BNP Paribas Easy
SICAV

SEMI-ANNUAL REPORT at 30/06/2023
RC.S. Luxembourg B 202 012

< BNP PARIBAS The sustainable

investor for a
ASSET MANAGEMENT changing world




- BNP PARIBAS

9 ASSET MANAGEMENT The sustainable investor for a changing world



BNP Paribas Easy

Table of contents

Organisation

Information

Financial statements at 30/06/2023
Key figures relating to the last 3 years

Securities portfolio at 30/06/2023
€ Aggregate Bond SRI Fossil Free

€ Corp Bond SRI PAB

€ Corp Bond SRI PAB 1-3Y

€ Corp Bond SRI PAB 3-5Y

€ High Yield SRI Fossil Free

ECPI Circular Economy Leaders

ECPI Global ESG Blue Economy

ECPI Global ESG Hydrogen Economy

ECPI Global ESG Infrastructure

ECPI Global ESG Med Tech

Energy & Metals Enhanced Roll

ESG Dividend Europe

ESG Eurozone Biodiversity Leaders PAB

ESG Growth Europe

ESG Low Vol Europe

ESG Low Vol US

ESG Momentum Europe

ESG Quality Europe

ESG Value Europe

FTSE EPRA Nareit Developed Europe ex UK Green CTB
FTSE EPRA Nareit Global Developed Green CTB
FTSE EPRA/NAREIT Developed Europe

FTSE EPRA/NAREIT Eurozone Capped

JPM ESG EMBI Global Diversified Composite
JPM ESG EMU Government Bond IG

JPM ESG EMU Government Bond IG 1-3Y

JPM ESG EMU Government Bond IG 3-5Y

JPM ESG Green Social & Sustainability IG EUR Bond
Low Carbon 100 Europe PAB

Low Carbon 100 Eurozone PAB

Low Carbon 300 World PAB

Markit iBoxx Global Corporates Liquid 150 Capped (USD Hedged)
MSCI China Select SRI S-Series 10% Capped

Page

16

26
34
63
71
80
87
89
91
93
96
98
100
101
103
104
105
106
107
108
109
110
117
120
122
131
134
136
138
146
149
152
158
162

Page 1



BNP Paribas Easy

Table of contents

Page

MSCI Emerging ESG Filtered Min TE 165
MSCI Emerging SRI S-Series PAB 5% Capped 166
MSCI EMU ESG Filtered Min TE 168
MSCI EMU SRI S-Series PAB 5% Capped 172
MSCI Europe ESG Filtered Min TE 174
MSCI Europe Small Caps SRI S-Series PAB 5% Capped 181
MSCI Europe SRI S-Series PAB 5% Capped 183
MSCI Japan ESG Filtered Min TE 186
MSCI Japan SRI S-Series PAB 5% Capped 190
MSCI North America ESG Filtered Min TE 191
MSCI Pacific ex Japan ESG Filtered Min TE 200
MSCI USA SRI S-Series PAB 5% Capped 202
MSCI World ESG Filtered Min TE 205
MSCI World SRI S-Series PAB 5% Capped 223
Notes to the financial statements 230

No subscription can be received on the basis of the financial statements alone. Subscriptions are only valid if made on the basis of the
current prospectus, accompanied by the latest annual report and the most recent semi-annual report, if published thereafter.

Page 2



BNP Paribas Easy

Organisation

Registered office
10 Rue Edward Steichen, L-2540 Luxembourg, Grand Duchy of Luxembourg

Board of Directors

Chairman

Mr. Denis PANEL, Head of Multi Asset, Quantitative and Solutions (MAQS), BNP PARIBAS ASSET
MANAGEMENT France, Paris (until 10 March 2023)

Mr. Benoit PICARD, Chairman, BNP PARIBAS ASSET MANAGEMENT France, Paris (since 23 March 2023)

Members

Mr. Laurent GAUDE, Chief of Staff - Multi Asset, Quantitative and Solutions (MAQS), BNP PARIBAS ASSET
MANAGEMENT France, Paris

Ms. Corinne ROGER, Co-head of Global Product Engineering, BNP PARIBAS ASSET MANAGEMENT France,
Paris

Ms. Claire MEHU, Client Target Allocation Team Leader, Multi Asset, Quantitative and Solutions (MAQS),
BNP PARIBAS ASSET MANAGEMENT France, Paris

Ms. Lorraine SEREYJOL-GARROS, Client Relationship Manager, BNP PARIBAS ASSET MANAGEMENT
France, Paris (since 4 April 2023)

Mr. Heinrich HARDY, Head of Investment Operations, BNP PARIBAS AM France, Belgium Branch, Brussels
(since 4 April 2023)

Mr. Philippe DITISHEIM, independent director, Paris (since 20 June 2023)

Management Company

BNP PARIBAS ASSET MANAGEMENT Luxembourg, 10 Rue Edward Steichen, L-2540 Luxembourg, Grand Duchy
of Luxembourg

BNP PARIBAS ASSET MANAGEMENT Luxembourg is a Management Company in the meaning of Chapter 15 of
the Luxembourg Law of 17 December 2010 concerning undertakings for collective investment, as amended.

The Management Company performs the functions of administration, portfolio management and marketing duties.

Effective Investment Manager
BNP PARIBAS ASSET MANAGEMENT France, 1 Boulevard Haussmann, F-75009 Paris, France

NAYV Calculation, Registrar and Transfer Agent
BNP Paribas, Luxembourg Branch, 60 Avenue J.F. Kennedy, L-1855 Luxembourg, Grand Duchy of Luxembourg

Depositary
BNP Paribas, Luxembourg Branch, 60 Avenue J.F. Kennedy, L-1855 Luxembourg, Grand Duchy of Luxembourg

Auditor

PricewaterhouseCoopers, Société coopérative, 2 Rue Gerhard Mercator, B.P. 1443, L-1014 Luxembourg, Grand Duchy
of Luxembourg

Page 3



BNP Paribas Easy

Information

BNP Paribas Easy (the “Company”) is an open-ended investment company (Société d’Investissement a Capital
Variable - SICAV). The Company was created as a common fund (Fonds Commun de Placement - abbreviated to FCP)
bearing the name “EasyETF FTSE EPRA Eurozone”, under the Luxembourg Law on 7 July 2004 and for an indefinite
period. It changed its name into “FTSE EPRA Eurozone THEAM Easy UCITS ETF” on 8 August 2014.

On 28 December 2015, the Company was converted from the legal form of a common fund into the legal form of an
open-ended investment company, and changed its name into “BNP Paribas Easy”. A notice was published in the
Meémorial, Recueil Spécial des Sociétés et Associations (the “Mémorial”).

The latest version of the Articles of Association has been filed with the Trade and Companies Registrar of Luxembourg,
where any interested party may consult it and obtain a copy.

The Company is currently governed by the provisions of Part I of the Law of 17 December 2010, as amended,
governing Undertakings for Collective Investment, as well as by Directive 2009/65 as amended by the
Directive 2014/91.

The Company’s capital is expressed in euros (“EUR”) and is at all times equal to the total net assets of the various
sub-funds. It is represented by fully paid-up shares issued without a designated par value. The capital varies
automatically without the notification and specific recording measures required for increases and decreases in the
capital of limited companies. Its minimum capital is defined by the Law.

The Company is registered in the Luxembourg Trade Register under the number B 202 012.

Information on environmental and/or social characteristics and/or sustainable investments is available in the relevant
annexes under the (unaudited) Sustainable Finance Disclosure Regulation section.

Information to the Shareholders

The Articles of Association, the Prospectus, the KIIDs, and periodic reports may be consulted at the Company’s
registered office and at the establishments responsible for the Company’s financial service. Copies of the Articles of
Association and the annual and interim reports are available on request.

Except for the newspaper publications required by Law, the official media to obtain any notice to shareholders will be
our website www.bnpparibas-am.com.

Documents and information are also available on the website: www.bnpparibas-am.com.

The annual report is made public within four months of the end of the financial year and the interim report within two
months of the end of the half-year.

As to net asset values and dividends, the Company publishes the legally required information in the Grand Duchy of
Luxembourg and in all other countries where the shares are publicly offered.

This information is also available on the website: www.bnpparibas-am.com.

Net asset values are calculated every full bank business day in Luxembourg and if the benchmark index is published.
The last Business day of the year will be a Valuation Day.
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BNP Paribas Easy

Financial statements at 30/06/2023

Expressed in
Notes
Statement of net assets
Assets
Securities portfolio at cost price

Unrealised gain/(loss) on securities portfolio
Securities portfolio at market value 2

Net Unrealised gain on financial instruments 9,10,11
Cash at banks and time deposits
Other assets
Liabilities
Bank overdrafts
Net Unrealised loss on financial instruments 9,10,11

Other liabilities
Net asset value
Statement of operations and changes in net
assets
Income on investments and assets 2
Management fees 3

Bank interest
Interest on swaps

Other fees 4
Taxes 5
Transaction fees 15

Total expenses
Net result from investments

Net realised result on:
Investments securities 2
Financial instruments 9,10,11
Net realised result
Movement on net unrealised

gain/(loss) on:
Investments securities 2
Financial instruments 9,10,11

Change in net assets due to operations

Net subscriptions/(redemptions)

Dividends paid 6
Increase/(Decrease) in net assets during

the year/period

Net assets at the beginning of the

financial year/period

Reevaluation of opening combined NAV

Net assets at the end of the financial
year/period

€ Aggregate Bond
SRI Fossil Free

EUR

51119 327
51619616
(1256 352)
50 363 264
0

299 025
457 038
6443

0

0

6 443

51112 884

397 480
6051

0

0

24 558
438

0

31 047
366 433

(66 817)
()
299 615

(1256 352)
0

(956 737)
52 069 621

0
51112 884

0
51112 884

€ Corp Bond SRI
PAB

EUR

2233217988
2359450086
(149 678 466)
2209 771 620
0

1977 601
21468 767
8198 409

0

0

8 198 409

2225019579

19 560 677
292 822
861

0

1327 667
119 894

0

1741 244
17 819 433

(63 782 356)
(2
(45 962 925)

91 843 706
0

45 880 781
(26 234 079)

(10 219 872)
9 426 830

2215592 749

0
2225019579

The accompanying notes form an integral part of these financial statements

€ Corp Bond SRI
PAB 1-3Y

EUR

1 665 421 942
1 669 026 571
(18333 418)
1650 693 153
0

5119 566
9609 223
286 337

0

0

286 337

1 665 135 605

9 943 320
451 657
1768

0

929 459
47 482

0

1430 366
8512 954

(12 573 990)
M
(4 061 037)

16 783 540
0

12 722 503
451 654 938

(14 138 189)
450 239 252

1214 896 353

0
1 665 135 605

€ Corp Bond SRI
PAB 3-5Y

EUR

1185796 129
1200 964 825
(27 501 109)
1173 463 716
0

2048 192

10 284 221
685 977

0

0

685977

1185110152

8118 843
302 987
658

0
571377
23 800

0

898 822
7220 021

(18 889 804)
)]
(11 669 784)

22 154 107
0

10 484 323
319 567 392

(6 884 690)
323 167 025

861 943 127

0
1185110 152
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€ High Yield SRI
Fossil Free

EUR

328 851 267
326 035 490
(10 491 202)
315 544 288
0

500 162

12 806 817
64313

0

0

64313

328 786 954

4597 142
156 328

6

0

153 892
5259

0

315 485
4 281 657

(4229 114)
0

52 543

6 877 400
0

6929 943
131 072 141

(141 608)
137 860 476

190 926 478

0
328 786 954

ECPI Circular
Economy Leaders

EUR

967 203 596
879 216 061
85699 721
964 915 782
0

1 344 831
942 983
476 284

0

0

476 284

966 727 312

10 588 754
1206 299
18 552

0

783 329
16 261
286 433

2310 874
8277 880

14 471 820
(36 958)

22 712 742

92 535 559
0

115 248 301
224 941 505

0
340 189 806

626 537 506

0
966 727 312

BNP Paribas Easy

ECPI Global ESG
Blue Economy

EUR

237 194 060
240 279 124
(7 533 860)
232745 264
0

660 967
3787 829
4008 465

0

0

4008 465

233 185 595

7 305 794
180 809
15 084

0

133 575
5225

93 657

428 350
6 877 444

(4189 172)
(84 560)

2603 712

7503 907
0

10 107 619
(12 427 380)

(736 384)
(3 056 145)

236 241 740

0
233 185 595

ECPI Global ESG
Hydrogen Economy

EUR

74 450 877
76 789 663
(2 427 564)
74 362 099
0

0

88 778

60 206

48 831

0

11375

74 390 671

858 292
10 688
968

0
35695
3511
38677

89 539
768 753

(112 718)
(5739)

650 296

157 025
0

807 321
18 017 489

20$)
18 824 790

55 565 881

0
74 390 671

ECPI Global ESG
Infrastructure

EUR

264 356 690
274 441 716
(11005 211)
263 436 505
0

0

920 185

655 514
587275

0

68 239

263701 176

4494 478
244 230
3539

0

162 819
4772

59 747

475107
4019 371

(2563 197)
(30 863)

1425311

17 172 537
0

18 597 848
(15 085 690)
27
3512131

260 189 045

0
263 701 176

The accompanying notes form an integral part of these financial statements

ECPI Global ESG
Med Tech

EUR

76 933 459
82391 357
(5490 659)
76 900 698
0

0

32761
25031

11 905

0

13 126

76 908 428

190 060
21207
471

0

34 479
3424
19 043

78 624
111 436

(646 593)
(2232)

(537 389)

595 307
0

57918
28 311 196

©6)
28 369 108

48 539 320

0
76 908 428
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BNP Paribas Easy

Financial statements at 30/06/2023

Expressed in

Notes
Statement of net assets

Assets
Securities portfolio at cost price
Unrealised gain/(loss) on securities portfolio
Securities portfolio at market value 2
Net Unrealised gain on financial instruments 9,10,11
Cash at banks and time deposits
Other assets
Liabilities
Bank overdrafts
Net Unrealised loss on financial instruments 9,10,11
Ofther liabilities

Net asset value

Statement of operations and changes in net

assets

Income on investments and assets 2
Management fees 3

Bank interest
Interest on swaps

Other fees 4
Taxes 5
Transaction fees 15

Total expenses
Net result from investments

Net realised result on:
Investments securities 2
Financial instruments 9,10,11

Net realised result
Movement on net unrealised

gain/(loss) on:
Investments securities 2
Financial instruments 9,10,11

Change in net assets due to operations

Net subscriptions/(redemptions)

Dividends paid 6
Increase/(Decrease) in net assets during

the year/period

Net assets at the beginning of the

financial year/period

Reevaluation of opening combined NAV

Net assetfs af the end of the financial
year/period

Energy & Metals
Enhanced Roll

USD

556 335 674
487 481 064
44 646 667
532127731
0

24 049 000
158 943

28 097 588
1359 089
26 528 297
210202

528 238 086

927 735
726 546
84 368
0
335329
9780

0

1156 023
(228 288)

26310 573
(126 073 141)

(99 990 856)

49 196 066
(8 471 313)

(59 266 103)
(15572 105)

0
(74 838 208)

603 076 294

0
528 238 086

ESG Dividend

Europe

EUR

13 813 883
11 548 044
441 555
11 989 599
0
1817321
6 963

742 443

0

739 191
3252

13 071 440

14 203
11317
51

0

7 545
220

0

19 133
(4 930)

468 698
403 587

867 355

308 629
(351 659)

824 325
536 142

0
1360 467

11710 973

0
13 071 440

The accompanying notes form an integral part of these financial statements

ESG Eurozone
Biodiversity Leaders

PAB

EUR

65 315 228
56 799 961
8416 587
65 216 548
0

45388
53292

19 366

0

0

19 366

65 295 862

1201 521
70 491
675

0

36 778
1073

23 908

132 925
1 068 596

893 134
(42)
1961 688

4901 445
0

6 863 133
6947 762

0
13 810 895

51 484 967

0
65 295 862

ESG Growth Europe

EUR

68 526 977
58 653 943
3050 280
61 704 223
0

6 786 664
36 090
3716 321
0

3699 390
16 931

64 810 656

93 191
53140
18016
0
35398
1108
0

107 662
(14 471)

(1303 974)
4159673

2 841 228

3 140 897
(3 591 319)

2 390 806
61177572

0
63 568 378

1242278

0
64 810 656
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ESG Low Vol Europe

EUR

94 928 602
88 744 009
1523 683
90 267 692
0

4605 377
55533
1770 485
0

1747 084
23401

93 158 117

104 413
83919
8067

0
55946
1632
25 067

174 631
(70 218)

14 967 542
(4423 281)

10 474 043

(1334 410)
523 890

9663 523
(8 175 544)

(136 721)
1351258

91 806 859

0
93 158 117

ESG Low Vol US

EUR

14 934 561
14357 676
(174 244)
14 183 432
648 454
95 430
7245
3768

0

0

3768

14 930 793

16 095
13 889
0

0
9260
270

0

23 419
(7 324)

513 368
(1023 765)

(517 721)

(5 147)
1408 891

886 023
3403 835

(2 270)
4287588

10 643 205

0
14 930 793

BNP Paribas Easy

ESG Momentum
Europe

EUR

3608 718
2727 666
(131 491)
2596175
24 564
108 316
879 663
888 402
0

0

888 402

2720 316

654
1916
145

0
1278
37

0

3376
2 722)

139 130
83 332

219 740

(87 849)
76 718

208 609
514 697

(4578)
718 728

2 001 588

0
2720 316

ESG Quality Europe

EUR

82 600 152
78 456 239
(723 598)
77 732 641
625332
4204 066
38113
21619

0

0

21619

82 578 533

88 574
71143
19 126
0

47 429
1383
21 469

160 550
(71 976)

7 748 034
638 920

8314978

(619 205)
2387399

10 083 172
(12 975 238)

(90 918)
(2 982 984)

85561 517

0
82 578 533

ESG Value Europe

EUR

88 603 431
83 107 606
(2 094 282)
81013 324
1239 592
6318 947
31568
22089

0

0

22089

88 581 342

91 700
81269
31085
0

54 557
1580
139 842

308 333
(216 633)

12 704 972
350074

12 838 413

(7 493 606)
2154 627

7499 434
(9 009 839)

(165 491)
(1 675 896)

90 257 238

0
88 581 342

The accompanying notes form an integral part of these financial statements

FTSE EPRA Nareit
Developed Europe ex
UK Green CTB

EUR

317 864 695
417 484 528
(104 987 651)
312 496 877
0

0

5367 818
5373873
514927

0

4 858 946

312 490 822

5781753
223 331
6 546

0

190 911
13511
62 136

496 435
5285318

(22 185 713)
31219

(16 869 176)

