - Distribution usb 0.75(
Global High Yield Bond Classic USD MD - Distribution uSD 043
Global High Yield Bond Classic H AUD MD - Distribution AUD 0.53
Global High Yield Bond Classic H USD MD - Distribution uSD 0.56
Global Low Vol Equity B USD MD - Distribution uSD 0.17M
Global Low Vol Equity Classic USD MD - Distribution uSD 0.18
Green Tigers Classic RH SGD MD - Distribution SGD 0.25(
Local Emerging Bond B MD - Distribution uSD 0.90M
Local Emerging Bond Classic MD - Distribution uSD 0.36
Multi-Asset Income Classic MD - Distribution EUR 0.23
Multi-Asset Income Classic RH AUD MD - Distribution AUD 0.26
Multi-Asset Income Classic RH CNH MD - Distribution CNH 0.47
Multi-Asset Income Classic RH HKD MD - Distribution HKD 0.32
Multi-Asset Income Classic RH SGD MD - Distribution SGD 0.29
Multi-Asset Income Classic RH USD MD - Distribution usb 0.29
Russia Equity B USD MD - Distribution uSD 0.50M
Russia Equity Classic USD MD - Distribution uSD 0.48
Russia Equity Classic RH ZAR MD - Distribution ZAR 6.47
SMaRT Food Classic RH USD MD - Distribution usb 0.19
Sustainable Global Corporate Bond B MD - Distribution usD 0.38@
Sustainable Global Corporate Bond Classic MD - Distribution usD 0.38
Sustainable Multi-Asset Balanced Classic RH AUD MD - Distribution AUD 0.31@
Sustainable Multi-Asset Balanced Classic RH CAD MD - Distribution CAD 0.35@
Sustainable Multi-Asset Balanced Classic RH USD MD - Distribution usb 0.34
Sustainable Multi-Asset Balanced Classic RH HKD MD - Distribution HKD 0.38@
Sustainable Multi-Asset Balanced Classic RH SGD MD - Distribution SGD 0.33@
Sustainable Multi-Asset Growth Classic RH USD MD - Distribution usb 0.38
Sustainable Multi-Asset Growth Classic RH SGD MD - Distribution SGD 0.38@
Target Risk Balanced Classic RH USD MD - Distribution usb 0.25
US High Yield Bond Classic MD - Distribution usb 0.25
US High Yield Bond Classic H AUD MD - Distribution AUD 0.28
US Short Duration Bond Classic MD - Distribution usb 0.05
() Since May 2021

(2 Since March 2021

The following dividends were paid on 30 April 2021 for shares outstanding on 19 April 2021 with ex-date 20 April 2021:

Sub-Fund Class Currency Dividend
Aqua Classic - Distribution EUR 2.33
Aqua Classic USD - Distribution usb 2.41
Aqua Privilege - Distribution EUR 2.32
Asia ex-Japan Bond Classic - Distribution usb 3.76
Asia ex-Japan Bond Classic EUR - Distribution EUR 3.04
Asia ex-Japan Bond N RH EUR - Distribution EUR 2.60
Asia ex-Japan Bond Privilege - Distribution usb 3.23
Asia ex-Japan Equity Classic - Distribution usb 10.89
Asia ex-Japan Equity Classic EUR - Distribution EUR 8.92
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Sub-Fund Class Currency Dividend
Asia ex-Japan Equity N RH EUR - Distribution EUR 3.09
Asia ex-Japan Equity Privilege EUR - Distribution EUR 3.00
Asia ex-Japan Small Cap Classic - Distribution usD 12.57
Belgium Equity Classic - Distribution EUR 7.38
Brazil Equity Classic - Distribution uSD 1.88
China A-Shares Classic - Distribution uSD 2.02
China Equity Classic - Distribution uSD 6.39
China Equity Classic EUR - Distribution EUR 2.91
China Equity Privilege - Distribution uSD 3.01
Climate Impact Classic - Distribution EUR 3.43
Climate Impact Privilege - Distribution EUR 2.68
Climate Impact X - Distribution EUR 2.51
Consumer Innovators Classic - Distribution EUR 2.08
Consumer Innovators Privilege - Distribution EUR 2.55
Disruptive Technology Classic - Distribution EUR 23.04
Disruptive Technology Classic USD - Distribution uSD 8.75
Disruptive Technology Privilege - Distribution EUR 7.39
Disruptive Technology UP4 - Distribution EUR 2.49
Emerging Bond Classic - Distribution uSD 3.05
Emerging Bond Classic EUR - Distribution EUR 10.08
Emerging Bond Classic H EUR - Distribution EUR 3.38
Emerging Bond Opportunities Classic - Distribution uSD 5.47
Emerging Bond Opportunities Classic RH EUR - Distribution EUR 0.78
Emerging Bond Opportunities Privilege RH EUR - Distribution EUR 2.58
Emerging Equity Classic - Distribution uSD 3.30
Emerging Equity Classic EUR - Distribution EUR 213
Emerging Multi-Asset Income Classic - Distribution uSD 7.38
Emerging Multi-Asset Income Classic EUR - Distribution EUR 6.81
Emerging Multi-Asset Income Classic RH EUR - Distribution EUR 5.98
Emerging Multi-Asset Income Privilege EUR - Distribution EUR 6.17
Energy Transition Classic - Distribution EUR 12.50
Energy Transition Classic USD - Distribution uSD 15.26
Energy Transition Privilege - Distribution EUR 3.20
Eg‘ﬁ'i:;rzg‘/fgt%'_l/)*bso'“te Return Thematic Classic - Distribution UsD 8.11
Euro Corporate Bond Classic - Distribution EUR 0.54
Euro Corporate Bond Privilege - Distribution EUR 0.54
Euro Corporate Bond | - Distribution EUR 0.50
Euro Corporate Bond X - Distribution EUR 0.95
Euro Corporate Bond Opportunities Classic - Distribution EUR 0.50
Euro Defensive Equity Classic - Distribution EUR 2.50
Euro Equity Classic - Distribution EUR 6.43
Euro Equity Privilege - Distribution EUR 2.94
Euro Equity | - Distribution EUR 2.62
Euro High Yield Bond Classic - Distribution EUR 2.85
Euro High Yield Bond N - Distribution EUR 3.47
Euro High Yield Bond Privilege - Distribution EUR 2.95
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Sub-Fund Class Currency Dividend
Euro High Yield Bond | - Distribution EUR 291
Euro High Yield Short Duration Bond Classic - Distribution EUR 2.54
Euro High Yield Short Duration Bond Classic H USD - Distribution usb 2.62
Euro High Yield Short Duration Bond N - Distribution EUR 2.53
Euro Mid Cap Classic - Distribution EUR 8.75
Europe Convertible Classic - Distribution EUR 0.50
Europe Convertible N - Distribution EUR 0.72
Europe Convertible Privilege - Distribution EUR 0.59
Europe Convertible | - Distribution EUR 0.55
Europe Dividend Classic - Distribution EUR 1.04
Europe Dividend N - Distribution EUR 2.21
Europe Dividend Privilege - Distribution EUR 2.63
Europe Emerging Equity Classic - Distribution EUR 8.50
Europe Equity Classic - Distribution EUR 3.63
Europe Equity Classic CHF - Distribution CHF 3.06
Europe Equity Privilege - Distribution EUR 2.86
Europe Growth Classic - Distribution EUR 3.99
Europe Growth Privilege - Distribution EUR 3.54
Europe Real Estate Securities Classic - Distribution EUR 510
Europe Real Estate Securities Privilege - Distribution EUR 5.08
Europe Real Estate Securities X - Distribution EUR 3.15
Europe Small Cap Classic - Distribution EUR 3.68
Europe Small Cap Privilege - Distribution EUR 3.48
Europe Small Cap Convertible Classic - Distribution EUR 0.70
Europe Small Cap Convertible N - Distribution EUR 0.82
Europe Small Cap Convertible Privilege - Distribution EUR 0.7
Europe Small Cap Convertible | - Distribution EUR 0.54
Europe Small Cap Convertible IH EUR - Distribution EUR 0.53
Frontiers Equity Classic - Distribution usb 3.23
Germany Multi-Factor Equity Classic - Distribution EUR 5.25
Global Convertible Classic - Distribution usb 0.69
Global Convertible Classic RH EUR - Distribution EUR 0.55
Global Convertible Classic RH PLN - Distribution PLN 3.00
Global Convertible N RH EUR - Distribution EUR 0.63
Global Convertible Privilege RH EUR - Distribution EUR 0.71
Global Environment Classic - Distribution EUR 3.40
Global Environment N - Distribution EUR 2.22
Global Environment Privilege - Distribution EUR 2.25
Global Environment Privilege GBP - Distribution GBP 2.28
Global Environment X - Distribution EUR 2.29
Global Equity Classic - Distribution usb 2.38
Global Equity Classic EUR - Distribution EUR 2.85
Global High Yield Bond Classic - Distribution EUR 0.87
Global High Yield Bond Classic H USD - Distribution usb 1.22
Global High Yield Bond N - Distribution EUR 2.64
Global High Yield Bond Privilege - Distribution EUR 2.78
Global Low Vol Equity Classic - Distribution EUR 1.52
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Sub-Fund Class Currency Dividend
Global Low Vol Equity Classic USD - Distribution usb 7.50
Global Real Estate Securities Classic - Distribution EUR 1.21
Green Bond Classic - Distribution EUR 0.51
Green Bond Privilege - Distribution EUR 0.51
Green Bond X - Distribution EUR 0.52
Green Tigers Classic - Distribution usb 2.66
Green Tigers Classic EUR - Distribution EUR 4.04
Green Tigers Privilege EUR - Distribution EUR 3.22
Health Care Innovators Classic - Distribution EUR 13.93
Health Care Innovators Privilege - Distribution EUR 3.27
Inclusive growth Classic - Distribution EUR 210
India Equity Classic - Distribution uSD 115
India Equity Classic EUR - Distribution EUR 0.94
Japan Equity Classic - Distribution JPY 83.00
Japan Equity NH EUR - Distribution EUR 2.23
Japan Equity Privilege - Distribution JPY 337.00
Japan Small Cap Classic - Distribution JPY 200.00
Japan Small Cap NH EUR - Distribution EUR 249
Latin America Equity Classic - Distribution usb 8.71
Local Emerging Bond Classic - Distribution usb 2.27
Local Emerging Bond Classic EUR - Distribution EUR 217
Local Emerging Bond Classic RH EUR - Distribution EUR 1.75
Local Emerging Bond Privilege - Distribution usb 215
Multi-Asset Income Classic - Distribution EUR 2.99
Multi-Asset Income Classic RH USD - Distribution usb 3.12
Multi-Asset Income Privilege - Distribution EUR 1.48
Multi-Asset Income X - Distribution EUR 3.31
Nordic Small Cap Classic - Distribution EUR 7.83
Nordic Small Cap Classic H NOK - Distribution NOK 27.54
RMB Bond Classic - Distribution usb 3.23
Russia Equity Classic - Distribution EUR 5.20
Russia Equity Classic USD - Distribution usb 4.79
Russia Equity Privilege - Distribution EUR 6.33
Russia Equity Privilege GBP - Distribution GBP 6.75
Russia Equity | - Distribution EUR 8.28
SMaRT Food Classic - Distribution EUR 1.98
SMaRT Food Privilege - Distribution EUR 212
SMaRT Food U - Distribution EUR 1.91
SMaRT Food U RH CHF - Distribution CHF 1.91
SMaRT Food U RH GBP - Distribution GBP 1.91
SMaRT Food U RH USD - Distribution usb 1.94
SMaRT Food UP - Distribution EUR 1.93
SMaRT Food UP RH CHF - Distribution CHF 1.93
SMaRT Food UP RH GBP - Distribution GBP 1.92
SMaRT Food UP RH USD - Distribution usb 1.94
Sustainable Europe Multi-Factor Equity Classic - Distribution EUR 246

(formerly Europe Multi-Factor Equity)
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Sub-Fund Class Currency Dividend
Sustainable Europe Multi-Factor Equity . T

(formerly Europe Multi-Factor Equity) Privilege - Distribution EUR 245
\S/:isutzl)nable Europe Value (formerly Europe Classic - Distribution EUR 91
\Slglsutgl)nable Europe Value (formerly Europe Privilege - Distribution EUR 917
Sustainable Global Corporate Bond Classic - Distribution usD 1.98
Sustainable Global Corporate Bond NH EUR - Distribution EUR 1.64
Sustainable Global Corporate Bond Privilege - Distribution uSD 1.84
Sustainable Global Corporate Bond X - Distribution usD 1.77
Sustainable Multi-Asset Balanced Classic - Distribution EUR 110
Sustainable Multi-Asset Balanced Classic RH USD - Distribution uSD 0.99
Sustainable Multi-Asset Balanced Classic Solidarity BE - Distribution EUR 0.93
Sustainable Multi-Asset Balanced Privilege - Distribution EUR 1.05
Sustainable Multi-Asset Growth Classic - Distribution EUR 1.96
Sustainable Multi-Asset Growth Classic Solidarity BE- Distribution EUR 1.53
Sustainable Multi-Asset Growth Privilege - Distribution EUR 1.63
Sustainable Multi-Asset Stability Classic - Distribution EUR 1.15
Sustainable Multi-Asset Stability Classic Solidarity BE- Distribution EUR 0.51
Sustainable Multi-Asset Stability Privilege - Distribution EUR 0.50
Sustainable Multi-Asset Stability Privilege Solidarity BE- Distribution EUR 0.50
Sustainable US Multi-Factor Equity (formerly et

US Multi-Factor Equity) Classic - Distribution uSD 1.86
Sustainable US Multi-Factor Equity (formerly . I

US Mult-Factor Equity) Classic EUR - Distribution EUR 1.52
Sustainable US Multi-Factor Equity (formerly . o

US Mult-Factor Equity) Privilege - Distribution usb 1.74
Sustainable US Value Multi-Factor Equity .

(formerly US Value Multi-Factor Equity) Classic - Distribution USD 266
Sustainable US Value Multi-Factor Equity . e

(formerly US Value Multi-Factor Equity) Classic H EUR - Distribution EUR 2.39
Sustainable US Value Multi-Factor Equity C

(formerly US Value Multi-Factor Equity) N - Distribution USD 248
Sustainable US Value Multi-Factor Equity - o

(formerly US Value Multi-Factor Equity) Privilege H EUR- Distribution EUR 2.53
Turkey Equity Classic - Distribution EUR 0.99
Turkey Equity Privilege - Distribution EUR 0.56
US Growth Classic - Distribution uSD 0.53
US Growth Classic H EUR - Distribution EUR 1.88
US Growth Privilege - Distribution uSD 1.22
US Growth Privilege H EUR - Distribution EUR 1.11
US High Yield Bond Classic - Distribution usb 443
US High Yield Bond NH EUR - Distribution EUR 3.89
US Mid Cap Classic - Distribution usD 3.42
US Mid Cap Privilege - Distribution uSD 1.69
US Small Cap Classic - Distribution usD 3.33
US Small Cap Classic EUR - Distribution EUR 2.72
US Small Cap Privilege - Distribution uSD 2.83
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It has been decided not to pay dividends for the share classes of the following sub-funds this period:

Sub-fund

Class

Absolute Return Low Vol Bond

Classic - Distribution

Absolute Return Low Vol Bond

Privilege - Distribution

Enhanced Bond 6M Classic - Distribution
Enhanced Bond 6M Privilege - Distribution
Enhanced Bond 6M | - Distribution

Euro Bond Classic - Distribution
Euro Bond Privilege - Distribution
Euro Bond Opportunities Classic - Distribution

Euro Covered Bond

Classic - Distribution

Euro Government Bond

Classic - Distribution

Euro Government Bond

Privilege - Distribution

Euro High Quality Government Bond

Classic - Distribution

Euro Inflation-linked Bond

Classic - Distribution

Euro Inflation-linked Bond

Privilege - Distribution

Euro Medium Term Bond

Classic - Distribution

Euro Medium Term Bond

Privilege - Distribution

Euro Money Market

Classic - Distribution

Euro Money Market

Privilege - Distribution

Euro Short Term Bond Opportunities

Classic - Distribution

Euro Short Term Bond Opportunities

Privilege - Distribution

Euro Short Term Corporate Bond

Classic - Distribution

Euro Short Term Corporate Bond Opportunities

Classic - Distribution

Euro Short Term Corporate Bond Opportunities

Privilege - Distribution

Euro Short Term Corporate Bond Opportunities

X - Distribution

Flexible Global Credit

Classic - Distribution

Flexible Global Credit

Classic RH USD - Distribution

Flexible Global Credit

X - Distribution

Flexible Opportunities

Classic - Distribution

Global Bond Opportunities

Classic - Distribution

Global Bond Opportunities

Privilege - Distribution

Global Inflation-Linked Bond

Classic - Distribution

Global Inflation-Linked Bond

Privilege - Distribution

Harmony

Classic - Distribution

Premia Opportunities

Classic - Distribution

Sustainable Enhanced Bond 12M

Classic - Distribution

Sustainable Enhanced Bond 12M

Privilege - Distribution

Sustainable Enhanced Bond 12M

X - Distribution

Sustainable Euro Bond

Classic - Distribution

Sustainable Euro Bond

Privilege - Distribution

Sustainable Euro Bond

Privilege H GBP - Distribution

Sustainable Euro Bond

IH GBP - Distribution

Sustainable Euro Corporate Bond

Classic - Distribution

Sustainable Euro Corporate Bond

Privilege - Distribution

Sustainable Euro Corporate Bond

X - Distribution
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Note 9 - Share currencies

The net asset value per share is priced in the currency of the share class and not in the currency of the sub-fund in the section “Key

figures relating to the last 3 years”.

Note 10 - Exchange rates

The exchange rates used for consolidation and for the conversion of share classes denominated in a currency other than the reference
currency of the relevant sub-fund as at 30 June 2021 were the following:

EUR1 = AUD 1.57965
EUR1 = BRL 5.95070
EUR1 = CAD 1.46850
EUR1 = CHF 1.09620
EUR1 = CNH 7.66195
EUR1 = CZK 25.50700
EUR1 = GBP 0.85845
EUR1 = HKD 9.20950
EUR1 = HUF 351.03000
EUR1 = JPY 131.62305
EUR1 = NOK 10.20490
EUR1 = PLN 4.51475
EUR1 = SEK 10.14200
EUR1 = SGD 1.59410
EUR1 = USD 1.18590
EUR1 = ZAR 16.93315

Note 11 - Futures contracts

As at 30 June 2021, the following positions were outstanding:

Absolute Return Multi-Strategy

. Net unrealised

Currency Quantity Purchasel Description Maturity Nomlnal gain/(loss)
Sale (in EUR) (in EUR)

EUR 5 P EURO-BUND FUTURE 08/09/2021 863 050 1900
EUR 170 S CAC40 EURO FUT 16/07/2021 11 058 500 189 355
EUR 30 S IBEX35 EURO 16/07/2021 2636 490 113 460
EUR 10 P DAX INDEX - FUTURE 17/09/2021 3882 000 (37 250)
EUR 965 S EURO STOXX 50 - FUTURE 17/09/2021 39 135 575 674 240
EUR 500 S EURO STOXX BANK (SXT7E) 17/09/2021 2337 500 121750

EURO STOXX SMALL 200 IDX

EUR 800 P FUTURES 17/09/2021 13 656 000 (328 000)
EUR 49 P FTSEMIB INDEX - FTSE / MIB INDEX | 17/09/2021 6 125 980 (109 469)
EUR 70 P STOXX 600 BASIC RESSOURCES 17/09/2021 1984 500 (22 750)
EUR 1 P STOXX 600 HEALTHCARE 17/09/2021 48 965 525
EUR 85 S STOXX 600(SXXP) 17/09/2021 1917 600 17 680
EUR 500 P EURO STOXX 50 DVP (SX5ED) 18/12/2026 5205 000 140 000
EUR 500 P EURO STOXX 50 DVP (SX5ED) 19/12/2025 5270 000 135000
EUR 500 P EURO STOXX 50 DVP (SX5ED) 20/12/2024 5380 000 157 500
uSD 396 P EURO E-MINI FUT 13/09/2021 24 762 522 (732 545)
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Purchase/ Nominal Net unrealised
Currency Quantity Description Maturity . gain/(loss)
Sale (in EUR) .
(in EUR)
usb 173 P E-MINI MSCI EMERGING MARKETS 17/09/2021 9954 903 (25 183)
INDEX
uSsD 73 MSCI WORLD NR 17/09/2021 5571490 3693
uSD 95 NASDAQ E-MINI FUTURE 17/09/2021 23 309 807 (777 953)
RUSSELL 2000 E MINI INDEX
usb 75 P FUTURES 17/09/2021 7297 622 (60 758)
uUSsD 160 S S&P 500 E-MINI FUTURE 17/09/2021 28 929 927 (350 451)
ULTRA 10 YEAR US TREASURY
usD 220 S NOTE FUTURES 21/09/2021 27 308 110 (179 715)
ULTRA LONG TERM US TREASURY
usD 75 S BOND FUTURE 21/09/2021 12 186 156 (570 176)
ush 573 US 10YR NOTE FUT (CBT) 21/09/2021 64 020 997 (277 385)
GBP 26 FTSE 100 INDEX 17/09/2021 2114194 23950
JPY 4 NIKKEI 225 (SGX) 09/09/2021 436 702 (2 838)
HKD 50 P HANG SENG CHINA ENTERPRISES 29/07/2021 2 869 591 (5337)
INDEX
SMI SWISS MARKET INDEX -
CHF 56 S FUTURE 17/09/2021 6091 954 (3291)
SEK 225 S OMX30 INDEX 16/07/2021 5027 115 28 840
Total: (1875 208)

As at 30 June 2021, the cash margin balance in relation to futures and/or options amounted to EUR 12 359 804.

Asia ex-Japan Bond

Purchase/ Nominal Net unrealised
Currency Quantity Description Maturity . gain/(loss)

Sale (in USD) .
(in USD)

ULTRA LONG TERM US TREASURY

usD 3 S BOND FUTURE 21/09/2021 578 063 (23 344)
ush 26 US 10YR NOTE FUT (CBT) 21/09/2021 3445000 16 860
usD 4 US 5YR NOTE FUTURE (CBT) 30/09/2021 493719 1281
Total: (5203)

As at 30 June 2021, the cash margin balance in relation to futures and/or options amounted to USD 34 307.

Emerging Bond

. Net unrealised

. Purchase/ - . Nominal .
Currency Quantity Description Maturity . gain/(loss)

Sale (in USD) .
(in USD)
EUR 11 EURO BUXL 30Y BONDS 08/09/2021 2 651 247 (43 048)
EUR 79 EURO-BOBL FUTURE 08/09/2021 12 567 997 (10 305)
EUR 109 EURO-BUND FUTURE 08/09/2021 22 312115 (130 556)

ULTRA 10 YEAR US TREASURY

usD 75 S NOTE FUTURES 21/09/2021 11 040 234 (181 641)
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Purchase/ Nominal Net unrealised
Currency Quantity Description Maturity . gain/(loss)

Sale (in USD) .
(in USD)

ULTRA LONG TERM US TREASURY

usb 292 S BOND FUTURE 21/09/2021 56 264 750 (933 594)
usD 663 US 10YR NOTE FUT (CBT) 21/09/2021 87 847 500 429 916
UsD 605 US 5YR NOTE FUTURE (CBT) 30/09/2021 74 674 961 (203 245)
Total: (1072 473)

As at 30 June 2021, the cash margin balance in relation to futures and/or options amounted to USD 2 491 767.

Emerging Bond Opportunities

Purchase/ Nominal Net unrealised
Currency Quantity Description Maturity . gain/(loss)
Sale (in USD) .
(in USD)
EUR 5 EURO BUXL 30Y BONDS 08/09/2021 1205112 (19 567)
EUR 46 EURO-BOBL FUTURE 08/09/2021 7318074 (6 001)
EUR 29 EURO-BUND FUTURE 08/09/2021 5936 251 (34 735)
ULTRA 10 YEAR US TREASURY
usD 38 S NOTE FUTURES 21/09/2021 5593719 (92 031)
ULTRA LONG TERM US TREASURY
usD 89 S BOND FUTURE 21/09/2021 17 149 188 (452 719)
usD 390 US 10YR NOTE FUT (CBT) 21/09/2021 51 675 000 252 891
uUsD 350 US 5YR NOTE FUTURE (CBT) 30/09/2021 43 200 391 (117 580)
Total: (469 742)

As at 30 June 2021, the cash margin balance in relation to futures and/or options amounted to USD 1 073 417.

Emerging Multi-Asset Income

Purchase/ Nominal Net unrealised
Currency Quantity Description Maturity . gain/(loss)
Sale (in USD) .
(in USD)
EUR 1 S EURO BUXL 30Y BONDS 08/09/2021 241022 (4 056)
usD 12 S E-MINI MSCI EMERGING MARKETS 17/09/2021 818 880 2700
INDEX
ULTRA LONG TERM US TREASURY
usD 3 S BOND FUTURE 21/09/2021 578 063 (23 344)
ULTRA 10 YEAR US TREASURY
usD 27 S NOTE FUTURES 21/09/2021 3974 484 (26 156)
usDh 3 S US 10YR NOTE FUT (CBT) 21/09/2021 397 500 891
Total: (49 965)

As at 30 June 2021, the cash margin balance in relation to futures and/or options amounted to USD 195 496.
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Enhanced Bond 6M

. Net unrealised

. Purchase/ - . Nominal .
Currency Quantity Description Maturity ) gain/(loss)

Sale (in EUR) .
(in EUR)
EUR 1060 EURO-BOBL FUTURE 08/09/2021 | 142199 000 (84 800)
EUR 95 EURO-BUND FUTURE 08/09/2021 16 397 950 91200
EUR 369 SHORT TERM EURO BTP FUTURES | 08/09/2021 41756 040 14 760
Total: 21160

As at 30 June 2021, the cash margin balance in relation to futures and/or options amounted to EUR 975 025.

Environmental Absolute Return Thematic Equity (EARTH)

Net unrealised

Currency Quantity Pursc:lzse/ Description Maturity ::EQS; gaipl(loss)
(in USD)

EUR 37 IBEX35 EURO 16/07/2021 3 856 159 165 948
ush 467 MINI DOW JONES INDUS AVG 5% 17/09/2021 80 321 665 (503 080)
uUSD 215 NASDAQ E-MINI FUTURE 17/09/2021 62 560 700 (1196 685)

RUSSELL 2000 E MINI INDEX

usD 563 S FUTURES 17/09/2021 64 964 570 86 735
uUsD 375 S&P 500 E-MINI FUTURE 17/09/2021 80 409 375 (1504 090)
GBP 204 FTSE 250 INDEX 17/09/2021 12 582 444 200 088
HKD 110 HANG SENG INDEX 29/07/2021 20 276 643 372529
Total: (2 378 555)

As at 30 June 2021, the cash margin balance in relation to futures and/or options amounted to USD 24 879 475.

Euro Bond
Purchase/ Nominal Net unrealised
Currency Quantity Description Maturity ) gain/(loss)
Sale (in EUR) .
(in EUR)
EUR 35 P EURO BUXL 30Y BONDS 08/09/2021 7113 400 55520
EURO OAT FUTURE FRENCH GOVT
EUR 136 S BD 10YR 6% 08/09/2021 21629 440 (76 160)
EUR 63 EURO-BOBL FUTURE 08/09/2021 8 451 450 (1260)
EUR 10 EURO-BUND FUTURE 08/09/2021 1726100 (9 700)
EUR 114 EURO-SCHATZ FUTURE 08/09/2021 12 783 960 (1710)
Total: (33 310)

As at 30 June 2021, the cash margin balance in relation to futures and/or options amounted to EUR 331 914.
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Euro Bond Opportunities
. Net unrealised
Currency Quantity Purchasel Description Maturity Nomlnal gain/(loss)
Sale (in EUR) (in EUR)
EUR 13 P EURO BUXL 30Y BONDS 08/09/2021 2642120 42 640
EURO OAT FUTURE FRENCH GOVT
EUR 69 P BD 10YR 6% 08/09/2021 10973 760 44 850
EUR 118 P EURO-BOBL FUTURE 08/09/2021 15829 700 9309
EUR 55 P EURO-BTP FUTURE 08/09/2021 8 327 550 48 330
EUR 66 S EURO-BUND FUTURE 08/09/2021 11 392 260 (60 980)
EUR 43 P EURO-SCHATZ FUTURE 08/09/2021 4822 020 (860)
ULTRA 10 YEAR US TREASURY
usD 75 S NOTE FUTURES 21/09/2021 9309 583 (153 167)
ULTRA LONG TERM US TREASURY
usD 20 S BOND FUTURE 21/09/2021 3249 642 (131 229)
uUSsD 285 US 10YR NOTE FUT (CBT) 21/09/2021 31842904 (133 152)
uUSsD 300 US 5YR NOTE FUTURE (CBT) 30/09/2021 31224 308 (5929)
Total: (340 188)

As at 30 June 2021, the cash margin balance in relation to futures and/or options amounted to EUR 1 716 468.

Euro Corporate Bond

Net unrealised

Currency Quantity Purchase/ Description Maturity Nommal gain/(loss)
Sale (in EUR) .

(in EUR)

EUR 94 P EURO BUXL 30Y BONDS 08/09/2021 19 104 560 308 320
EUR 1194 S EURO-BOBL FUTURE 08/09/2021 | 160175100 (72 340)
EUR 140 S EURO-BUND FUTURE 08/09/2021 24 165 400 (72 900)
EUR 1 866 P EURO-SCHATZ FUTURE 08/09/2021 | 209 253 240 (37 320)
Total: 125760

As at 30 June 2021, the cash margin balance in relation to futures and/or options amounted to EUR 494 392.

Euro Corporate Bond Opportunities

. Net unrealised

. Purchase/ - . Nominal .
Currency Quantity Description Maturity ) gain/(loss)

Sale (in EUR) .
(in EUR)
EUR 66 P EURO-BUND FUTURE 08/09/2021 11 392 260 60 060
EUR 10 P EURO BUXL 30Y BONDS 08/09/2021 2032 400 32 800
EUR 286 S EURO-BOBL FUTURE 08/09/2021 38 366 900 (32 060)
EUR 308 P EURO-SCHATZ FUTURE 08/09/2021 34 539 120 (6 160)
Total: 54 640

As at 30 June 2021, the cash margin balance in relation to futures and/or options amounted to EUR 135 441.
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Euro Covered Bond

. Net unrealised
. Purchase/ - . Nominal .
Currency Quantity Description Maturity ) gain/(loss)
Sale (in EUR) .
(in EUR)
EUR 10 EURO-BOBL FUTURE 08/09/2021 1341 500 800
EUR 23 EURO-BUND FUTURE 08/09/2021 3970030 (22 310)
EUR 9 EURO-SCHATZ FUTURE 08/09/2021 1009 260 (135)
Total: (21 645)

As at 30 June 2021, the cash margin balance in relation to futures and/or options amounted to EUR 63 509.

Euro Defensive Equity

. Net unrealised
. Purchase/ - . Nominal .
Currency Quantity Description Maturity ) gain/(loss)
Sale (in EUR) .
(in EUR)
EUR 167 P EURO STOXX 50 - FUTURE 17/09/2021 6772685 (104 120)
Total: (104 120)

As at 30 June 2021, the cash margin balance in relation to futures and/or options amounted to EUR 3 084 114.

Euro Government Bond

. Net unrealised
. Purchase/ - . Nominal .
Currency Quantity Description Maturity ) gain/(loss)
Sale (in EUR) .
(in EUR)
EUR 17 P EURO BUXL 30Y BONDS 08/09/2021 3455 080 55760
EURO OAT FUTURE FRENCH GOVT
EUR 297 S BD 10YR 6% 08/09/2021 47 234 880 (168 920)
EUR 71 P EURO-BTP FUTURE 08/09/2021 10 750 110 71600
EUR 226 S EURO-BUND FUTURE 08/09/2021 39 009 860 (201 060)
EUR 1309 P EURO-SCHATZ FUTURE 08/09/2021 | 146 791 260 (26 180)
GBP 273 S LONG GILT FUTURE (LIFFE) 28/09/2021 40737 725 (280 459)
Total: (549 259)

As at 30 June 2021, the cash margin balance in relation to futures and/or options amounted to EUR 2 018 778.

Euro High Quality Government Bond

. Net unrealised
. Purchase/ - . Nominal .
Currency Quantity Description Maturity . gain/(loss)
Sale (in EUR) .
(in EUR)
EUR 65 P EURO BUXL 30Y BONDS 08/09/2021 13210 600 111700
EUR 30 S EURO-BOBL FUTURE 08/09/2021 4 024 500 1500
EUR 273 S EURO-BUND FUTURE 08/09/2021 47122 530 (269 610)
EUR 155 P EURO-SCHATZ FUTURE 08/09/2021 17 381700 (3100)
Total: (159 510)

As at 30 June 2021, the cash margin balance in relation to futures and/or options amounted to EUR 529 039.
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Euro High Yield Bond

. Net unrealised
. Purchase/ - . Nominal .
Currency Quantity Description Maturity ) gain/(loss)
Sale (in EUR) .
(in EUR)
EUR 82 S EURO-BUND FUTURE 08/09/2021 14 154 020 (27 350)
Total: (27 350)

As at 30 June 2021, the cash margin balance in relation to futures and/or options amounted to EUR 177 269.

Euro High Yield Short Duration Bond

. Net unrealised
. Purchase/ - . Nominal .

Currency Quantity Description Maturity . gain/(loss)
Sale (in EUR) .

(in EUR)

EUR 15 S EURO-BUND FUTURE 08/09/2021 2589150 (19 500)

ULTRA 10 YEAR US TREASURY
ush 10 S NOTE FUTURES 21/09/2021 1241278 (22 662)
Total: (42 162)

As at 30 June 2021, the cash margin balance in relation to futures and/or options amounted to EUR 92 506.

Euro Inflation-Linked Bond

Purchase/ Nominal Net unrealised
Currency Quantity Description Maturity . gain/(loss)

Sale (in EUR) .
(in EUR)

EURO OAT FUTURE FRENCH GOVT

EUR 52 S BD 10YR 6% 08/09/2021 8270 080 (40 040)
GBP 50 S LONG GILT FUTURE (LIFFE) 28/09/2021 7461122 (59 409)
Total: (99 449)

As at 30 June 2021, the cash margin balance in relation to futures and/or options amounted to EUR 400 069.

Euro Medium Term Bond

Purchase/ Nominal Net unrealised
Currency Quantity Description Maturity ) gain/(loss)

Sale (in EUR) .
(in EUR)

EURO OAT FUTURE FRENCH GOVT

EUR 17 S BD 10YR 6% 08/09/2021 2703680 (9520)
EUR 60 EURO-BOBL FUTURE 08/09/2021 8 049 000 (1760)
EUR 10 EURO-SCHATZ FUTURE 08/09/2021 1121400 (150)
UsD 32 US 10YR NOTE FUT (CBT) 21/09/2021 3575344 (11 384)
Total: (22 814)

As at 30 June 2021, the cash margin balance in relation to futures and/or options amounted to EUR 100 979.
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Euro Short Term Bond Opportunities

. Net unrealised
. Purchase/ - . Nominal .
Currency Quantity Description Maturity ) gain/(loss)
Sale (in EUR) .
(in EUR)
EUR 181 EURO-BOBL FUTURE 08/09/2021 24 281 150 (6 080)
EUR 27 EURO-BUND FUTURE 08/09/2021 4660470 (26 190)
EUR 126 SHORT TERM EURO BTP FUTURES | 08/09/2021 14 258 160 (5 040)
Total: (37 310)

As at 30 June 2021, the cash margin balance in relation to futures and/or options amounted to EUR 345 327.

Euro Short Term Corporate Bond

. Net unrealised
. Purchase/ - . Nominal .
Currency Quantity Description Maturity ) gain/(loss)
Sale (in EUR) .
(in EUR)
EUR 40 S EURO-BOBL FUTURE 08/09/2021 5366 000 (4 000)
Total: (4 000)

As at 30 June 2021, the cash margin balance in relation to futures and/or options amounted to EUR 37 222.

Euro Short Term Corporate Bond Opportunities

. Net unrealised
. Purchase/ - . Nominal .
Currency Quantity Description Maturity ) gain/(loss)
Sale (in EUR) .
(in EUR)
EUR 840 EURO-BOBL FUTURE 08/09/2021 | 112686 000 (93 840)
EUR 188 EURO-BUND FUTURE 08/09/2021 32 450 680 (183 140)
EUR 641 EURO-SCHATZ FUTURE 08/09/2021 71881 740 (12 820)
Total: (289 800)

As at 30 June 2021, the cash margin balance in relation to futures and/or options amounted to EUR 1 505 657.

Europe Multi-Asset Income

. Net unrealised

. Purchase/ - . Nominal .
Currency Quantity Description Maturity ) gain/(loss)

Sale (in EUR) .
(in EUR)

EURO OAT FUTURE FRENCH GOVT

EUR 15 S BD 10YR 6% 08/09/2021 2 385600 (9 150)
EUR 12 S EURO-BUND FUTURE 08/09/2021 2071320 (11 160)
EUR 110 P STOXX BANKS DVP 15/12/2023 245 850 120 450
EUR 426 P EURO STOXX REAL ESTATE 17/09/2021 4824 450 (138 450)
EUR 7 P FTSEMIB INDEX - FTSE / MIB INDEX | 17/09/2021 875 140 (16 160)
EUR 13 P MSCI EUROPE NR 17/09/2021 353 795 (3 106)
EUR 895 P STOXX 600 REAL ESTATE (SX86P) | 17/09/2021 8099 750 (262 235)
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. Net unrealised
. Purchase/ - . Nominal .

Currency Quantity Description Maturity . gain/(loss)
Sale (in EUR) .

(in EUR)

EUR 122 P STXEGESGX EURP 17/09/2021 2058 140 (9 760)

SMI SWISS MARKET INDEX -
CHF 9 S FUTURE 17/09/2021 979 064 (4 570)
Total: (334 141)

As at 30 June 2021, the cash margin balance in relation to futures and/or options amounted to EUR 585 858.

Flexible Global Credit

. Net unrealised

. Purchase/ - . Nominal .
Currency Quantity Description Maturity . gain/(loss)

Sale (in EUR) .
(in EUR)
usDh 36 S MSCI WORLD NR 17/09/2021 2 747 584 80
Total: 80

As at 30 June 2021, the cash margin balance in relation to futures and/or options amounted to EUR 148 017.

Flexible Opportunities

Purchase/ Nominal Net unrealised
Currency Quantity Sale Description Maturity (in EUR) gai.n/(loss)
(in EUR)
EUR 65 S EURO STOXX 50 - FUTURE 17/09/2021 2636 075 39 975
EUR 2 P FTSEMIB INDEX - FTSE / MIB INDEX | 17/09/2021 250 040 (3 835)
EUR 56 P MSCI WORLD NET EUR 17/09/2021 2184 840 50 260
EUR 85 P EURO STOXX 50 DVP (SX5ED) 18/12/2026 884 850 0
EUR 85 P EURO STOXX 50 DVP (SX5ED) 19/12/2025 895 900 (1700)
EUR 85 P EURO STOXX 50 DVP (SX5ED) 20/12/2024 914 600 (1700)
usD 75 P EURO E-MINI FUT 13/09/2021 4689 872 (138 739)

ULTRA 10 YEAR US TREASURY
usD 16 S NOTE FUTURES 21/09/2021 1986 044 (11 384)
CHF 2 S SMI SWIS?:[IZ/IQE{:EET INDEX 17/09/2021 217570 (639)
Total: (67 762)

As at 30 June 2021, the cash margin balance in relation to futures and/or options amounted to EUR 372 034.

Germany Multi-Factor Equity

. Net unrealised
. Purchase/ - . Nominal .
Currency Quantity Description Maturity . gain/(loss)
Sale (in EUR) .
(in EUR)
EUR 13 P DAX INDEX - FUTURE 17/09/2021 5046 600 (51 675)
Total: (51 675)

As at 30 June 2021, the cash margin balance in relation to futures and/or options amounted to EUR 396 644.
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Global Absolute Return Multi-Factor Bond

Purchase/

Nominal

Net unrealised

Currency Quantity Sale Description Maturity (in EUR) gaipl(loss)
(in EUR)

EUR 3 S EURO-BUND FUTURE 08/09/2021 517 830 (3 240)
uSD 10 S US 10YR NOTE FUT (CBT) 21/09/2021 1117 295 (3702)
GBP 5 P LONG GILT FUTURE (LIFFE) 28/09/2021 746 112 1200
AUD 34 P AUST 10 YR BONDS FUTURE 15/09/2021 3045 847 15 371
CAD 21 S CAN 10YR BOND FUT. 21/09/2021 2 080 981 (7 763)
Total: 1 866

As at 30 June 2021, the cash margin balance in relation to futures and/or options amounted to EUR 140 558.

Global Bond Opportunities

Purchase/

Nominal

Net unrealised

Currency Quantity Sale Description Maturity (in EUR) gai'n/(loss)
(in EUR)

EUR 11 P EURO BUXL 30Y BONDS 08/09/2021 2235640 36 080

EURO OAT FUTURE FRENCH GOVT
EUR 46 S BD 10YR 6% 08/09/2021 7315840 (26 320)
EUR 12 EURO-BOBL FUTURE 08/09/2021 1609 800 1080
EUR 37 EURO-BUND FUTURE 08/09/2021 6 386 570 (37 370)
EUR 26 EURO-SCHATZ FUTURE 08/09/2021 2915640 (520)
ULTRA 10 YEAR US TREASURY
usb 177 S NOTE FUTURES 21/09/2021 21970616 (362 660)
ULTRA LONG TERM US TREASURY

ush 28 P BOND FUTURE 21/09/2021 4549 498 187 463
uSD 568 S US 10YR NOTE FUT (CBT) 21/09/2021 63 462 349 (267 424)
uSD 36 P US LONG BOND FUT (CBT) 21/09/2021 4 879 838 125 063
usDh 1 S US 2YR NOTE FUTURE (CBT) 30/09/2021 185 783 323
uUSsD 314 S US 5YR NOTE FUTURE (CBT) 30/09/2021 32 681442 (6 206)
GBP 15 P LONG GILT FUTURE (LIFFE) 28/09/2021 2238 337 16 600
JPY 3 P JPN 10Y BOND (TSE) 13/09/2021 3457 373 3 647
AUD 38 P AUST 10 YR BONDS FUTURE 15/09/2021 3412 687 12 780
AUD 64 P AUST 3 YR BONDS 15/09/2021 4742 236 (13 247)
CAD 39 P CAN 10YR BOND FUT. 21/09/2021 3864678 44 883
Total: (285 828)

As at 30 June 2021, the cash margin balance in relation to futures and/or options amounted to EUR 2 399 401.
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Global Enhanced Bond 36M

Purchase/

Nominal

Net unrealised

Currency Quantity Sale Description Maturity (in EUR) gaipl(loss)
(in EUR)

EUR 2 S EURO BUXL 30Y BONDS 08/09/2021 406 480 (6 600)
EUR 42 S EURO-BOBL FUTURE 08/09/2021 5634 300 (4 620)
EUR 8 P EURO-BTP FUTURE 08/09/2021 1211280 8070
EUR 8 S EURO-BUND FUTURE 08/09/2021 1 380 880 (8 080)

ULTRA 10 YEAR US TREASURY
ush 2 P NOTE FUTURES 21/09/2021 248 256 3992
ULTRA LONG TERM US TREASURY

usb 2 S BOND FUTURE 21/09/2021 324 964 (13123)
uSD 24 P US 10YR NOTE FUT (CBT) 21/09/2021 2 681 508 8143
uSD 6 S US LONG BOND FUT (CBT) 21/09/2021 813 306 (21 898)
uUsD 13 S US 2YR NOTE FUTURE (CBT) 30/09/2021 2415182 3788
ush 42 S US 5YR NOTE FUTURE (CBT) 30/09/2021 4 371403 11713
GBP 5 S LONG GILT FUTURE (LIFFE) 28/09/2021 746 112 (5 533)
Total: (24 148)

As at 30 June 2021, the cash margin balance in relation to futures and/or options amounted to EUR 290 273.

Global High Yield Bond
Purchase/ Nominal Net unrealised
Currency Quantity Description Maturity . gain/(loss)
Sale (in EUR) .
(in EUR)
usD 91 MSC| WORLD GROWTH INDEX 17/09/2021 6 824 041 13 459
uSD 73 MSCI WORLD VALUE INDEX 17/09/2021 6 840 788 (28 624)
ULTRA 10 YEAR US TREASURY
usD 101 S NOTE FUTURES 21/09/2021 12 536 905 (121 479)
Total: (136 644)

As at 30 June 2021, the cash margin balance in relation to futures and/or options amounted to EUR 124 765.

Global Inflation-Linked Bond

Net unrealised

Currency Quantity Purchasel Description Maturity Nomlnal gain/(loss)
Sale (in EUR) .
(in EUR)
EURO OAT FUTURE FRENCH GOVT
EUR 37 S BD 10YR 6% 08/09/2021 5884 480 (26 320)
ULTRA 10 YEAR US TREASURY

usD 98 S NOTE FUTURES 21/09/2021 12 164 522 (204 102)
UsD 8 P US 10YR NOTE FUT (CBT) 21/09/2021 893 836 6378
ush 41 P US LONG BOND FUT (CBT) 21/09/2021 5557 593 69 727
ush 33 P US 2YR NOTE FUTURE (CBT) 30/09/2021 6 130 846 (8 694)
usD 119 S US 5YR NOTE FUTURE (CBT) 30/09/2021 12 385 642 (8 285)
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Net unrealised

Currency Quantity Purchasel Description Maturity l‘fomlnal gain/(loss)
Sale (in EUR) .

(in EUR)

GBP 43 P LONG GILT FUTURE (LIFFE) 28/09/2021 6 416 565 46 339

Total: (124 957)

As at 30 June 2021, the cash margin balance in relation to futures and/or options amounted to EUR 972 502.

Green Bond

. Net unrealised

. Purchase/ - . Nominal .
Currency Quantity Description Maturity . gain/(loss)

Sale (in EUR) .
(in EUR)
EUR 56 EURO BUXL 30Y BONDS 08/09/2021 11 381 440 (171 360)
EUR 346 EURO-BOBL FUTURE 08/09/2021 46 415 900 (27 680)
EUR 72 EURO-BUND FUTURE 08/09/2021 12427 920 (69 840)

ULTRA LONG TERM US TREASURY

ush 39 P BOND FUTURE 21/09/2021 6 336 801 (3083)
usDh 407 US 10YR NOTE FUT (CBT) 21/09/2021 45 473 902 (225 737)
usDh 252 US 5YR NOTE FUTURE (CBT) 30/09/2021 26 228 418 1659
Total: (496 041)

As at 30 June 2021, the cash margin balance in relation to futures and/or options amounted to EUR 1 871 245.

Harmony

. Net unrealised

. Purchase/ - . Nominal .
Currency Quantity Description Maturity ) gain/(loss)

Sale (in EUR) .
(in EUR)
EUR 45 S EURO-BOBL FUTURE 08/09/2021 6 036 750 (4 950)
usDh 50 P DOLLAR INDEX SPOT 13/09/2021 3897 082 101 020
usD 559 P EURO FX CURR FUT (CME) 13/09/2021 69 910 353 (2013 992)
JPY 50 P EUR-JPY 13/09/2021 6 255078 (88 795)
Total: (2006 717)

As at 30 June 2021, the cash margin balance in relation to futures and/or options amounted to EUR 3 397 929.