(31 301 593)
0

(48 170 769)
116 066 873

(5579 193)
62316 911

250 173 911

0
312 490 822
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BNP Paribas Easy

Financial statements at 30/06/2023

Expressed in

Notes
Statement of net assets
Assets
Securities portfolio at cost price

Unrealised gain/(loss) on securities portfolio
Securities portfolio at market value 2

Net Unrealised gain on financial instruments 9,10,11
Cash at banks and time deposits
Other assets
Liabilities
Bank overdrafts
Net Unrealised loss on financial instruments 9,10,11

Other liabilities
Net asset value
Statement of operations and changes in net
assets
Income on investments and assets 2
Management fees 3

Bank interest
Interest on swaps

Other fees 4
Taxes 5
Transaction fees 15

Total expenses
Net result from investments

Net realised result on:
Investments securities 2
Financial instruments 9,10,11

Net realised result
Movement on net unrealised

gain/(loss) on:
Investments securities 2
Financial instruments 9,10,11

Change in net assets due to operations

Net subscriptions/(redemptions)

Dividends paid 6
Increase/(Decrease) in net assets during

the year/period

Net assets at the beginning of the

financial year/period

Reevaluation of opening combined NAV

Net assetfs af the end of the financial
year/period

FTSE EPRA Nareit
Global Developed
Green CTB

EUR

33347055
41089 663
(7972 587)
33117076
0

95 549

134 430

52 982

0

5326

47 656

33294 073

784 864
35548
822

0

28 996
1 660

6 627

73 653
711 211

(5 454 470)
(2 494)

(4745 753)

4398754
(5 301)

(352 300)
(21 798 518)

(65)
(22 150 883)

55 444 956

0
33294 073

FTSE
EPRA/NAREIT
Developed Europe

EUR

57 257 247
84 661 483
(27901 021)
56 760 462

3925

0

492 860
467713
216 846
0

250 867

56 789 534

1490 978
87434
1537

0

37472
1093
21366

148 902
1342 076

(2981 481)
25231

(1614 174)

(3 882 810)
(38 757)

(5535 741)
5472 462

(1208 004)
(1271283)

58 060 817

0
56 789 534

The accompanying notes form an integral part of these financial statements

FTSE
EPRA/NAREIT
Eurozone Capped

EUR

210 370 951
302 850 170
(93 440 277)
209 409 893
0

0

961 058
768 017

693 736

0

74 281

209 602 934

6151 744
293 627
6019

0

125 846
3670

88 739

517 901
5633 843

(20 614 663)
(6 848)

(14 987 668)

(2947 915)
0

(17 935 583)
42 711 565

(2 804 904)
21971 078

187 631 856

0
209 602 934

JPM ESG EMBI
Global Diversified
Composite

USD

804 667 434
892 879 893
(109 533 961)
783 345 932

6 446 873
3047 188
11 827 441

172 338
0
0
172 338

804 495 096

20726 879
304 811
101 460

0

507 438
54 061
0

967 770
19 759 109

(42 039 858)
2315718

(19 965 031)

47909 234
36228

27 980 431
(61 382 010)

(2 843 436)
(36 245 015)

840 740 111

0
804 495 096
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JPM ESG EMU
Government Bond IG

EUR

1917 159 499
1961 775 642
(67 743 697)

1 894 031 945
0

1 668 201
21459 353
3183 830

0

0

3183830

1913 975 669

10 389 079
135 341
2911

0

614 831
29 746

0

782 829
9 606 250

(46 523 237)
0

(36 916 987)

59742 018
0

22 825 031
1071 480 158

(1148)
1094 304 041

819 671 628

0
1913 975 669

BNP Paribas Easy

JPM ESG EMU JPM ESG EMU

Government Bond IG Government Bond IG
1-3Y 3-5Y
EUR EUR

111 712 593 1352 747 266

111278 932 1376 339 508

(349 367) (35705 109)

110929 565 1 340 634 399

0 0

69 743 1 808 634

713 285 10 304 233

12 093 198 228

0 0

0 0

12 093 198 228

111 700 500 1352 549 038

400 998 9 585 342

8217 156 351

1289 0

0 0

33352 724 316

791 30 777

0 0

43 649 911 444

357 349 8 673 898

167 315 (26 975 040)

0 1

524 664 (18 301 141)

(349 367) 25851939

0 0

175297 7 550 798

111 525 203 175 816 667

0 (2036 979)

111 700 500 181 330 486

0 1171218 552

0 0

111 700 500 1 352 549 038

JPM ESG Green
Social &
Sustainability IG
EUR Bond

EUR

329 427 204
342 717 459
(17 703 570)
325013 889
0

1785516
2627 799
1551514

0

0

1551514

327 875 690

1891138
107 411
3

0
177707
18 132

0

303 253
1587 885

(2 467 008)
(1
(879 124)

7770 486
0

6 891 362
76 168 324

(49 563)
83010 123

244 865 567

0
327 875 690

Low Carbon 100
Europe PAB

EUR

662 389 240
619 381 999
41 464 687
660 846 686
0

35759
1506 795
169 325

0

0

169 325

662 219 915

12 786 724
608 999
24175

0

686 775

11 842
624 706

1956 497
10 830 227

47582270
200 545

58 613 042

25268 670
95 920

83 977 632
(73 932 905)

0
10 044 727

652 175 188

0
662 219 915

The accompanying notes form an integral part of these financial statements

Low Carbon 100
Eurozone PAB

EUR

8 610 547
8208 637
383 251
8591 888
0

2 596

16 063
2215

0

0

2215

8 608 332

141 501
7107
30

0

4 863
238
7116

19 354
122 147

185 337
®)
307 476

781 304
0

1088 780
1691192

23)
2779 949

5 828 383

0
8 608 332
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BNP Paribas Easy

Financial statements at 30/06/2023

Markit iBoxx Global
Low Carbon 300 Corporates Liquid
World PAB 150 Capped (USD
Hedged)
Expressed in EUR USD
Notes
Statement of net assets
Assets 19 006 659 155 075 818
Securities portfolio at cost price 16 206 883 160 444 415
Unrealised gain/(loss) on securities portfolio 1 880 033 (11 019 420)
Securities portfolio at market value 2 18 086 916 149 424 995
Net Unrealised gain on financial instruments 9,10,11 0 520976
Cash at banks and time deposits 6 608 754 006
Other assets 913 135 4 375 841
Liabilities 881 589 49 658
Bank overdrafts 0 0
Net Unrealised loss on financial instruments 9,10,11 2 0
Other liabilities 881 587 49 658
Net asset value 18125070 155 026 160
Statement of operations and changes in net
assets
Income on investments and assets 2 207 964 2505 482
Management fees 3 14 634 8 688
Bank interest 300 70 667
Interest on swaps 0 0
Other fees 4 9756 69 507
Taxes 5 944 12 101
Transaction fees 15 6061 0
Total expenses 31695 160 963
Net result from investments 176 269 2344 519
Neft realised result on:
Investments securities 2 268 888 (5 433 766)
Financial instruments 9,10,11 (2203) (17 602 753)
Net realised result 442 954 (20 692 000)
Movement on net unrealised
gain/(loss) on:
Investments securities 2 2215265 8230 653
Financial instruments 9,10,11 2) (605 160)
Change in net assets due to operations 2 658 217 (13 066 507)
Net subscriptions/(redemptions) 510 291 (12 553 189)
Dividends paid 6 27 0
Increase/(Decrease) in net assets during 3168 481 (25 619 696)
the year/period
Net assets at the beginning of the 14 956 589 180 645 856
financial year/period
Reevaluation of opening combined NAV 0 0
Net assets af the end of the financial 18 125070 155 026 160

year/period

The accompanying notes form an integral part of these financial statements

MSCI China Select
SRI S-Series 10%
Capped

USD

183 964 961
198 419 841
(14 987 406)
183 432 435
0

129 525
403 001

46 513

0

0

46 513

183 918 448

1101 882
148 887
4047

0

110 585
6220
324 541

594 280
507 602

(8550 756)
(13 178)

(8 056 332)

(273 472)
(2 244)

(8 332 048)
29 952 635

(155 595)
21 464 992

162 453 456

0
183 918 448

MSCI Emerging ESG
Filtered Min TE

USD

309 497 504
290 589 715
10917 643
301 507 358
0

7 846 584
143 562
7989 333

0

7932375
56 958

301508171

338 742
130 645
271773
0

121 686
5716

0

285 820
52 922

20 457 842
(8 635 981)

11 874 783

2447278
(10 783 899)

3538 162
175 658 090

(33)
179 196 219

122 311 952

0
301508171
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MSCI Emerging SRI
S-Series PAB 5%
Capped

USD

956 834 260
913 754 667
21178 701
934 933 368
10 111 738
11477 543
311611
213783

0

0

213783

956 620 477

2 548 247
615757
58 857

2

598 345
55282
392 584

1720 827
827 420

92 368 573
(167 097 428)

(73 901 435)

10619 115
75904 202

12 621 882
95 395 937

(5 895 874)
102 121 945

854 498 532

0
956 620 477

MSCI EMU ESG
Filtered Min TE

EUR

206 278 729
183 233 621
21798 647
205 032 268
10 950

849 828
385 683
71128

0

0

71128

206 207 601

4593 003
23 847
13

0

111 037
11 500
72 665

219 062
4 373 941

932 699
81 491

5388131

18 351 750
38 545

23778 426
28 206 657

(34)
51 985 049

154 222 552

0
206 207 601

BNP Paribas Easy

MSCI EMU SRI S-
Series PAB 5%
Capped

EUR

472 410 299
446 825 652
22 416 661
469242 313
30 475
1995 255
1142256
228 248

0

0

228 248

472 182 051

14 479 716
676 485

0

0

572 813
21678
337918

1608 894
12 870 822

16 893 649
281 851

30 046 322

28975029
69 365

59 090 716
(193 138 137)

0
(134 047 421)

606 229 472

0
472 182 051

MSCI Europe ESG
Filtered Min TE

EUR

311 890 631
290 309 056
18 421 350
308 730 406
11 200

2 145 156
1003 869
186 555

0

0

186 555

311704 076

8111 320
115 664
572

0

241 183
25 051
201 863

584 333
7 526 987

6831391
128 035

14 486 413

22 586 186
54 960

37127 559
(62 285 979)

(311 426)
(25 469 846)

337173 922

0
311704 076

MSCI Europe Small
Caps SRI S-Series
PAB 5% Capped

EUR

221 416 025
212 439 765
(821 324)
211 618 441
0

9697 764
99 820
11776 195
0

3078253

8 697 942

209 639 830

210 341
384 844
0

0

275 607
34 787
0

695 238
(484 897)

1 481 859
(17 597 405)

(16 600 443)

19232043
1904 237

4 535 837
20993 194

0
25529 031

184 110 799

0
209 639 830

The accompanying notes form an integral part of these financial statements

MSCI Europe SRI S-
Series PAB 5%
Capped

EUR

2 069 791 635
2 045 409 336
13 092 068

2 058 501 404
45 450
5578917

5 665 864
396 804

0

0

396 804

2 069 394 831

46 693 327
970 952
608

0
1114539
59 703
2179 497

4 325299
42 368 028

(10976 192)
749 506

32 141 342

96 987 877
327 180

129 456 399
555 158 462

(48 713 102)
635 901 759

1433 493 072

0
2 069 394 831
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BNP Paribas Easy

Financial statements at 30/06/2023

Expressed in
Notes

Statement of net assets

Assets
Securities portfolio at cost price
Unrealised gain/(loss) on securities portfolio
Securities portfolio at market value 2
Net Unrealised gain on financial instruments 9,10,11
Cash at banks and time deposits
Other assets
Liabilities
Bank overdrafts
Net Unrealised loss on financial instruments 9,10,11
Ofther liabilities

Net asset value

Statement of operations and changes in net

assets

Income on investments and assets 2
Management fees 3

Bank interest
Interest on swaps

Other fees 4
Taxes 5
Transaction fees 15

Total expenses
Net result from investments

Net realised result on:
Investments securities 2
Financial instruments 9,10,11
Net realised result
Movement on net unrealised

gain/(loss) on:
Investments securities 2
Financial instruments 9,10,11

Change in net assets due to operations

Net subscriptions/(redemptions)

Dividends paid 6
Increase/(Decrease) in net assets during

the year/period

Net assets at the beginning of the

financial year/period

Reevaluation of opening combined NAV

Net assetfs af the end of the financial
year/period

MSCI Japan ESG
Filtered Min TE

EUR

960 061 207
886 250 436
54117 845
940 368 281
12 444 282
5721 808
1526 836
217 028

0

0

217 028

959 844 179

8 609 006
235 845
35230

0

501 041
50411
47104

869 631
7739 375

3564 558
11 826 081

23130014

65 233 284
18 061 752

106 425 050
360 788 329

(2 397 435)
464 815 944

495 028 235

0
959 844 179

MSCI Japan SRI S-
Series PAB 5%
Capped

EUR

982 374 683
974 115 594
(3 936 792)
970 178 802
6205 851
5307 944
682 086
377 960

0

0

377 960

981 996 723

8 858 979
341 520
22797

0

556 746
85181
45072

1 051 316
7 807 663

(8 111 342)
5647 220

5343 541

68 892 150
9 545 663

83 781 354
58 539 146

(8266 010)
134 054 490

847 942 233

0
981 996 723

The accompanying notes form an integral part of these financial statements

MSCI North America
ESG Filtered Min TE

EUR

546 177 532
496 134 169
45 066 872
541 201 041
956 258
2749 452
1270 781
2129 730

0

0

2129 730

544 047 802

3123876
62 388
8108

0

284 661
17 740

24 802

397 699
2726177

(485 822)
82037

2322 392

52078 527
786 409

55187 328
96 200 036

@
151 387 360

392 660 442

0
544 047 802

MSCI Pacific ex
Japan ESG Filtered
Min TE

EUR

133 496 525
129 568 048
2967 622
132 535 670
4957

500 783
455115

17 368

0

0

17 368

133 479 157

2147 364
14 454
1224

0

64 470
3643

29 813

113 604
2033760

821298
(46 416)

2 808 642

(4 863 104)
9707

(2 044 755)
34963 144

2
32918 387

100 560 770

0
133 479 157
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MSCI USA SRI S-
Series PAB 5%
Capped

USD

3862 204 571
3684 835192
168 666 691
3853501 883
4 836 683
236 728
3629277
3078776

0

0

3078776

3859125795

21 735 480
2 805 654
191 534

0

2749 497
335786
119 846

6202 317
15533 163

110317 349
4761 748

130 612 260

352295 490
(1339 828)

481 567 922
(60 266 249)

(13 604 558)
407 697 115

3451 428 680

0
3859125795

MSCI World ESG
Filtered Min TE

USD

100 079 131
90 925 683
8938432
99 864 115
0

140 077

74 939

11 917

0

0

11917

100 067 214

736 223
10 594
198

0
42377
1236
30 065

84 470
651 753

1075 631
(52 531)

1674 853

6719 786
621

8 395 260
38 358 054

0
46 753 314

53 313 900

0
100 067 214

BNP Paribas Easy

MSCI World SRI S-
Series PAB 5%

Capped

USD

1732590 126
1 649 873 553
62 652 289
1712 525 842
2239338

1 851 682
15973 264
16 174 356

0

0

16 174 356

1716 415770

15 843 615
1396 041
61220

0

1186 222
118 241
360 487

3122211
12 721 404

18 852 526
1198 148

32772 078

128 588 729
1028 136

162 388 943
444 970 770

(345 480)
607 014 233

1109 401 537

0
1716 415770

Combined

EUR

26 379 484 230
26 172 021 327
(110 337 850)
26 061 683 477
44392 086

121 352 221
152 056 446
100 891 009
3319248

40 855 563

56 716 198

26 278 593 221

275024 726
13399013
781 324

2

16 005 763
1207 976
5588 464

36 982 542
238 042 184

71 065 233
(283 816 360)

25291 057

1263 406 855
84 573 480

1373271 392
4201 075 986

(124 828 176)
5 449 519 202

20 979 562 659

(150 488 640)
26 278 593 221

The accompanying notes form an integral part of these financial statements
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BNP Paribas Easy

Key figures relating to the last 3 years (Note 7)

€ Aggregate Bond SRI Fossil Free EUR EUR EUR Number of shares
31/12/2021 31/12/2022 30/06/2023 30/06/2023
Net assefts 0 0 51112 884
Net asset value per share
Share “UCITS ETF - Capitalisation” 0 0 9.8200 5095 005.000
Share “UCITS ETF - Distribution” 0 0 9.8200 109 998.000
€ Corp Bond SRI PAB EUR EUR EUR Number of shares
31/12/2021 31/12/2022 30/06/2023 30/06/2023
Net assets 1451151 682 2215592749 2225019579
Net asset value per share
Share “Track I - Capitalisation” 107.8181 91.1953 93.1016 2951 710.600
Share “Track Privilege - Capitalisation” 107.6410 90.9908 92.8649 308 397.081
Share “Track Privilege - Distribution” 99.1000 82.6500 83.4273 754 419.125
Share “Track X - Capitalisation” 107 867.2991 91 246.0865 93 157.6891 3016.285
Share “Track X - Distribution” 100 761.3548 84 095.2064 84 906.6770 10 658.979
Share “UCITS ETF - Capitalisation” 10.7653 9.1001 9.2876 71 794 775.000
Share “UCITS ETF - Distribution” 0 8.7706 8.8507 658 197.000
€ Corp Bond SRI PAB 1-3Y EUR EUR EUR Number of shares
31/12/2021 31/12/2022 30/06/2023 30/06/2023
Net assets 770 029 543 1214 896 353 1 665 135 605
Net asset value per share
Share “Track I - Capitalisation” 100.1794 94.4943 95.4194 885 320.687
Share “Track Privilege - Capitalisation” 0 0 100.2840 10.000
Share “Track Privilege - Distribution” 99.6698 93.0976 93.1176 222 304.506
Share “Track X - Capitalisation” 100 353.5033 94 724.9607 95 685.5706 1 395.398
Share “Track X - Distribution” 99 850.2843 93 334.3386 93 382.2801 3317.294
Share “UCITS ETF - Distribution” 9.9701 9.3176 9.3187 119 830 567.000
€ Corp Bond SRI PAB 3-5Y EUR EUR EUR Number of shares
31/12/2021 31/12/2022 30/06/2023 30/06/2023
Net assets 575306 258 861 943 127 1185110152
Net asset value per share
Share “Track I - Capitalisation” 100.5525 88.5885 89.8541 1275 300.808
Share “Track Privilege - Distribution” 99.4417 86.5752 86.9010 60 631.886
Share “Track X - Capitalisation” 100 851.5611 88 916.4073 90 218.6781 518.219
Share “Track X - Distribution” 99 617.0097 86 784.4410 87 140.6025 957.750
Share “UCITS ETF - Capitalisation” 0 10.0058 10.1487 593 593.000
Share “UCITS ETF - Distribution” 9.9486 8.6623 8.6960 106 832 624.000
€ High Yield SRI Fossil Free EUR EUR EUR Number of shares
31/12/2021 31/12/2022 30/06/2023 30/06/2023
Net assefs 206 772 781 190 926 478 328 786 954
Net asset value per share
Share “Track Classic - Capitalisation” 100.2560 88.0360 90.6870 10.000
Share “Track I - Capitalisation” 100.9241 89.4577 92.5908 474 535.500
Share “Track I - Distribution” 100.9177 86.1334 89.1463 161 825.283
Share “Track Privilege - Capitalisation” 100.8588 89.3747 92.5066 1626.584
Share “Track Privilege - Distribution” 100.8650 86.1820 86.3780 10.000
Share “Track X - Capitalisation” 101 114.7894 89 691.3769 92 888.6212 77.124
Share “Track X - Distribution” 101 125.0000 86 422.0000 86 654.0000 0.010
Share “UCITS ETF - Capitalisation” 10.0929 8.9418 9.2550 27951 337.000
Share “UCITS ETF - Distribution” 10.0928 8.6180 8.6372 511 337.000
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BNP Paribas Easy