Multi-Asset Income

. Net unrealised

. Purchase/ - . Nominal .
Currency Quantity Description Maturity . gain/(loss)

Sale (in EUR) .
(in EUR)

EURO OAT FUTURE FRENCH GOVT

EUR 45 S BD 10YR 6% 08/09/2021 7156 800 (27 450)
EUR 22 S EURO-BUND FUTURE 08/09/2021 3797 420 (23 760)
EUR 270 P STOXX BANKS DVP 15/12/2023 603 450 290 250
EUR 401 S EURO STOXX 50 - FUTURE 17/09/2021 16 262 555 246 615
EUR 219 P EURO STOXX REAL ESTATE 17/09/2021 2480175 (71 175)
EUR 20 P FTSEMIB INDEX - FTSE / MIB INDEX | 17/09/2021 2500 400 (45 650)
EUR 30 P MSCI EUROPE NR 17/09/2021 816 450 (7 167)
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Net unrealised

Currency Quantity Pursc:lzse/ Description Maturity :::IEILT;; gai'n/(loss)
(in EUR)

EUR 1311 P STOXX 600 REAL ESTATE (SX86P) | 17/09/2021 11 864 550 (384 124)
ush 65 P E-MINIMSCI E:\'A\IEDFE?NG MARKETS 17/09/2021 3740 282 (12 881)
uSD 40 FINANCIAL SELECT SECT 17/09/2021 3 805 549 (73 784)
usDh 55 REALESTATE SELECT SECTOR 17/09/2021 2509 065 (46 378)
usD 21 S&P 500 E-MINI FUTURE 17/09/2021 3797 053 46 884

ULTRA 10 YEAR US TREASURY
ush 30 S NOTE FUTURES 21/09/2021 3723833 (46 062)
ULTRA LONG TERM US TREASURY

ush 10 P BOND FUTURE 21/09/2021 1624 821 44 086
uSD 25 S US 10YR NOTE FUT (CBT) 21/09/2021 2793 237 (8 999)
uSD 13 P US LONG BOND FUT (CBT) 21/09/2021 1762 164 16 417
uUSsD 345 P SGX FTSE XINHUA FSP 29/07/2021 5032 886 (44 511)
ush 43 S US 2YR NOTE FUTURE (CBT) 30/09/2021 7988678 12 583
uSD 87 S US 5YR NOTE FUTURE (CBT) 30/09/2021 9 055 049 26 193
JPY 29 P TOPIX INDX FUTR 09/09/2021 4 280 937 (38 557)
CHF 23 S SMi SWIS?:G/ITAJ{;EET INDEX 17/09/2021 2502 053 (12 434)
Total: (159 904)

As at 30 June 2021, the cash margin balance in relation to futures and/or options amounted to EUR 2 579 842.

Multi-Asset Thematic
. Net unrealised
. Purchase/ - . Nominal .
Currency Quantity Description Maturity ) gain/(loss)
Sale (in EUR) .
(in EUR)
uSD 91 MSC| WORLD GROWTH INDEX 17/09/2021 6 824 041 13 459
usDh 73 MSCI WORLD VALUE INDEX 17/09/2021 6 840 788 (28 624)
ULTRA 10 YEAR US TREASURY
usD 69 S NOTE FUTURES 21/09/2021 8 564 816 (56 365)
Total: (71 530)
As at 30 June 2021, the cash margin balance in relation to futures and/or options amounted to EUR 0.
Premia Opportunities
. Net unrealised
. Purchase/ - . Nominal .
Currency Quantity Description Maturity ) gain/(loss)
Sale (in EUR) .
(in EUR)
EUR 5 P EURO-BUND FUTURE 08/09/2021 863 050 4750
EURO OAT FUTURE FRENCH GOVT
EUR 9 P BD 10YR 6% 08/09/2021 1431360 5850
EUR 6 EURO-BTP FUTURE 08/09/2021 908 460 6 040
EUR 377 STOXX 600(SXXP) 17/09/2021 8505 120 81167
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. Net unrealised
. Purchase/ - . Nominal .
Currency Quantity Description Maturity . gain/(loss)
Sale (in EUR) .
(in EUR)
EUR 45 STXEGESGX EURP 17/09/2021 759 150 (6 840)
uSD 32 EURO FX CURR FUT (CME) 13/09/2021 4002 024 (114 654)
ush 17 P E-MINI MSCI EMERGING MARKETS 17/09/2021 978 228 (3369)
INDEX
usDh 20 S S&P 500 E-MINI FUTURE 17/09/2021 3616 241 (43 680)
usD 9 P SP500ESGUSDP 17/09/2021 1391095 18 593
ush 35 P US 10YR NOTE FUT (CBT) 21/09/2021 3910532 24 507
JPY 6 P TOPIX INDX FUTR 09/09/2021 885 711 (4 262)
Total: (31898)

As at 30 June 2021, the cash margin balance in relation to futures and/or options amounted to EUR 830 710.

Seasons
Purchase/ Nominal Net unrealised
Currency Quantity Description Maturity . gain/(loss)
Sale (in EUR) .
(in EUR)
EUR 250 P EURO STOXX 50 - FUTURE 17/09/2021 10 138 750 (83 750)
Total: (83 750)

As at 30 June 2021, the cash margin balance in relation to futures and/or options amounted to EUR 83 750.

Sustainable Enhanced Bond 12M

. Net unrealised
. Purchase/ - . Nominal .
Currency Quantity Description Maturity . gain/(loss)
Sale (in EUR) .
(in EUR)
EUR 2309 S EURO-BOBL FUTURE 08/09/2021 | 309 752 350 (184 720)
EUR 191 EURO-BUND FUTURE 08/09/2021 32 968 510 (185 270)
Total: (369 990)

As at 30 June 2021, the cash margin balance in relation to futures and/or options amounted to EUR 3 250 174.

Sustainable Euro Bond

. Net unrealised
. Purchase/ - . Nominal .
Currency Quantity Description Maturity . gain/(loss)
Sale (in EUR) .
(in EUR)
EUR 7 P EURO BUXL 30Y BONDS 08/09/2021 1422 680 21700
EUR 110 S EURO-BOBL FUTURE 08/09/2021 14 756 500 (8 800)
EUR 58 S EURO-BUND FUTURE 08/09/2021 10 011 380 (56 260)
EUR 59 P EURO-SCHATZ FUTURE 08/09/2021 6 616 260 (885)
Total: (44 245)

As at 30 June 2021, the cash margin balance in relation to futures and/or options amounted to EUR 300 947.
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Sustainable Euro Corporate Bond

. Net unrealised
. Purchase/ - . Nominal .
Currency Quantity Description Maturity ) gain/(loss)
Sale (in EUR) .
(in EUR)
EUR 300 S EURO-BOBL FUTURE 08/09/2021 40 245 000 (29 000)
uSD 117 S US 10YR NOTE FUT (CBT) 21/09/2021 13072 350 (55 496)
Total: (84 496)

As at 30 June 2021, the cash margin balance in relation to futures and/or options amounted to EUR 463 462.

Sustainable Euro Multi-Factor Corporate Bond

. Net unrealised
. Purchase/ - . Nominal .
Currency Quantity Description Maturity ) gain/(loss)
Sale (in EUR) .
(in EUR)
EUR 19 P EURO BUXL 30Y BONDS 08/09/2021 3 861 560 33 260
EUR 22 S EURO-BOBL FUTURE 08/09/2021 2951 300 (4 140)
EUR 2 P EURO-BUND FUTURE 08/09/2021 345 220 1360
EUR 61 P EURO-SCHATZ FUTURE 08/09/2021 6 840 540 (1830)
Total: 28 650

As at 30 June 2021, the cash margin balance in relation to futures and/or options amounted to EUR 117 783.

Sustainable Euro Multi-Factor Equity

. Net unrealised
. Purchase/ - . Nominal .
Currency Quantity Description Maturity . gain/(loss)
Sale (in EUR) .
(in EUR)
EUR 177 P EURO STOXX 50 - FUTURE 17/09/2021 7178235 (108 855)
Total: (108 855)

As at 30 June 2021, the cash margin balance in relation to futures and/or options amounted to EUR 563 959.

Sustainable Europe Multi-Factor Equity

. Net unrealised
. Purchase/ - . Nominal .
Currency Quantity Description Maturity ) gain/(loss)
Sale (in EUR) .
(in EUR)
EUR 705 P MSCI EUROPE NR 17/09/2021 19186 575 (168 425)
Total: (168 425)

As at 30 June 2021, the cash margin balance in relation to futures and/or options amounted to EUR 1 450 702.
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Sustainable Global Corporate Bond

Purchase/

Nominal

Net unrealised

Currency Quantity Sale Description Maturity (in USD) gaipl(loss)
(in USD)

EUR 10 S EURO-BOBL FUTURE 08/09/2021 1590 886 (830)

ULTRA 10 YEAR US TREASURY
usD 372 S NOTE FUTURES 21/09/2021 54 759 563 (899 203)
ULTRA LONG TERM US TREASURY

usD 21 S BOND FUTURE 21/09/2021 4046 438 (155 219)
uSD 39 S US 10YR NOTE FUT (CBT) 21/09/2021 5167 500 (21 328)
uUsD 175 P US LONG BOND FUT (CBT) 21/09/2021 28 131 250 772 376
usD 85 P US 2YR NOTE FUTURE (CBT) 30/09/2021 18727 227 (31211)
usD 101 P US 5YR NOTE FUTURE (CBT) 30/09/2021 12 466 398 (33 352)
Total: (368 767)

As at 30 June 2021, the cash margin balance in relation to futures and/or options amounted to USD 981 012.

Sustainable Global Multi-Factor Equity

Net unrealised

Currency Quantity Purchasel Description Maturity r\fomlnal gain/(loss)
Sale (in USD) .

(in USD)

EUR 10 STOXX 600(SXXP) 17/09/2021 267 539 (889)

uUsD 6 S&P 500 E-MINI FUTURE 17/09/2021 1286 550 15 525

Total: 14 636

As at 30 June 2021, the cash margin balance in relation to futures and/or options amounted to USD 77 247.

Sustainable Japan Multi-Factor Equity

Purchase/

Nominal

Net unrealised

Currency Quantity Sale Description Maturity (in JPY) ga||.1/(loss)
(in JPY)

JPY 8 P TOPIX INDX FUTR 09/09/2021 | 155440 000 (748 000)
Total: (748 000)

As at 30 June 2021, the cash margin balance in relation to futures and/or options amounted to JPY 6 828 000.
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Sustainable Multi-Asset Stability

Purchase/

Nominal

Net unrealised

Currency Quantity Sale Description Maturity (in EUR) gaipl(loss)
(in EUR)

EUR 18 P EURO BUXL 30Y BONDS 08/09/2021 3658 320 55800

EURO OAT FUTURE FRENCH GOVT

EUR 134 S BD 10YR 6% 08/09/2021 21 311 360 (75 040)
EUR 114 EURO-BOBL FUTURE 08/09/2021 15293 100 (9120)
EUR 38 EURO-BUND FUTURE 08/09/2021 6 559 180 36 480
EUR 168 EURO-SCHATZ FUTURE 08/09/2021 18 839 520 (2 520)
Total: 5600

As at 30 June 2021, the cash margin balance in relation to futures and/or options amounted to EUR 306 628.

Sustainable US Multi-Factor Corporate Bond

Net unrealised

Currency Quantity Purchase/ Description Maturity Nommal gain/(loss)
Sale (in USD) .
(in USD)
ULTRA 10 YEAR US TREASURY
usD 123 S NOTE FUTURES 21/09/2021 18 105 984 (267 703)
ULTRA LONG TERM US TREASURY

usD 8 S BOND FUTURE 21/09/2021 1541 500 (46 656)
usDh 34 US LONG BOND FUT (CBT) 21/09/2021 5465 500 139 813
uUsD 64 US 2YR NOTE FUTURE (CBT) 30/09/2021 14 100 500 (23 735)
uUsD 2 US 5YR NOTE FUTURE (CBT) 30/09/2021 246 859 16
Total: (198 265)

As at 30 June 2021, the cash margin balance in relation to futures and/or options amounted to USD 442 399.

Sustainable US Multi-Factor Equity

Net unrealised

Currency Quantity Purchasel Description Maturity Nomlnal gain/(loss)
Sale (in USD) .

(in USD)

uUsD 538 P S&P 500 E-MINI FUTURE 17/09/2021 | 115 360 650 1445100

Total: 1445100

As at 30 June 2021, the cash margin balance in relation to futures and/or options amounted to USD 5 239 550.

Sustainable US Value Multi-Factor Equity

Purchase/

Nominal

Net unrealised

Currency Quantity Sale Description Maturity (in USD) gal'n/(loss)
(in USD)

usDh 80 P S&P 500 E-MINI FUTURE 17/09/2021 17 154 000 207 000
Total: 207 000

As at 30 June 2021, the cash margin balance in relation to futures and/or options amounted to USD 787 000.
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Target Risk Balanced
. Net unrealised
Currency Quantity Purchasel Description Maturity Nomlnal gain/(loss)
Sale (in EUR) (in EUR)

EURO OAT FUTURE FRENCH GOVT

EUR 617 P BD 10YR 6% 08/09/2021 98 127 680 409 450
EUR 424 S EURO-BOBL FUTURE 08/09/2021 56 879 600 (46 640)
EUR 645 P EURO-BTP FUTURE 08/09/2021 97 659 450 656 230
EUR 508 P EURO-BUND FUTURE 08/09/2021 87 685 880 467 600
EUR 710 P STXE6ESGX EURP 17/09/2021 11977 700 (131 560)
uUsD 1510 P DOLLAR INDEX SPOT 13/09/2021 | 117 691 888 3050 814
usDh 4282 P EURO FX CURR FUT (CME) 13/09/2021 | 535520 807 (15727 013)
uUSsD 170 P SP500ESGUSDP 17/09/2021 26 276 246 415 296
uUsD 1708 P US 10YR NOTE FUT (CBT) 21/09/2021 | 190 833 966 1199 224
JPY 125 P NIKKEI 225 (SGX) 09/09/2021 13 646 926 (85 076)
JPY 548 P EUR-JPY 13/09/2021 68 555 660 (973 196)
Total: (10 764 871)

As at 30 June 2021, the cash margin balance in relation to futures and/or options amounted to EUR 29 536 174.

US High Yield Bond

. Net unrealised

. Purchase/ - . Nominal .
Currency Quantity Description Maturity ) gain/(loss)

Sale (in USD) .
(in USD)

ULTRA 10 YEAR US TREASURY

ush 40 S NOTE FUTURES 21/09/2021 5888 125 (96 469)
Total: (96 469)

As at 30 June 2021, the cash margin balance in relation to futures and/or options amounted to USD 184 894.

US Short Duration Bond
Purchase/ Nominal Net unrealised
Currency Quantity Description Maturity . gain/(loss)
Sale (inUSD) .
(in USD)
usDh 68 S US 10YR NOTE FUT (CBT) 21/09/2021 9010000 (64 788)
Total: (64 788)

As at 30 June 2021, the cash margin balance in relation to futures and/or options amounted to USD 162 921.

Brokers for Futures contracts:

BNP Paribas Paris
BNP Paribas Securities Services Luxembourg
Goldman Sachs London Derivatives
Société Générale
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Note 12 - Forward foreign exchange contracts

As at 30 June 2021, the total amount purchased per currency and the total amount sold per currency in the context of forward foreign
exchange contracts were as follows:

Absolute Return Global Opportunities

Currency Purchase amount Currency Sale amount
EUR 3200000 usD 3892 906
Net unrealised loss (in EUR) (81 049)

As at 30 June 2021, the latest maturity of all outstanding contracts is 27 July 2021.
Absolute Return Multi-Strategy

Currency Purchase amount Currency Sale amount
AUD 18 247 263 AUD 630 000
CAD 30 675 949 EUR 56 775 588
CLP 6 451 245 000 GBP 14 200 000
EUR 53 340 385 HUF 1470993 350
JPY 328 333 500 JPY 3472982 200
NZD 12 720 000 NOK 108 830 000
RUB 327 619 235 SEK 24 919 759
SEK 183 055 252 SGD 5335432
SGD 5280 440 usD 56 014 085
usD 46 519130
Net unrealised loss (in EUR) (433 342)
As at 30 June 2021, the latest maturity of all outstanding contracts is 31 August 2021.
Aqua
Currency Purchase amount Currency Sale amount
CZK 1060 869 700 EUR 70 862 585
SGD 2655 540
usD 32 977 480
Net unrealised gain (in EUR) 170 890

As at 30 June 2021, the latest maturity of all outstanding contracts is 19 July 2021.

Asia ex-Japan Bond

Currency Purchase amount Currency Sale amount
AUD 737 460 CNH 46 548 397
CNH 2791462 EUR 499 320
EUR 4946 000 HKD 936 000
HKD 10 161 664 IDR 24 599 586 590
IDR 14 028 909 000 INR 98 409 000
INR 37 855 000 KRW 665 575 000
KRW 1425 124 000 PHP 29 958 000
PHP 42 168 783 SGD 915884
SGD 1513 368 THB 9906 000
THB 43 404 355 TWD 9360 000
TWD 9229 250 usD 14 609 400
usD 13331777

Net unrealised loss (in USD) (158 834)

As at 30 June 2021, the latest maturity of all outstanding contracts is 19 July 2021.
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Asia ex-Japan Equity
Currency Purchase amount Currency Sale amount
AUD 58 000 EUR 41740
EUR 1986 230 SGD 1200
SGD 60 670 usb 2451761
usD 50 689
Net unrealised loss (in USD) (6 497)
As at 30 June 2021, the latest maturity of all outstanding contracts is 19 July 2021.
China Equity
Currency Purchase amount Currency Sale amount
CNY 2000 CNY 290 000
EUR 1210815 EUR 1120
HKD 8000 HKD 818 000
SGD 21090 TWD 83 000
usb 1303 422
Net unrealised loss (in USD) (4 455)
As at 30 June 2021, the latest maturity of all outstanding contracts is 19 July 2021.
Climate Impact
Currency Purchase amount Currency Sale amount
AUD 1409750 AUD 652 000
CNH 356 540 DKK 7712000
EUR 14 006 047 GBP 654 000
GBP 4447 370 HKD 5981000
SGD 928 860 JPY 84 803 000
KRW 302 902 000
NOK 5384 000
SEK 3363 000
TWD 16 303 000
usD 18 614 313
Net unrealised loss (in EUR) (68 144)
As at 30 June 2021, the latest maturity of all outstanding contracts is 19 July 2021.
Consumer Innovators
Currency Purchase amount Currency Sale amount
EUR 26 277 761 AUD 829 000
GBP 529 000
HKD 10 900 000
JPY 270419000
usb 26 109 000
Net unrealised loss (in EUR) (108 653)
As at 30 June 2021, the latest maturity of all outstanding contracts is 19 July 2021.
Disruptive Technology
Currency Purchase amount Currency Sale amount
EUR 310 832 051 DKK 45 827 000
UsD 497 270 EUR 418 135
HKD 38 299 000
JPY 1075 286 000
usb 348 535 000
Net unrealised loss (in EUR) (1449 816)

As at 30 June 2021, the latest maturity of all outstanding contracts is 19 July 2021.
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Ecosystem Restoration

Currency Purchase amount Currency Sale amount
CNH 102 210 CAD 6 642 000
CZK 102 640 DKK 74 816 000
EUR 81 465 904 EUR 2281992
GBP 10 000 HKD 70988 000
SGD 10 000 JPY 274 449000
usD 2700000 NOK 86 357 000
SEK 41019 000
usD 54 371 000
Net unrealised loss (in EUR) (1218 872)
As at 30 June 2021, the latest maturity of all outstanding contracts is 19 July 2021.
Emerging Bond
Currency Purchase amount Currency Sale amount
AUD 653 000 EUR 32906 310
EUR 348 704 000 usD 415 338 322
usD 39 324 927
Net unrealised loss (in USD) (882 145)
As at 30 June 2021, the latest maturity of all outstanding contracts is 19 July 2021.
Emerging Bond Opportunities
Currency Purchase amount Currency Sale amount
AUD 2936770 BRL 60 991 000
BRL 102 124 837 CLP 4035101 750
CLP 4 286 329 898 CNH 114 012 656
CNH 709 000 COP 45051715000
COP 47784 176 879 CZK 79 581 387
CZK 145 070 709 EUR 20 395 405
EUR 54 807 930 HUF 682 353 000
HKD 23 000 IDR 139 357 859 000
HUF 2240941000 MXN 274220793
IDR 145107 173 721 PEN 30 639 000
MXN 422 209 909 PLN 61367 000
PEN 64 948 883 RUB 1862 319 651
PLN 86 380 000 THB 153 440 000
RON 15 855 000 TRY 154 819 231
RUB 1081621 405 usD 245572 834
SGD 177 630 uYu 55 471 651
THB 617 766 903 ZAR 247 021 597
TRY 10 879 000
usD 186 636 679
ZAR 294 641 355
Net unrealised gain (in USD) 866 112
As at 30 June 2021, the latest maturity of all outstanding contracts is 19 July 2021.
Emerging Multi-Asset Income
Currency Purchase amount Currency Sale amount
AUD 4 352000 BRL 2816 800
BRL 21199 000 CLP 283 127 000
CLP 942 199 000 CNH 2051736
CNH 34 047 298 COP 2936 948 000
COP 2545479000 EUR 7147 480
CZK 2851712 HUF 109 143 000
EUR 3695838 IDR 912 663 000
HUF 206 737 000 INR 44 882 000
IDR 23 067 364 000 MXN 17 965 422
INR 255 256 000 PEN 1300 440
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Currency Purchase amount Currency Sale amount
MXN 35153 000 PLN 4150 000
PEN 2632000 RON 305 000
PLN 5757 477 RUB 65 176 365
RON 1018 399 THB 10 545 000
RUB 178 693 000 TRY 10 186 369
SGD 1166 000 usb 34 430 827
THB 34 606 183 ZAR 12 787 946
TRY 1548 000
UsD 17 200 006
ZAR 14 532 000
Net unrealised gain (in USD) 248 315
As at 30 June 2021, the latest maturity of all outstanding contracts is 27 July 2021.
Energy Transition
Currency Purchase amount Currency Sale amount
AUD 5326 000 AUD 47730 000
CAD 13 144 000 CAD 77 360 000
CNH 11090 CNY 1130 344 000
CNY 592 223 000 DKK 602 865 000
DKK 59 585 000 EUR 278 398 492
EUR 978 595 505 GBP 196 619 000
GBP 97 883 000 HKD 2390321000
HKD 362 027 000 KRW 74 909 314 000
KRW 8 275 355 000 NOK 786 805 000
NOK 177 335 000 SEK 413 464 000
SGD 9469 630 usD 19220 126
usD 1114 927
Net unrealised loss (in EUR) (8 220 335)
As at 30 June 2021, the latest maturity of all outstanding contracts is 27 July 2021.
Environmental Absolute Return Thematic Equity (EARTH)
Currency Purchase amount Currency Sale amount
CAD 8190 000 AUD 3300000
CNY 20 398 000 CAD 28 262 780
CZK 113 750 400 CNY 20 384 000
DKK 32070 000 CzZK 21946 280
EUR 146 042 010 DKK 105 050 000
GBP 17 715000 EUR 50 888 802
HKD 100 864 000 GBP 33 120 291
JPY 2183 321 668 HKD 349 038 978
KRW 9124 087 000 KRW 10180973 913
NOK 88 795 000 NOK 345 412 236
SEK 13 337 000 SEK 33 893 986
SGD 10 460 usb 273094 153
usD 252 148 278
Net unrealised loss (in USD) (845 488)
As at 30 June 2021, the latest maturity of all outstanding contracts is 19 July 2021.
Euro Bond Opportunities
Currency Purchase amount Currency Sale amount
AUD 25 485 946 AUD 25 889 088
BRL 8 464 000 BRL 468 000
CAD 14 058 064 CAD 14170 114
CHF 15010 830 CHF 14 882 474
EUR 88 827 256 EUR 55 652 758
GBP 16 519 859 GBP 16 766 271
INR 368 749 000 INR 249 220 000
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Currency Purchase amount Currency Sale amount
JPY 2183981116 JPY 3436 308 331
KRW 7524 424 000 KRW 7493 198 000
NOK 123 730 510 MXN 1776786
NZD 36 913 186 NOK 123 425 277
PEN 9093 000 NZD 37008 463
PLN 6 082 000 RUB 121 225 454
RUB 413 507 000 SEK 27 747 064
SEK 28 026 154 TRY 1263979
THB 103 688 000 TWD 276 758 000
TWD 48 220 000 usb 264 476 544
usD 231756 583 ZAR 122 154 357
ZAR 121940 857
Net unrealised gain (in EUR) 576 514
As at 30 June 2021, the latest maturity of all outstanding contracts is 27 August 2021.
Euro Corporate Bond
Currency Purchase amount Currency Sale amount
CZK 191 531 000 EUR 7 488 967
Net unrealised gain (in EUR) 16 176
As at 30 June 2021, the latest maturity of all outstanding contracts is 19 July 2021.
Euro Corporate Bond Opportunities
Currency Purchase amount Currency Sale amount
EUR 2782933 EUR 3048 802
usD 3684 000 usb 3361000
Net unrealised gain (in EUR) 6335
As at 30 June 2021, the latest maturity of all outstanding contracts is 27 July 2021.
Euro Equity
Currency Purchase amount Currency Sale amount
CZK 448 690 000 EUR 18 314 279
usD 916 000
Net unrealised gain (in EUR) 39774
As at 30 June 2021, the latest maturity of all outstanding contracts is 19 July 2021.
Euro High Yield Bond
Currency Purchase amount Currency Sale amount
EUR 198 471 532 EUR 24 837 592
GBP 8 636 000 GBP 124 564 000
usD 17 940 000 usD 66 272 000
Net unrealised loss (in EUR) (2 083 836)
As at 30 June 2021, the latest maturity of all outstanding contracts is 27 July 2021.
Euro High Yield Short Duration Bond
Currency Purchase amount Currency Sale amount
EUR 68 229 975 EUR 21114 407
GBP 3128 000 GBP 28 321 000
usD 20 831 460 usD 43 005 000
Net unrealised loss (in EUR) (904 441)

As at 30 June 2021, the latest maturity of all outstanding contracts is 27 July 2021.
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Euro Inflation-Linked Bond

Currency Purchase amount Currency Sale amount
EUR 11881 486 EUR 5632609
usD 7287 903 GBP 290 273
usb 14 511 940
Net unrealised loss (in EUR) (174 179)
As at 30 June 2021, the latest maturity of all outstanding contracts is 27 August 2021.
Euro Short Term Corporate Bond Opportunities
Currency Purchase amount Currency Sale amount
usD 928 636 EUR 768 952
Net unrealised gain (in EUR) 13718
As at 30 June 2021, the latest maturity of all outstanding contracts is 27 July 2021.
Europe Convertible
Currency Purchase amount Currency Sale amount
EUR 31907 730 CHF 5560 000
GBP 1215000 EUR 3979 853
usD 3082 000 GBP 4625000
usD 26 021 000
Net unrealised loss (in EUR) (449 044)
As at 30 June 2021, the latest maturity of all outstanding contracts is 27 July 2021.
Europe Dividend
Currency Purchase amount Currency Sale amount
uSD 805 000 EUR 676 841
Net unrealised gain (in EUR) 1727
As at 30 June 2021, the latest maturity of all outstanding contracts is 19 July 2021.
Europe Growth
Currency Purchase amount Currency Sale amount
SGD 1474000 EUR 2471044
usD 1843 000
Net unrealised gain (in EUR) 6785
As at 30 June 2021, the latest maturity of all outstanding contracts is 19 July 2021.
Europe Multi-Asset Income
Currency Purchase amount Currency Sale amount
AUD 11336 000 CHF 4702000
CAD 2192000 DKK 6312000
CHF 40 000 EUR 66 267 892
CNH 1790 000 GBP 19 686 146
CZK 4317 000 HUF 88 325 283
DKK 571 000 NOK 5804 000
EUR 47 440 185 PLN 3479000
GBP 2651000 RON 276 000
HKD 28 964 000 RUB 82 667 115
HUF 260 810 872 SEK 38 141 000
NOK 55 756 000 SGD 134 570
PLN 5818775 TRY 9659177
RON 618 000 usb 14778 101
RUB 281744 000
SEK 1668 000
SGD 7 050 000
usD 42 609 000
Net unrealised gain (in EUR) 53 949

As at 30 June 2021, the latest maturity of all outstanding contracts is 27 July 2021.
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Europe Small Cap
Currency Purchase amount Currency Sale amount
SGD 520 000 EUR 7632344
usD 8690 000
Net unrealised gain (in EUR) 18 895
As at 30 June 2021, the latest maturity of all outstanding contracts is 19 July 2021.
Flexible Global Credit
Currency Purchase amount Currency Sale amount
EUR 18 400 000 EUR 252 094
uSD 300 000 usD 22 024 690
Net unrealised loss (in EUR) (161 780)
As at 30 June 2021, the latest maturity of all outstanding contracts is 28 July 2021.
Flexible Opportunities
Currency Purchase amount Currency Sale amount
BRL 761 005 EUR 454 511
CLP 365 582 363 JPY 182 261 046
CZK 11 627 000 usD 8910 487
EUR 5382713
INR 103 797 427
KRW 951 498 690
MXN 10 205 445
RUB 42 623 000
Net unrealised loss (in EUR) (161 981)
As at 30 June 2021, the latest maturity of all outstanding contracts is 31 August 2021.
Global Absolute Return Multi-Factor Bond
Currency Purchase amount Currency Sale amount
AUD 78 000 AUD 97 000
EUR 82 262 EUR 49 280
usb 25000
Net unrealised loss (in EUR) (110)
As at 30 June 2021, the latest maturity of all outstanding contracts is 30 July 2021.
Global Bond Opportunities
Currency Purchase amount Currency Sale amount
AUD 40 653 653 AUD 42794 728
BRL 13 405 000 BRL 780 000
CAD 24 311 390 CAD 31686 005
CHF 23 785 561 CHF 23 766 043
CLP 392 498 000 CLP 580 122 083
CNH 97 929 000 CNH 351265 000
COP 2842097 000 COP 5326 370 168
CZK 6701 000 CZK 27 562 000
EUR 473 932 707 EUR 181 026 989
GBP 37 049 235 GBP 52 540 815
IDR 1879 174 000 HUF 182 826 000
INR 577 228 000 IDR 42 786 436 961
JPY 3 829 346 314 ILS 3030000
KRW 13 604 144 000 INR 384 530 000
MXN 10 257 000 JPY 11018 591 490
NOK 197 994 965 KRW 20 437 214 000
NZD 58 655 015 MXN 37 838 841
PEN 14 360 000 NOK 195 907 565
PLN 9636 000 NZD 58 624 937
RON 2059 000 PEN 1220000
RUB 724 943 801 PLN 3872000
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Currency Purchase amount Currency Sale amount
SEK 45 265 348 RON 4262 430
SGD 881 000 RUB 328 830 000
THB 169 841 000 SEK 43296 174
TWD 76 570 000 SGD 2682000
usD 568 024 439 THB 56 238 000
ZAR 205 151 434 TRY 1748 816
TWD 440935073
usD 772 187 894
ZAR 204 915 437
Net unrealised gain (in EUR) 821 226
As at 30 June 2021, the latest maturity of all outstanding contracts is 27 August 2021.
Global Convertible
Currency Purchase amount Currency Sale amount
CHF 6 367 054 CHF 23 632 946
CNH 12 000 000 CNH 12 000 000
CzZK 274176 000 EUR 472 104 329
EUR 673 580 241 GBP 42 249 887
GBP 6750 113 HKD 124 000 000
NOK 5882 000 JPY 11 682 000 000
PLN 361 000 NOK 420 290
usD 794 720 589 SGD 26 000 000
usb 833 535 281
Net unrealised gain (in USD) 5158 872
As at 30 June 2021, the latest maturity of all outstanding contracts is 9 September 2021.
Global Enhanced Bond 36M
Currency Purchase amount Currency Sale amount
AUD 1212000 AUD 1243000
BRL 31000 CAD 693 966
CAD 667 957 CHF 737 855
CHF 753 948 EUR 7995 863
CZK 105 811 000 GBP 871616
EUR 8 049 693 INR 14 490 000
GBP 838 155 JPY 131025 307
INR 20 125000 KRW 355420 000
JPY 105 626 534 MXN 391104
KRW 355 583 000 NOK 5833722
MXN 1892733 NZD 1740 253
NOK 5857 285 SEK 1288 879
NZD 1743 061 TWD 13615000
RUB 7373209 usb 17172 513
SEK 1352785 ZAR 5457 053
THB 2305980
TRY 16 538
TWD 2820 000
usD 12 573 117
ZAR 5420 887
Net unrealised gain (in EUR) 28 105
As at 30 June 2021, the latest maturity of all outstanding contracts is 27 August 2021.
Global Environment
Currency Purchase amount Currency Sale amount
EUR 27 023 191 CHF 9858 000
JPY 80 772 220 558 DKK 132 152 000
SGD 8457 270 EUR 177 043 555
UsD 20943 270 GBP 55 972 000
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Currency Purchase amount Currency Sale amount
HKD 54 053 000
JPY 1581070479
TWD 462 034 000
usb 433 719 000
Net unrealised loss (in EUR) (2 926 091)
As at 30 June 2021, the latest maturity of all outstanding contracts is 19 July 2021.
Global Equity
Currency Purchase amount Currency Sale amount
NOK 66 906 000 usD 7720733
Net unrealised gain (in USD) 54 851
As at 30 June 2021, the latest maturity of all outstanding contracts is 19 July 2021.
Global High Yield Bond
Currency Purchase amount Currency Sale amount
AUD 4139000 EUR 34 974 533
CZK 199 695 000 GBP 5518 000
EUR 97 542 314 usb 110 167 930
usD 29 354 960
Net unrealised loss (in EUR) (1521 669)
As at 30 June 2021, the latest maturity of all outstanding contracts is 27 July 2021.
Global Inflation-Linked Bond
Currency Purchase amount Currency Sale amount
AUD 5632020 AUD 5776740
CAD 3577 586 CAD 9964 774
CHF 2935074 CHF 2783982
EUR 207 890 718 DKK 1979929
GBP 5802 871 EUR 169 475013
JPY 490 284 192 GBP 63 655 352
MXN 12 086 862 JPY 1426 200 223
NZD 8 453 546 MXN 11891132
SEK 9496 238 NZD 13217 843
SGD 263 725 000 SEK 21929 149
usD 123 744 973 usb 271041 589
Net unrealised loss (in EUR) (3 301 256)
As at 30 June 2021, the latest maturity of all outstanding contracts is 27 August 2021.
Global Low Vol Equity
Currency Purchase amount Currency Sale amount
CZK 24 371 452 AUD 90 000
EUR 948 689 CAD 541 000
usD 30 000 CHF 45000
EUR 91097
GBP 90 000
HKD 385 000
ILS 122 000
JPY 24 157 000
SGD 218 000
usD 1042000
Net unrealised loss (in EUR) (5099)

As at 30 June 2021, the latest maturity of all outstanding contracts is 19 July 2021.
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Green Bond
Currency Purchase amount Currency Sale amount
EUR 260 327 290 AUD 31450 000
usD 38 308 000 CAD 39914 000
EUR 31588 894
GBP 16 151 000
SEK 235316 000
usD 207 867 000
Net unrealised loss (in EUR) (3 236 632)
As at 30 June 2021, the latest maturity of all outstanding contracts is 27 July 2021.
Green Tigers
Currency Purchase amount Currency Sale amount
GBP 598 510 usb 1547 007
SGD 961 000
Net unrealised loss (in USD) (5291)
As at 30 June 2021, the latest maturity of all outstanding contracts is 19 July 2021.
Health Care Innovators
Currency Purchase amount Currency Sale amount
EUR 11596 874 CHF 1347 000
DKK 2503 000
GBP 521 000
JPY 36 115000
usb 10 905 000
Net unrealised loss (in EUR) (41 960)
As at 30 June 2021, the latest maturity of all outstanding contracts is 19 July 2021.
Inclusive Growth
Currency Purchase amount Currency Sale amount
EUR 126 889 CAD 2000
CHF 7000
GBP 7000
JPY 1146 000
usb 122 000
Net unrealised loss (in EUR) (554)
As at 30 June 2021, the latest maturity of all outstanding contracts is 19 July 2021.
Japan Equity
Currency Purchase amount Currency Sale amount
EUR 28 327 000 EUR 71310
JPY 10 234 205 JPY 3748 739 931
usD 395 000 usb 7450
Net unrealised gain (in JPY) 24 367 864
As at 30 June 2021, the latest maturity of all outstanding contracts is 19 July 2021.
Japan Small Cap
Currency Purchase amount Currency Sale amount
EUR 132 527 680 EUR 2575720
JPY 362 978 347 JPY 21039 394 204
usD 33 648 840 usb 208 750
Net unrealised gain (in JPY) 142741 728

As at 30 June 2021, the latest maturity of all outstanding contracts is 19 July 2021.
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Local Emerging Bond
Currency Purchase amount Currency Sale amount
BRL 111 578 846 BRL 40 481 000
CLP 5071657 980 CLP 3217 468 000
CNH 6 642 676 CNH 6812574
COP 44 943 390 193 COP 39 087 511 000
CZK 121375613 CZK 1432613
EUR 57 742 000 EUR 6 854 183
HUF 1 045 000 000 HUF 597 546 609
IDR 137 847 701 658 IDR 122 466 615 000
MXN 283 612 368 MXN 260 073 972
PEN 61129 391 PEN 24 604 000
PLN 87 334 416 PHP 39 357 750
RON 16 143 000 PLN 50 068 000
RUB 1063 058 309 RUB 1726 530 895
THB 600 436 147 THB 82 124 000
usD 129 979 872 TRY 149 858 728
ZAR 224 925 331 usD 229 596 328
uYu 150 457 913
ZAR 170 390 003
Net unrealised gain (in USD) 1054 917
As at 30 June 2021, the latest maturity of all outstanding contracts is 19 July 2021.
Multi-Asset Income
Currency Purchase amount Currency Sale amount
AUD 14101 000 AUD 2110000
BRL 67 689 466 BRL 17 774100
CAD 1208 000 CAD 2990 000
CHF 1963 000 CHF 10 860 000
CLP 4 434 405 000 CLP 202 583 000
COP 2 467 323 396 CNY 14 466 357
CZK 2857000 COP 2040450 000
DKK 1062 000 DKK 10 910 000
EUR 423004 716 EUR 176 930 516
GBP 7253000 GBP 34 747 000
HKD 17 373 000 HKD 71098 000
HUF 121 416 371 IDR 13 985 247 000
IDR 7285515000 INR 208 961 000
INR 788 375000 JPY 114 877 000
JPY 4293 000 KRW 3694 525 000
KRW 326 170 000 MXN 46 146 776
MXN 166 379 656 NOK 14 050 000
NOK 116 414 000 PEN 2086 000
PEN 4821000 PLN 4734000
PLN 8 437 686 RUB 88 718 501
RON 684 000 SEK 75 653 000
RUB 334 475000 THB 15007 000
SEK 9449 000 TRY 15591 053
THB 54 945 104 TWD 99 951 000
TWD 24 882 000 usb 396 104 681
usD 120 763 329 ZAR 14 236 575
ZAR 16 251 000
Net unrealised loss (in EUR) (1835910)

As at 30 June 2021, the latest maturity of all outstanding contracts is 27 July 2021.

Page 338




BNP PARIBAS FUNDS SICAV

Notes to the financial statements at 30/06/2021

Multi-Asset Thematic
Currency Purchase amount Currency Sale amount
EUR 44 862 821 EUR 4001 203
usD 4762 808 GBP 3898 937
usb 48 773 081
Net unrealised loss (in EUR) (743 595)
As at 30 June 2021, the latest maturity of all outstanding contracts is 31 August 2021.
Nordic Small Cap
Currency Purchase amount Currency Sale amount
DKK 118 021 000 DKK 41578 000
EUR 50 485 872 EUR 73415107
NOK 810 562 567 NOK 71769 000
SEK 142 892 000 SEK 751704 000
Net unrealised loss (in EUR) (290 638)
As at 30 June 2021, the latest maturity of all outstanding contracts is 27 July 2021.
RMB Bond
Currency Purchase amount Currency Sale amount
EUR 19 289 000 usb 22940795
Net unrealised loss (in USD) (57 850)
As at 30 June 2021, the latest maturity of all outstanding contracts is 19 July 2021.
Russia Equity
Currency Purchase amount Currency Sale amount
EUR 643 320 EUR 8103 478
ZAR 138 935 000 ZAR 10 987 570
Net unrealised gain (in EUR) 75158
As at 30 June 2021, the latest maturity of all outstanding contracts is 19 July 2021.
SMaRT Food
Currency Purchase amount Currency Sale amount
CHF 48 781 890 AUD 288 000
EUR 3863 288 CAD 132000
GBP 19 829 060 CHF 349 000
usD 140 112 023 CNY 739 000
DKK 1315000
EUR 184 595 350
GBP 234 000
HKD 864 000
INR 80 496 000
JPY 35763 000
KRW 128 719 000
NOK 4007 000
PHP 6135000
usD 1979920
Net unrealised gain (in EUR) 294 976
As at 30 June 2021, the latest maturity of all outstanding contracts is 19 July 2021.
Sustainable Euro Bond
Currency Purchase amount Currency Sale amount
GBP 428 790 EUR 1415 247
usD 1090 000
Net unrealised gain (in EUR) 2891

As at 30 June 2021, the latest maturity of all outstanding contracts is 19 July 2021.
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Sustainable Euro Corporate Bond

Currency Purchase amount Currency Sale amount
CHF 49 000 EUR 44 737
EUR 6873190 usb 8300 000
Net unrealised loss (in EUR) (122 286)
As at 30 June 2021, the latest maturity of all outstanding contracts is 27 July 2021.
Sustainable Euro Multi-Factor Corporate Bond
Currency Purchase amount Currency Sale amount
CzZK 1459 170 EUR 57 099
Net unrealised gain (in EUR) 78
As at 30 June 2021, the latest maturity of all outstanding contracts is 19 July 2021.
Sustainable Europe Value
Currency Purchase amount Currency Sale amount
GBP 69 000 000 EUR 79 224 746
Net unrealised gain (in EUR) 1115899
As at 30 June 2021, the latest maturity of all outstanding contracts is 27 July 2021.
Sustainable Global Corporate Bond
Currency Purchase amount Currency Sale amount
EUR 150 314 553 EUR 186 435 757
NOK 33000 usb 178 921 057
uSD 225131 259
Net unrealised gain (in USD) 3 328 588
As at 30 June 2021, the latest maturity of all outstanding contracts is 27 July 2021.
Sustainable Global Multi-Factor Equity
Currency Purchase amount Currency Sale amount
EUR 3252 380 usD 3 868 424
Net unrealised loss (in USD) (10 057)
As at 30 June 2021, the latest maturity of all outstanding contracts is 19 July 2021.
Sustainable Multi-Asset Balanced
Currency Purchase amount Currency Sale amount
AUD 21664 000 EUR 49 247 218
CAD 62 000 JPY 1202 000 000
EUR 9025 388 usD 12700
HKD 62 000
NOK 217570 000
SGD 62 000
usD 16 925 000
Net unrealised gain (in EUR) 17 904
As at 30 June 2021, the latest maturity of all outstanding contracts is 19 July 2021.
Sustainable Multi-Asset Growth
Currency Purchase amount Currency Sale amount
AUD 13200 000 EUR 21527 075
EUR 11962 171 JPY 735000 000
NOK 134 560 000 usD 7825000
SGD 64 000
usD 12 000
Net unrealised loss (in EUR) (157 184)

As at 30 June 2021, the latest maturity of all outstanding contracts is 19 July 2021.
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Sustainable Multi-Asset Stability

Currency Purchase amount Currency Sale amount
AUD 31500 000 EUR 50 881 663
EUR 28 548 139 JPY 1767 700 000
NOK 317300 000 usb 18 550 000
Net unrealised loss (in EUR) (376 664)
As at 30 June 2021, the latest maturity of all outstanding contracts is 16 July 2021.
Sustainable US Multi-Factor Corporate Bond
Currency Purchase amount Currency Sale amount
EUR 20 884 000 usD 24 838 935
Net unrealised loss (in USD) (63 807)
As at 30 June 2021, the latest maturity of all outstanding contracts is 19 July 2021.
Sustainable US Multi-Factor Equity
Currency Purchase amount Currency Sale amount
EUR 27519910 EUR 908 110
usD 1082 603 usD 32732 680
Net unrealised loss (in USD) (79 942)
As at 30 June 2021, the latest maturity of all outstanding contracts is 19 July 2021.
Sustainable US Value Multi-Factor Equity
Currency Purchase amount Currency Sale amount
EUR 8150 230 EUR 154 930
uSD 184 600 usb 9693 814
Net unrealised loss (in USD) (24 222)
As at 30 June 2021, the latest maturity of all outstanding contracts is 19 July 2021.
Target Risk Balanced
Currency Purchase amount Currency Sale amount
BRL 132 651 000 EUR 23 655972
usD 2151000
Net unrealised gain (in EUR) 394 111
As at 30 June 2021, the latest maturity of all outstanding contracts is 19 July 2021.
US Growth
Currency Purchase amount Currency Sale amount
CZK 406 871 400 usD 93092 615
EUR 62 336 290
Net unrealised loss (in USD) (227 946)
As at 30 June 2021, the latest maturity of all outstanding contracts is 19 July 2021.
US High Yield Bond
Currency Purchase amount Currency Sale amount
AUD 2438000 usb 6569 131
EUR 3986 000
Net unrealised loss (in USD) (9 995)
As at 30 June 2021, the latest maturity of all outstanding contracts is 19 July 2021.
US Mid Cap
Currency Purchase amount Currency Sale amount
EUR 9515000 usb 11 373 656
SGD 77 000
Net unrealised loss (in USD) (28 532)

As at 30 June 2021, the latest maturity of all outstanding contracts is 19 July 2021.
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US Short Duration Bond
Currency Purchase amount Currency Sale amount
EUR 31922 650 usD 37 966 624
Net unrealised loss (in USD) (96 114)
As at 30 June 2021, the latest maturity of all outstanding contracts is 19 July 2021.
US Small Cap
Currency Purchase amount Currency Sale amount
EUR 147 143 570 SGD 199 870
SGD 4699130 usD 178 574 096
usD 148 563
Net unrealised loss (in USD) (519 048)

As at 30 June 2021, the latest maturity of all outstanding contracts is 19 July 2021.

Counterparties to Forward foreign exchange contracts:

Bank of America Securities Europe
Barclays Bank Ireland Plc

BNP Paribas Paris
Citibank N.A. Lond
Citigroup Global M
Deutsche Bank

Goldman Sachs International

on
arket

Goldman Sachs International London

HSBC France
JP Morgan
JP Morgan Chase

Bank

Morgan Stanley & Co. International
Morgan Stanley Bank
Morgan Stanley Europe

Royal Bank of Can
Société Générale

ada

Standard Chartered Bank Germany
State Street Boston FX
UBS Warburg London

Note 13 - Swaps

Credit Default Swaps

The Company has entered into credit default swaps agreements whereby it exchanges fixed income for income linked to changes in
credit events, whether with respect to an index or a bond (see details in the tables below), and vice versa. These amounts are calculated
and recognised at each calculation of the Net Asset Value; the amount of the unrealised capital gain is stated under “Net Unrealised
gain on financial instruments” in the Statement of net assets, and the amount of net unrealised capital loss is given under “Net
Unrealised loss on financial instruments” in the Statement of net assets.