Key figures relating to the last 3 years (Note 7)

ECPI Circular Economy Leaders EUR EUR EUR Number of shares
31/12/2021 31/12/2022 30/06/2023 30/06/2023
Net assets 666 676 520 626 537 506 966 727 312
Net asset value per share
Share “Track Classic - Capitalisation” 162.1133 141.2159 162.7448 1457 828.763
Share “Track I - Capitalisation” 165.5700 145.2980 168.0617 82 426.695
Share “Track Privilege - Capitalisation” 165.4278 145.1885 167.9459 257 835.451
Share “Track X - Capitalisation” 166 609.0000 146 482.1304 169 582.5129 193.714
Share “UCITS ETF - Capitalisation” 16.5552 14.5298 16.8072 38 041 055.000
Share “UCITS ETF USD - Capitalisation” 0 0 11.1676 10 000.000
ECPI Global ESG Blue Economy EUR EUR EUR Number of shares
31/12/2021 31/12/2022 30/06/2023 30/06/2023
Net assets 224 739 862 236 241 740 233 185595
Net asset value per share
Share “Track Classic - Capitalisation” 147.0262 131.6525 137.2822 1411.323
Share “Track I - Capitalisation” 148.1061 133.6128 139.8383 13 825.000
Share “Track Privilege - Capitalisation” 148.0030 133.5255 139.7538 141 973.553
Share “Track X - Distribution” 144 245.6960 127 318.4305 129 021.8496 174.059
Share “UCITS ETF - Capitalisation” 14.8091 13.3624 13.9857 13 489 894.000
Share “UCITS ETF USD - Capitalisation” 0 0 10.2081 10 000.000
ECPI Global ESG Hydrogen Economy EUR EUR EUR Number of shares
31/12/2021 31/12/2022 30/06/2023 30/06/2023
Net assets 0 55565 881 74 390 671

Net asset value per share

Share “Track Classic - Capitalisation” 0 97.8025 97.6864 334.939
Share “Track I - Capitalisation” 0 98.5175 98.7853 15 178.000
Share “Track Privilege - Capitalisation” 0 98.5174 98.7677 86.000
Share “Track X - Capitalisation” 0 98 657.8894 99 014.3567 614.026
Share “Track X - Distribution” 0 98 729.0000 97 173.0000 0.010
Share “UCITS ETF - Capitalisation” 0 9.8498 9.8770 1 159 780.000
Share “UCITS ETF USD - Capitalisation” 0 0 9.5668 68 034.000
ECPI Global ESG Infrastructure EUR EUR EUR Number of shares
31/12/2021 31/12/2022 30/06/2023 30/06/2023
Net assets 286 684 924 260 189 045 263 701 176
Net asset value per share
Share “Track Classic - Capitalisation” 117.7630 103.3419 110.3246 1072911
Share “Track Privilege - Distribution” 118.5500 101.7930 106.2700 10.000
Share “UCITS ETF - Capitalisation” 71.9163 63.5878 68.1359 3 859 558.000
Share “UCITS ETF USD - Capitalisation” 0 0 10.3373 64 077.000
ECPI Global ESG Med Tech EUR EUR EUR Number of shares
31/12/2021 31/12/2022 30/06/2023 30/06/2023
Net assets 67 767 978 48 539 320 76 908 428
Net asset value per share
Share “Track Classic - Capitalisation” 100.6650 82.0120 82.5280 10.000
Share “Track I - Capitalisation” 100.7139 82.6865 83.5239 239 656.037
Share “Track Privilege - Capitalisation” 100.7200 82.8520 83.7610 10.000
Share “Track X - Capitalisation” 100 724.3536 82 844.2871 83 758.0293 603.173
Share “Track X - Distribution” 100 732.0000 82913.0000 83 315.0000 0.010
Share “UCITS ETF - Capitalisation” 10.0716 8.2697 8.3538 751 557.000
Share “UCITS ETF USD - Capitalisation” 0 0 9.8147 10 000.000
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BNP Paribas Easy

Key figures relating to the last 3 years (Note 7)

Energy & Metals Enhanced Roll UsD USD
31/12/2021 31/12/2022
Net assets 806 063 907 603 076 294
Net asset value per share
Share “UCITS ETF - Capitalisation” 11.6749 13.4891
Share “UCITS ETF EUR - Capitalisation” 12.1364 14.9413
Share “UCITS ETF RH EUR - Capitalisation” 10.4799 11.7853
ESG Dividend Europe EUR EUR
31/12/2021 31/12/2022
Net assefs 12 895 845 11710973
Net asset value per share
Share “UCITS ETF - Capitalisation” 117.0020 101.6357
ESG Eurozone Biodiversity Leaders PAB EUR EUR
31/12/2021 31/12/2022
Net assets 0 51484967

Net asset value per share

Share “Track Classic - Capitalisation” 0 0
Share “Track I - Capitalisation” 0 102.9980
Share “Track Privilege - Capitalisation” 0 97.7800
Share “Track X - Capitalisation” 0 103 106.0000
Share “UCITS ETF - Capitalisation” 0 10.3001
ESG Growth Europe EUR EUR
31/12/2021 31/12/2022
Net assets 1490 159 1242278
Net asset value per share
Share “Track Classic - Capitalisation” 114.0545 92.8290
Share “Track Privilege - Capitalisation” 114.6651 94.0292
Share “UCITS ETF - Capitalisation” 11.4708 9.4110
ESG Low Vol Europe EUR EUR
31/12/2021 31/12/2022
Net assefs 107 195 159 91 806 859
Net asset value per share
Share “UCITS ETF - Capitalisation” 167.2451 144.4242
Share “UCITS ETF - Distribution” 145.5464 122.4751
ESG Low Vol US EUR EUR
31/12/2021 31/12/2022
Net assefts 13614 438 10 643 205
Net asset value per share
Share “UCITS ETF - Capitalisation” 183.0704 164.7911
Share “UCITS ETF - Distribution” 153.4036 136.2373
Share “UCITS ETF USD - Capitalisation” 177.5292 149.9736

USb
30/06/2023

528 238 086

12.1467
13.1616
10.4472

EUR
30/06/2023

13 071 440

108.7818

EUR
30/06/2023

65 295 862

102.7370
116.2850
110.3490
116 563.0000
11.6263

EUR
30/06/2023

64 810 656

102.3226
104.0321
10.4148

EUR
30/06/2023

93158 117

159.2718
132.3856

EUR
30/06/2023

14930 793

175.2362
143.1101
163.0285

Number of shares
30/06/2023

8229 925.000
22 545 312.000
9171 674.000

Number of shares
30/06/2023

120 162.000

Number of shares
30/06/2023

10.000
10.000
10.000
0.010
5615 815.000

Number of shares
30/06/2023

1 725.000
1 500.000
6191 000.000

Number of shares
30/06/2023

537 342.000
57 217.000

Number of shares
30/06/2023

79 108.000
5047.000
2 315.000
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Key figures relating to the last 3 years (Note 7)

ESG Momentum Europe EUR EUR
31/12/2021 31/12/2022
Net assets 3759 877 2001 588
Net asset value per share
Share “UCITS ETF - Capitalisation” 154.1803 129.2986
Share “UCITS ETF - Distribution” 132.0346 108.2864
ESG Quality Europe EUR EUR
31/12/2021 31/12/2022
Net assefts 21227215 85561517
Net asset value per share
Share “UCITS ETF - Capitalisation” 161.5868 133.5353
Share “UCITS ETF - Distribution” 138.9013 111.4744
ESG Value Europe EUR EUR
31/12/2021 31/12/2022
Net assets 84 888 892 90 257 238
Net asset value per share
Share “UCITS ETF - Capitalisation” 142.0790 114.6094
Share “UCITS ETF - Distribution” 109.8196 85.5665

FTSE EPRA Nareit Developed Europe ex UK

Green CTB EUR EUR
31/12/2021 31/12/2022
Net assets 408 567 839 250173 911
Net asset value per share
Share “Track I - Capitalisation” 107.2844 63.8570
Share “Track Privilege - Capitalisation” 107.3300 63.8890
Share “Track X - Capitalisation” 107 930.6939 64 422.3691
Share “Track X - Distribution” 100 740.7347 58 892.3368
Share “UCITS ETF - Capitalisation” 10.7283 6.3862

FTSE EPRA Nareit Global Developed

Green CTB EUR EUR
31/12/2021 31/12/2022
Net assets 30 595 888 55444 956
Net asset value per share
Share “Track Classic - Capitalisation” 101.5940 78.2760
Share “Track I - Capitalisation” 101.6760 78.8510
Share “Track I - Distribution” 101.6760 78.8510
Share “Track Privilege - Capitalisation” 101.6710 78.8380
Share “Track X - Capitalisation” 101 689.1295 79 073.2297
Share “Track X - Distribution” 101 711.0000 79 150.0000
Share “UCITS ETF - Capitalisation” 10.2370 7.9386
FTSE EPRA/NAREIT Developed Europe EUR EUR
31/12/2021 31/12/2022
Net assefts 139 349 409 58 060 817
Net asset value per share
Share “UCITS ETF QD - Distribution” 11.0726 6.8265
Share “UCITS ETF QD H EUR - Distribution” 10.9898 6.9444

EUR
30/06/2023

2720316

142.3035
117.0759

EUR
30/06/2023

82578 533

150.8890
122.7079

EUR
30/06/2023

88 581 342

124.1525
89.5311

EUR
30/06/2023

312490 822

56.1511
56.2200
56 726.9646
49 448.3272
5.6158

EUR
30/06/2023

33294073

77.1150
77.9030
74.6380
77.8860
78 258.5167
75 072.0000
7.8462

EUR
30/06/2023

56 789 534

6.1491
6.2124

Number of shares
30/06/2023

17 331.000
2170.000

Number of shares
30/06/2023

517 135.000
37 068.000

Number of shares
30/06/2023

678 402.000
48 654.000

Number of shares
30/06/2023

130 916.854
10.000

582.130

2 450.878

26 875 070.000

Number of shares
30/06/2023

10.000

10.000

10.000

10.000
103.736
0.010

3208 162.000

Number of shares
30/06/2023

8 739 497.000
490 888.000
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Key figures relating to the last 3 years (Note 7)

FTSE EPRA/NAREIT Eurozone Capped EUR EUR EUR Number of shares
31/12/2021 31/12/2022 30/06/2023 30/06/2023
Net assets 348 633932 187 631 856 209 602 934
Net asset value per share
Share “UCITS ETF - Capitalisation” 10.7726 7.2608 6.7360 10 504 308.000
Share “UCITS ETF QD - Distribution” 9.3919 6.1577 5.5918 24 830 168.000
JPM ESG EMBI Global Diversified Composite USD UsD UsD Number of shares
31/12/2021 31/12/2022 30/06/2023 30/06/2023
Net assefts 1045 194 748 840740 111 804 495 096
Net asset value per share
Share “Track Classic - Capitalisation” 150.8757 123.8438 127.8991 3 489.186
Share “Track I - Capitalisation” 157 328.2145 129 983.4390 134 673.9620 1 696.304
Share “Track IH CHF - Capitalisation” 98.0970 78.2560 79.3560 324 811.114
Share “Track IH CHF - Distribution” 0 95.9600 92.8200 5170.000
Share “Track IH EUR - Capitalisation” 127 904.3119 102 471.8517 104 768.0049 2 765.908
Share “Track IH EUR - Distribution” 100.4359 75.8119 73.9533 448 567.558
Share “Track IH GBP - Distribution” 0 0 103.2200 1 .000.000
Share “Track Privilege - Capitalisation” 140.2022 115.7761 119.9235 19 380.397
Share “Track Privilege - Distribution” 94.8439 73.8651 73.0133 377 010.000
Share “Track Privilege H EUR - Capitalisation” 115.7130 92.5906 94.6224 144 540.634
Share “Track X - Capitalisation” 159 893.0163 132 195.0800 137 012.1751 301.322
Share “Track X - Distribution” 93 477.0000 72 853.0000 72 026.0000 0.010
Share “UCITS ETF - Capitalisation” 9.8855 8.1632 8.4558 3 614 287.000
Share “UCITS ETF H EUR - Capitalisation” 9.7903 7.8507 8.0262 8 811 866.000
JPM ESG EMU Government Bond IG EUR EUR EUR Number of shares
31/12/2021 31/12/2022 30/06/2023 30/06/2023
Net assefs 759 684 488 819 671 628 1913 975 669
Net asset value per share
Share “Track Classic - Capitalisation” 144.1000 117.7700 120.8600 1.000
Share “Track I - Capitalisation” 148 687.3461 121 361.3999 124 260.1258 2166.427
Share “Track Privilege - Capitalisation” 137.0378 111.7963 114.4347 72 143.398
Share “Track Privilege - Distribution” 107.2100 85.8225 85.7412 1343.536
Share “Track X - Capitalisation” 148 972.7972 0 101 777.7506 1 360.000
Share “UCITS ETF - Capitalisation” 10.6725 8.7110 8.9189 167 956 632.000
JPM ESG EMU Government Bond IG 1-3Y EUR EUR EUR Number of shares
31/12/2021 31/12/2022 30/06/2023 30/06/2023
Net assets 0 0 111700 500
Net asset value per share
Share “UCITS ETF - Capitalisation” 0 0 9.9613 11 187 425.000
Share “UCITS ETF - Distribution” 0 0 9.9612 26 000.000
JPM ESG EMU Government Bond IG 3-5Y EUR EUR EUR Number of shares
31/12/2021 31/12/2022 30/06/2023 30/06/2023
Net assets 222165515 1171218552 1352549 038
Net asset value per share
Share “Track I - Capitalisation” 98.8423 88.9358 89.7167 673 253.533
Share “Track Privilege - Capitalisation” 0 0 99.4512 126 596.595
Share “Track Privilege - Distribution” 97.5393 85.7045 84.7230 273 408.025
Share “Track X - Capitalisation” 99 057.3473 89 147.1808 89 938.8055 1240.121
Share “Track X - Distribution” 97 604.8125 85 776.1353 84 805.0676 1400.054
Share “UCITS ETF - Capitalisation” 9.8996 8.9075 8.9857 114 195 538.000
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Key figures relating to the last 3 years (Note 7)

JPM ESG Green Social & Sustainability IG

EUR Bond EUR EUR EUR Number of shares
31/12/2021 31/12/2022 30/06/2023 30/06/2023
Net assets 49 077 933 244 865 567 327 875 690
Net asset value per share
Share “Track I - Capitalisation” 97.8780 74.5460 76.5118 107 213.000
Share “Track Privilege - Capitalisation” 97.8700 74.5390 76.4918 285514.512
Share “Track X - Capitalisation” 97 875.7651 74 564.1773 76 582.0593 1 812.067
Share “Track X - Distribution” 97 881.0000 74 613.0000 75 949.0000 0.010
Share “UCITS ETF - Capitalisation” 9.7871 7.4471 7.6442 20 174 268.000
Share “UCITS ETF - Distribution” 9.7871 7.4469 7.5729 639 701.000
Low Carbon 100 Europe PAB EUR EUR EUR Number of shares
31/12/2021 31/12/2022 30/06/2023 30/06/2023
Net assets 941 477 478 652175 188 662219915
Net asset value per share
Share “UCITS ETF - Capitalisation” 228.8665 204.2007 230.7429 2 869 508.000
Share “UCITS ETF - Distribution” 0 0 10.1402 10 000.000
Low Carbon 100 Eurozone PAB EUR EUR EUR Number of shares
31/12/2021 31/12/2022 30/06/2023 30/06/2023
Net assets 30 825 227 5828 383 8 608 332
Net asset value per share
Share “Track Classic - Capitalisation” 104.7183 89.2639 103.8803 3 710.000
Share “Track I - Capitalisation” 104.9471 101.6660 118.7690 10.000
Share “Track Privilege - Capitalisation” 104.9550 90.3370 105.5610 10.000
Share “Track X - Capitalisation” 105 001.4117 90 378.4290 105 684.1742 3.100
Share “Track X - Distribution” 105 028.0000 90 472.0000 103 474.0000 0.010
Share “UCITS ETF - Capitalisation” 10.4953 9.0182 10.5365 749 016.000
Low Carbon 300 World PAB EUR EUR EUR Number of shares
31/12/2021 31/12/2022 30/06/2023 30/06/2023
Net assefts 18 034 872 14 956 589 18 125 070
Net asset value per share
Share “Track Classic - Capitalisation” 119.2190 107.1480 125.7201 133.719
Share “Track I - Capitalisation” 119.5204 107.9209 127.0730 106 595.174
Share “Track Privilege - Capitalisation” 119.4750 107.8390 126.9545 419.705
Share “Track X - Distribution” 119 674.0000 108 336.0000 124 886.0000 0.010
Share “UCITS ETF - Capitalisation” 11.9534 10.7944 12.7106 354 692.000