Emerging Bond
Nominal | Currency Maturity Sub-fund paid Sub-fund received
11200000 | USD | 2omaioza | RoOOUCHR D BROYDLE 1 000%
4500000 | USD | 201212025 5.000% CDXHY ng/lé/fogg PRC Corp
15000000 | USD | 2011212025 5.000% CDXHY ng/lé?zsogz PRC Corp
7200000 | USD | 20112/2025 5.000% CDXHY ng/lé?;ogg PRC Corp
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Nominal | Currency Maturity Sub-fund paid Sub-fund received
CDX HY CDSI S36 5Y PRC CORP
0,
4000 000 usb 20/06/2026 5.000% 20/06/2026
Net unrealised loss (in USD) (3 258 370)
Emerging Bond Opportunities
Nominal | Currency Maturity Sub-fund paid Sub-fund received
REPSOU CDS USD SR 5Y D14 o
5400 000 usD 20/12/2024 2011212024 1.000%
CDX HY CDSI S35 5Y PRC Corp
0,
4000 000 usb 20/12/2025 5.000% 2011212025
CDX HY CDSI S35 5Y PRC Corp
0,
8 000 000 usb 20/12/2025 5.000% 2011212025
CDX HY CDSI S35 5Y PRC Corp
0,
4300 000 usb 20/12/2025 5.000% 2011212025
CDX HY CDSI S36 5Y PRC CORP
0,
2500 000 usb 20/06/2026 5.000% 20/06/2026
Net unrealised loss (in USD) (1976 888)
Enhanced Bond 6M
Nominal | Currency Maturity Sub-fund paid Sub-fund received
ITRX XOVER CDSI S35 5Y CORP
0,
20 000 000 EUR 20/06/2026 5.000% 20/06/2026
ITRXEUR CDSI S35 5Y CORP
0,
450 000 000 EUR 20/06/2026 1.000% 20/06/2026
Net unrealised loss (in EUR) (14 482 344)
Euro Bond Opportunities
Nominal | Currency Maturity Sub-fund paid Sub-fund received
8 400 000 uSsD 20/06/2026 0.250% FRANCE O.A.T. 4.25% 03-25/04/2019
8 400 000 uSsD 20/06/2026 FRANCE 0O.A.T. 4.25% 03-25/04/2019 0.250%
Net unrealised gain (in EUR) 45987
Euro Corporate Bond
Nominal | Currency Maturity Sub-fund paid Sub-fund received
FIAT CHRYSLER AU 5.25% 15- 0
10 000 000 EUR 20/06/2026 15/04/2023 5.000%
VOLKSWAGEN INTFN 0.875% 15- 0
10 000 000 EUR 20/06/2028 16/01/2023 1.000%
Net unrealised gain (in EUR) 2037 354

Euro Corporate Bond Opportunities

Nominal | Currency Maturity Sub-fund paid Sub-fund received
ITRX XOVER CDSI S35 5Y CORP
0,
15000 000 EUR 20/06/2026 5.000% 20/06/2026
Net unrealised loss (in EUR) (1866 032)
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Euro High Yield Bond

Nominal | Currency Maturity Sub-fund paid Sub-fund received
ITRX XOVER CDSI S35 5Y CORP
0,
5000 000 EUR 20/06/2026 5.000% 20/06/2026
ITRX XOVER CDSI S35 5Y CORP
0,
10 000 000 EUR 20/06/2026 5.000% 20/06/2026
Net unrealised loss (in EUR) (1866 032)

Euro High Yield Short Duration Bond

Nominal | Currency Maturity Sub-fund paid Sub-fund received
1500 000 EUR 20/06/2026 CMA CGM SA 6.5% 17-15/07/2022 5.000%
Net unrealised gain (in EUR) 113118

Euro Short Term Bond Opportunities

Nominal | Currency Maturity Sub-fund paid Sub-fund received
ITRX XOVER CDSI S35 5Y CORP
0,
6 000 000 EUR 20/06/2026 5.000% 20/06/2026
Net unrealised loss (in EUR) (746 413)

Euro Short Term Corporate Bond

Nominal | Currency Maturity Sub-fund paid Sub-fund received
200 000 EUR 20/12/2025 1.000% DAIMLER AG 1.4% 16-12/01/2024
200 000 EUR 20/12/2025 ENI SPA 2.625% 13-22/11/2021 1.000%

Net unrealised loss (in EUR) (657)

Euro Short Term Corporate Bond Opportunities

Nominal | Currency Maturity Sub-fund paid Sub-fund received
ITRX XOVER CDSI S35 5Y CORP
0,
20 000 000 EUR 20/06/2026 5.000% 20/06/2026
Net unrealised loss (in EUR) (2 488 043)
Europe Multi-Asset Income
Nominal | Currency Maturity Sub-fund paid Sub-fund received
ITRX EUR CDSI S33 5Y CORP
0,
4234125 EUR 20/06/2025 1.000% 20/06/2025
Net unrealised loss (in EUR) (104 546)
Global Bond Opportunities
Nominal | Currency Maturity Sub-fund paid Sub-fund received
1700 000 USD 20/06/2022 | REP OF KOREA 7.125% 09-20/06/2023 1.000%
PHILIPPINES (REP) 10.625% 00- 0
500 000 usD 20/12/2021 16/03/2025 1.000%
4000 000 USD 201212024 RUSSIAN FEDERATION 00-31/03/2030 1.000%
STEP UP
16 100 000 usD 20/06/2026 0.250% FRANCE O.A.T. 4.25% 03-25/04/2019
16 100 000 uSD 20/06/2026 FRANCE 0.A.T. 4.25% 03-25/04/2019 0.250%
Net unrealised gain (in EUR) 152 335
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Global Enhanced Bond 36M

Nominal | Currency Maturity Sub-fund paid Sub-fund received
ITRX XOVER CDSI S35 5Y CORP
0,
100 000 EUR 20/06/2026 5.000% 20/06/2026
ITRX EUR CDSI S35 5Y CORP
0,
400 000 EUR 20/06/2026 1.000% 20/06/2026
Net unrealised loss (in EUR) (23 102)
Global High Yield Bond
Nominal | Currency Maturity Sub-fund paid Sub-fund received
CDX HY CDSI S36 5Y PRC CORP
0,
5000 000 usb 20/06/2026 5.000% 20/06/2026
Net unrealised loss (in EUR) (430 922)
Multi-Asset Income
Nominal | Currency Maturity Sub-fund paid Sub-fund received
ITRXEUR CDSI S33 5Y CORP
0,
10 067 849 EUR 20/06/2025 1.000% 20/06/2025
CDX HY CDSI GEN 5Y SPRD
0,
4000 000 usb 20/06/2025 5.000% 20/06/2025
CDX EM CDSI S33 5Y PRC CORP
0,
21000 000 usb 20/06/2025 1.000% 20/06/2025
CDX HY CDSI S36 5Y PRC CORP 0
12 000 000 ush 20/06/2026 20/06/2026 5.000%
Net unrealised gain (in EUR) 579 077

Sustainable Enhanced Bond 12M

Nominal | Currency Maturity Sub-fund paid Sub-fund received
ITRX XOVER CDSI S35 5Y CORP
0,
10 000 000 EUR 20/06/2026 5.000% 20/06/2026
ITRX EUR CDSI S35 5Y CORP
0,
120 000 000 EUR 20/06/2026 1.000% 20/06/2026
Net unrealised loss (in EUR) (4 442 502)

Sustainable Euro Corporate Bond

Nominal | Currency Maturity Sub-fund paid Sub-fund received
500 000 EUR 20/12/2025 1.000% RENAULT 1% 17-28/11/2025
2600 000 EUR 20/12/2025 1.000% HSBC BANK PLC 20/12/2025
4500 000 EUR 20/12/2025 1.000% SWEDBANK AB 20/12/2025
4300 000 EUR 20/12/2025 ENI SPA 2.625% 13-22/11/2021 1.000%
1300 000 EUR 20/12/2025 1.000% DAIMLER AG 1.4% 16-12/01/2024
MORGAN STANLEY 3.75% 13- 0
4 500 000 usD 20/12/2025 25/02/2023 1.000%
JPMORGAN CHASE 3.2% 13- 0
4 500 000 usD 20/12/2025 25/01/2023 1.000%
MORGAN STANLEY 3.75% 13- 0
5000 000 usD 20/12/2025 25/02/2023 1.000%
Net unrealised gain (in EUR) 126 733
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Sustainable Euro Multi-Factor Corporate Bond

Nominal | Currency Maturity Sub-fund paid Sub-fund received
3000 000 EUR 20/06/2026 ITRX EURQ%/E))g/lQSO:’;% 5Y CORP 1.000%
3800 000 EUR 20/06/2026 ITRX EURQ%/E))g/lQSO:’;% 5Y CORP 1.000%
9000 000 EUR 20/06/2026 ITRX EURQ%/E))g/lQSO:’;% 5Y CORP 1.000%

11 000 000 EUR 20/06/2026 ITRX EURQ%/E))g/lQSO:’;% 5Y CORP 1.000%
131000 000 EUR 20/06/2026 ITRX EURZ(;E)E/IZSOZZ 5Y CORP 1.000%
Net unrealised gain (in EUR) 4206 001

Sustainable Global Corporate Bond

Nominal | Currency Maturity Sub-fund paid Sub-fund received
300 000 EUR 20/12/2025 1.000% RENAULT 1% 17-28/11/2025
400 000 EUR 20/12/2025 1.000% HSBC BANK PLC 20/12/2025
500 000 EUR 20/12/2025 ENI SPA 2.625% 13-22/11/2021 1.000%
500 000 EUR 20/12/2025 1.000% DAIMLER AG 1.4% 16-12/01/2024
500 000 EUR 20/12/2025 1.000% SWEDBANK AB 20/12/2025
ITRX EUR CDSI S34 5Y CORP
0,
3000 000 EUR 20/12/2025 1.000% 2011212025
MORGAN STANLEY 3.75% 13- 0
500 000 usb 20/12/2025 2500212023 1.000%
JPMORGAN CHASE 3.2% 13- 0
500 000 usb 20/12/2025 25/01/2023 1.000%
Net unrealised loss (in USD) (97 974)

Sustainable US Multi-Factor Corporate Bond

Nominal | Currency Maturity Sub-fund paid Sub-fund received
1100 000 uSsD 20/06/2026 | CDXIG CDSI S36 5Y CORP 20/06/2026 1.000%
48 000 000 usb 20/06/2026 | CDX G CDSI S36 5Y CORP 20/06/2026 1.000%
Net unrealised gain (in USD) 1243764
US High Yield Bond
Nominal | Currency Maturity Sub-fund paid Sub-fund received
CDX HY CDSI S36 5Y PRC CORP
0,
5000 000 usD 20/06/2026 5.000% 20/06/2026
Net unrealised loss (in USD) (511 031)

Interest Rate Swaps

The Company has entered into interest rate swaps agreements whereby it exchanges fixed income (sum of the notional amount and
the fixed rate) for variable income (sum of the notional amount and the floating rate) and vice versa. These amounts are calculated
and recognised at each calculation of the Net Asset Value; the receivable amount is stated under “Other assets” in the Statement of
net assets, while the payable amount is given under “Other liabilities” in the Statement of net assets.
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Asia ex-Japan Bond

Nominal | Currency Maturity Sub-fund paid Sub-fund received
17 640 000 HKD 16/10/2021 IBOR 3M 1.840%
4320000 HKD 17/10/2029 IBOR 3M 1.800%
2925000 000 KRW 15/09/2023 1.300% KWCDC (KSFA 3M) 3M
1485 380 000 KRW 15/09/2023 1.380% KWCDC (KSFA 3M) 3M
612 000 000 KRW 15/09/2031 KWCDC (KSFA 3M) 3M 1.725%
309 190 000 KRW 15/09/2031 KWCDC (KSFA 3M) 3M 1.755%
Net unrealised gain (in USD) 39 460
Emerging Bond Opportunities
Nominal | Currency Maturity Sub-fund paid Sub-fund received
28 040 000 BRL 02/01/2025 BRAZIL CETIP I!\ISEEBANK DEPOSIT 1.900%
35 130 000 CZK 06/10/2025 LIBOR 6M 0.585%
81300 000 MXN 29/09/2025 5.095% MXN SWAP (TIIE) 28 DAY
30 480 000 000 KRW 15/09/2023 1.300% KWCDC (KSFA 3M) 3M
14 791 330 000 KRW 15/09/2023 1.380% KWCDC (KSFA 3M) 3M
49 880 000 PLN 15/09/2023 1.110% WIBOR 6M
6 377 000 000 KRW 15/09/2031 KWCDC (KSFA 3M) 3M 1.725%
3078 950 000 KRW 15/09/2031 KWCDC (KSFA 3M) 3M 1.755%
19 836 380 000 HUF 16/04/2023 BUBOR 6M 1.336%
246 460 000 PLN 16/04/2023 0.517% WIBOR 6M
60 340 000 ILS 16/06/2023 TELBOR 3M 0.247%
104 800 000 PLN 16/06/2023 0.829% WIBOR 6M
12670 000 ILS 16/06/2031 1.357% TELBOR 3M
43 050 000 PLN 16/06/2026 WIBOR 6M 1.515%
20 510 000 PLN 15/09/2026 WIBOR 6M 1.675%
Net unrealised loss (in USD) (899 932)
Emerging Multi-Asset Income
Nominal | Currency Maturity Sub-fund paid Sub-fund received
1610 000 000 KRW 15/09/2023 1.300% KWCDC (KSFA 3M) 3M
743 680 000 KRW 15/09/2023 1.380% KWCDC (KSFA 3M) 3M
2510000 PLN 15/09/2023 1.110% WIBOR 6M
337 000 000 KRW 15/09/2031 KWCDC (KSFA 3M) 3M 1.725%
154 800 000 KRW 15/09/2031 KWCDC (KSFA 3M) 3M 1.755%
1314 130 000 HUF 16/04/2023 BUBOR 6M 1.336%
16 330 000 PLN 16/04/2023 0.517% WIBOR 6M
3480 000 ILS 16/06/2023 TELBOR 3M 0.247%
5340 000 PLN 16/06/2023 0.829% WIBOR 6M
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Nominal | Currency Maturity Sub-fund paid Sub-fund received
730 000 ILS 16/06/2031 1.357% TELBOR 3M
2200000 PLN 16/06/2026 WIBOR 6M 1.515%
1030 000 PLN 15/09/2026 WIBOR 6M 1.675%
Net unrealised loss (in USD) (22 766)
Enhanced Bond 6M
Nominal | Currency Maturity Sub-fund paid Sub-fund received
100 000 000 EUR 06/03/2022 (0.633%) EONIA - OND
50 000 000 EUR 04/09/2022 (0.522%) EONIA - OND
50 000 000 EUR 08/09/2022 (0.534%) EONIA - OND
50 000 000 EUR 23/09/2022 (0.555%) EONIA - OND
50 000 000 EUR 30/10/2022 (0.567%) EONIA - OND
50 000 000 EUR 25/11/2022 (0.564%) ESTER 1D
100 000 000 EUR 23/12/2022 (0.555%) ESTER 1D
50 000 000 EUR 30/11/2022 (0.562%) ESTER 1D
100 000 000 EUR 08/04/2023 (0.579%) ESTER 1D
Net unrealised gain (in EUR) 342033

Euro Short Term Corporate Bond Opportunities

Nominal | Currency Maturity Sub-fund paid Sub-fund received

50 000 000 EUR 05/06/2026 (0.296%) EURIBOR 6M

Net unrealised gain (in EUR) 79 653
Europe Multi-Asset Income
Nominal | Currency Maturity Sub-fund paid Sub-fund received
1930 000 PLN 15/09/2023 1.110% WIBOR 6M
816 000 000 HUF 16/04/2023 BUBOR 6M 1.336%

10 140 000 PLN 16/04/2023 0.517% WIBOR 6M
2500 000 ILS 16/06/2023 TELBOR 3M 0.247%
3800 000 PLN 16/06/2023 0.829% WIBOR 6M

530 000 ILS 16/06/2031 1.357% TELBOR 3M
1560 000 PLN 16/06/2026 WIBOR 6M 1.515%

790 000 PLN 15/09/2026 WIBOR 6M 1.675%

Net unrealised loss (in EUR) (12 633)
Flexible Global Credit

Nominal | Currency Maturity Sub-fund paid Sub-fund received

300 000 CAD 15/04/2031 1.971% CDOR 3M

300 000 uSD 15/04/2031 1.450% BPSWSF CMPN Curncy (BP00O 6M)

300 000 CAD 15/04/2031 2.010% CDOR 3M

300 000 CAD 15/04/2031 1.945% CDOR 3M
1100 000 AUD 15/04/2031 BBSW 6M 1.697%
1100 000 AUD 15/04/2031 BBSW 6M 1.752%
2100000 EUR 15/04/2031 (0.102%) EURIBOR 6M
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Nominal | Currency Maturity Sub-fund paid Sub-fund received
4000 000 AUD 15/04/2031 BBSW 6M 1.094%

600 000 CAD 15/04/2031 2.005% CDOR 3M

600 000 EUR 15/04/2031 0.162% EURIBOR 6M
1300 000 EUR 15/04/2031 (0.215%) EURIBOR 6M

300 000 GBP 16/04/2031 | BPSWSF CMPN Curncy (BP000 6M) 0.982%

400 000 CAD 16/04/2031 1.948% CDOR 3M
1500 000 AUD 16/04/2031 BBSW 6M 1.680%
1300 000 EUR 18/04/2031 0.072% EURIBOR 6M

Net unrealised loss (in EUR) (25 603)

Global Absolute Return Multi-Factor Bond

Nominal | Currency Maturity Sub-fund paid Sub-fund received

500 000 CAD 15/04/2031 2.010% CDOR 3M

700 000 CAD 15/04/2031 1.945% CDOR 3M
1500 000 EUR 15/04/2031 0.162% EURIBOR 6M
2200000 AUD 15/04/2031 AUST BANK BILL 6M 1.752%
2400000 EUR 15/04/2031 (0.215%) EURIBOR 6M
3500 000 EUR 15/04/2031 (0.102%) EURIBOR 6M
1200 000 CAD 15/04/2031 2.005% CDOR 3M

600 000 AUD 15/04/2031 AUST BANK BILL 6M 1.557%

600 000 CAD 15/04/2031 1.971% CDOR 3M

600 000 uSD 15/04/2031 1.450% LIBOR 3M
2300 000 AUD 15/04/2031 AUST BANK BILL 6M 1.697%

6 900 000 AUD 15/04/2031 AUST BANK BILL 6M 1.094%

500 000 GBP 16/04/2031 LIBOR 3M 0.982%

700 000 CAD 16/04/2031 1.948% CDOR 3M
2700 000 AUD 16/04/2031 AUST BANK BILL 6M 1.680%
2400000 EUR 18/04/2031 0.072% EURIBOR 6M

Net unrealised loss (in EUR) (42 509)
Global Bond Opportunities
Nominal | Currency Maturity Sub-fund paid Sub-fund received
205 000 000 JPY 11/10/2032 1.531% LIBOR 6M
453 900 000 JPY 16/10/2034 1.398% LIBOR 6M
Net unrealised gain (in EUR) 807 992
Local Emerging Bond
Nominal | Currency Maturity Sub-fund paid Sub-fund received
38 920 000 CNY 23/09/2025 CHINA FIXING : SWD ONE WEEK 2.608%
51260 000 BRL 02/01/2025 BRAZIL CETIP I!\ISEEBANK DEPOSIT 6.510%
23 800 000 CNY 22/10/2025 CHINA FIXING : SWD ONE WEEK 2.670%
39 220 000 CNY 02/12/2025 CHINA FIXING : SWD ONE WEEK 2.815%
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Nominal | Currency Maturity Sub-fund paid Sub-fund received
21520 000 CNY 18/12/2025 CH FIXING REPO RATES (7D1W) 2.780%
42 500 000 CZK 07/10/2025 LIBOR 6M 0.610%
27 125000 000 KRW 15/09/2023 1.300% KWCDC (KSFA 3M) 3M
13617 230 000 KRW 15/09/2023 1.380% KWCDC (KSFA 3M) 3M
45920 000 PLN 15/09/2023 1.110% WIBOR 6M
5675 000 000 KRW 15/09/2031 KWCDC (KSFA 3M) 3M 1.725%
2 834 550 000 KRW 15/09/2031 KWCDC (KSFA 3M) 3M 1.755%
18 152 280 000 HUF 16/04/2023 BUBOR 6M 1.336%
225530 000 PLN 16/04/2023 0.517% WIBOR 6M
57 780 000 ILS 16/06/2023 TELBOR 3M 0.247%
90 210 000 PLN 16/06/2023 0.829% WIBOR 6M
12130 000 ILS 16/06/2031 1.357% TELBOR 3M
37 060 000 PLN 16/06/2026 WIBOR 6M 1.515%
18 880 000 PLN 15/09/2026 WIBOR 6M 1.675%
Net unrealised loss (in USD) (927 746)
Multi-Asset Income
Nominal | Currency Maturity Sub-fund paid Sub-fund received
7390 000 BRL 02/01/2025 BRAZIL CETIP I!\ISEEBANK DEPOSIT 6.510%
2830 000 000 KRW 15/09/2023 1.300% KWCDC (KSFA 3M) 3M
1412610 000 KRW 15/09/2023 0.660% KWCDC (KSFA 3M) 3M
4770 000 PLN 15/09/2023 1.110% WIBOR 6M
590 000 000 KRW 15/09/2031 KWCDC (KSFA 3M) 3M 1.725%
294 050 000 KRW 15/09/2031 KWCDC (KSFA 3M) 3M 1.755%
2010 760 000 HUF 16/04/2023 BUBOR 6M 1.336%
24 980 000 PLN 16/04/2023 0.517% WIBOR 6M
6 110 000 ILS 16/06/2023 TELBOR 3M 0.247%
9430 000 PLN 16/06/2023 0.829% WIBOR 6M
1280 000 ILS 16/06/2031 1.357% TELBOR 3M
3870000 PLN 16/06/2026 WIBOR 6M 1.515%
1960 000 PLN 15/09/2026 WIBOR 6M 1.675%
Net unrealised loss (in EUR) (100 163)
Sustainable Enhanced Bond 12M
Nominal | Currency Maturity Sub-fund paid Sub-fund received
50 000 000 EUR 08/09/2022 (0.534%) EONIA - OND
50 000 000 EUR 23/09/2022 (0.555%) EONIA - OND
Net unrealised gain (in EUR) 83 868
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Inflation Swaps

The Company has entered into inflation swaps agreements whereby it exchanges fixed income (sum of the notional amount and the
fixed rate) for variable income (sum of the notional amount and the floating rate) and vice versa. These amounts are calculated and
recognised at each calculation of the Net Asset Value; the receivable amount is stated under “Other assets” in the Statement of net
assets, while the payable amount is given under “Other liabilities” in the Statement of net assets.

Absolute Return Multi-Strategy

Nominal | Currency Maturity Sub-fund paid Sub-fund received
14 000 000 uUSsD 18/06/2029 0.187% US CPI URBAN CONSUMERS NSA
14 000 000 usD 15/01/2031 0.228% US CPI URBAN CONSUMERS NSA
27 350 000 uSD 15/06/2031 US CPI URBAN CONSUMERS NSA 0.249%
Net unrealised gain (in EUR) 1161 319
Emerging Multi-Asset Income
Nominal | Currency Maturity Sub-fund paid Sub-fund received
3400 000 usD 15/06/2031 US CPI URBAN CONSUMERS NSA 0.249%
Net unrealised loss (in USD) (5798)
Multi-Asset Thematic
Nominal | Currency Maturity Sub-fund paid Sub-fund received
8 500 000 uSD 15/06/2031 0.000% 0.249%
Net unrealised loss (in EUR) (12 223)

Total Return Swaps

A Total Return Swap (TRS) is an agreement to exchange the total performance of a bond or other underlying asset (share, index, etc.)
for a benchmark rate plus a spread. The total performance includes the interest coupons, dividends and profits and losses on the
underlying asset over the life of the agreement, depending on the type of underlying concerned. The risk in this type of agreement is
linked to the fact that the benefit for each counterparty will depend on how the underlying asset performs over time, which is unknown
at the time at which the agreement is entered into.

Absolute Return Multi-Strategy

% of net
Nominal assets Counterparty Currency Maturity Sub-fund paid Sub-fund received
engaged
MSCI EUROPE SRI
10 000 000 6.19% PBA’\FIQTSP'IA:\SABI\? C?E EUR 16/12/2021 EU?LBngiéY ¥ net Return EUR
' Index (M7CXBRM)
MSCI EUROPE net
10 000 000 6.19% PBA’\FIQTSP'IA:\SABI\? C?E EUR 16/12/2021 Return EUR Index EESRFl)iOEiSY
' (MSDEE15N)
GOLDMAN SACHS
INTERNATIONAL MSCI DAILY NET
0 N 0
22 000 065 13.61% LONDON, UNITED EUR 16/12/2021 TR EUROPE EURO 0.783%
KINGDOM
21999 829 13.61% EUR 16/12/2021 -0.753% Net Return EUR
LONDON, UNITED Index ( M7CXBRM)
KINGDOM
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% of net
Nominal assets Counterparty Currency Maturity Sub-fund paid Sub-fund received
engaged
BNP PARIBAS
7000 000 3.65% BNP PARIBAS usb 09/07/2021 0.500% STRATEGY C52
PARIS, FRANCE
INDEX
Negative Positive
performance of SG performance of SG
s |
7500 000 3.91% GENERALE PARIS, usb 22/07/2021 g g
Index (USD - Excess | Index (USD - Excess
FRANCE
Return) Return)
(SGEPSBSB) (SGEPSBSB)
+ SPREAD + SPREAD
Performance of the
7379 896 3.85% PBA,\FI{TSP,IA:‘EEI\? gE usb 13/10/2021 0.880% Basket of shares
’ (BNPB0002)
BNP PARIBAS
7000 000 3.65% BNP PARIBAS usb 18/11/2021 0.500% STRATEGY C52
PARIS, FRANCE
INDEX
Performance of the
4202 520 2.60% PBA,\FI{TSP,IA:‘EEI\? (?E EUR 10/03/2022 EE;,i%i;Y Basket of shares
' (BNPAMEVL Index)
Performance of the
4197 480 2.60% PBA,\FI{TSP,IA:‘EEI\? (?E EUR 10/03/2022 Basket of shares EE;,i%i;Y
' (BNPAMEVS Index)
Performance of the
BNP PARIBAS JPY LIBOR BBA
542 325 200 2.55% JPY 10/03/2022 Basket of shares
PARIS, FRANCE 12M + SPREAD (BNPAMJIVL Index)
Performance of the
541 674 800 2.55% PBA,\FI:SPﬁEEI\? C?E JPY 10/03/2022 Basket of shares JQ\(A I:rIBSCFiFF{{EEDA
' (BNPAMJVS Index)
Performance of the
5002 500 2.61% PBA’\FIQTSP’IA:\SABI\? C?E ush 10/03/2022 USIESLFI)E{OEEZM Basket of shares
' (BNPAMUVL Index)
Performance of the
4997 500 2.61% PBA’\FIQTSP’IA:\SABI\? C?E ush 10/03/2022 Basket of shares USIESLFI)E{OEEZM
' (BNPAMUVS Index)
Net unrealised gain 2341 025

(in EUR)
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Emerging Multi-Asset Income

% of net
Nominal assets Counterparty Currency Maturity Sub-fund paid Sub-fund received
engaged
Performance of the
2409 854 2.79% PBA’\FIQTSP,IA:\E}ABI\? gE usb 13/10/2021 0.880% Basket of shares
’ (BNPB0002)
GOLDMAN SACHS Goldman Sachs
INTERNATIONAL Dynamic FX Carry
0, 0,
9983 536 11.56% LONDON, UNITED usb 24/08/2021 0.100% Strategy GSFXCA19
KINGDOM (GSFXCA19)
Negative Positive
GOLDMAN SACHS performance of GS performance of GS
INTERNATIONAL Dynamic Option EM | Dynamic Option EM
0,
4000000 4.63% LONDON, UNITED Usb 121112021 Series 11 Excess Series 11 Excess
KINGDOM Return Strategy Return Strategy
(RCXTD11E) (RCXTD11E)
BNP PARIBAS
1000 000 1.16% PBA’\FIQTSP,IA:\SABI\? C?E ush 28/03/2022 0.500% STRATEGY C52
' INDEX (BNPIC52P)
Net unrealised gain
(in USD) 728 387
Europe Multi-Asset Income
% of net
Nominal assets Counterparty Currency Maturity Sub-fund paid Sub-fund received
engaged
Negative Positive
s | Somror
45000 000 28.34% GENERALE PARIS, EUR 02/12/2021
FRANCE CALL CALL
OVERWRITING OVERWRITING
PORTFOLIO PORTFOLIO
BNP PARIBAS EUR EURIBOR3M | | crormance of the
4002 356 2.52% PARIS. FRANCE EUR 01/09/2021 +SPREAD Basket of shares
' (BNPAMEVL)
Net unrealised loss
(in EUR) (101 706)
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Flexible Opportunities
% of net
Nominal assets Counterparty Currency Maturity Sub-fund paid Sub-fund received
engaged
Performance of the
450 440 1.99% PBA’\FIQTSP’IA:\EIABI\? gE usb 13/10/2021 Basket of shares 0.880%
’ (BNPB0002)
MSCI EUROPE SRI
3000000 15.71% PBA’\FIQTSP’IA:\EIABI\? gE EUR 23/09/2021 EUFS{EROEF’{AEM ¥ net Return EUR
’ Index (M7CXBRM)
MSCI EUROPE NET
BNP PARIBAS TOTAL RETURN IN EURIBOR 3M +
0,
3000000 15.71% PARIS, FRANCE EUR 23/09/2021 EUR Index SPREAD
(MSDEE15N)
Performance of the
514 745 2.70% PBAhéTSPéEEI\? (?E EUR 18/03/2022 EU?II:’BRCI);ASM ¥ Basket of shares
' (BNPAMEVL)
Performance of the
58 459 960 2.33% PBA,\FIQTSPﬁEfl\? gE JPY 18/03/2022 Basket of shares JPY l;lggsEi%A M
' (BNPAMJVL)
Performance of the
572 404 2.53% PBA,\FI:SPﬁEfl\? gE usb 18/03/2022 USD:ISBF?FEQEiBDA M Basket of shares
' (BNPAMUVS Index)
600 034 2.65% JFC’%EAF?NTEI\'IA\;\‘ ’ ush 23/05/2022 USD LIBOR 3M USINFRA2
Net unrealised loss
(in EUR) (102 491)
Multi-Asset Income
% of net
Nominal assets Counterparty Currency Maturity Sub-fund paid Sub-fund received
engaged
GOLDMAN SACHS Goldman Sachs
INTERNATIONAL Dynamic FX Carry
0, 0,
38617172 9.12% LONDON, UNITED EUR 24/08/2021 0.100% Strategy GSFXCA
KINGDOM 18 (GSFXCA 18)
Negative Positive
omrerone | e
45000 000 10.63% GENERALE PARIS, EUR 02/12/2021 CALL CALL
FRANCE OVERWRITING OVERWRITING
PORTFOLIO PORTFOLIO
BNP PARIBAS
10 500 000 2.09% PBA,\I-J{TSP'IA:‘EEI\? (?E usb 28/03/2022 0.500% STRATEGY C52
' INDEX (BNPIC52P)
Performance of the
14 507 188 2.89% PBA,\I-J{TSP'IA:‘EEI\? gE usb 01/09/2021 USD:ISF?;E%A M Basket of shares
' (BNPAMUVS)
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% of net
Nominal assets Counterparty Currency Maturity Sub-fund paid Sub-fund received
engaged
Négative amount of Positive amount of
the Strategy BNP the Strategy BNP
14 000 000 2.79% BNP PARIBAS usD 11/02/2022 Paribas LEO US 2 Paribas LEO US 2
PARIS, FRANCE
ER Index ER Index
(BNPILEU2) (BNPILEU2)
Net unrealised gain
(in EUR) 4066 328
Premia Opportunities
% of net
Nominal assets Counterparty Currency Maturity Sub-fund paid Sub-fund received
engaged
GOLDMAN SACHS Goldman Sachs
INTERNATIONAL Dynamic FX Carry
0, 0,
3000000 15.29% LONDON, UNITED EUR 27/07/2021 0.100% Strategy GSFXCAI
KINGDOM (GSFXCA18)
Net unrealised gain
(in EUR) 234 660
Seasons
% of net
Nominal assets Counterparty Currency Maturity Sub-fund paid Sub-fund received
engaged
JP MORGAN
PERFORMANCE
SECURITIES EURIBOR 3M +
0,
112 617 865 32.80% LIMITED, UNITED EUR 30/06/2027 OgHiARSEKSET SPREAD
KINGDOM
PERFORMANCE
BNP PARIBAS EUR EURIBOR 3M
0,
123 000 055 35.82% PARIS, FRANCE EUR 03/06/2022 OF BASKE*T +SPREAD
SHARES
Net unrealised loss
(in EUR) (30 079 586)
() The basket of shares consists of the following:
ADYEN NV ENGIE SANOFI AVENTIS
AIR LIQUIDE SA FERRARI NV SOCIETE GENERALE SA
ATOS SE ING GROEP NV SODEXO SA
AXA SA KERING STELLANTIS NV
BASF SE LEGRAND SA TOTAL SA
BNP PARIBAS LVMH VALEO SA
CAPGEMINI SE MICHELIN (CGDE) VEOLIA ENVIRONNEMENT
CARREFOUR SA ORANGE VINCI SA
CREDIT AGRICOLE SA PERNOD RICARD SA VIVENDI
DANONE PROSUS NV
DEUTSCHE TELEKOM AG - REG PUBLICIS GROUPE
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CMS (Constant Maturity Swap) Spread Options

A CMS Spread Option is an interest rate derivative on which the payoff is based on the differential between the CMS rate over two
different maturities against a funding rate. The receivable amount is stated under “Other assets” in the Statement of net assets, while
the payable amount is given under “Other liabilities” in the Statement of net assets.

Absolute Return Multi-Strategy

% of net
Nominal assets Counterparty Currency Maturity Sub-fund paid Sub-fund received
engaged
Goldman Sachs 10 year USD CMS
International minus 2 year USD
0, 0,
205000 000 106.93% London, United ush 04/03/2024 0.208% CMS Index
Kingdom + SPREAD
Goldman Sachs 10 year USD CMS
International minus 2 year USD
0, 0,
205 000 000 106.93% London, United usD 04/03/2024 0.208% CMS Index
Kingdom + SPREAD
Net unrealised gain
(in EUR) 1193 394
Multi-Asset Income
% of net
Nominal assets Counterparty Currency Maturity Sub-fund paid Sub-fund received
engaged
Goldman Sachs 10 year USD CMS
International minus 2 year USD
0, 0,
85000 000 16.94% London, United usD 04/03/2024 0.208% CMS Index
Kingdom + SPREAD
Net unrealised gain 247 411

Counterparties to Swaps contracts:

Bank of America Securities Europe, France
Barclays Bank Ireland Plc, Ireland

BNP Paribas Paris, France

Citigroup Global Market, Germany

Citigroup Global Market, United States
Goldman Sachs International London, United Kingdom
JP Morgan Securities Limited, United Kingdom
JP Morgan, Germany

Morgan Stanley Bank AG, Germany

Société Générale Paris, France

UBS Europe SE, Germany

Note that all TRS are settled on a bilateral mode.

(in EUR)
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Note 14 - Contracts for Difference (CFD)

Contracts for Difference (CFDs) are over-the-counter financial contracts used to gain exposure to fluctuations (positive or negative
depending on the direction of the transaction) in financial instruments, baskets of financial instruments or indices without having to own
or borrow the underlying financial instruments.

Net unrealised gain/(loss) at 0 are due to CFD Resets which are taking place on a monthly basis. On each reset day, the outstanding
positions are closed and reopened at the new reset price (being the close price of the underlying on reset day).

As at 30 June 2021, the following positions were outstanding:
Environmental Absolute Return Thematic Equity (EARTH)

. Purchase/ e Nominal Net l'mrealised
Currency | Quantity Sale Description (in USD) gain/(loss)
(in USD)
GBP 124 626 S RIO TINTO PLC 10242 016 0
GBP 117 948 S RIO TINTO PLC 9693 204 0
usb 14 856 S DEERE & CO 5239 860 0
EUR 180 187 S E.ON SE 2084 272 0
EUR 187 531 P ENGIE 2569 530 0
EUR 196 988 P ENGIE 2699 109 0
EUR 247 549 S FORTUM QYJ 6 828 403 0
EUR 48 205 S FORTUM QYJ 1329 689 0
SIEMENS GAMESA
EUR 198 389 P RENEWABLE ENE 6625193 0
DKK 6104 S AP MOLLER-MAERSK A/S-B 17 546 233 0
EUR 86 197 S ARCELORMITTAL 2 647 526 (5111)
EUR 122 513 S UMICORE 7482 344 0
GBP 278 264 S BHP GROUP PLC 8 187 842 0
GBP 371997 S BHP GROUP PLC 10 945910 0
NOK 196 007 S MOWI ASA 4 988 328 0
NOK 133 000 S MOWI ASA 3384 816 0
usb 62 158 S BUNGE LTD 4 857 648 0
usb 7 854 S CUMMINS INC 1914 884 0
usb 118 369 S FIRST SOLAR INC 10 713 578 0
usb 134 916 S FREEPORT-MCMORAN INC 5006 733 0
USD 46 729 S LYONDELLBASELL INDU-CL A 4 807 012 0
USD 45 000 S PENTAIR PLC 3037 050 0
USD 28 071 S SCHNITZER STEEL INDS INC-A 1376 883 0
USD 14730 S SHERWIN-WILLIAMS CO/THE 4013189 0
USD 15 667 S TESLAINC 10 648 860 0
usb 67 570 S TEXAS INSTRUMENTS INC 12993 711 0
usb 66 255 S TYSON FOODS INC-CL A 4 886 969 0
usb 758 668 S UNITED STATES STEEL CORP 18 208 032 0
usb 18 835 S VALERO ENERGY CORP 1470 637 0
Total: (5111)

Brokers for Contracts for difference:

BNP Paribas Paris

Citibank

Citigroup Global Market
Goldman Sachs International London
Goldman Sachs London Derivatives
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Note 15 - Options positions

For options contracts with the same Description, Currency, Maturity Date, Strike and Counterparty, the positions are combined. In this

context, the options’ quantities can be 0.
As at 30 June 2021, the following positions on options were outstanding:

Absolute Return Multi-Strategy

Currency Quantity PurscahI:se/ Description M:taut:ty Strike ::EH‘;)I Marke:g;l)ue (in
EUR 2460 P E:Sl?(L7LEI)El1J7Fj?2/SZT(-)C2)iO1( O%ANKS 17/12/2021 100.000 12 300 000 393 599
CALL STOXX 600 OIL&GAS
EUR 340 S 1710912021 280 17/09/2021 280.000 4760 000 (54 400)
CALL STOXX 600 OIL&GAS
EUR 680 P 17/09/2021 260 17/09/2021 260.000 8 840 000 333200
EUR 500 P Zﬁ;gﬁz /EIE())(; 5309-5 0 16/07/2021 | 3950.000 19 750 000 103 500
CALL CAC 40 INDEX
EUR 100 S 16/07/2024 6500 16/07/2021 | 6500.000 6 500 000 (82 780)
EUR 100 P ?2'6'; /;?; 2(; (l)';DEX 16/07/2021 | 6800.000 6 800 000 1880
CALL EURO STOXX BANKS
EUR 1230 S (SXTE) 17/12/2021 115 17/12/2021 115.000 7072 500 (46 125)
PUT DAX INDEX - OPTION
EUR 200 S 16/07/2021 14800 16/07/2021 | 14 800.000 14 800 000 (51 000)
EUR 200 P T;;7I/D2AO);1”\I1D5§§0 OPTION 16/07/2021 | 15300.000 15300 000 120 300
CALL DAX INDEX - OPTION
EUR 70 S 16/07/2021 15700 16/07/2021 | 15700.000 5495000 (37 240)
EUR 70 P ?2'6'; /2D£2)j l:g:;ig( - OPTION 16/07/2021 | 16 200.000 5670 000 2660
PUT ISHARES PHYSICAL
usD 1500 S GOLD ETC 17/09/2021 32 17/09/2021 32.000 4 047 559 (20 238)
usb 45 S (1:2:; /i(?; i(;%:)NDEX -SPX 16/07/2021 | 4200.000 15937 263 (430 875)
CALL S&P 500 INDEX - SPX
usb 45 P 16/07/2021 4400 16/07/2021 | 4400.000 16 696 180 9202
PUT S&P 500 INDEX - SPX
usD 210 S 02/07/2021 4080 02/07/2021 | 4 080.000 72248 925 (5312)
usb 210 P E;;;;;fiﬂ ;’;DEX -SPX 02/07/2021 | 4120.000 72957 248 6198
CALL HANG SENG CHINA
HKD 220 P ENTERPRISES INDEX 29/09/2021 | 11200.000 13 377 491 139 747
29/09/2021 11200
Total: 382 316

As at 30 June 2021, the cash margin balance in relation to futures and/or options amounted to 12 359 804 EUR.
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Emerging Multi-Asset Income

. Purchase/ L Maturity . Nominal Market value (in
Currency Quantity Sale Description date Strike (in USD) UsD)
PUT MSCI EMERGING
usD 5 P MARKETS TR USD 17/09/2021 1120.000 560 000 2575
17/09/2021 1120
PUT MSCI EMERGING
usb 3 P MARKETS TR USD 17/09/2021 1250.000 375000 3990
17/09/2021 1250
CALL MSCI EMERGING
usD 20 S MARKETS TR USD 17/12/2021 1550.000 3100000 (17 100)
17/12/2021 1550
CALL MSCI EMERGING
usbD 40 P MARKETS TR USD 17/12/2021 1450.000 5800000 117 800
17/12/2021 1450
PUT MSCI EMERGING
usbD 6 P MARKETS TR USD 17/12/2021 1180.000 708 000 14 220
17/12/2021 1180
PUT MSCI EMERGING
usbD 3 P MARKETS TR USD 17/12/2021 1200.000 360 000 7875
17/12/2021 1200
CALL MSCI EMERGING
usbD 25 P MARKETS TR USD 17/12/2021 1420.000 3550000 102 000
17/12/2021 1420
Total: 231 360

As at 30 June 2021, the cash margin balance in relation to futures and/or options amounted to 195 496 USD.

Environmental Absolute Return Thematic Equity (EARTH)

15/10/2021 40

. Purchase/ . Maturity . Nominal Market value (in
Currency Quantity Sale Description date Strike (in USD) UsD)

CALL PLUG POWER INC

usD 2400 P 17/09/2021 40 17/09/2021 40.000 9600 000 732000
CALL PLUG POWER INC

usD 4800 S 17/09/2021 60 17/09/2021 60.000 28 800 000 (441 600)
PUT PLUG POWER INC

usD 1200 S 1710912021 25 17/09/2021 25.000 3000 000 (135 000)
CALL SUNNOVA ENERGY

usD 1000 P INTERNATIONAL 15/10/2021 35.000 3500 000 705 000
15/10/2021 35
CALL SUNNOVA ENERGY

usD 1000 S INTERNATIONAL 15/10/2021 50.000 5000 000 (245 000)
15/10/2021 50
PUT SUNNOVA ENERGY

usD 1000 S INTERNATIONAL 15/10/2021 25.000 2500 000 (105 000)
15/10/2021 25
CALL SUNNOVA ENERGY

usD 667 P INTERNATIONAL 15/10/2021 30.000 2001000 670 335
15/10/2021 30
CALL SUNNOVA ENERGY

usD 667 S INTERNATIONAL 15/10/2021 40.000 2668 000 (330 165)
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. Purchase/ L Maturity . Nominal Market value (in
C t D t Strik
urrency Quantity Sale escription date rike (in USD) usD)
PUT SUNNOVA ENERGY
usD 667 S INTERNATIONAL 15/10/2021 22.500 1500 750 (43 355)
15/10/2021 22.5
CALL SUNRUN INC
usD 860 P 19/11/2021 50. 4 300 000 1087 900
S 6 19111/2021 50 91/ 000 300 00 0
CALL SUNRUN INC
usD 860 S 19111/2021 65 19/11/2021 65.000 5590 000 (602 000)
PUT SUNRUN INC
UsbD 860 S 1911112021 35 19/11/2021 35.000 3010000 (137 600)
Total: 1155515

As at 30 June 2021, the cash margin balance in relation to futures and/or options amounted to 24 879 475 USD.

Euro Bond
Purchase/ Maturi Nominal Market value (i
Currency Quantity urscaI:se Description Z:t:elty Strike (i:n;::‘;) ar ;J;)ue (in
PUT EURO-BUND FUTURE
EUR 215 P 2300712021 1705 23/07/2021 170.500 36 657 500 23 650
Total: 23 650

As at 30 June 2021, the cash margin balance in relation to futures and/or options amounted to 331 914 EUR.

Euro Corporate Bond Opportunities

. Purchase/ o Maturity . Nominal Market value (in
C t D t Strik
urrency Quantity Sale escription date rike (in EUR) EUR)
PUT EURO-BUND FUTURE
EUR 180 P 23/07/2021 169 23/07/2021 169.000 30420000 5400
PUT EURO-BUND FUTURE
EUR 205 P 27/08/2021 169 27/08/2021 169.000 34 645 000 32800
Total: 38 200

As at 30 June 2021, the cash margin balance in relation to futures and/or options amounted to 135 441 EUR.

Euro Covered Bond

Currenc Quantity Purchase/ Descriotion Maturity Strike Nominal Market value (in
¥ Sale P date (in EUR) EUR)
PUT EURO-BUND FUTURE
EUR 14 P 230712024 1705 23/07/2021 170.500 2387 000 1540
Total: 1540

As at 30 June 2021, the cash margin balance in relation to futures and/or options amounted to 63 509 EUR.

Euro Defensive Equity

Currency Quantity Pursc:I:se/ Description Mztaut:ty Strike ::23‘;; Marke;L\J/;I)ue (in

EUR 100 S E)L;;gtlﬁ(; /?;(2)102( 05000- 17112/2021 | 2000.000 2000 000 (4 000)
PUT EURO STOXX 50 -

EUR 100 P OPTION 17/12/21 2800 17/12/2021 | 2800.000 2800 000 16 800

EUR 390 P E)L;;gtlﬁ(; /?;(;O; 15000- 17112/2021 | 3100.000 12090 000 109 980
PUT EURO STOXX 50 -

EUR 170 S OPTION 17/12/2024 2200 17/12/2021 | 2200.000 3740000 (10 030)
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Currency Quantity Pursc:I:se/ Description Mztaut:ty Strike ::23‘;; Markeél\;;l)ue (in

EUR 210 S E)L;;gtlﬁ(; /?;(2)())2(1 52% 0 17112/2021 | 2400.000 5040 000 (17 850)
PUT EURO STOXX 50 -

EUR 250 S OlFJ>TI OllJ\l 12 /ﬁ 6/20 ) 25205 0 17/06/2022 | 2500.000 6 250 000 (81000)

EUR 200 S E)L;;gtlﬁ(; /Eg/(z)())(; 52% 0 17/09/2021 | 2400.000 4800 000 (4 600)
PUT EURO STOXX 50 -

EUR 110 S OlIiTIOlIJ\I 12/?9/2021 201 0 17/09/2021 | 2100.000 2310000 (1210)

EUR 80 S gﬁ;gﬁg /ﬁg/(z)())(; 5200_5 0 17/09/2021 | 2 050.000 1640000 (800)
PUT EURO STOXX 50 -

EUR 80 P OPTION 17/09/2024 2900 17/09/2021 | 2900.000 2320000 4960
PUT EURO STOXX 50 -

EUR 250 P OPTION 17/06/2022 3500 17/06/2022 | 3500.000 8 750 000 353 500

EUR 110 P E)L;;gtlﬁ(; /Eg/(z)())(; 53006 0 17/09/2021 | 3000.000 3300 000 8250
PUT EURO STOXX 50 -

EUR 220 S OlIiTIOLIiI 12/?2/2021 201 50 17/12/2021 | 2150.000 4730 000 (11 880)

EUR 155 S E)L;;gtlﬁ(; /Eg/(z)())(; 5201 5 0 17/09/2021 | 2150.000 3332500 (2015)
PUT EURO STOXX 50 -

EUR 155 P OPTION 17/09/2024 3100 17/09/2021 | 3100.000 4 805 000 13950
PUT EURO STOXX 50 -

EUR 150 P OPTION 17/09/2024 3250 17/09/2021 | 3250.000 4 875000 18 150

EUR 150 S E)L;;gtlﬁ(; /Eg/(z)())(; 52036 0 17/09/2021 | 2300.000 3450 000 (2700)
PUT EURO STOXX 50 -

EUR 170 S OlFJ>TI OllJ\l 12 /ﬁ 9/20 21 203 00 18/03/2022 | 2300.000 3910000 (23 970)

EUR 170 P Zﬁ;gﬁz /Eg/(z)())z(zssozgs 0 18/03/2022 | 3250.000 5525 000 107 270
PUT EURO STOXX 50 -

EUR 210 P OlIiTIOLIiI 12/?2/2021 3(200 17/12/2021 | 3400.000 7140 000 102 480

EUR 525 P gﬁ;gﬁ% /ﬁg/(z)())(;(;sio 0 18/03/2022 | 3400.000 17 850 000 421575
PUT EURO STOXX 50 -

EUR 525 S OPTION 18/03/2022 2400 18/03/2022 | 2400.000 12 600 000 (86 100)
PUT EURO STOXX 50 -

EUR 200 P OlFJ>TI OllJ\l 12 /i 9/20 213400 17/09/2021 | 3400.000 6 800 000 33400

EUR 2680 S g’:)l}ll'oE,\:J TSC/) 032;00;(;(;: 2'5 16/07/2021 | 4 225.000 113230 000 (53 600)

Total: 890 560

As at 30 June 2021, the cash margin balance in relation to futures and/or options amounted to 3 084 114 EUR.

Euro Medium Term Bond

Purch Maturi Nominal Market value (i
Currency Quantity urscaI:se/ Description :autzty Strike (i:rgzl:) ar ZJ;)ue (in
PUT EURO-BUND FUTURE
EUR 91 P 23/07/2021 1705 23/07/2021 170.500 15515 500 10010
Total: 10 010
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As at 30 June 2021, the cash margin balance in relation to futures and/or options amounted to 100 979 EUR.