Markit iBoxx Global Corporates Liquid 150

Capped (USD Hedged) USD USD USD Number of shares
31/12/2021 31/12/2022 30/06/2023 30/06/2023
Net assefts 354 758 535 180 645 856 155026 160
Net asset value per share
Share “Track Classic - Capitalisation” 125.0100 110.2500 113.0700 1.000
Share “Track I Plus RH NOK - Capitalisation” 123 674.1400 108 019.0000 109 415.6900 15 179.557
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MSCI China Select SRI S-Series 10% Capped USD USD USD Number of shares
31/12/2021 31/12/2022 30/06/2023 30/06/2023
Net assets 187 685 796 162 453 456 183 918 448

Net asset value per share
Share “Track Classic EUR - Capitalisation” 84.1462 63.3018 59.7877 68.000

Share “Track I - Capitalisation” 80.9398 57.6021 55.8363 787 658.156
Share “Track I Plus EUR - Capitalisation” 84 577.9107 64 309.2059 61 052.2456 0.010
Share “Track Privilege EUR - Capitalisation” 84.4425 64.1612 60.8873 10.000
Share “Track X - Capitalisation” 81 068.6721 57 798.0730 56 076.3663 306.042
Share “Track X - Distribution” 81 092.0000 56 231.0000 53 328.7623 202.010
Share “UCITS ETF - Capitalisation” 8.0944 5.7610 5.5847 4473 968.000
Share “UCITS ETF EUR - Capitalisation” 8.4412 6.4016 6.0706 13 137 918.000
MSCI Emerging ESG Filtered Min TE USD UsD UsD Number of shares
31/12/2021 31/12/2022 30/06/2023 30/06/2023
Net assefts 81924 252 122 311 952 301 508 171
Net asset value per share
Share “Track Classic - Capitalisation” 113.2697 88.2230 92.2344 1524.637
Share “Track I - Capitalisation” 134.9490 106.0910 111.4410 10.000
Share “Track Privilege - Capitalisation” 149.0993 117.0059 122.7811 71 679.466
Share “Track Privilege GBP - Capitalisation” 193.1100 170.6300 169.4100 20.000
Share “Track X - Capitalisation” 128 327.4403 100 875.4695 105 942.3571 15.540
Share “Track X - Distribution” 128 846.0000 98 759.0000 100 423.0000 0.010
Share “UCITS ETF EUR - Capitalisation” 11.3849 9.5239 9.7788 27268 118.000
MSCI Emerging SRI S-Series PAB 5%
Capped Ush USD USD Number of shares
31/12/2021 31/12/2022 30/06/2023 30/06/2023
Net assets 1032207 212 854 498 532 956 620 477
Net asset value per share
Share “Track Classic - Capitalisation” 167.7463 138.8580 140.9586 602.925
Share “Track I Plus EUR - Capitalisation” 151 548.5403 134 871.8669 134 575.6187 0.010
Share “Track Privilege - Capitalisation” 168.6535 140.5925 143.2329 847 621.787
Share “Track X - Capitalisation” 134 797.9131 112 617.7130 114 843.4699 1152.378
Share “Track X - Distribution” 114 544.8894 93 111.5679 92 149.1370 1041.500
Share “UCITS ETF - Capitalisation” 155.8075 129.9478 132.4079 2 496 235.000
Share “UCITS ETF EUR - Capitalisation” 13.8612 12.3184 12.2784 13 250 055.000
Share “UCITS ETF EUR - Distribution” 116.6931 101.1145 97.7292 926 593.000
MSCI EMU ESG Filtered Min TE EUR EUR EUR Number of shares
31/12/2021 31/12/2022 30/06/2023 30/06/2023
Net assefts 281093 710 154 222 552 206 207 601
Net asset value per share
Share “Track Classic - Capitalisation” 0 98.2720 112.3492 406.694
Share “Track I - Capitalisation” 143.2580 125.1760 143.7840 10.000
Share “Track Privilege - Capitalisation” 244.8359 213.5776 245.1558 113 024.274
Share “Track X - Capitalisation” 221 429.3162 193 294.8011 221951.1225 118.659
Share “Track X - Distribution” 119 466.0000 103 317.0000 115 239.0000 0.010
Share “UCITS ETF - Capitalisation” 13.1138 11.4450 13.1404 11 576 033.000
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MSCI EMU SRI S-Series PAB 5% Capped

Net assets

Net asset value per share

Share “Track Classic - Capitalisation”
Share “Track I - Capitalisation”

Share “Track I Plus - Capitalisation”
Share “Track Privilege - Capitalisation”
Share “Track X - Capitalisation”

Share “UCITS ETF - Capitalisation”

MSCI Europe ESG Filtered Min TE

Net assets

Net asset value per share

Share “Track Classic - Capitalisation”
Share “Track I - Capitalisation”

Share “Track Privilege - Capitalisation”
Share “Track Privilege - Distribution”
Share “Track X - Capitalisation”

Share “UCITS ETF - Capitalisation”

MSCI Europe Small Caps SRI S-Series PAB
5% Capped

Net assets

Net asset value per share

Share “Track Classic - Capitalisation”
Share “Track I Plus - Capitalisation”
Share “Track Privilege - Capitalisation”
Share “UCITS ETF - Capitalisation”

MSCI Europe SRI S-Series PAB 5% Capped

Net assets

Net asset value per share

Share “Track Classic - Capitalisation”
Share “Track I - Capitalisation”

Share “Track I Plus - Capitalisation”
Share “Track Privilege - Capitalisation”
Share “Track X - Capitalisation”

Share “Track X - Distribution”

Share “UCITS ETF - Capitalisation”
Share “UCITS ETF - Distribution”

EUR
31/12/2021

444 421 020

135.1738
136.6329
160 861.0000
136.6053
137 173.7799
13.6669

EUR
31/12/2021

209 015 633

202.6215
143.8125
223.7074
130.1701
230 438.3850
13.8875

EUR
31/12/2021

295 472 647

114.1498
162 828.0000
306.5070
317.4559

EUR
31/12/2021

1722934 053

153.8574
164.4157
159 975.0000
165.6054
166 707.6527
137 068.9944
31.7509
30.4490

EUR
31/12/2022

606 229 472

114.7406
116.8997
137 796.7038
116.8879
117 515.2056
11.6943

EUR
31/12/2022

337173 922

177.4204
127.0523
197.5570
111.3391
203 643.8214
12.2700

EUR
31/12/2022

184 110 799

87.3965
125 873.0000
236.5590
244.9969

EUR
31/12/2022

1433493 072

126.6160
136.3788
132 936.0000
137.3107
138 459.9368
110 466.1628
26.3386
24.5090

EUR
30/06/2023

472182051

125.5999
128.4653
151 489.8311
128.4588
129 224.9473
12.8519

EUR
30/06/2023

311704 076

196.6138
141.4193
219.8530
120.1666
226 705.3570
13.6583

EUR
30/06/2023

209 639 830

90.2532
130 598.0000
245.2620
254.0084

EUR
30/06/2023

2069 394 831

137.5554
148.7466
145 122.0000
149.7297
151 110.1592
116 890.0874
28.7282
25.9150

Number of shares

30/06/2023

754 729.928
244 983.531
379.181

325 631.033
642.333

12 732 636.000

Number of shares

30/06/2023

77 528.761

58 716.846
115 283.099
104 292.000
99.601

16 671 107.000

Number of shares

30/06/2023

1216 154.852
0.010

60 326.593
334 953.000

Number of shares

30/06/2023

1 482.595

780 154.302
0.010

26 166.682
501.530
3213.711

8 478 089.000
48 397 831.000
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MSCI Japan ESG Filtered Min TE

Net assets

Net asset value per share

Share “Track Classic - Capitalisation”

Share “Track Classic H EUR - Capitalisation”
Share “Track I - Capitalisation”

Share “Track Privilege - Capitalisation”

Share “Track Privilege - Distribution”

Share “Track Privilege H EUR - Capitalisation”
Share “Track X - Capitalisation”

Share “Track X - Distribution”

Share “UCITS ETF - Capitalisation”

Share “UCITS ETF H EUR - Capitalisation”

MSCI Japan SRI S-Series PAB 5% Capped

Net assets

Net asset value per share

Share “Track Classic - Capitalisation”

Share “Track Classic H EUR - Capitalisation”
Share “Track I Plus - Capitalisation”

Share “Track Privilege - Capitalisation”

Share “Track Privilege H EUR - Capitalisation”
Share “Track X - Capitalisation”

Share “Track X - Distribution”

Share “UCITS ETF - Capitalisation”

Share “UCITS ETF - Distribution”

MSCI North America ESG Filtered Min TE

Net assets

Net asset value per share

Share “Track Classic - Capitalisation”

Share “Track Classic H EUR - Capitalisation”
Share “Track I - Capitalisation”

Share “Track Privilege - Capitalisation”

Share “Track Privilege - Distribution”

Share “Track Privilege GBP - Capitalisation”
Share “Track Privilege H EUR - Capitalisation”
Share “Track X - Capitalisation”

Share “UCITS ETF - Capitalisation”

MSCI Pacific ex Japan ESG Filtered Min TE

Net assets

Net asset value per share

Share “Track Classic - Capitalisation”

Share “Track I - Capitalisation”

Share “Track Privilege - Capitalisation”
Share “Track Privilege - Distribution”

Share “Track Privilege GBP - Capitalisation”
Share “Track X - Capitalisation”

Share “UCITS ETF - Capitalisation”

EUR
31/12/2021

415 141 508

161.4451
130.3818
127.4511
1420.6977
139.4000
145.4620
187 445.3104
119 077.7147
12.8912
12.2829

EUR
31/12/2021

1219 643 700

122.4480
129.5555
124 418.4716
133.6693
130.8224
134 564.4624
127 124.0331
27.5538
25.0451

EUR
31/12/2021

157203 677

384.1672
0
182.1747
3353.8453
229.0189
300.5000
218.7696
443 056.3767
19.3987

EUR
31/12/2021

104 942 694

248.1456
131.1772
2149.5231
130.8600
193.2400
277 982.6046
12.3813

EUR
31/12/2022

495 028 235

142.5310
123.0316
113.5319
1264.9796
120.9400
137.7520
167 017.1327
103 298.8118
11.4839
11.6977

EUR
31/12/2022

847942 233

103.1250
117.4334
105 627.3758
113.3444
119.4767
114 298.0129
105 158.0904
23.3759
20.6925

EUR
31/12/2022

392 660 442

325.3118
0

155.6451

2 864.2880
192.6300
271.1600
170.7466

378 649.0155

16.5756

EUR
31/12/2022

100 560 770

248.4428
132.5097
2170.4890
128.1600
206.1800
280 890.6505
12.5080

EUR
30/06/2023

959 844 179

157.8045
154.2739
126.2503
1 406.4126
131.0870
173.3535
185 754.7704
111 977.1463
12.7711
14.7700

EUR
30/06/2023

981 996 723

110.1120
142.1231
113 268.8293
121.4895
145.1417
122 597.1168
110 257.7845
25.0590
21.6872

EUR
30/06/2023

544 047 802

363.3420
106.5385
174.6093
3212.6439
212.4500
294.1500
193.3937
424 847.8179
18.5960

EUR
30/06/2023

133 479 157

244.1726
130.8083
2 142.1962
124.5000
196.8000
277 325.3960
12.3480

Number of shares

30/06/2023

140 243.625
217 709.357

7 933.233

24 546.454

10 847.000
247 892.176
153.416
894.412

41 410 965.000
11 285 878.000

Number of shares

30/06/2023

10.000
1.000.000
868.487

989 901.050
864 449.580
814.170
2733.841
3916 089.000
6380 522.000

Number of shares

30/06/2023

247.404

1 000.000

271 188.463
5766.807
1.000

20.000

365 615.133
181.672

17 749 738.000

Number of shares

30/06/2023

102.546

26 602.461
495.061
1.000

342.141
40.345

9527 551.000

Page 24



BNP Paribas Easy

Key figures relating to the last 3 years (Note 7)

MSCI USA SRI S-Series PAB 5% Capped

Net assets

Net asset value per share

Share “Track Classic - Capitalisation”

Share “Track Classic - Distribution”

Share “Track Classic H EUR - Capitalisation”
Share “Track I Plus - Capitalisation”

Share “Track I Plus EUR - Capitalisation”
Share “Track Privilege - Capitalisation”
Share “Track Privilege - Distribution”

Share “Track Privilege H EUR - Capitalisation”
Share “Track X - Capitalisation”

Share “Track X - Distribution”

Share “UCITS ETF - Capitalisation”

Share “UCITS ETF EUR - Capitalisation”
Share “UCITS ETF EUR - Distribution”

MSCI World ESG Filtered Min TE

Net assets

Net asset value per share

Share “UCITS ETF - Capitalisation”
Share “UCITS ETF EUR - Capitalisation”

MSCI World SRI S-Series PAB 5% Capped

Net assets

Net asset value per share

Share “Track Classic - Capitalisation”

Share “Track Classic H EUR - Capitalisation”
Share “Track I - Capitalisation”

Share “Track I Plus EUR - Capitalisation”
Share “Track Privilege - Capitalisation”
Share “Track Privilege - Distribution”

Share “Track Privilege H EUR - Capitalisation”
Share “Track X - Capitalisation”

Share “Track X - Distribution”

Share “UCITS ETF - Capitalisation”

Share “UCITS ETF EUR - Capitalisation”
Share “UCITS ETF EUR - Distribution”

USDh
31/12/2021

3278211 607

274.2177
246.1954
167.3060
181 899.9469
173 073.3380
278.2525
0
181.6200
281 286.2813
179 775.3220
19.8888
19.6333
19.4267

USDb
31/12/2021

0

UsSb
31/12/2021

1167 817 660

293.0462
156.7871
182.4109
165 667.4288
324.4064
152.6315
200.1500
230 677.7522
162 380.0000
17.6191
18.8800
0

USb
31/12/2022

3451 428 680

215.2251
189.6040
126.0359
143 702.4372
145 689.3698
219.5578
86.6780
137.6500
222 329.7080
139 426.1421
15.7009
16.5151
16.0539

USD
31/12/2022

53313900

9.9848
9.7801

USD
31/12/2022

1109 401 537

230.4208
123.9605
144.5837
140 014.7801
257.1316
118.2908
159.6700
183 059.9989
126 130.0000
13.9647
15.9448
0

USb
30/06/2023

3859125795

244.5975
211.9405
141.3366
164 020.1153
162 668.1282
250.4791
97.3400
155.0200
253 827.1807
156 569.0779
17.9151
18.4339
17.6166

USD
30/06/2023

100 067 214

11.2476
10.7772

USD
30/06/2023

1716415770

257.8048
137.3882
162.4095
153 907.4878
288.8327
130.1228
177.5800
205 751.2710
138 906.0000
15.6865
17.5209
10.0777

Number of shares
30/06/2023

1193 261.742
14 179.131
1737 412.661
3194.553
22.934

1289 721.254
10.000

567 056.953
2827.397
298.869

34 104 307.000
6037 831.000
44 354 205.000

Number of shares
30/06/2023

2613 148.000
6010 894.000

Number of shares
30/06/2023

455 798.135
871452.737
223 430.733
659.519

147 389.673
117 259.165
193 586.091
277.068

0.010

13 853 570.000
49 776 523.000
10 000.000
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BNP Paribas Easy € Aggregate Bond SRI Fossil Free

Securities portfolio at 30/06/2023

Expressed in EUR

Quantity Denomination Quotation currency Market value % Zsfsr;f;
Transferable securities admitted to an official stock exchange listing and/or fraded 50236 365 0828
on another regulated market '