Euro Short Term Corporate Bond Opportunities

Purch Maturi Nominal Market value (i
Currency Quantity urscaI:se/ Description :autzty Strike (i:rgzl;) ar eEJ;)ue (in
PUT EURO-BUND FUTURE
EUR 263 P 23/07/2021 169 23/07/2021 169.000 44 447000 7890
PUT EURO-BUND FUTURE
EUR 303 P 27/08/2021 169 27/08/2021 169.000 51207 000 48 480
Total: 56 370

As at 30 June 2021, the cash margin balance in relation to futures and/or options amounted to 1 505 657 EUR.

Europe Multi-Asset Income

Currency Quantity PurscahI:se/ Description M:taut:ty Strike ::EH‘;)I Marke:g;l)ue (in
EUR 84 P E)L;;gtlﬁ(; /?;2f§55000- 17112/2021 | 3500.000 2940 000 49 644
PUT EURO STOXX 50 -
EUR 34 P OPTION 17/09/2024 3000 17/09/2021 | 3000.000 1020 000 2550
EUR 30 P gﬁ;gﬁg /ﬁ;(z)é(; 5302;) 0 17/09/2021 | 3200.000 960 000 3300
CALL EURO STOXX 50 -
EUR 465 P OPTION 17/09/2024 3800 17/09/2021 | 3800.000 17 670 000 1420 575
CALL EURO STOXX 50 -
EUR 232 S OPTION 17/09/2024 4100 17/09/2021 | 4100.000 9512000 (201 144)
EUR 110 P (CS';L;EI)EL;;%ZBS?? OBOANKS 1711212021 100.000 550 000 17 600
PUT EURO STOXX 50 -
EUR 20 S OPTION 17/09/2024 3750 17/09/2021 | 3750.000 750 000 (8 560)
EUR 40 P E)L;;gtlﬁ(; /Eg/(z)())(; 54006 0 17/09/2021 | 4 000.000 1600 000 37 400
CALL STOXX 600 OIL&GAS
EUR 60 S 17/09/2021 280 17/09/2021 280.000 840 000 (9 600)
CALL STOXX 600 OIL&GAS
EUR 120 P 17/09/2021 260 17/09/2021 260.000 1560 000 58 800
EUR 32 P E)L;;gtlﬁ(; /?;(2)())(; 53066 0 17112/2021 | 3600.000 1152000 23040
PUT EURO STOXX 50 -
EUR 169 P OPTION 16/07/2024 4050 16/07/2021 | 4050.000 6 844 500 73 347
EUR 55 S (CS';L;EI)EL;;%ZBS?? 1BSANKS 1711212021 115.000 316 250 (2 063)
Total: 1464 889

As at 30 June 2021, the cash margin balance in relation to futures and/or options amounted to 585 858 EUR.
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Flexible Opportunities
Currency Quantity PurscahI:se/ Description M:taut:ty Strike ::EH‘;)I Marke:g;l)ue (in
EUR 6 P ZL;LEL;F:(; /?;(2)1();55000- 17112/2021 | 3500.000 210000 3546
PUT EURO STOXX 50 -
EUR 3 P OPTION 17/09/2024 3200 17/09/2021 | 3200.000 96 000 330
EUR 4 P gﬁ;gﬁg /?;(2)())(; 5306;) 0 17112/2021 | 3600.000 144000 2880
PUT S&P 500 E-MINI
usb 1 P FUTURE 17/09/2021 3200 17/09/2021 | 3200.000 134919 337
PUT S&P 500 E-MINI
usD 1 S FUTURE 17/09/2024 3850 17/09/2021 | 3850.000 162 324 (1381)
usb 1 P ELL]I]T_US:E 1570/(1) ;2'\4;:“ 3600 17112/2021 | 3600.000 151783 2340
PUT US 10YR NOTE FUT
usD 14 P (CBT) 27/08/2021 131 27/08/2021 131.000 1546 505 4243
usb 2 P ELL]I]T_US:E 1570/2 52'\4;:“ 400 17/09/2021 | 4 100.000 345729 5262
PUT S&P 500 INDEX - SPX
usD 2 P 16/07/2021 4175 16/07/2021 | 4175.000 704 107 1956
Total: 19 513

As at 30 June 2021, the cash margin balance in relation to futures and/or options amounted to 372 034 EUR.

Global Bond Opportunities

. Purchase/ o Maturity . Nominal Market value (in
C t D t Strik
urrency Quantity Sale escription date rike (in EUR) EUR)
CALL US 10YR NOTE FUT
usD 12 P 23/07/2021 133.000 1345813 3162
(CBT) 23/07/2021 133
CALL US 10YR NOTE FUT
D 14 P 27/08/2021 133.000 1570 11 7747
us (CBT) 27/08/2021 133 108 3 6
Total: 10 909

As at 30 June 2021, the cash margin balance in relation to futures and/or options amounted to 2 399 401 EUR.

Global Convertible
Currency Quantity Pursc;:sel Description Mztaut:ty Strike ::nl]?;)l Markc-:j;;l)ue (in

CALL ADIDAS AG

EUR 90 P 17/09/2021 320 17/09/2021 320.000 3415394 123 274
CALL STOXX 600(SXXP

EUR 7650 P 17/09/2021 460 ( ) 17/09/2021 460.000 208 659 209 2812362

EUR 7650 S ?2'6; ;J;XQSOO(SXXP) 17/09/2021 480.000 217731 348 (362 885)
PUT US 5YR NOTE FUTURE

usD 3000 P (CBT) 27/08/2021 1225 27/08/2021 122.500 367 500 000 539 064

usb 345 S T:/:;;;fgg (I)';DEX -SPX 15/10/2021 | 3700.000 127 650 000 (1226 475)
PUT S&P 500 INDEX - SPX

usD 345 P 151102021 3800 15/10/2021 | 3800.000 131100 000 1523175
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. Purchase/ L Maturity . Nominal Market value (in
C t D t Strik
urrency Quantity Sale escription date rike (in USD) UsD)
PUT ISHARES USD HIGH
usb 4200 P YIELD CORP BOND 15/10/2021 97.500 40950 000 16 800
15/10/2021 97.5
PUT ISHARES USD CORP
usb 5800 P BOND UCITS ET 17/09/2021 120.000 69 600 000 156 600
17/09/2021 120
Total: 3581915
As at 30 June 2021, the cash margin balance in relation to futures and/or options amounted to 0 USD.
Global Enhanced Bond 36M
Purchase/ Maturi Nominal Market value (i
Currency Quantity urscaI:se Description :autzty Strike (i:n;ﬂ];) o ;J;)ue (in
CALL US 10YR NOTE FUT
usD 4 P 23/07/2021 133.000 448 604 1054
(CBT) 23/07/2021 133
CALL US 10YR NOTE FUT
usDb 4 P 27/08/2021 133.000 448 604 2214
(CBT) 27/08/2021 133
Total: 3268
Global High Yield Bond
. Purchase/ o Maturity . Nominal Market value (in
C t D t Strik
urrency Quantity Sale escription date rike (in EUR) EUR)
PUT NASDAQ 100 STOCK
usb 6 P INDEX 17/12/2021 12600 17/12/2021 | 12 600.000 6 374 906 149 608
Total: 149 608

As at 30 June 2021, the cash margin balance in relation to futures and/or options amounted to 124 765 EUR.

Green Bond
Purch Maturi Nominal Market value (i
Currency Quantity urscaI:se/ Description :autzty Strike (i:rgzl;) ar ZJ;)ue (in
PUT EURO-BUND FUTURE
EUR 604 P 23/07/2021 170.5 23/07/2021 170.500 102 982 000 66 440
Total: 66 440

As at 30 June 2021, the cash margin balance in relation to futures and/or options amounted to 1 871 245 EUR.

Harmony
Currency Quantity Purscal}:sel Description Mztautreity Strike ::n;:r;)l MarkeéJ;I)ue (in
PUT EURO STOXX 50 -
EUR 10 P OPTION 17112/21 3500 17/12/2021 | 3500.000 350 000 5910
EUR 4 P E)LF{;I;L:]RT; /EEI/(ZD())(; 53026 0 17/09/2021 | 3200.000 128 000 440
PUT EURO STOXX 50 -
EUR 6 P OPTION 17/12/2024 3600 17/12/2021 | 3600.000 216 000 4320
usb 1 P ES]T'US:E 1570/2 52'\4;:“ 3900 17/09/2021 | 3200.000 134919 337
PUT S&P 500 INDEX - SPX
usD 2 P 1710912024 4100 17/09/2021 | 4100.000 691 458 10 432
usb 1 P PUT S&P 500 E-MINI 17112/2021 | 3600.000 151783 2340

FUTURE 17/12/2021 3600
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Currency Quantity Pursc:I:se/ Description Mztaut:ty Strike ::23‘;; Markeél\;;l)ue (in

usb 24 P :CUBTT;J2S7; 8 ;ZRO’;?:E 1FUT 27/08/2021 131.000 2651151 7273
PUT S&P 500 INDEX - SPX

usD 3 P 16/07/2021 4175 16/07/2021 | 4175.000 1056 160 2934

usb 1 S T;J/;;;;fgg ;’;DEX -SPX 17/09/2021 | 3850.000 324 648 (2741)

Total: 31245

As at 30 June 2021, the cash margin balance in relation to futures and/or options amounted to 3 397 929 EUR.

Multi-Asset Income

Currency Quantity PurscahI:se/ Description M:tautr;ty Strike ::EH‘:; Marke;g;l)ue (in
EUR 160 P gﬁ;gﬁg /?;23();55000- 17112/2021 | 3500.000 5600 000 94 560
PUT EURO STOXX 50 -
EUR 86 P OPTION 17/09/2024 3200 17/09/2021 | 3200.000 2752000 9460
CALL EURO STOXX BANK
EUR 300 P (SXTE) l1J7 /?2/82 OCZ) 1100 S 17/12/2021 100.000 1500 000 48 000
EUR 150 S ?2'6; ;J;XZ);SOO OIL&GAS 17/09/2021 280.000 2100 000 (24 000)
CALL STOXX IL&GA
EUR 300 P 17109, /20; 9 6300 ° S 17/09/2021 260.000 3900 000 147 000
EUR 150 S (CS';L;EI)EL;;%ZBS?? 1BSANKS 1711212021 115.000 862 500 (5625)
PUT EURO STOXX 50 -
EUR 145 P OPTION 15/10/2024 3600 15/10/2021 | 3600.000 5220 000 61915
CALL S&P 500 INDEX - SPX
usD 50 P 17/09/2021 4000 17/09/2021 | 4 000.000 16 864 828 1431403
usb 18 P EE]T'US:;I; 1570/8 jzl\(;l;:“ 3900 17/09/2021 | 3200.000 2428535 6071
CALL S&P 500 INDEX - SPX
usD 25 S 17109, /g(?z ’ 4(;% 0 S 17/09/2021 | 4300.000 9064 845 (216 186)
usb 14 S EE]T'US:;I; 1570/8 jzl\(;l;:“ 3850 17/09/2021 | 3850.000 2272536 (19 331)
PUT S&P 500 E-MINI
usD 20 P Fllelfle 170/(1)2/2021 3600 17112/2021 | 3600.000 3035669 46 800
usb 6 P éABLTL) l;; 33/\;?2:]?;5 FUT 23/07/2021 133.000 672 907 1581
PUT US 10YR NOTE FUT
usb 313 P (CBT) 2710812021 131 27/08/2021 131.000 34575428 94 851
PUT S&P 500 E-MINI
usD 28 P Fllelfle 17/09/2024 4100 17/09/2021 | 4100.000 4 840 206 73 666
usb 46 P T;;;;;fiﬂ I;;IDEX -SPX 16/07/2021 | 4 175.000 16 194 451 44 995
CALL US 10YR NOTE FUT
usD 6 P (CBT) 25/02/2021?33 v 27/08/2021 133.000 672907 3320
Total: 1798 480

As at 30 June 2021, the cash margin balance in relation to futures and/or options amounted to 2 579 842 EUR.
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Multi-Asset Thematic
Currency Quantity PurscahI:se/ Description M:taut:ty Strike ::EH‘;)I Marke:g;l)ue (in
usb 6 P RJUJE%%AEZ 333 182T G?JEK 17112/2021 | 12 600.000 6 374 906 149 608
Total: 149 608
Premia Opportunities
Currency Quantity PurscahI:se/ Description M:taut:ty Strike ::EH‘;)I Marke:g;l)ue (in
EUR 6 P ZL;;I;L:]RT; /?;(2)?();55000- 17112/2021 | 3500.000 210000 3546
PUT EURO STOXX 50 -
EUR 4 P OPTION 17/09/2024 3200 17/09/2021 | 3200.000 128 000 440
EUR 4 P E)l;;EL[inS /?;(2)())2(1 5306;) 0 17112/2021 | 3600.000 144000 2880
PUT S&P 500 E-MINI
usb 1 P FUTURE 17/09/2021 3200 17/09/2021 | 3200.000 134919 337
PUT S&P 500 INDEX - SPX
usD 2 P 1710912024 4100 17/09/2021 | 4100.000 691 458 10 432
usb 1 P EE]T'US:‘II; 1570/(1) ;2'\4;:” 3600 17112/2021 | 3600.000 151783 2340
PUT S&P 500 INDEX - SPX
usD 2 P 16/07/2021 4175 16/07/2021 | 4175.000 704 107 1956
usb 1 S T;;;;;fgg ;’;DEX -SPX 17/09/2021 | 3850.000 324 648 (2741)
Total: 19190

As at 30 June 2021, the cash margin balance in relation to futures and/or options amounted to 830 710 EUR.

Seasons
Currency Quantity Purscal}:sel Description Mztautreity Strike ::n;:r;)l MarkeéJ;I)ue (in
CALL EURO STOXX 50 -
EUR 9750 P OPTION 17/12/2024 3600 17/12/2021 | 3600.000 351000 000 49 393 500
EUR 1200 P éﬁl';)sjs/?;ﬁoa iij 1711212021 144.000 17 280 000 2487 600
Total: 51881100

As at 30 June 2021, the cash margin balance in relation to futures and/or options amounted to 83 750 EUR.
Sustainable Enhanced Bond 12M

Purch Maturi Nominal Market value (i
Currency Quantity urscaI:se/ Description :autzty Strike (i:rgzl;) ar ZJ;)ue (in
PUT EURO-BUND FUTURE
EUR 805 P 23/07/2021 170.5 23/07/2021 170.500 137 252 500 88 550
Total: 88 550

As at 30 June 2021, the cash margin balance in relation to futures and/or options amounted to 3 250 174 EUR.

Page 366




BNP PARIBAS FUNDS SICAV

Notes to the financial statements at 30/06/2021

Sustainable Euro Bond

Purch Maturi Nominal Market value (i
Currency Quantity urscaI:se/ Description :autzty Strike (i:rgzl;) ar eEJ;)ue (in
PUT EURO-BUND FUTURE
EUR 242 P 23/07/2021 170.5 23/07/2021 170.500 41261000 26 620
Total: 26 620

As at 30 June 2021, the cash margin balance in relation to futures and/or options amounted to 300 947 EUR.
Sustainable Multi-Asset Stability

. Purchase/ L Maturi . Nominal Market value (in
Currency Quantity Sale Description datety Strike (in EUR) EUR) (
EUR 160 P PUT EURO-BUND FUTURE 23/07/2021 170.500 27 280 000 17 600
23/07/2021 170.5
Total: 17 600

As at 30 June 2021, the cash margin balance in relation to futures and/or options amounted to 306 628 EUR.

Target Risk Balanced
Currency Quantity Pursc;:sel Description Mztaut:ty Strike ::n;:?;; Markeég;l)ue (in
PUT EURO STOXX 50 -
EUR 492 P OPTION 17/1221 3500 17112/2021 | 3500.000 17 220 000 290772
EUR 228 P ZL;LE:F:(; /EEI/(Z)())(; 5302;) 0 17/09/2021 | 3200.000 7296 000 25080
PUT EURO STOXX 50 -
EUR 264 P OPTION 17/12/2024 3600 17/12/2021 | 3600.000 9504 000 190 080
usb 52 P ::LLJJ1T'US:‘I|ED 1570/8 52“(;';“ 3900 17/09/2021 | 3200.000 7015769 17 539
PUT S&P 500 INDEX - SPX
usb 44 P 1710912021 4100 17/09/2021 | 4 100.000 15212 075 229480
PUT S&P 500 E-MINI
usD 52 P FUTURE 17112/2024 3600 17112/2021 | 3600.000 7892 740 121680
usb 1100 P FCUBTT;JZS7;8;§0§?1T§1FUT 27/08/2021 131.000 121511 089 333344
PUT S&P 500 INDEX - SPX
usD 156 P 16/07/2021 4175 16/07/2021 | 4175.000 54 920 314 152 593
usb 22 S T;;;;;fgg ;’;DEX -SPX 17/09/2021 | 3850.000 7142 255 (60 292)
Total: 1300 276

As at 30 June 2021, the cash margin balance in relation to futures and/or options amounted to 29 536 174 EUR.

Counterparties to Options:

BNP Paribas Paris

BNP Paribas Securities Services Luxembourg
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Swaptions

A type of option between two parties that can be exercised on a swap where the buyer of the swap has the right, but not obligation to,
receive an agreed upon fixed interest rate. The buyer pays a premium for the right to swap at this fixed rate. Short for a call swap
option, a call swaption can be used as a hedging tool to avoid risk if a bond issuer believes interest rates might decrease.

Euro Bond Opportunities
Nominal Pun::lzsel Currency Type Strike Maturity Cash Flow
11,000 000 P USD Swaption Put 3.090% 15/03/2023 LIBOR USD 3 MONTH 15/03/2023
on IRS 3.090
5 600 000 p USD Swaption Put 3.143% 1710412023 LIBOR USD 3 MONTH 17/04/2023
on IRS 3.143
Market value (in EUR) 103 660
Global Bond Opportunities
Nominal Pun::lzsel Currency Type Strike Maturity Cash Flow
21 000 000 p USD Swaption Put 3.090% 15/03/2023 LIBOR USD 3 MONTH 15/03/2023
on IRS 3.090
10 800 000 p USD Swaption Put 3143% 171042023 LIBOR USD 3 MONTH 17/04/2023
on IRS 3.143
Market value (in EUR) 198 993

Counterparties to Swaptions:

Citigroup Global Market, United States
Goldman Sachs International London, Germany

Note 16 - Securities lending

As at 30 June 2021, the Company has not concluded securities lending agreement.

Note 17 - Global overview of collateral
In order to limit counterparty risk on forward exchange traded and swap agreements, the Company has put a collateralisation process
in place.

As at 30 June 2021, the Company pledged the following collaterals in favour of forward exchange traded and swap agreement
counterparties:

Sub-fund Currency collatoe-:; Type of collateral
Absolute Return Multi-Strategy EUR 390 000 Cash
China A-Shares usD 110 695 Cash
China Equity usD 76 554 Cash
Ecosystem Restoration EUR 1080 000 Cash
Emerging Bond usb 3361640 Cash
Emerging Bond Opportunities usD 4738 380 Cash
Energy Transition EUR 5790 000 Cash
Enhanced Bond 6M EUR 14 720 000 Cash
Environmental Absolute Return Thematic Equity (EARTH) usb 16 282 978 Cash
Euro Bond Opportunities EUR 280 000 Cash
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Sub-fund Currency collatcga(\:l Type of collateral
Euro Corporate Bond Opportunities EUR 1880 000 Cash
Euro High Yield Bond EUR 3720000 Cash
Euro High Yield Short Duration Bond EUR 841208 Cash
Euro Short Term Bond Opportunities EUR 740 000 Cash
Euro Short Term Corporate Bond Opportunities EUR 2470 000 Cash
Europe Convertible EUR 290 000 Cash
Europe Multi-Asset Income EUR 380 000 Cash
Flexible Global Credit EUR 10 000 Cash
Flexible Opportunities EUR 280 000 Cash
Global Absolute Return Multi-Factor Bond EUR 170 000 Cash
Global Bond Opportunities EUR 1800 000 Cash
Global Convertible usb 1383 761 Cash
Global Environment EUR 9880 000 Cash
Global High Yield Bond EUR 1550 000 Cash
Global Inflation-Linked Bond EUR 4722152 Cash
Green Bond EUR 2700000 Cash
Local Emerging Bond usD 3009 670 Cash
Multi-Asset Income EUR 1370 000 Cash
Multi-Asset Thematic EUR 320 000 Cash
Nordic Small Cap EUR 470 000 Cash
RMB Bond uSD 601 669 Cash
Seasons EUR 32 290 000 Cash
SMaRT Food EUR 360 000 Cash
Sustainable Enhanced Bond 12M EUR 4410 000 Cash
Sustainable Multi-Asset Balanced EUR 70 000 Cash
Sustainable Multi-Asset Growth EUR 280 000 Cash
Sustainable Multi-Asset Stability EUR 600 000 Cash
US Growth usb 619 Cash
US High Yield Bond usD 531000 Cash
US Small Cap usD 489 000 Cash

Page 369




BNP PARIBAS FUNDS SICAV

Notes to the financial statements at 30/06/2021

As at 30 June 2021, the counterparties to swap agreements pledged the following collaterals in favour of the Company:

Sub-fund Currency coIIa?e.ll'-; Type of collateral
Absolute Return Multi-Strategy EUR 5240 000 Cash
Disruptive Technology EUR 190 000 Cash
Emerging Bond usb 1208 000 Cash
Emerging Bond Opportunities usD 2274 707 Cash
Emerging Multi-Asset Income usD 652 245 Cash
Enhanced Bond 6M EUR 240 000 Cash
Environmental Absolute Return Thematic Equity (EARTH) usb 2833702 Cash
Euro Bond Opportunities EUR 1130 000 Cash
Euro Corporate Bond EUR 2 080 000 Cash
Euro High Yield Bond EUR 410 000 Cash
Europe Multi-Asset Income EUR 100 000 Cash
Global Bond Opportunities EUR 3315239 Cash
Global Convertible uSD 2 832 664 Cash
Global Inflation-Linked Bond EUR 1247 997 Cash
Green Bond EUR 180 000 Cash
Japan Small Cap JPY 151 366 508 Cash
Local Emerging Bond usD 2 645 000 Cash
Multi-Asset Income EUR 5050 000 Cash
Nordic Small Cap EUR 290 000 Cash
Seasons EUR 450 000 Cash
Sustainable Euro Corporate Bond EUR 270 000 Cash
Sustainable Euro Multi-Factor Corporate Bond EUR 4080 000 Cash
Sustainable Europe Value EUR 1130 000 Cash
Sustainable Global Corporate Bond uSsD 3074998 Cash
Sustainable Multi-Asset Balanced EUR 260 000 Cash
Sustainable Multi-Asset Stability EUR 360 000 Cash
Sustainable US Multi-Factor Corporate Bond usD 1318 000 Cash
Target Risk Balanced EUR 670 000 Cash
US Growth uSD 358 000 Cash
US Small Cap USD 490 000 Cash

Note 18 - Related party transactions

The related parties may, in their capacity as portfolio managers, also conduct transactions or invest in currencies or other financial
products for the account of each sub-fund for which the related parties act as broker or for their own account or as counterparty for
their clients, including in the case in which the related parties or their clients have the option of conducting transactions for their own
account at the same time as for the account of each sub-fund.

When handling purchases and sales of securities for each sub-fund, the related parties may also have acted as counterparty at the
best market conditions.

The Company considers that the commissions, increases and reductions invoiced by the related parties are competitive, although it is
in the related parties’ interests to receive favorable commission rates, for each sub-fund.
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Note 19 - Change in the composition of the securities portfolio

The list of changes to the composition of the securities portfolio during the period is available free of charge at the Management
Company's registered office and from local agents.

Note 20 - List of Investment managers

«  Alfred Berg Kapitalfrvaltning AS, Steperigata, Norway, abbreviated to Alfred Berg AS, Norway

e BNP PARIBAS ASSET MANAGEMENT Asia Limited, Hong Kong, abbreviated to BNPP AM Asia

e BNP PARIBAS ASSET MANAGEMENT Belgium, Brussels, abbreviated to BNPP AM BE

*  BNP PARIBAS ASSET MANAGEMENT Brasil Ltda, Sao Paulo - SP, Brazil, abbreviated to BNPP AM Brazil

*  BNP PARIBAS ASSET MANAGEMENT France, Paris, abbreviated to BNPP AM France

+  BNPPARIBAS ASSET MANAGEMENT Nederland N.V., Amsterdam, The Netherlands, abbreviated to BNPP AM Nederland
(until 1 May)

*  BNP PARIBAS ASSET MANAGEMENT France, Netherlands Branch, Amsterdam, The Netherlands, abbreviated to BNPP

AM Nederland (since 1 May 2021)

*  BNP PARIBAS ASSET MANAGEMENT UK Limited, London, abbreviated to BNPP AM UK
*  BNP PARIBAS ASSET MANAGEMENT USA Inc., New York, abbreviated to BNPP AM USA
¢ Impax Asset Management Limited Plc., London, abbreviated to Impax

»  Mitsubishi UFJ Kokusai Asset Management Co. Ltd, Tokyo, Japan, abbreviated to MUKAM
*  Sumitomo Mitsui Asset Management Co. Ltd., Tokyo, Japan, abbreviated to Sumitomo

e TEB Portfdy Yonetimi A.S., Istanbul, Turkey, abbreviated to TEB

Sub-fund

Investment managers

Nordic Small Cap

Alfred Berg AS, Norway
BNPP AM UK (FX management)

Europe Emerging Equity

Alfred Berg AS, Norway
sub delegating to BNPP AM UK for the FX management

Alfred Berg AS, Norway

Russia Equity sub delegating to BNPP AM UK for the FX management
BNPP AM UK (FX management)

Asia ex-Japan Small Cap .

India Equity BNPP AM Asia

. . BNPP AM Asia

Asia ex-Japan Equity BNPP AM UK (FX management)
BNPP AM BE

Sustainable Mult-Asset Stability A anager(s) SR pockets:

sub delegating to BNPP AM UK (FX management)

Sustainable Multi-Asset Balanced
Sustainable Multi-Asset Growth

BNPP AM BE
BNPP AM UK (FX management)

Germany Multi-Factor Equity

Sustainable Euro Low Vol Equity (launched on

23 April 2021)

Sustainable Euro Multi-Factor Equity (formerly Euro
Multi-Factor Equity)

Sustainable Japan Multi-Factor Equity (formerly Japan
Multi-Factor Equity)

USD Money Market

Brazil Equity BNPP AM Brazil
. . . BNPP AM Brazil
Latin America Equity sub delegating to BNPP AM UK for the FX management
Enhanced Bond 6M
Euro Bond
Euro Money Market

BNPP AM France
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Sub-fund

Investment managers

Euro Government Bond

Euro High Quality Government Bond

Euro Medium Term Bond

Euro Short Term Bond Opportunities

Euro Short Term Corporate Bond

Europe High Conviction Bond (launched on
30 April 2021)

BNPP AM France
sub delegating to BNPP AM UK for the Cash management

Emerging Multi-Asset Income

BNPP AM France

sub delegating to BNPP AM UK (inclusive FX and Exposure
management), Alfred Berg AS, Norway, BNPP AM Asia, BNPP AM
Brazil, BNPP AM USA

BNPP AM UK (FX management)

Multi-Asset Income

BNPP AM France

sub delegating to BNPP AM UK (inclusive FX and Exposure
management), BNPP AM Asia, BNPP AM USA, Alfred Berg Norway
BNPP AM UK (FX management)

Absolute Return Global Opportunities

Euro Corporate Bond Opportunities

Euro Mid Cap

Euro Short Term Corporate Bond Opportunities
Europe Convertible

Europe Real Estate Securities

Global Real Estate Securities

Green Bond

Harmony

Multi-Asset Thematic (launched on 17 May 2021)
Premia Opportunities

Sustainable Europe Value (formerly Europe Value)

BNPP AM France
sub delegating to BNPP AM UK for the FX and Cash management

Euro Corporate Bond

Europe Small Cap

Europe Small Cap Convertible
Flexible Opportunities

Human Development
Sustainable Euro Corporate Bond
Target Risk Balanced

BNPP AM France
sub delegating to BNPP AM UK for the FX and Cash management
BNPP AM UK (FX management)

Euro High Yield Bond

BNPP AM France
sub delegating to BNPP AM UK for the FX and Cash management
BNPP AM UK (inclusive FX management)

Sustainable Europe Multi-Factor Equity (formerly Europe
Multi-Factor Equity)

BNPP AM France
sub delegating to BNPP AM UK for the FX management

Europe Dividend

Sustainable Global Multi-Factor Equity (formerly Global
Multi-Factor Equity)

Sustainable US Value Multi-Factor Equity (formerly US
Value Multi-Factor Equity)

BNPP AM France
sub delegating to BNPP AM UK for the FX management
BNPP AM UK (FX management)

Belgium Equity

Euro Covered Bond

Seasons

Sustainable Enhanced Bond 12M

BNPP AM France
sub delegating to BNPP AM UK for the Cash management

Europe Multi-Asset Income

BNPP AM France sub delegating to BNPP AM UK (inclusive FX and
Exposure management), Alfred Berg AS, Norway
BNPP AM UK (FX management)

BNPP AM France sub delegating to BNPP AM UK (inclusive FX

RMB Bond management)
BNPP AM UK (FX management)
Global Enhanced Bond 36M (launched on 4 June 2021) BNPP AM France
Global Low Vol Equity MR AN L To
US Multi-Factor Equity BNPP AM UK (FX management)
BNPP AM France

Absolute Return Low Vol Bond

BNPP AM UK (FX, Cash and Exposure management)
BNPP AM USA
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Sub-fund Investment managers
. BNPP AM France
China A-Shares sub delegating to BNPP AM Asia
BNPP AM France
China Equity sub delegating to BNPP AM Asia

BNPP AM UK (FX management)

Flexible Global Credit

Global Absolute Return Multi-Factor Bond

Global Convertible

Sustainable Euro Bond

Sustainable Euro Multi-Factor Corporate Bond (formerly
Euro Multi-Factor Corporate Bond)

Sustainable US Multi-Factor Corporate Bond (formerly
US Multi-Factor Corporate Bond)

BNPP AM France
sub delegating to BNPP AM UK for the Cash management
BNPP AM UK (FX management)

Pacific Real Estate Securities (liquidated on
26 February 2021)

BNPP AM Nederland

Euro Defensive Equity

BNPP AM Nederland
sub delegating to BNPP AM UK for the FX management

Asia ex-Japan Bond

Emerging Bond

Emerging Bond Opportunities

Energy Transition

Environmental Absolute Return Thematic Equity (EARTH)
Euro High Yield Short Duration Bond

Europe Growth

Local Emerging Bond

BNPP AM UK (inclusive FX and Cash management)

Euro Equity

BNPP AM UK (inclusive FX and Cash management)
BNPP AM France

Absolute Return Multi-Strategy

BNPP AM UK (FX management)
BNPP AM France
sub delegating to BNPP AM UK for the FX management

Ecosystem Restoration (launched on 1 June 2021)
Global Equity

BNPP AM UK (inclusive FX management)

Global Inflation-Linked Bond

BNPP AM UK (inclusive FX management)
BNPP AM USA

Global Bond Opportunities

BNPP AM UK (inclusive FX, Cash and Exposure management)
BNPP AM USA
BNPP AM France

Europe Equity

BNPP AM UK
BNPP AM France
sub delegating to BNPP AM UK for the FX and Cash management

Global High Yield Bond
Sustainable Global Corporate Bond

BNPP AM USA sub delegating to BNPP AM UK for the FX and Cash
management

BNPP AM France

BNPP AM UK (inclusive FX management)
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Sub-fund Investment managers
BNPP AM USA
. BNPP AM France
Euro Bond Opportunities sub delegating to BNPP AM UK for the FX, Cash and Exposure
management
US Short Duration Bond ENPP AM USA

BNPP AM UK (FX management)

Euro Inflation-Linked Bond BNPP AM USA
Frontiers Equity sub delegating to BNPP AM UK for the FX and Cash management
Emerging Equity EBNPP AM USA

sub delegating to BNPP AM UK for the Cash management

Consumer Innovators

Disruptive Technology

Health Care Innovators M ; c

US Growth Sslﬁpd;fﬁnatlﬂg tg)M or the Cash management

US Mid Cap BNPP AM UK (FX management)

US Small Cap
BNPP AM USA

US High Yield Bond sub delegating to BNPP AM UK for the FX and Cash management
BNPP AM UK (FX management)
Impax

Green Tigers BNPP AM UK (FX management)

Aqua
Climate Impact Impax
Global Environment BNPP AM UK for the FX and Cash management
SMaRT Food
Japan Equity MUKAM
BNPP AM UK (FX management)
Sumitomo
Japan Small Cap BNPP AM UK (FX management)
TEB

Turkey Equity

%delegating to BNPP AM UK for the FX management

Note 21 - Transaction fees

Transaction fees incurred by the Company relating to purchase or sale of transferable securities, money market instruments,
derivatives or other eligible assets are mainly composed of standard fees, sundry fees on transaction, stamp fees, brokerage fees,
custody fees, VAT, stock exchange fees, RTO fees (Reception and Transmission of Orders).

In line with bond market practice, a bid-offer spread is applied when buying or selling securities and other financial instruments.
Consequently, in any given transaction, there will be a difference between the purchase and sale prices quoted by the broker, which
represents the broker’s remuneration.

The bid-offer spread is not included in the caption transaction fees of the statement of operations and of changes in net assets.
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Note 22 - Tax reclaims as part of the Aberdeen/Fokus Bank Project

In several European Union member states, community law grants undertakings for collective investments (UCIs) the right to file claims
with a view to recovering taxes they have been unjustly forced to pay. When one member state imposes a greater tax burden on a
foreign UCI than on a resident UCI, this constitutes discrimination under community law.

This principle was confirmed by the ruling of the Court of Justice of the European Union (CJEU) in the “Aberdeen” case (18 June 2009).
This ruling acknowledges that a non-resident UCI can be subject to discriminatory taxation, which constitutes an obstacle to freedom
of establishment and/or the free movement of capital. Other CJEU rulings have subsequently confirmed this jurisprudence. Key
examples are the rulings in the Santander (10 May 2010) and Emerging Markets (10 April 2014) cases regarding French and Polish
tax legislation, respectively.

In light of this jurisprudence and in order to safeguard the right of UCIs to receive tax rebates, the Management Company has decided
to file claims with the tax authorities in several member states whose discriminatory legislation fails to comply with community law.
Preliminary studies will be carried out to determine whether or not the claims are viable, i.e. for which funds, in which member states
and over what period of time it is necessary to request a rebate.

To date, there is no European legislation establishing a uniform framework for this type of claim. As a result, the time taken to receive
a rebate and the complexity of the procedure vary depending on the member state in question. This means that it is necessary to
constantly monitor developments in this regard.

Due to the uncertainty of the recoverability of the amounts, no accrual is recorded and it is booked under the caption “Income on
investments and assets, net” when received.

Note 23 - Money Market Funds

On 14 June 2017, The European Parliament and The Council of the European Union released the Regulation 2017/1131 on money
market funds (the "MMF Regulation") with effect as of 20 July 2018.

As at 30 June 2021, the following sub-funds of the Company are qualified as short-term variable asset value money market funds and
are in the scope of the article 16.4 of the MMF Regulation, but invest less than 10% of their assets in other money market funds:

- Euro Money Market
- USD Money Market

Note 24 - Recovery of Belgian tax collected in Belgium

The Management Company has introduced recovery requests to Belgian tax authorities so as to safeguard SICAV rights, and so the
interest of the shareholders, to benefit from a refund of Belgian tax levied. A potential tax refund is contingent upon the end of court
and trial legal proceedings.

Note 25 - Consideration of environmental, social and governance (ESG) criteria

BNP PARIBAS ASSET MANAGEMENT applies a Sustainable Investment Policy which sets out a certain number of ESG criteria
applicable to our investment decisions. This policy is based in particular on the criteria of the United Nations Global Compact, an
international framework built on international conventions relating to human rights, labour, the environment and anti-corruption. This
global initiative is supplemented by criteria aimed at controlling investment in certain business sectors, such as coal-fired power
stations, and prohibiting investment in controversial products, such as anti-personnel mines and cluster bombs. The investment criteria
and implementation principles included in our Sustainable Investment Policy can be consulted on our website at www.bnpparibas-
am.com.

Furthermore, with regard to this UCITS, BNP PARIBAS ASSET MANAGEMENT has applied additional sustainability guidelines policy,
the principles of which are available on our website at www.bnpparibas-am.com for the following sub-funds:

— Aqua

—  Asia ex-Japan Equity

—  Belgium Equity

—  Climate Impact

—  Ecosystem Restoration (launched on 1 June 2021)
—  Energy Transition
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Note

Environmental Absolute Return Thematic Equity (EARTH)

Euro Government Bond

Euro High Yield Bond

Europe Dividend

Europe Real Estate Securities

Global Environment

Global Low Vol Equity

Global Real Estate Securities

Green Bond

Green Tigers

Inclusive Growth

SMaRT Food

Sustainable Enhanced Bond 12M

Sustainable Euro Bond

Sustainable Euro Corporate Bond

Sustainable Euro Low Vol Equity (launched on 23 April 2021)

Sustainable Euro Multi-Factor Corporate Bond (formerly Euro Multi-Factor Corporate Bond)
Sustainable Euro Multi-Factor Equity (formerly Euro Multi-Factor Equity)
Sustainable Europe Multi-Factor Equity (formerly Europe Multi-Factor Equity)
Sustainable Europe Value (formerly Europe Value)

Sustainable Global Corporate Bond

Sustainable Multi-Asset Balanced

Sustainable Multi-Asset Growth

Sustainable Multi-Asset Stability

Sustainable US Multi-Factor Corporate Bond (formerly US Multi-Factor Corporate Bond)
Sustainable US Multi-Factor Equity (formerly US Multi-Factor Equity)

Sustainable US Value Multi-Factor Equity (formerly US Value Multi-Factor Equity)

26 - Regulation on transparency of Securities Financing Transactions and Reuse of collateral

(SFTR)

This collateral applies to all OTC activity of this fund. There is no way to distinguish it upon type of instrument it is related to.

Absolute Return Multi-Strategy

Sub-fund Market Value . Safekeeping of Safekeeping of .
Counterparty name Type Maturity collateral collateral Reinvestment
Currency (absolute value) .
received granted
Lossthan | BNP PARIBAS
BNP PARIBAS Cash EUR 2940000 | > SECURITIES NIA No
y SERVICES
BNP PARIBAS
CITIGROUP GLOBAL Less than
Cash EUR 1030000 SECURITIES NIA No
MARKETS EUROPE AG one day SERVICES
BNP PARIBAS
?ﬁ#@éﬁ,ﬁf@ﬁ,ﬂs Cash EUR 1270000 L::z g;a” SECURITIES N/A No
y SERVICES
BANK OF AMERICA Less than
SECURITIES EUROPE S A, | ©2% EUR 200000 ) e oy NIA Pooled NIA
SOCIETE GENERALE Cash EUR 120 000 L::z g;ay” N/A Pooled N/A
Total (absolute value) EUR 5630000
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Emerging Multi-Asset Income

Sub-fund Market Value . Safekeeping of Safekeeping of .
Counterparty name Type Maturity collateral collateral Reinvestment
Currency (absolute value) .
received granted
BNP PARIBAS
GlﬁTLEDmX'TT’éﬁ:LS Cash |  USD 652 245 "::: g;a” SECURITIES N/A No
y SERVICES
Total (absolute value) usb 652 245
Europe Multi Asset Income
Sub-fund Market Value . Safekeeping of Safekeeping of .
Counterparty name Type Maturity collateral collateral Reinvestment
Currency (absolute value) .
received granted
Less than BNP PARIBAS
BNP PARIBAS Cash EUR 100 000 one da SECURITIES N/A No
y SERVICES
JP.MORGAN AG Cash | EUR googo | Lessthen N/A Pooled N/A
one day
MORGAN STANLEY EUROPE Less than
SE (MSESE) Cash EUR 300 000 one day N/A Pooled N/A
Total (absolute value) EUR 480 000
Flexible Opportunities
Sub-fund Market Value . Safekeeping of Safekeeping of .
Counterparty name Type Maturity collateral collateral Reinvestment
Currency (absolute value) .
received granted
BNP PARIBAS Cash | EUR 280000 | CesSthan N/A Pooled NIA
one day
Total (absolute value) EUR 280 000
Multi-Asset Income
Sub-fund Market Value . Safekeeping of Safekeeping of .
Counterparty name Type Maturity collateral collateral Reinvestment
Currency (absolute value) .
received granted
Less than BNP PARIBAS
BNP PARIBAS Cash EUR 1650 000 one da SECURITIES N/A No
y SERVICES
BNP PARIBAS
(\TSTLEDQ"@T?C’)\S:LS Cash | EUR 3400 000 L::z g;a” SECURITIES N/A No
y SERVICES
JP. MORGAN AG Cash | EUR 560000 | oSS han N/A Pooled N/A
one day
SOCIETE GENERALE Cash | EUR 810 000 L::z g;ay” N/A Pooled N/A
Total (absolute value) EUR 6420 000

Premia Opportunities

No collateral received or granted as at 30 June 2021.
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Seasons
Sub-fund Market Value . Safekeeping of Safekeeping of .
Counterparty name Type Maturity collateral collateral Reinvestment
Currency (absolute value) .
received granted
Less than BNP PARIBAS
BNP PARIBAS Cash EUR 450 000 one da SECURITIES N/A No
y SERVICES
BNP PARIBAS Cash | EUR 200000 | essthan NIA Pooled N/A
one day
JP. MORGAN AG Cash | EUR 32000000 | -eSSthan N/A Pooled N/A
one day
Total (absolute value) EUR 32740 000

Data on cost and return

There are no fee sharing arrangements on Total Return Swaps and 100% of the costs/returns generated are recognised in Fund's
primary statements.

Note 27 - Eligibility for the “Plan Epargne en Actions” (PEA)

Owing to their eligibility for French share savings schemes (PEA), the sub-funds of the Company listed below permanently invest at
least 75% of their net assets in shares and rights that are eligible for the PEA and are issued by companies established in France,
another Member State of the European Union or in Iceland or Norway and which are subject to corporation tax or an equivalent regime.

»  Euro Defensive Equity

»  Euro Equity

»  Euro Mid Cap

e Europe Dividend*

e Europe Equity*

»  Europe Growth*

e Europe Small Cap

e Germany Multi-Factor Equity

*  Nordic Small Cap*

o Seasons

e Sustainable Euro Low Vol Equity (launched on 23 April 2021)
»  Sustainable Euro Multi-Factor Equity (formerly Euro Multi-Factor Equity)
e Sustainable Europe Value (formerly Europe Valuge)

" This sub-fund will no longer meet the eligibility criteria for the PEA as of 30 September 2021.
Note 28 - Significant event
Since the end of 2019, the development of the COVID-19 outbreak has led to an unprecedented global sanitary and economic crisis.

The Board continues to follow the efforts of governments to contain the spread of the virus, including the vaccination roll-out and to
support the economic recovery. Finally, the Board is monitoring the economic impact on the companies in the portfolio of the Company.
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ADDITIONAL INFORMATION FOR INVESTORS IN THE FEDERAL REPUBLIC OF GERMANY

For the following sub-funds of BNP PARIBAS FUNDS no notification for distribution in the Federal Republic of Germany was
submitted and shares in these sub-funds may NOT be offered to investors within the scope of the German Investment law.
As a consequence, the following sub-funds are NOT available to investors in Germany:

Absolute Return Low Vol Bond

Belgium Equity

Euro Corporate Bond Opportunities

Euro Defensive Equity

Euro Short Term Corporate Bond

Europe High Conviction Bond

Frontiers Equity

Global Absolute Return Multi-Factor Bond
Harmony

Pacific Real Estate Securities

Premia Opportunities

RMB Bond

Sustainable Euro Low Vol Equity

Sustainable Japan Multi-Factor Equity (ex Japan Multi-
Factor Equity)

Sustainable US Multi-Factor Corporate Bond (ex US Multi-
Factor Corporate Bond)

The following sub-funds registered for distribution the Federal Republic of Germany invest at least 50% of their assets in equity

securities:

BNP PARIBAS FUNDS - AQUA

BNP PARIBAS FUNDS - ASIA EX-JAPAN EQUITY

BNP PARIBAS FUNDS - ASIA EX-JAPAN SMALL CAP
BNP PARIBAS FUNDS - BRAZIL EQUITY

BNP PARIBAS FUNDS - CHINA A-SHARES

BNP PARIBAS FUNDS - CHINA EQUITY

BNP PARIBAS FUNDS - CLIMATE IMPACT

BNP PARIBAS FUNDS - CONSUMER INNOVATORS
BNP PARIBAS FUNDS - DISRUPTIVE TECHNOLOGY
BNP PARIBAS FUNDS - EMERGING EQUITY

BNP PARIBAS FUNDS - ENERGY TRANSITION

BNP PARIBAS FUNDS - EURO EQUITY

BNP PARIBAS FUNDS - EURO MID CAP

BNP PARIBAS FUNDS - EUROPE DIVIDEND

BNP PARIBAS FUNDS - EUROPE EMERGING EQUITY
BNP PARIBAS FUNDS - EUROPE EQUITY

BNP PARIBAS FUNDS - EUROPE GROWTH

BNP PARIBAS FUNDS - EUROPE SMALL CAP

BNP PARIBAS FUNDS - GERMANY MULTI-FACTOR EQUITY
BNP PARIBAS FUNDS - GLOBAL ENVIRONMENT
BNP PARIBAS FUNDS - GLOBAL EQUITY

BNP PARIBAS FUNDS - GLOBAL LOW VOL EQUITY
BNP PARIBAS FUNDS - GREEN TIGERS

BNP PARIBAS FUNDS - HEALTH CARE INNOVATORS
BNP PARIBAS FUNDS - INCLUSIVE GROWTH

BNP PARIBAS FUNDS - INDIA EQUITY

BNP PARIBAS FUNDS - JAPAN EQUITY

BNP PARIBAS FUNDS - JAPAN SMALL CAP

BNP PARIBAS FUNDS - LATIN AMERICA EQUITY
BNP PARIBAS FUNDS - NORDIC SMALL CAP

BNP PARIBAS FUNDS - RUSSIA EQUITY

BNP PARIBAS FUNDS - SMART FOOD

BNP PARIBAS FUNDS - SUSTAINABLE EUROPE VALUE

BNP PARIBAS FUNDS - SUSTAINABLE US VALUE MULTI-FACTOR EQUITY

BNP PARIBAS FUNDS - TURKEY EQUITY
BNP PARIBAS FUNDS - US GROWTH
BNP PARIBAS FUNDS - US MID CAP
BNP PARIBAS FUNDS - US SMALL CAP

Distribution Facilities for Investors in the Federal Republic of Germany

The prospectus, the key investor information documents, the articles of association of the company and the annual and semi-annual
reports may be obtained, free of charge, in hardcopy form at the office of BNP PARIBAS ASSET MANAGEMENT Belgium,
Zweigniederlassung Deutschland, Europa-Allee 12, 60327 Frankfurt am Main during normal opening hours. Issue, redemption and
conversion prices of shares and any other information to the shareholders are also available, free of charge, from BNP PARIBAS
ASSET MANAGEMENT Belgium, Zweigniederlassung Deutschland, Europa-Allee 12, 60327 Frankfurt am Main.



Applications for the redemptions and conversion of shares may be sent to BNP Paribas Securities Services, Luxembourg Branch, 60,
Avenue J.-F. Kennedy, L-1855 Luxembourg. All payments to investors, including redemption proceeds and potential distributions may,
upon request, be paid through BNP Paribas Securities Services, Luxembourg Branch, 60, Avenue J.-F. Kennedy, L-1855 Luxembourg.

No units of EU UCITS will be issued as printed individual certificates.

The issue, redemption and conversion prices of shares are published on www.bnpparibas-am.de and any other information to the
shareholders will be published in Germany in the Federal Gazette (“www.bundesanzeiger.de”) and on the website “www.wmdaten.de”,
except for the publications concerning the payment of dividends, the exchange ratio and the convening notices to General Meeting
which are available via the website.

In addition, communications to investors in the Federal Republic of Germany will be by means of a durable medium (section 167 of
the Investment Code) in the following cases:

suspension of the redemption of the units,

termination of the management of the fund or its liquidation,

any amendments to the company rules which are inconstant with the previous investment principles, which affect material investor
rights or which relate to remuneration and reimbursement of expenses that may be paid or made out of the asset pool,

merger of the fund with one or more other funds and

the change of the fund into a feeder fund or the modification of a master fund.