Bonds 47 640 063 93.20

France 9525098 18.64

100000  AEROPORT PARIS 2.750% 20-02/04/2030 EUR 93 666 0.18
100 000 BANQUE FEDERATIVE DU CREDIT MUTUEL 1.125% 21-19/11/2031 EUR 73 665 0.14
100 000 BANQUE FEDERATIVE DU CREDIT MUTUEL 4.375% 23-02/05/2030 EUR 99 297 0.19
100 000  BPCE 3.625% 23-17/04/2026 EUR 98 386 0.19
200000 BPCE SFH 0.625% 19-29/05/2031 EUR 162 624 0.32
200000 CAISSE AMORT DET 0.000% 20-25/11/2030 EUR 159 364 0.31
200 000 CAISSE AMORT DET 3.000% 23-25/05/2028 EUR 198 270 0.39
100 000  CAISSE FR DE FINANCEMENT 0.010% 21-01/10/2029 EUR 81418 0.16
100000  CAISSE NA REA MU 0.750% 21-07/07/2028 EUR 82129 0.16
100000 CAPGEMINI SE 2.375% 20-15/04/2032 EUR 89193 0.17
180 000 COUNCIL OF EUROP 0.625% 19-30/01/2029 EUR 157 156 0.31
100 000 CREDIT AGRICOLE SA 1.750% 19-05/03/2029 EUR 87335 0.17
100000 CREDIT AGRICOLE SA 3.875% 22-28/11/2034 EUR 99 139 0.19
100 000 ELEC DE FRANCE 4.250% 23-25/01/2032 EUR 98 940 0.19
265000 FRANCE O.A.T. 0.000% 19-25/03/2025 EUR 250431 0.49
176 000 FRANCE O.A.T. 0.000% 19-25/11/2029 EUR 147 224 0.29
185000 FRANCE O.A.T. 0.000% 20-25/02/2026 EUR 170 518 0.33
186 000 FRANCE O.A.T. 0.000% 20-25/11/2030 EUR 151185 0.30
160 000 FRANCE O.A.T. 0.000% 21-25/02/2027 EUR 143 752 0.28
165000 FRANCE O.A.T. 0.000% 21-25/11/2031 EUR 130315 0.25
105000 FRANCE O.A.T. 0.000% 22-25/05/2032 EUR 81 642 0.16
151000 FRANCE O.A.T. 0.250% 16-25/11/2026 EUR 137 682 0.27
262000 FRANCE O.A.T. 0.500% 15-25/05/2025 EUR 248 701 0.49
205000 FRANCE O.A.T. 0.500% 16-25/05/2026 EUR 190 550 0.37
223000 FRANCE O.A.T. 0.500% 19-25/05/2029 EUR 194913 0.38
140000 FRANCE O.A.T. 0.500% 20-25/05/2040 EUR 91 449 0.18
55000 FRANCE O.A.T. 0.500% 21-25/05/2072 EUR 21 668 0.04
112000 FRANCE O.A.T. 0.500% 21-25/06/2044 EUR 66 380 0.13
242000 FRANCE O.A.T. 0.750% 17-25/05/2028 EUR 218 606 0.43
230000 FRANCE O.A.T. 0.750% 18-25/11/2028 EUR 206 048 0.40
121000 FRANCE O.A.T. 0.750% 20-25/05/2052 EUR 65986 0.13
104 000 FRANCE O.A.T. 0.750% 21-25/05/2053 EUR 55412 0.11
162000 FRANCE O.A.T. 0.750% 22-25/02/2028 EUR 146 923 0.29
193000 FRANCE O.A.T. 1.000% 15-25/11/2025 EUR 183 522 0.36
162000 FRANCE O.A.T. 1.000% 17-25/05/2027 EUR 150 409 0.29
182000 FRANCE O.A.T. 1.250% 16-25/05/2036 EUR 147 085 0.29
132000 FRANCE O.A.T. 1.250% 18-25/05/2034 EUR 110 885 0.22
41000 FRANCE O.A.T. 1.250% 22-25/05/2038 EUR 31837 0.06
222000 FRANCE O.A.T. 1.500% 15-25/05/2031 EUR 201 654 0.39
130000 FRANCE O.A.T. 1.500% 19-25/05/2050 EUR 90 380 0.18
253000 FRANCE O.A.T. 1.750% 14-25/11/2024 EUR 247 444 0.48
58000 FRANCE O.A.T. 1.750% 16-25/05/2066 EUR 39717 0.08
151000 FRANCE O.A.T. 1.750% 17-25/06/2039 EUR 125378 0.25
129000 FRANCE O.A.T. 2.000% 17-25/05/2048 EUR 102 042 0.20
202000 FRANCE O.A.T. 2.000% 22-25/11/2032 EUR 187 262 0.37
228000 FRANCE O.A.T. 2.500% 14-25/05/2030 EUR 223 547 0.44
53000 FRANCE O.A.T. 2.500% 22-25/05/2043 EUR 47 187 0.09
236000 FRANCE O.A.T. 2.750% 12-25/10/2027 EUR 234329 0.46
40000 FRANCE O.A.T. 2.750% 23-25/02/2029 EUR 39 688 0.08
50000 FRANCE O.A.T. 3.000% 23-25/05/2033 EUR 50297 0.10
142000 FRANCE O.A.T. 3.250% 13-25/05/2045 EUR 142 493 0.28
190 000 FRANCE O.A.T. 3.500% 10-25/04/2026 EUR 191976 0.38
70000 FRANCE O.A.T. 4.000% 05-25/04/2055 EUR 80135 0.16
112000 FRANCE O.A.T. 4.000% 06-25/10/2038 EUR 123 568 0.24
87000 FRANCE O.A.T. 4.000% 10-25/04/2060 EUR 101 054 0.20
176 000 FRANCE O.A.T. 4.500% 09-25/04/2041 EUR 206974 0.40
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196 000 FRANCE O.A.T. 4.750% 04-25/04/2035 EUR 228 812 0.45
161 000 FRANCE O.A.T. 5.500% 98-25/04/2029 EUR 183 226 0.36
116 000 FRANCE O.A.T. 5.750% 01-25/10/2032 EUR 142 645 0.28
169 000 FRANCE O.A.T. 6.000% 94-25/10/2025 EUR 179 407 0.35
100 000  GECINA 0.875% 22-25/01/2033 EUR 75208 0.15
200000 HOLDING DINFRA 0.625% 21-14/09/2028 EUR 166 366 0.33
100 000 IMERYS SA 1.500% 17-15/01/2027 EUR 90 827 0.18
100 000 ORANGE 2.375% 22-18/05/2032 EUR 91286 0.18
100 000 PSA BANQUE FRANC 3.875% 23-19/01/2026 EUR 99 242 0.19
100 000  SANOFI 1.250% 22-06/04/2029 EUR 89452 0.18
200000 SOCIETE GENERALE 2.625% 22-30/05/2029 EUR 184 970 0.36
100 000  SOCIETE PARIS 3.500% 23-25/05/2043 EUR 97 349 0.19
200000 SUEZ 2.375% 22-24/05/2030 EUR 179 978 0.35
300000 UNEDIC 0.000% 20-05/03/2030 EUR 244 947 0.48
150 000 UNIBAIL-RODAMCO 2.000% 16-28/04/2036 EUR 112 553 0.22

Germany 8647 386 16.92

100000 AAREAL BANK AG 4.500% 22-25/07/2025 EUR 96 954 0.19
100 000 AMPRION GMBH 3.450% 22-22/09/2027 EUR 97 946 0.19
154000 BAYERNLABO 0.250% 21-21/03/2036 EUR 107 993 0.21
100 000 BERLIN HYP AG 0.375% 17-21/02/2025 EUR 94 519 0.18
176 000 BUNDESOBL-179 0.000% 19-05/04/2024 EUR 171 533 0.34
244 000 BUNDESOBL-180 0.000% 19-18/10/2024 EUR 233781 0.46
176 000 BUNDESOBL-182 0.000% 20-10/10/2025 EUR 164 315 0.32
106 000 BUNDESOBL-183 0.000% 21-10/04/2026 EUR 97 875 0.19
82000 BUNDESOBL-184 0.000% 21-09/10/2026 EUR 74 891 0.15
80000 BUNDESOBL-185 0.000% 22-16/04/2027 EUR 72 306 0.14
117000 BUNDESOBL-186 1.300% 22-15/10/2027 EUR 110 745 0.22
98000 BUNDESREPUBLIK DEUTSCHLAND 0.000% 16-15/08/2026 EUR 89 896 0.18
114000 BUNDESREPUBLIK DEUTSCHLAND 0.000% 19-15/08/2029 EUR 98 331 0.19
169 000 BUNDESREPUBLIK DEUTSCHLAND 0.000% 19-15/08/2050 EUR 90973 0.18
107000 BUNDESREPUBLIK DEUTSCHLAND 0.000% 20-15/02/2030 EUR 91345 0.18
99000 BUNDESREPUBLIK DEUTSCHLAND 0.000% 20-15/05/2035 EUR 74 472 0.15
125000 BUNDESREPUBLIK DEUTSCHLAND 0.000% 20-15/08/2030 EUR 105 648 0.21
89000 BUNDESREPUBLIK DEUTSCHLAND 0.000% 20-15/11/2027 EUR 79 542 0.16
99 000 BUNDESREPUBLIK DEUTSCHLAND 0.000% 21-15/02/2031 EUR 82757 0.16
121000 BUNDESREPUBLIK DEUTSCHLAND 0.000% 21-15/05/2036 EUR 88618 0.17
114000 BUNDESREPUBLIK DEUTSCHLAND 0.000% 21-15/08/2031 EUR 94 342 0.18
19000 BUNDESREPUBLIK DEUTSCHLAND 0.000% 21-15/08/2031 EUR 15742 0.03
63000 BUNDESREPUBLIK DEUTSCHLAND 0.000% 21-15/08/2050 EUR 34101 0.07
92000 BUNDESREPUBLIK DEUTSCHLAND 0.000% 21-15/08/2052 EUR 47239 0.09
105000 BUNDESREPUBLIK DEUTSCHLAND 0.000% 21-15/11/2028 EUR 92 002 0.18
108000 BUNDESREPUBLIK DEUTSCHLAND 0.000% 22-15/02/2032 EUR 88370 0.17
93000 BUNDESREPUBLIK DEUTSCHLAND 0.250% 17-15/02/2027 EUR 85192 0.17
114000 BUNDESREPUBLIK DEUTSCHLAND 0.250% 18-15/08/2028 EUR 101 729 0.20
114000 BUNDESREPUBLIK DEUTSCHLAND 0.250% 19-15/02/2029 EUR 100 857 0.20
259000 BUNDESREPUBLIK DEUTSCHLAND 0.500% 15-15/02/2025 EUR 248 052 0.49
110000 BUNDESREPUBLIK DEUTSCHLAND 0.500% 16-15/02/2026 EUR 103 293 0.20
123000 BUNDESREPUBLIK DEUTSCHLAND 0.500% 17-15/08/2027 EUR 112 900 0.22
122000 BUNDESREPUBLIK DEUTSCHLAND 0.500% 18-15/02/2028 EUR 111153 0.22
43000 BUNDESREPUBLIK DEUTSCHLAND 1.000% 14-15/08/2024 EUR 41904 0.08
195000 BUNDESREPUBLIK DEUTSCHLAND 1.000% 15-15/08/2025 EUR 186 689 0.37
86 000 BUNDESREPUBLIK DEUTSCHLAND 1.000% 22-15/05/2038 EUR 70224 0.14
170000 BUNDESREPUBLIK DEUTSCHLAND 1.250% 17-15/08/2048 EUR 135136 0.26
98 000 BUNDESREPUBLIK DEUTSCHLAND 1.700% 22-15/08/2032 EUR 92 707 0.18
66 000 BUNDESREPUBLIK DEUTSCHLAND 1.800% 22-15/08/2053 EUR 57732 0.11
168 000 BUNDESREPUBLIK DEUTSCHLAND 2.500% 12-04/07/2044 EUR 169 609 0.33
162000 BUNDESREPUBLIK DEUTSCHLAND 2.500% 14-15/08/2046 EUR 165 144 0.32
124000 BUNDESREPUBLIK DEUTSCHLAND 3.250% 10-04/07/2042 EUR 138 227 0.27
127000 BUNDESREPUBLIK DEUTSCHLAND 4.000% 05-04/01/2037 EUR 149 087 0.29
103000 BUNDESREPUBLIK DEUTSCHLAND 4.250% 07-04/07/2039 EUR 126 582 0.25
128000 BUNDESREPUBLIK DEUTSCHLAND 4.750% 03-04/07/2034 EUR 156 625 0.31
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114000 BUNDESREPUBLIK DEUTSCHLAND 4.750% 08-04/07/2040 EUR 149 304 0.29
54000 BUNDESREPUBLIK DEUTSCHLAND 4.750% 98-04/07/2028 EUR 59574 0.12
78000 BUNDESREPUBLIK DEUTSCHLAND 5.500% 00-04/01/2031 EUR 94309 0.18
71000 BUNDESREPUBLIK DEUTSCHLAND 5.625% 98-04/01/2028 EUR 80 089 0.16
42000 BUNDESREPUBLIK DEUTSCHLAND 6.250% 00-04/01/2030 EUR 51517 0.10
45000 BUNDESREPUBLIK DEUTSCHLAND 6.500% 97-04/07/2027 EUR 51442 0.10
82000 BUNDESSCHATZANW 0.200% 22-14/06/2024 EUR 79 574 0.16
161 000 BUNDESSCHATZANW 0.400% 22-13/09/2024 EUR 155471 0.30
100000 COMMERZBANK AG 0.010% 20-11/03/2030 EUR 80997 0.16
100000 DEUTSCHE BANK AG 2.500% 22-20/09/2032 EUR 94 867 0.19
80000 DEUTSCHE TELEKOM 0.500% 19-05/07/2027 EUR 72297 0.14
100000  DZHYP AG 0.750% 22-21/11/2029 EUR 85965 0.17
100 000 EUROGRID GMBH 3.722% 23-27/04/2030 EUR 99 031 0.19
160000  FRESENIUS SE & C 1.875% 22-24/05/2025 EUR 153 110 0.30
200000 INVESTBNK BERLIN 0.050% 20-02/03/2035 EUR 140 726 0.28
275000 KFW 0.000% 19-30/09/2026 EUR 247 838 0.48
178 000  KFW 0.000% 20-31/03/2027 EUR 158 050 0.31
346 000 KFW 0.050% 19-29/09/2034 EUR 249739 0.49
265000 KFW 1.250% 22-30/06/2027 EUR 245843 0.48
100000  KFW 3.125% 23-07/06/2030 EUR 100 909 0.20
100 000 LANDBK HESSEN-TH 0.010% 19-26/09/2029 EUR 82177 0.16
100000 LANDBK HESSEN-TH 4.000% 23-04/02/2030 EUR 98 164 0.19
100000 LEG IMMOBILIEN 0.875% 21-30/03/2033 EUR 67503 0.13
150000 NIEDERSACHSEN 2.750% 23-17/02/2031 EUR 147 036 0.29
93000 NORDRHEIN-WEST 1.550% 17-16/06/2048 EUR 67 544 0.13
113000 NORDRHEIN-WEST 1.650% 18-22/02/2038 EUR 93 164 0.18
54000 NORDRHEIN-WEST 2.150% 19-21/03/2119 EUR 37867 0.07
247000 NORDRHEIN-WEST 3.000% 22-27/01/2028 EUR 2441775 0.48
100 000 NRW BANK 2.875% 23-05/04/2033 EUR 98 591 0.19
294000 RENTENBANK 0.050% 21-31/01/2031 EUR 235438 0.46
100000  UNICREDIT 0.375% 22-17/01/2033 EUR 77 300 0.15
100000  VONOVIA SE 4.750% 22-23/05/2027 EUR 98 097 0.19
Italy 6593 256 12.92

114000 BANCA POP MILANO 1.500% 15-02/12/2025 EUR 107 432 0.21
142000 HERA SPA 0.250% 20-03/12/2030 EUR 106 987 0.21
198 000 INTESA SANPAOLO 4.750% 22-06/09/2027 EUR 198 634 0.39
265000 ITALY BTPS 0.000% 21-15/12/2024 EUR 251081 0.49
161000 ITALY BTPS 0.600% 21-01/08/2031 EUR 125 050 0.24
275000 ITALY BTPS 0.850% 19-15/01/2027 EUR 249329 0.49
162000 ITALY BTPS 0.950% 20-01/08/2030 EUR 133485 0.26
300000 ITALY BTPS 0.950% 21-01/03/2037 EUR 202272 0.40
144000 ITALY BTPS 1.500% 21-30/04/2045 EUR 89 156 0.17
300000 ITALY BTPS 1.650% 15-01/03/2032 EUR 251 686 0.50
177000 ITALY BTPS 1.650% 20-01/12/2030 EUR 152278 0.30
125000 ITALY BTPS 1.700% 20-01/09/2051 EUR 74 988 0.15
254000 ITALY BTPS 1.750% 19-01/07/2024 EUR 248 902 0.49
253000 ITALY BTPS 1.750% 22-30/05/2024 EUR 248 320 0.49
207000 ITALY BTPS 2.050% 17-01/08/2027 EUR 194 232 0.38
90000 ITALY BTPS 2.150% 22-01/09/2052 EUR 58997 0.12
204 000 ITALY BTPS 2.200% 17-01/06/2027 EUR 193 104 0.38
142000 ITALY BTPS 2.450% 17-01/09/2033 EUR 123 940 0.24
347000 ITALY BTPS 2.450% 20-01/09/2050 EUR 248 573 0.49
251000 ITALY BTPS 2.500% 14-01/12/2024 EUR 246713 0.48
285000 ITALY BTPS 2.500% 22-01/12/2032 EUR 253503 0.51
100000  ITALY BTPS 2.800% 16-01/03/2067 EUR 71 629 0.14
263000 ITALY BTPS 2.800% 22-15/06/2029 EUR 249 463 0.49
185000 ITALY BTPS 3.000% 19-01/08/2029 EUR 177 570 0.35
100000 ITALY BTPS 3.450% 17-01/03/2048 EUR 87998 0.17
244000 ITALY BTPS 4.400% 22-01/05/2033 EUR 252451 0.50
237000 ITALY BTPS 4.500% 10-01/03/2026 EUR 241370 0.47
231000 ITALY BTPS 4.750% 13-01/09/2028 EUR 242 194 0.47
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100 000  ITALY BTPS 5.000% 07-01/08/2039 EUR 108 720 0.21
227000 ITALY BTPS 5.000% 09-01/09/2040 EUR 247 675 0.48
208 000 ITALY BTPS 5.250% 98-01/11/2029 EUR 225896 0.44
214000 ITALY BTPS 6.000% 00-01/05/2031 EUR 245524 0.48
218000 ITALY BTPS 6.500% 97-01/11/2027 EUR 242553 0.47
207000 ITALY BTPS 7.250% 97-01/11/2026 EUR 229 667 0.45
271000 TERNA SPA 0.375% 20-25/09/2030 EUR 211 884 0.41

Spain 4384 992 8.57

100000  ARVAL SERVICE 4.125% 23-13/04/2026 EUR 99 006 0.19
300000 BANCO SANTANDER 0.125% 19-04/06/2030 EUR 237918 0.47
100 000 CEDULAS TDA A-6 4.250% 06-10/04/2031 EUR 105 259 0.21
121000 FCC AQUALIA SA 2.629% 17-08/06/2027 EUR 112981 0.22
264000 SPANISH GOVERNMENT 0.000% 20-31/01/2025 EUR 250 106 0.49
319000 SPANISH GOVERNMENT 0.100% 21-30/04/2031 EUR 250227 0.49
291000 SPANISH GOVERNMENT 0.600% 19-31/10/2029 EUR 248 080 0.49
256 000  SPANISH GOVERNMENT 0.700% 22-30/04/2032 EUR 205 629 0.40
104000  SPANISH GOVERNMENT 1.000% 20-31/10/2050 EUR 55751 0.11
167000 SPANISH GOVERNMENT 1.200% 20-31/10/2040 EUR 114 113 0.22
284 000 SPANISH GOVERNMENT 1.250% 20-31/10/2030 EUR 247 350 0.48
263000 SPANISH GOVERNMENT 1.300% 16-31/10/2026 EUR 246 873 0.48
266 000 SPANISH GOVERNMENT 1.950% 15-30/07/2030 EUR 244 595 0.48
198 000 SPANISH GOVERNMENT 2.350% 17-30/07/2033 EUR 180 679 0.35
264 000 SPANISH GOVERNMENT 2.550% 22-31/10/2032 EUR 247421 0.48
232000 SPANISH GOVERNMENT 4.200% 05-31/01/2037 EUR 247 419 0.48
212000 SPANISH GOVERNMENT 4.700% 09-30/07/2041 EUR 239 549 0.47
208 000 SPANISH GOVERNMENT 4.900% 07-30/07/2040 EUR 239 628 0.47
201000 SPANISH GOVERNMENT 5.750% 01-30/07/2032 EUR 239395 0.47
220000  SPANISH GOVERNMENT 5.900% 11-30/07/2026 EUR 236 201 0.46
214000 SPANISH GOVERNMENT 6.000% 98-31/01/2029 EUR 243 829 0.48
100000 TELEFONICA EMIS 2.592% 22-25/05/2031 EUR 92 983 0.18
The Netherlands 3139629 6.14

100 000  ABN AMRO BANK NV 4.000% 23-16/01/2028 EUR 98 049 0.19
100000  AKELIUS RESIDENT 0.750% 21-22/02/2030 EUR 71 460 0.14
100 000 BMW FINANCE NV 3.500% 23-06/04/2025 EUR 99 595 0.19
320000 BNG BANK NV 0.125% 21-19/04/2033 EUR 240 653 0.47
100 000 BNG BANK NV 1.500% 18-15/07/2039 EUR 78 480 0.15
143000 COCA-COLA HBC BV 0.625% 19-21/11/2029 EUR 117 720 0.23
100 000 ENEXIS HOLDING 0.875% 16-28/04/2026 EUR 92 361 0.18
130000 LEASEPLAN CORP 0.250% 21-07/09/2026 EUR 114299 0.22
100 000  LINDE FINANCE BV 0.250% 20-19/05/2027 EUR 88 034 0.17
112000 LOUIS DREYF 2.375% 20-27/11/2025 EUR 106 650 0.21
66000 NETHERLANDS GOVERNMENT 0.000% 20-15/01/2027 EUR 59 658 0.12
50000 NETHERLANDS GOVERNMENT 0.000% 20-15/01/2052 EUR 24 389 0.05
197000 NETHERLANDS GOVERNMENT 0.000% 22-15/01/2026 EUR 182473 0.36
264000 NETHERLANDS GOVERNMENT 0.250% 15-15/07/2025 EUR 249 116 0.49
133000 NETHERLANDS GOVERNMENT 0.500% 16-15/07/2026 EUR 123 548 0.24
56000 NETHERLANDS GOVERNMENT 0.500% 19-15/01/2040 EUR 39 465 0.08
250000 NETHERLANDS GOVERNMENT 0.500% 22-15/07/2032 EUR 206 630 0.40
57000 NETHERLANDS GOVERNMENT 0.750% 17-15/07/2027 EUR 52533 0.10
40000 NETHERLANDS GOVERNMENT 0.750% 18-15/07/2028 EUR 36243 0.07
100000 NETHERLANDS GOVERNMENT 2.000% 14-15/07/2024 EUR 98 578 0.19
100 000 NETHERLANDS GOVERNMENT 2.000% 22-15/01/2054 EUR 86 891 0.17
77000 NETHERLANDS GOVERNMENT 2.750% 14-15/01/2047 EUR 78 553 0.15
78 000 NETHERLANDS GOVERNMENT 3.750% 10-15/01/2042 EUR 89 486 0.18
44 000 NETHERLANDS GOVERNMENT 4.000% 05-15/01/2037 EUR 50015 0.10
55000 NETHERLANDS GOVERNMENT 5.500% 98-15/01/2028 EUR 61189 0.12
142000 PROSUS NV 1.207% 22-19/01/2026 EUR 128 837 0.25
114000  SIGNIFY NV 2.375% 20-11/05/2027 EUR 104 958 0.21
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100 000 STELLANTIS NV 4.375% 23-14/03/2030 EUR 100 238 0.20
107000  SYNGENTA FINANCE 3.375% 20-16/04/2026 EUR 102 585 0.20
206000 TENNET HLD BV 1.500% 19-03/06/2039 EUR 156 943 0.31

Belgium 2975226 5.83

100000  BELFIUS BANK SA 3.125% 16-11/05/2026 EUR 95171 0.19
12000 BELGIAN 3.000% 23-22/06/2033 EUR 11 944 0.02
108 000  BELGIUM GOVERNMENT 0.000% 20-22/10/2027 EUR 95310 0.19
47000 BELGIUM GOVERNMENT 0.000% 21-22/10/2031 EUR 36 926 0.07
71000 BELGIUM GOVERNMENT 0.100% 20-22/06/2030 EUR 58712 0.11
51000 BELGIUM GOVERNMENT 0.350% 22-22/06/2032 EUR 40 519 0.08
87000 BELGIUM GOVERNMENT 0.400% 20-22/06/2040 EUR 54 540 0.11
30000 BELGIUM GOVERNMENT 0.650% 21-22/06/2071 EUR 12507 0.02
132000 BELGIUM GOVERNMENT 0.800% 17-22/06/2027 EUR 121 365 0.24
130000 BELGIUM GOVERNMENT 0.800% 18-22/06/2028 EUR 117 642 0.23
115000 BELGIUM GOVERNMENT 0.900% 19-22/06/2029 EUR 102 796 0.20
72000 BELGIUM GOVERNMENT 1.000% 15-22/06/2031 EUR 62257 0.12
34000 BELGIUM GOVERNMENT 1.250% 18-22/04/2033 EUR 29 141 0.06
38000 BELGIUM GOVERNMENT 1.400% 22-22/06/2053 EUR 24263 0.05
48000 BELGIUM GOVERNMENT 1.450% 17-22/06/2037 EUR 38700 0.08
65000 BELGIUM GOVERNMENT 1.600% 16-22/06/2047 EUR 46 564 0.09
51000 BELGIUM GOVERNMENT 1.700% 19-22/06/2050 EUR 36279 0.07
60000 BELGIUM GOVERNMENT 1.900% 15-22/06/2038 EUR 50519 0.10
35000 BELGIUM GOVERNMENT 2.150% 16-22/06/2066 EUR 26315 0.05
27000 BELGIUM GOVERNMENT 2.250% 17-22/06/2057 EUR 21254 0.04
44000 BELGIUM GOVERNMENT 2.750% 22-22/04/2039 EUR 41151 0.08
30000 BELGIUM GOVERNMENT 3.000% 14-22/06/2034 EUR 29761 0.06
64000 BELGIUM GOVERNMENT 3.750% 13-22/06/2045 EUR 68 173 0.13
28000 BELGIUM GOVERNMENT 4.000% 12-28/03/2032 EUR 30157 0.06
50000 BELGIUM GOVERNMENT 4.250% 10-28/03/2041 EUR 56 371 0.11
154000 BELGIUM OLO 31 5.500% 98-28/03/2028 EUR 171 548 0.34
80000 BELGIUM OLO 44 5.000% 04-28/03/2035 EUR 94 430 0.18
100 000 EANDIS 2.875% 14-07/05/2029 EUR 94 816 0.19
247000 EUROPEAN UNION 0.000% 21-04/07/2031 EUR 194 905 0.38
164000 EUROPEAN UNION 0.000% 21-04/10/2028 EUR 139 605 0.27
175000 EUROPEAN UNION 0.000% 21-22/04/2031 EUR 138 941 0.27
41000 EUROPEAN UNION 0.300% 20-04/11/2050 EUR 20119 0.04
61711  EUROPEAN UNION 0.450% 21-04/07/2041 EUR 38479 0.08
58042 EUROPEAN UNION 0.700% 21-06/07/2051 EUR 32342 0.06
111000 EUROPEAN UNION 0.800% 22-04/07/2025 EUR 105316 0.21
139000 EUROPEAN UNION 1.625% 22-04/12/2029 EUR 127 428 0.25
156 000 EUROPEAN UNION 2.000% 22-04/10/2027 EUR 148 776 0.29
56000 EUROPEAN UNION 2.500% 22-04/10/2052 EUR 48 136 0.09
100000 EUROPEAN UNION 2.750% 22-04/12/2037 EUR 95231 0.19
100 000 EUROPEAN UNION 3.000% 22-04/03/2053 EUR 95130 0.19
120000 EUROPEAN UNION 3.375% 22-04/11/2042 EUR 121 687 0.24
Luxembourg 2388 884 4.67

100000 CZECH GAS NET 0.450% 21-08/09/2029 EUR 76 959 0.15
171000 DH EUROPE FINANCE 1.200% 17-30/06/2027 EUR 155 049 0.30
276 000  EFSF 0.875% 22-05/09/2028 EUR 246 349 0.48
57000 EFSF 1.500% 22-15/12/2025 EUR 54454 0.11
142000  EFSF 2.000% 17-28/02/2056 EUR 106 994 0.21
247000  EFSF 3.000% 13-04/09/2034 EUR 244236 0.48
292000  EIB 0.000% 21-28/09/2028 EUR 248 930 0.49
100000  EIB 0.010% 20-15/11/2035 EUR 68 420 0.13
250000 EIB 2.875% 23-12/01/2033 EUR 246 870 0.48
246 000  EIB 3.000% 13-14/10/2033 EUR 245304 0.48
207000  ESM 0.000% 19-14/03/2025 EUR 195108 0.38
52000 ESM 0.500% 19-05/03/2029 EUR 45022 0.09
54000 ESM 0.750% 18-05/09/2028 EUR 47917 0.09
84000 ESM 1.800% 17-02/11/2046 EUR 64 807 0.13
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150 000 HOLCIM FINANCE L 1.500% 22-06/04/2025 EUR 143 055 0.28
100000 MEDTRONIC GLOBAL 3.125% 22-15/10/2031 EUR 95 858 0.19
100 000 NESTLE FINANCE INTERNATIONAL 3.750% 23-13/03/2033 EUR 103 552 0.20

Austria 1711606 3.34

100 000  HYPO NOE GRUPPE 0.010% 19-01/10/2026 EUR 88 841 0.17
100000  HYPO TIROL BANK 0.010% 19-19/10/2026 EUR 88 545 0.17
100 000 HYPO VORARLBERG 0.625% 18-17/07/2026 EUR 91036 0.18
115000 OESTER KONTROLLBK 1.500% 22-13/07/2027 EUR 107 265 0.21
100000  RAIFF LB OBEROST 3.125% 23-30/01/2026 EUR 98 121 0.19
100 000 RAIFF LB STEIER 3.125% 23-18/01/2027 EUR 97 877 0.19
271000 REPUBLIC OF AUSTRIA 0.500% 17-20/04/2027 EUR 246 984 0.48
242000 REPUBLIC OF AUSTRIA 0.500% 19-20/02/2029 EUR 211583 0.41
105000 REPUBLIC OF AUSTRIA 0.850% 20-30/06/2120 EUR 43769 0.09
59000 REPUBLIC OF AUSTRIA 2.100% 17-20/09/2117 EUR 43 641 0.09
170 000 REPUBLIC OF AUSTRIA 2.900% 23-20/02/2033 EUR 168 181 0.33
211000 REPUBLIC OF AUSTRIA 6.250% 97-15/07/2027 EUR 236 664 0.46
100 000  UNICREDIT BK AUS 3.000% 23-31/07/2026 EUR 97 891 0.19
100000 VOLKSBANK WIEN A 0.375% 19-04/03/2026 EUR 91208 0.18
United States of America 1625491 3.19

148 000  ABBVIE INC 0.750% 19-18/11/2027 EUR 130 665 0.26
100000  AT&T INC 1.600% 20-19/05/2028 EUR 89515 0.18
108000  AVERY DENNISON 1.250% 17-03/03/2025 EUR 101 929 0.20
147000 BOOKING HLDS INC 4.000% 22-15/11/2026 EUR 147 284 0.29
117000 GENERAL MILLS IN 0.125% 21-15/11/2025 EUR 106 839 0.21
108000 HARLEY-DAVIDSON 0.900% 19-19/11/2024 EUR 102 882 0.20
217000 INT BANK RECON & DEV 0.500% 15-16/04/2030 EUR 182 653 0.36
207000 INTERNATIONAL DEVEL ASSOC 0.700% 22-17/01/2042 EUR 134 527 0.26
109000 LIBERTY MUTUAL 2.750% 16-04/05/2026 EUR 104 240 0.20
109 000 PERKINELMER INC 1.875% 16-19/07/2026 EUR 101 371 0.20
107000 PVH CORP 3.625% 16-15/07/2024 EUR 106 353 0.21
100 000 THERMO FISHER 3.650% 22-21/11/2034 EUR 98 494 0.19
100 000  VERIZON COMMUNICATIONS INC 4.250% 22-31/10/2030 EUR 101 288 0.20
127000  VISA INC 2.000% 22-15/06/2029 EUR 117 451 0.23
Finland 937521 1.83

142000  FINNISH GOVERNMENT 0.125% 21-15/04/2052 EUR 66915 0.13
287000 FINNISH GOVERNMENT 0.500% 19-15/09/2029 EUR 248 542 0.49
174000  FINNISH GOVERNMENT 1.375% 17-15/04/2047 EUR 128 101 0.25
127000 NORDIC INVESTMENT BANK 0.000% 19-25/09/2026 EUR 113925 0.22
100 000  OMA 1.500% 22-18/12/2026 EUR 92705 0.18
183000 OP CORPORATE BK 4.125% 22-18/04/2027 EUR 183 313 0.36
106 000  SP KIINNITYSLUO 3.125% 22-01/11/2027 EUR 104 020 0.20
United Kingdom 714220 1.39

108 000 ANGLO AMERICAN 4.750% 22-21/09/2032 EUR 108 684 0.21
112000 INFORMA PLC 2.125% 20-06/10/2025 EUR 106 837 0.21
172000 LLOYDS BANK PLC 0.125% 19-18/06/2026 EUR 154 447 0.30
148 000 SANTANDER UK PLC 0.050% 20-12/01/2027 EUR 130 108 0.25
113000 SWITCH HOLDINGS 2.250% 17-31/05/2027 EUR 104 824 0.21
128 000  YORKSHRE BLD SOC 0.010% 20-13/10/2027 EUR 109 320 0.21
Portugal 652738 1.29

22000 PORTUGUESE OTS 0.475% 20-18/10/2030 EUR 18 405 0.04
78 000 PORTUGUESE OTS 0.700% 20-15/10/2027 EUR 71072 0.14
57000 PORTUGUESE OTS 1.950% 19-15/06/2029 EUR 53 878 0.11
91000 PORTUGUESE OTS 2.125% 18-17/10/2028 EUR 87387 0.17
77000 PORTUGUESE OTS 2.875% 15-15/10/2025 EUR 76 808 0.15
96 000 PORTUGUESE OTS 2.875% 16-21/07/2026 EUR 95 823 0.19
100 000 PORTUGUESE OTS 3.500% 23-18/06/2038 EUR 100 098 0.20
31000 PORTUGUESE OTS 3.875% 14-15/02/2030 EUR 32 649 0.06
34000 PORTUGUESE OTS 4.100% 06-15/04/2037 EUR 36368 0.07
77000 PORTUGUESE OTS 4.125% 17-14/04/2027 EUR 80250 0.16
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Ireland 627516 1.24

28000 IRISH GOVERNMENT 0.200% 20-15/05/2027 EUR 25192 0.05
52000 IRISH GOVERNMENT 0.550% 21-22/04/2041 EUR 33914 0.07
47000 IRISH GOVERNMENT 0.900% 18-15/05/2028 EUR 42919 0.08
39000 IRISH GOVERNMENT 1.000% 16-15/05/2026 EUR 36 886 0.07
27000 IRISH GOVERNMENT 1.100% 19-15/05/2029 EUR 24505 0.05
25000 IRISH GOVERNMENT 1.700% 17-15/05/2037 EUR 21114 0.04
60000 IRISH GOVERNMENT 2.000% 15-18/02/2045 EUR 48977 0.10
24000 IRISH GOVERNMENT 2.400% 14-15/05/2030 EUR 23 456 0.05
40000 IRISH GOVERNMENT 3.000% 23-18/10/2043 EUR 39373 0.08
226000 IRISH GOVERNMENT 5.400% 09-13/03/2025 EUR 234238 0.46
100000 VODAFONE INT FIN 3.750% 22-02/12/2034 EUR 96 942 0.19
Canada 532543 1.04

189000 BANK NOVA SCOTIA 0.010% 20-14/01/2027 EUR 165 802 032
131000 BANK OF MONTREAL 2.750% 22-13/10/2026 EUR 126 778 025
119000 CAISS DESJARDINS 2.000% 22-31/08/2026 EUR 112588 022
144000 CAN IMPERIAL BK 0.010% 21-07/10/2026 EUR 127375 025
Sweden 463 521 0.90

103000 ELECTROLUX AB 4.125% 22-05/10/2026 EUR 103 229 0.20
165000 SKANDINAVISKA ENSKILDA BANK 1.750% 22-11/11/2026 EUR 152947 0.30
100000 SVENSKA HANDELSBANKEN 3.750% 23-05/05/2026 EUR 98 831 0.19
109000 VATTENFALL AB 3.750% 22-18/10/2026 EUR 108 514 021
Australia 385033 0.75

107000 AURIZON NETWORK 3.125% 16-01/06/2026 EUR 103 298 0.20
135000 AUST & NZ BANK 3.652% 23-20/01/2026 EUR 133202 0.26
151000 NATL AUSTRALIABK 3.263% 23-13/02/2026 EUR 148 533 0.29
Slovakia 371261 0.72

100000  PRIMA BANKA SLOV 0.010% 19-01/10/2026 EUR 87976 0.17
24000 SLOVAKIA GOVERNMENT 0.625% 16-22/05/2026 EUR 22181 0.04
17000 SLOVAKIA GOVERNMENT 1.375% 15-21/01/2027 EUR 15 868 0.03
160000 SLOVAKIA GOVERNMENT 3.375% 12-15/11/2024 EUR 159 707 031
30000 SLOVAKIA GOVERNMENT 3.625% 14-16/01/2029 EUR 30 608 0.06
54000 SLOVAKIA GOVERNMENT 4.350% 10-14/10/2025 EUR 54921 0.11
Denmark 354004 0.69

112000 AP MOLLER 1.750% 18-16/03/2026 EUR 105 692 021
111000 DANMARK SKIBSKRD 0.125% 19-20/03/2025 EUR 103 480 0.20
160000 DANSKE BANK A/S 1.500% 20-02/09/2030 EUR 144 832 0.28
Switzerland 284276 0.55

100000 ARGENTUM NETHERLANDS 1.125% 18-17/09/2025 EUR 93 788 0.18
111000 CREDIT SUISSE 0.625% 21-18/01/2033 EUR 76 982 0.15
140000  EUROFIMA 0.100% 20-20/05/2030 EUR 113 506 0.22
Norway 221 663 0.43

128000 EIKA BOLIGKREDIT 1.625% 22-19/05/2030 EUR 114 414 0.22
109000 SPAREBANKEN 3.125% 22-14/11/2025 EUR 107 249 021
Romania 176 220 0.34

170000  ROMANIA 6.625% 22-27/09/2029 EUR 176 220 034
Ivory Coast 120 729 0.24

134000 AFRICAN DEV BANK 0.500% 22-22/03/2027 EUR 120 729 0.24
Singapore 114 567 0.22

134000 UNITED OVERSEAS 0.010% 20-01/12/2027 EUR 114 567 0.22
New Zealand 111 446 0.22

117000 BANK NEW ZEALAND 2.552% 22-29/06/2027 EUR 111 446 0.22
British Virgin Islands 104 569 0.20

111000 CHEUNG KONG INFR 1.000% 17-12/12/2024 EUR 104 569 0.20
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Estonia 104 555 0.20
112000 LUMINOR BANK 0.010% 20-11/03/2025 EUR 104 555 0.20
Czech Republic 102025 0.20
113000 KOMERCNI BANKA 0.010% 21-20/01/2026 EUR 102 025 0.20
Japan 100 209 0.20
100 000 MIZUHO FINANCIAL 4.416% 23-20/05/2033 EUR 100 209 0.20
Poland 96 033 0.19
100000 PKO BANK HIPOTEC 0.750% 17-27/08/2024 EUR 96 033 0.19
Mexico 73 846 0.14
100 000  UNITED MEXICAN 1.450% 21-25/10/2033 EUR 73 846 0.14
Floating rate bonds 2596 302 5.08
The Netherlands 667 038 1.30
116 000 ACHMEA BV 15-29/12/2049 FRN EUR 112616 0.22
110000 AEGON NV 14-25/04/2044 FRN EUR 107 913 0.21
100 000 COOPERATIEVE RAB 23-25/04/2029 FRN EUR 98 843 0.19
100000 DEUTSCHE BAHN FIN 19-22/04/2168 FRN EUR 91 582 0.18
200000 ING GROEP NV 21-16/11/2032 FRN EUR 165 378 0.32
100000 VOLKSBANK NV 20-22/10/2030 FRN EUR 90 706 0.18
France 557353 1.09
125000 AXA SA 22-10/03/2043 FRN EUR 114 666 0.22
200000 BNP PARIBAS 21-31/08/2033 FRN EUR 157 864 0.31
200000 CREDIT MUTUEL ARKEA 17-25/10/2029 FRN EUR 190 006 0.37
100 000 ORANGE 19-31/12/2049 FRN EUR 94 817 0.19
Germany 365 949 0.72
100000 COMMERZBANK AG 23-18/01/2030 FRN EUR 99 783 0.20
100000 DEUTSCHE BANK AG 20-19/11/2030 FRN EUR 78 946 0.15
200000 ENERGIE BADEN-WU 19-05/11/2079 FRN EUR 187 220 0.37
United Kingdom 198 848 0.39
100 000 HSBC HOLDINGS 23-10/03/2028 FRN EUR 99978 0.20
100 000 NATWEST GROUP 23-28/02/2034 FRN EUR 98 870 0.19
Switzerland 197274 0.39
200000 UBS GROUP 23-17/03/2028 FRN EUR 197 274 0.39
Spain 184 035 0.36
100 000 CAIXABANK 21-26/05/2028 FRN EUR 85939 0.17
100000 KUTXABANK 23-01/02/2028 FRN EUR 98 096 0.19
Ireland 120022 0.23
122000 AIB GROUP PLC 23/07/2029 FRN EUR 120 022 0.23
Denmark 106 115 0.21
107000 JYSKE BANK A/S 22-11/04/2026 FRN EUR 106 115 0.21
United States of America 100 534 0.20
100000 MORGAN STANLEY 23-02/03/2029 FRN EUR 100 534 0.20
Belgium 99 134 0.19
100 000 KBC GROUP NV 23-19/04/2030 FRN EUR 99 134 0.19
Other transferable securities 126 899 0.25
Bonds 126 899 0.25
France 126 899 0.25
134000 FRANKREICH 21250 A T 0.000% 25/02/2025 EUR 126 899 0.25
Total securities portfolio 50 363 264 98.53
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Transferable securities admitted to an official stock exchange listing and/or fraded 2209 771 620 9931
on another regulated market '

Bonds 1 805 021 484 81.09
France 372356 891 16.79

1600000 AIR LIQUIDE FIN 0.375% 21-20/09/2033 EUR 1167 348 0.05

1400000 AIR LIQUIDE FIN 0.625% 19-20/06/2030 EUR 1164 603 0.05

1600000 AIR LIQUIDE FIN 1.000% 20-02/04/2025 EUR 1523592 0.07

1600000  AIR LIQUIDE FIN 1.375% 20-02/04/2030 EUR 1407 856 0.06

1900000 AIR LIQUIDE FIN 2.875% 22-16/09/2032 EUR 1806 347 0.08

1600000 AIR LIQUIDE SA 0.375% 21-27/05/2031 EUR 1289 820 0.06

1200000 ALD SA 1.250% 22-02/03/2026 EUR 1109333 0.05

900 000  ALD SA 4.000% 22-05/07/2027 EUR 889 645 0.04

1400000 ALD SA 4.250% 23-18/01/2027 EUR 1394 744 0.06

1500000 ALD SA 4.750% 22-13/10/2025 EUR 1511781 0.07

2400000 ALSTOM S 0.000% 21-11/01/2029 EUR 1954 126 0.09

1600000 ALSTOM S 0.125% 21-27/07/2027 EUR 1378 416 0.06

2300000 ALSTOM S 0.250% 19-14/10/2026 EUR 2042 425 0.09

1900000 ALSTOM S 0.500% 21-27/07/2030 EUR 1522 659 0.07

1400000 APRR SA 0.000% 21-19/06/2028 EUR 1170 496 0.05

1600000 APRR SA 0.125% 20-18/01/2029 EUR 1322376 0.06

1600000 APRR SA 1.250% 19-18/01/2028 EUR 1442422 0.06

1600000 APRR SA 1.250% 20-14/01/2027 EUR 1473 570 0.07

1600000 APRR SA 1.500% 18-25/01/2030 EUR 1407 042 0.06

1600000 APRR SA 1.875% 22-03/01/2029 EUR 1459 025 0.07

1900000 APRR SA 3.125% 23-24/01/2030 EUR 1845488 0.08

1400000 ARKEMA 0.750% 19-03/12/2029 EUR 1162 492 0.05

1900000 AUCHAN SA 2.375% 19-25/04/2025 EUR 1822508 0.08

2600000 AUCHAN SA 2.875% 20-29/01/2026 EUR 2476 676 0.11

2300000 AUCHAN SA 3.250% 20-23/07/2027 EUR 2149 591 0.10

500 000 AXA SA 3.625% 23-10/01/2033 EUR 502 152 0.02
900 000 AXA SA 3.750% 22-12/10/2030 EUR 910 188 0.04

2300000 BANQUE FEDERATIVE DU CREDIT MUTUEL 0.010% 21-07/03/2025 EUR 2140717 0.10

2100000 BANQUE FEDERATIVE DU CREDIT MUTUEL 0.010% 21-11/05/2026 EUR 1865511 0.08

1000000 BANQUE FEDERATIVE DU CREDIT MUTUEL 0.100% 20-08/10/2027 EUR 849 524 0.04

1200000 BANQUE FEDERATIVE DU CREDIT MUTUEL 0.250% 21-19/07/2028 EUR 974 461 0.04

1000000 BANQUE FEDERATIVE DU CREDIT MUTUEL 0.250% 21-29/06/2028 EUR 835773 0.04

1500000 BANQUE FEDERATIVE DU CREDIT MUTUEL 0.625% 20-21/02/2031 EUR 1141 891 0.05

1900000 BANQUE FEDERATIVE DU CREDIT MUTUEL 0.625% 21-03/11/2028 EUR 1556 679 0.07

700000 BANQUE FEDERATIVE DU CREDIT MUTUEL 0.625% 22-19/11/2027 EUR 594 975 0.03

2000000 BANQUE FEDERATIVE DU CREDIT MUTUEL 0.750% 19-08/06/2026 EUR 1809 707 0.08

1300000 BANQUE FEDERATIVE DU CREDIT MUTUEL 0.750% 20-17/01/2030 EUR 1032878 0.05

2100000 BANQUE FEDERATIVE DU CREDIT MUTUEL 1.000% 22-23/05/2025 EUR 1977 132 0.09

1100000 BANQUE FEDERATIVE DU CREDIT MUTUEL 1.125% 21-19/11/2031 EUR 810311 0.04

1400000 BANQUE FEDERATIVE DU CREDIT MUTUEL 1.125% 22-19/01/2032 EUR 1096 275 0.05

1300000 BANQUE FEDERATIVE DU CREDIT MUTUEL 1.250% 20-03/06/2030 EUR 1056 207 0.05

1400000 BANQUE FEDERATIVE DU CREDIT MUTUEL 1.375% 18-16/07/2028 EUR 1227993 0.06

1100000 BANQUE FEDERATIVE DU CREDIT MUTUEL 1.750% 19-15/03/2029 EUR 951631 0.04

1300000 BANQUE FEDERATIVE DU CREDIT MUTUEL 1.875% 19-18/06/2029 EUR 1100113 0.05

1300000 BANQUE FEDERATIVE DU CREDIT MUTUEL 2.625% 22-06/11/2029 EUR 1169 259 0.05

2000000 BANQUE FEDERATIVE DU CREDIT MUTUEL 3.125% 22-14/09/2027 EUR 1923 638 0.09

1200000 BANQUE FEDERATIVE DU CREDIT MUTUEL 3.625% 22-14/09/2032 EUR 1159 889 0.05

1900000 BANQUE FEDERATIVE DU CREDIT MUTUEL 3.750% 22-01/02/2033 EUR 1844129 0.08

600 000 BANQUE FEDERATIVE DU CREDIT MUTUEL 3.875% 23-14/02/2028 EUR 591423 0.03
1300000 BANQUE FEDERATIVE DU CREDIT MUTUEL 3.875% 23-26/01/2028 EUR 1263 748 0.06
1000000 BANQUE FEDERATIVE DU CREDIT MUTUEL 4.000% 22-21/11/2029 EUR 996 967 0.04

600 000 BANQUE FEDERATIVE DU CREDIT MUTUEL 4.000% 23-26/01/2033 EUR 582510 0.03

1800000 BANQUE FEDERATIVE DU CREDIT MUTUEL 4.125% 23-13/03/2029 EUR 1795579 0.08

1600000 BANQUE FEDERATIVE DU CREDIT MUTUEL 4.125% 23-14/06/2033 EUR 1592 069 0.07

1600000 BANQUE FEDERATIVE DU CREDIT MUTUEL 4.375% 23-02/05/2030 EUR 1588757 0.07

1300000 BANQUE FEDERATIVE DU CREDIT MUTUEL 5.125% 23-13/01/2033 EUR 1275 406 0.06
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1500000 BNP PARIBAS 0.125% 19-04/09/2026 EUR 1333931 0.06
2300000 BNP PARIBAS 0.625% 20-03/12/2032 EUR 1656 586 0.07
1100000 BNP PARIBAS 1.125% 19-28/08/2024 EUR 1063 525 0.05
1500000 BNP PARIBAS 1.375% 19-28/05/2029 EUR 1265954 0.06
1300000 BNP PARIBAS 1.625% 19-02/07/2031 EUR 1021712 0.05
1800000 BNP PARIBAS 2.100% 22-07/04/2032 EUR 1518122 0.07
1900000 BNP PARIBAS 3.625% 22-01/09/2029 EUR 1815142 0.08
1600000 BNP PARIBAS 4.125% 23-24/05/2033 EUR 1601 586 0.07
600 000 BPCE 0.010% 21-14/01/2027 EUR 519021 0.02
700 000  BPCE 0.125% 19-04/12/2024 EUR 662 359 0.03
2000000 BPCE 0.250% 20-15/01/2026 EUR 1812138 0.08
1800000 BPCE 0.250% 21-14/01/2031 EUR 1355783 0.06
1300000 BPCE 0.375% 22-02/02/2026 EUR 1180173 0.05
1500000 BPCE 0.500% 19-24/02/2027 EUR 1304 667 0.06
1600000 BPCE 0.625% 19-26/09/2024 EUR 1529 430 0.07
900 000  BPCE 0.625% 20-15/01/2030 EUR 722 838 0.03
2200000 BPCE 0.625% 20-28/04/2025 EUR 2062 101 0.09
1500000 BPCE 0.750% 21-03/03/2031 EUR 1155188 0.05
1400000 BPCE 1.000% 19-01/04/2025 EUR 1320461 0.06
1600000 BPCE 1.000% 19-15/07/2024 EUR 1549 248 0.07
800 000  BPCE 1.000% 22-14/01/2032 EUR 620 490 0.03
1400000 BPCE 1.750% 22-26/04/2027 EUR 1282240 0.06
900 000  BPCE 2.375% 22-26/04/2032 EUR 786 328 0.04
1500000 BPCE 3.500% 23-25/01/2028 EUR 1458 824 0.07
800 000  BPCE 3.625% 23-17/04/2026 EUR 787 086 0.04
2000000 BPCE 4.000% 22-29/11/2032 EUR 1971967 0.09
1100000 BPCE 4.375% 23-13/07/2028 EUR 1091614 0.05
1600000 BPCE 4.500% 23-13/01/2033 EUR 1606 648 0.07
700 000  CAISSE NA REA MU 0.750% 21-07/07/2028 EUR 574902 0.03
400 000 CAISSE NA REA MU 2.125% 19-16/09/2029 EUR 341311 0.02
900 000 CAISSE NA REA MU 3.375% 18-24/09/2028 EUR 833 668 0.04
2100000 CAPGEMINI SE 0.625% 20-23/06/2025 EUR 1971301 0.09
2300000 CAPGEMINI SE 1.125% 20-23/06/2030 EUR 1932526 0.09
2300000 CAPGEMINI SE 1.625% 20-15/04/2026 EUR 2165921 0.10
3200000 CAPGEMINI SE 2.000% 20-15/04/2029 EUR 2914720 0.13
3900000 CAPGEMINI SE 2.375% 20-15/04/2032 EUR 3478 528 0.16
1300000 CIE DE ST GOBAIN 1.625% 22-10/08/2025 EUR 1239712 0.06
2500000 CIE DE ST GOBAIN 1.875% 18-21/09/2028 EUR 2279974 0.10
2400000 CIE DE ST GOBAIN 1.875% 19-15/03/2031 EUR 2084337 0.09
1600000 CIE DE ST GOBAIN 2.125% 22-10/06/2028 EUR 1482276 0.07
2400000 CIE DE ST GOBAIN 2.375% 20-04/10/2027 EUR 2277364 0.10
1600000  CIE DE ST GOBAIN 2.625% 22-10/08/2032 EUR 1465 004 0.07
2100000 CIE DE ST GOBAIN 3.500% 23-18/01/2029 EUR 2061116 0.09
3200000 COMPAGNIE FIN ET 1.000% 20-19/05/2031 EUR 2631305 0.12
700 000  COVIVIO 1.125% 19-17/09/2031 EUR 558 813 0.03
1200000 COVIVIO 1.625% 20-23/06/2030 EUR 1007 607 0.05
1400000 CREDIT AGRICOLE ASSR 1.500% 21-06/10/2031 EUR 1059 995 0.05
1400000 CREDIT AGRICOLE ASSR 2.000% 20-17/07/2030 EUR 1130 643 0.05
1400000 CREDIT AGRICOLE SA 0.125% 20-09/12/2027 EUR 1181637 0.05
800 000 CREDIT AGRICOLE SA 0.375% 19-21/10/2025 EUR 736 954 0.03
1200000 CREDIT AGRICOLE SA 0.375% 21-20/04/2028 EUR 1003 212 0.05
1900000 CREDIT AGRICOLE SA 0.875% 20-14/01/2032 EUR 1457 147 0.07
1200000 CREDIT AGRICOLE SA 1.000% 19-03/07/2029 EUR 1018115 0.05
1800000 CREDIT AGRICOLE SA 1.000% 22-18/09/2025 EUR 1688 834 0.08
1200000 CREDIT AGRICOLE SA 1.125% 22-12/07/2032 EUR 937 346 0.04
1000000 CREDIT AGRICOLE SA 1.125% 22-24/02/2029 EUR 862427 0.04
2000000 CREDIT AGRICOLE SA 1.750% 19-05/03/2029 EUR 1746 696 0.08
1600000 CREDIT AGRICOLE SA 2.000% 19-25/03/2029 EUR 1386 380 0.06
900000 CREDIT AGRICOLE SA 2.500% 22-22/04/2034 EUR 776 824 0.03
1500000 CREDIT AGRICOLE SA 2.500% 22-29/08/2029 EUR 1380 954 0.06
1300000 CREDIT AGRICOLE SA 3.375% 22-28/07/2027 EUR 1266 450 0.06
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2000000 CREDIT AGRICOLE SA 3.875% 22-28/11/2034 EUR 1982778 0.09
1800000 CREDIT AGRICOLE SA 3.875% 23-20/04/2031 EUR 1777175 0.08
1000000 CREDIT AGRICOLE SA 4.000% 23-18/01/2033 EUR 999 490 0.04
600 000 CREDIT AGRICOLE SA 4.125% 23-07/03/2030 EUR 606 261 0.03
600 000 CREDIT MUTUEL ARKEA 0.010% 20-28/01/2026 EUR 540 028 0.02
700 000 CREDIT MUTUEL ARKEA 0.375% 19-03/10/2028 EUR 581596 0.03
900000 CREDIT MUTUEL ARKEA 0.750% 22-18/01/2030 EUR 727 700 0.03
800 000 CREDIT MUTUEL ARKEA 0.875% 20-07/05/2027 EUR 708 051 0.03
400000 CREDIT MUTUEL ARKEA 0.875% 21-11/03/2033 EUR 294974 0.01
800000 CREDIT MUTUEL ARKEA 0.875% 21-25/10/2031 EUR 613 707 0.03
600000 CREDIT MUTUEL ARKEA 1.125% 19-23/05/2029 EUR 508 127 0.02
700 000 CREDIT MUTUEL ARKEA 1.375% 19-17/01/2025 EUR 669 735 0.03
600 000 CREDIT MUTUEL ARKEA 1.625% 19-15/04/2026 EUR 557436 0.03
900 000 CREDIT MUTUEL ARKEA 3.375% 19-11/03/2031 EUR 808 438 0.04
1200000 CREDIT MUTUEL ARKEA 3.375% 22-19/09/2027 EUR 1164971 0.05
400000 CREDIT MUTUEL ARKEA 3.875% 23-22/05/2028 EUR 396 760 0.02
700 000 CREDIT MUTUEL ARKEA 4.250% 22-01/12/2032 EUR 701 424 0.03
2300000 DASSAULT SYSTEME 0.000% 19-16/09/2024 EUR 2193355 0.10
2900000 DASSAULT SYSTEME 0.125% 19-16/09/2026 EUR 2592711 0.12
3500000 DASSAULT SYSTEME 0.375% 19-16/09/2029 EUR 2930 541 0.13
1600000 EDENRED 1.375% 20-18/06/2029 EUR 1404 676 0.06
1600000 EDENRED 1.875% 18-06/03/2026 EUR 1522370 0.07
2200000 EDENRED 3.625% 23-13/06/2031 EUR 2173025 0.10
1000000 EDENRED 3.625% 23-13/12/2026 EUR 992 070 0.04
2000000 ELO SACA 4.875% 22-08/12/2028 EUR 1915919 0.09
4100000 ESSILORLUXOTTICA 0.125% 19-27/05/2025 EUR 3826251 0.17
4500000 ESSILORLUXOTTICA 0.375% 19-27/11/2027 EUR 3940428 0.18
3900000 ESSILORLUXOTTICA 0.375% 20-05/01/2026 EUR 3592127 0.16
4000000 ESSILORLUXOTTICA 0.500% 20-05/06/2028 EUR 3484937 0.16
3000000 ESSILORLUXOTTICA 0.750% 19-27/11/2031 EUR 2446011 0.11
3000000 EUTELSAT SA 1.500% 20-13/10/2028 EUR 2208257 0.10
2300000 EUTELSAT SA 2.000% 18-02/10/2025 EUR 2078 384 0.09
800 000 EUTELSAT SA 2.250% 19-13/07/2027 EUR 662 381 0.03
2000000 FIRMENICH 1.375% 20-30/10/2026 EUR 1847 632 0.08
2000000 FIRMENICH 1.750% 20-30/04/2030 EUR 1758 428 0.08
800 000  GECINA 0.875% 21-30/06/2036 EUR 545733 0.02
1500000 GECINA 0.875% 22-25/01/2033 EUR 1128120 0.05
1100000  GECINA 1.625% 19-29/05/2034 EUR 871709 0.04
1900000 HOLDING DINFRA 0.625% 21-14/09/2028 EUR 1580477 0.07
3200000 HOLDING DINFRA 1.475% 22-18/01/2031 EUR 2608 748 0.12
1700000 HOLDING DINFRA 1.625% 20-18/09/2029 EUR 1451797 0.07
1900000 HOLDING DINFRA 2.500% 20-04/05/2027 EUR 1773 598 0.08
1600000 HOLDING DINFRA 4.250% 23-18/03/2030 EUR 1582709 0.07
1500000 HSBC FRANCE 0.100% 19-03/09/2027 EUR 1286333 0.06
900 000 HSBC FRANCE 1.375% 18-04/09/2028 EUR 804 327 0.04
1400000 ICADE 0.625% 21-18/01/2031 EUR 1028 826 0.05
1100000 ICADE 1.000% 22-19/01/2030 EUR 868 978 0.04
1200000 ICADE SANTE SAS 0.875% 19-04/11/2029 EUR 941 070 0.04
800 000 ICADE SANTE SAS 1.375% 20-17/09/2030 EUR 612 154 0.03
1600000 JCDECAUX SA 1.625% 22-07/02/2030 EUR 1310 505 0.06
1700000 JCDECAUX SA 2.000% 20-24/10/2024 EUR 1652389 0.07
1900000 JCDECAUX SA 2.625% 20-24/04/2028 EUR 1750358 0.08
1800000 JCDECAUX SE 5.000% 23-11/01/2029 EUR 1804 943 0.08
1900000 KERING 0.750% 20-13/05/2028 EUR 1690 244 0.08
3100000 KERING 1.250% 22-05/05/2025 EUR 2959 602 0.13
2700000 KERING 1.875% 22-05/05/2030 EUR 2480 154 0.11
1000000 KERING 3.250% 23-27/02/2029 EUR 991 452 0.04
1700000 KERING 3.375% 23-27/02/2033 EUR 1693 424 0.08
1300000 KLEPIERRE 0.625% 19-01/07/2030 EUR 998 334 0.04
1100000 KLEPIERRE 2.000% 20-12/05/2029 EUR 970 307 0.04
1100000 KLEPIERRE SA 0.875% 20-17/02/2031 EUR 836 548 0.04
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1900000 LEGRAND SA 0.375% 21-06/10/2031 EUR 1505 582 0.07
2000000 LEGRAND SA 0.750% 20-20/05/2030 EUR 1679123 0.08
2100000 LEGRAND SA 3.500% 23-29/05/2029 EUR 2098 707 0.09
4000000 LOREAL SA 0.875% 22-29/06/2026 EUR 3708619 0.17
2700000 LOREAL SA 2.875% 23-19/05/2028 EUR 2 628 946 0.12
3500000 LOREAL SA 3.125% 23-19/05/2025 EUR 3464 631 0.16
700 000 MERCIALYS 2.500% 22-28/02/2029 EUR 571 565 0.03
1800000 MICHELIN 0.000% 20-02/11/2028 EUR 1511500 0.07
700 000  MICHELIN 0.625% 20-02/11/2040 EUR 453195 0.02
3200000 MICHELIN 0.875% 18-03/09/2025 EUR 3003 746 0.13
3000000 MICHELIN 1.750% 18-03/09/2030 EUR 2710618 0.12
1600000 MICHELIN 2.500% 18-03/09/2038 EUR 1407 134 0.06
700 000 NERVAL SAS 2.875% 22-14/04/2032 EUR 577122 0.03
2500000 ORANGE 0.000% 19-04/09/2026 EUR 2229203 0.10
2000000 ORANGE 0.000% 21-29/06/2026 EUR 1792208 0.08
1600000 ORANGE 0.125% 20-16/09/2029 EUR 1308 055 0.06
2800000 ORANGE 0.500% 19-04/09/2032 EUR 2127287 0.10
3100000 ORANGE 0.625% 21-16/12/2033 EUR 2295 641 0.10
2600000 ORANGE 0.750% 21-29/06/2034 EUR 1934 456 0.09
2500000 ORANGE 1.000% 18-12/09/2025 EUR 2353657 0.11
4000000 ORANGE 1.125% 19-15/07/2024 EUR 3884717 0.17
2400000 ORANGE 1.250% 20-07/07/2027 EUR 2193 661 0.10
2200000 ORANGE 1.375% 19-04/09/2049 EUR 1479977 0.07
2400000 ORANGE 1.625% 20-07/04/2032 EUR 2051986 0.09
3400000 ORANGE 1.875% 18-12/09/2030 EUR 3040 506 0.14
3600000 ORANGE 2.000% 19-15/01/2029 EUR 3330848 0.15
1600000 ORANGE 2.375% 22-18/05/2032 EUR 1460 572 0.07
2400000 ORANGE 3.625% 22-16/11/2031 EUR 2413061 0.11
2200000 SANOFI0.875% 19-21/03/2029 EUR 1929290 0.09
2400000 SANOFI 0.875% 22-06/04/2025 EUR 2283444 0.10
3200000 SANOFI 1.000% 20-01/04/2025 EUR 3053706 0.14
300000 SANOFI 1.250% 19-21/03/2034 EUR 245 486 0.01
2200000 SANOFI 1.250% 22-06/04/2029 EUR 1967 948 0.09
3400000 SANOFI 1.500% 20-01/04/2030 EUR 3044 085 0.14
1100000 SOCIETE FONCIERE 0.500% 21-21/04/2028 EUR 930 899 0.04
300000 SOCIETE FONCIERE 1.500% 18-29/05/2025 EUR 285391 0.01
600 000  SOCIETE FONCIERE 1.500% 20-05/06/2027 EUR 546 708 0.02
1500000 SOCIETE GENERALE 0.125% 20-24/02/2026 EUR 1344 471 0.06
1400000 SOCIETE GENERALE 0.125% 21-18/02/2028 EUR 1165014 0.05
1500000 SOCIETE GENERALE 0.250% 21-08/07/2027 EUR 1278 527 0.06
2400000 SOCIETE GENERALE 0.750% 20-25/01/2027 EUR 2100971 0.09
1100000 SOCIETE GENERALE 0.875% 19-01/07/2026 EUR 989 768 0.04
600000 SOCIETE GENERALE 0.875% 19-24/09/2029 EUR 480 900 0.02
1000000 SOCIETE GENERALE 1.250% 20-12/06/2030 EUR 804 894 0.04
1600000 SOCIETE GENERALE 1.750% 19-22/03/2029 EUR 1371453 0.06
1200000 SOCIETE GENERALE 2.125% 18-27/09/2028 EUR 1066 506 0.05
1300000 SOCIETE GENERALE 2.625% 22-30/05/2029 EUR 1202 306 0.05
2000000 SOCIETE GENERALE 4.000% 22-16/11/2027 EUR 1979 835 0.09
100 000  SOCIETE GENERALE 4.125% 23-02/06/2027 EUR 99 105 0.00
1800000 SOCIETE GENERALE 4.250% 22-16/11/2032 EUR 1821386 0.08
1000000 SOCIETE GENERALE 5.625% 23-02/06/2033 EUR 989 548 0.04
2100000 SODEXO SA 0.750% 20-27/04/2025 EUR 1978 844 0.09
2180000 SODEXO SA 1.000% 20-17/07/2028 EUR 1924912 0.09
2000000 SODEXO SA 1.000% 20-27/04/2029 EUR 1733955 0.08
1600000 TELEPERFORMANCE 0.250% 20-26/11/2027 EUR 1343 843 0.06
1600000 TELEPERFORMANCE 1.875% 18-02/07/2025 EUR 1516435 0.07
1400000 TELEPERFORMANCE 3.750% 22-24/06/2029 EUR 1340 366 0.06
1300000 UNIBAIL-RODAMCO 1.000% 19-27/02/2027 EUR 1142246 0.05
900 000  UNIBAIL-RODAMCO 1.750% 19-01/07/2049 EUR 516 707 0.02
1400000 UNIBAIL-RODAMCO 1.750% 19-27/02/2034 EUR 1036 482 0.05
400000  UNIBAIL-RODAMCO 2.250% 18-14/05/2038 EUR 290 812 0.01
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1900000 URW 0.625% 20-04/05/2027 EUR 1615289 0.07
1500000 URW 0.750% 21-25/10/2028 EUR 1210942 0.05
1100000 URW 0.875% 19-29/03/2032 EUR 766 780 0.03
1600000 URW 1.375% 20-04/12/2031 EUR 1198 603 0.05
1100000 URW 1.375% 21-25/05/2033 EUR 795 026 0.04
1400000 URW 2.000% 20-29/06/2032 EUR 1083230 0.05
1100000 URW 2.125% 20-09/04/2025 EUR 1052 867 0.05
1000000 URW 2.625% 20-09/04/2030 EUR 870 815 0.04
1200000 VERALLIA SA 1.625% 21-14/05/2028 EUR 1057 704 0.05
1500000 VERALLIA SA 1.875% 21-10/11/2031 EUR 1207 808 0.05
1400000 WORLDLINE SA 0.875% 20-30/06/2027 EUR 1243 740 0.06
2340000 WPP FINANCE 2.375% 20-19/05/2027 EUR 2202 544 0.10
2500000 WPP FINANCE 4.125% 23-30/05/2028 EUR 2496 950 0.11
United States of America 318059 278 14.23

2035000 ABBOTT IL FIN 0.100% 19-19/11/2024 EUR 1929 694 0.09
1700000 ABBOTT IL FIN 0.375% 19-19/11/2027 EUR 1488170 0.07
3400000 ABBOTT IL FIN 1.500% 18-27/09/2026 EUR 3178481 0.14
2365000 ABBVIE INC 0.750% 19-18/11/2027 EUR 2087989 0.09
2000000 ABBVIE INC 1.250% 19-18/11/2031 EUR 1648 578 0.07
1750000 ABBVIE INC 2.125% 20-01/06/2029 EUR 1593333 0.07
1900000 AIR PROD & CHEM 0.500% 20-05/05/2028 EUR 1626 894 0.07
1700000 AIR PROD & CHEM 0.800% 20-05/05/2032 EUR 1322701 0.06
1800000 AIR PROD & CHEM 4.000% 23-03/03/2035 EUR 1822035 0.08
3500000 AMERICAN HONDA F 0.300% 21-07/07/2028 EUR 2935343 0.13
3233000 AMERICAN HONDA F 1.950% 20-18/10/2024 EUR 3150 049 0.14
1616000 AMERICAN TOWER 0.400% 21-15/02/2027 EUR 1400 309 0.06
2343000 AMERICAN TOWER 0.450% 21-15/01/2027 EUR 2031678 0.09
2125000 AMERICAN TOWER 0.500% 20-15/01/2028 EUR 1784 607 0.08
2400000 AMERICAN TOWER 0.875% 21-21/05/2029 EUR 1953 082 0.09
1554000 AMERICAN TOWER 0.950% 21-05/10/2030 EUR 1218472 0.05
2101000 AMERICAN TOWER 1.000% 20-15/01/2032 EUR 1569 037 0.07
1707000 AMERICAN TOWER 1.250% 21-21/05/2033 EUR 1258396 0.06
600 000 AMERICAN TOWER 1.950% 18-22/05/2026 EUR 558 085 0.03
750000 AMERICAN TOWER 4.125% 23-16/05/2027 EUR 741 694 0.03
1600000 AMERICAN TOWER 4.625% 23-16/05/2031 EUR 1609 355 0.07
3033000 APPLE INC 0.000% 19-15/11/2025 EUR 2788 341 0.13
3083000 APPLE INC 0.500% 19-15/11/2031 EUR 2483 471 0.11
2800000 AT&T INC 0.250% 19-04/03/2026 EUR 2534 841 0.11
3741000 AT&T INC 0.800% 19-04/03/2030 EUR 3047411 0.14
5457000 AT&T INC 1.600% 20-19/05/2028 EUR 4884 843 0.21
4541000 AT&T INC 1.800% 18-05/09/2026 EUR 4238 948 0.18
2200000 AT&T INC 1.800% 19-14/09/2039 EUR 1551935 0.07
2200000 AT&T INC 2.050% 20-19/05/2032 EUR 1867137 0.08
3800000 AT&T INC 2.350% 18-05/09/2029 EUR 3452968 0.16
1630000 AT&T INC 2.600% 20-19/05/2038 EUR 1307 007 0.06
3000000 AT&T INC 3.550% 23-18/11/2025 EUR 2963 758 0.13
3000000 AT&T INC 3.950% 23-30/04/2031 EUR 2974 660 0.13
4033000 AT&T INC 4.300% 23-18/11/2034 EUR 4045 003 0.18
1663000 BANK OF AMERICA CORP 4.134% 23-12/06/2028 EUR 1647231 0.07
2223000 BAXTER INTERNATIONAL 1.300% 19-15/05/2029 EUR 1908 165 0.09
1510000 BECTON DICKINSON 0.034% 21-13/08/2025 EUR 1388892 0.06
2100000 BERRY GLOBAL INC 1.000% 20-15/01/2025 EUR 1994 257 0.09
2952000 BOOKING HLDS INC 0.100% 21-08/03/2025 EUR 2761929 0.12
2425000 BOOKING HLDS INC 0.500% 21-08/03/2028 EUR 2080591 0.09
1500000 BOOKING HLDS INC 3.625% 23-12/11/2028 EUR 1483157 0.07
2300000 BOOKING HLDS INC 4.000% 22-15/11/2026 EUR 2304435 0.10
3900000 BOOKING HLDS INC 4.125% 23-12/05/2033 EUR 3879 551 0.17
2200000 BOOKING HLDS INC 4.250% 22-15/05/2029 EUR 2227966 0.10
2900000 BOOKING HLDS INC 4.500% 22-15/11/2031 EUR 2986 434 0.13
3200000 BOOKING HLDS INC 4.750% 22-15/11/2034 EUR 3343189 0.15
2950000 BORGWARNER INC 1.000% 21-19/05/2031 EUR 2294 045 0.10
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2909000 BOSTON SCIENTIFC 0.625% 19-01/12/2027 EUR 2541975 0.11
700 000 CAPITAL ONE FINL 0.800% 19-12/06/2024 EUR 668 882 0.03
556 000 CAPITAL ONE FINL 1.650% 19-12/06/2029 EUR 451 521 0.02
600 000 CHUBB INA HLDGS 0.300% 19-15/12/2024 EUR 565 946 0.03
1000000 CHUBB INA HLDGS 0.875% 19-15/06/2027 EUR 883 389 0.04
700 000 CHUBB INA HLDGS 0.875% 19-15/12/2029 EUR 574 426 0.03
800 000 CHUBB INA HLDGS 1.400% 19-15/06/2031 EUR 647 361 0.03
1700000 CITIGROUP INC 1.250% 19-10/04/2029 EUR 1449 936 0.07
769 000 COMPUTERSHARE US 1.125% 21-07/10/2031 EUR 571135 0.03
2286000 DANAHER CORP 2.100% 20-30/09/2026 EUR 2165243 0.10
2500000 DANAHER CORP 2.500% 20-30/03/2030 EUR 2324882 0.10
860 000 DIGITAL EURO FIN 1.125% 19-09/04/2028 EUR 709 102 0.03
1650000 DIGITAL EURO FIN 2.500% 19-16/01/2026 EUR 1536 998 0.07
1300000 DOVER CORP 0.750% 19-04/11/2027 EUR 1134059 0.05
2101000 DXC TECH CO 1.750% 18-15/01/2026 EUR 1945 468 0.09
1832000 ELILILLY & CO 0.500% 21-14/09/2033 EUR 1382147 0.06
1900000 ELILILLY & CO 0.625% 19-01/11/2031 EUR 1516497 0.07
1100000 ELILILLY & CO 1.125% 21-14/09/2051 EUR 632 380 0.03
2030000 ELILILLY & CO 1.375% 21-14/09/2061 EUR 1070 897 0.05
2953000 ELILILLY & CO 1.700% 19-01/11/2049 EUR 2051251 0.09
1600000 EQUINIX INC 0.250% 21-15/03/2027 EUR 1393187 0.06
1740000 EQUINIX INC 1.000% 21-15/03/2033 EUR 1291872 0.06
1000000 EQUITABLE FINANCE 0.600% 21-16/06/2028 EUR 840 835 0.04
1400000 FEDEX CORP 0.450% 19-05/08/2025 EUR 1297 608 0.06
2500000 FEDEX CORP 0.450% 21-04/05/2029 EUR 2024 535 0.09
1650000 FEDEX CORP 0.950% 21-04/05/2033 EUR 1212637 0.05
1570000 FEDEX CORP 1.300% 19-05/08/2031 EUR 1273 455 0.06
1800000 FIDELITY NATIONAL IN 0.625% 19-03/12/2025 EUR 1649 770 0.07
2000000 FIDELITY NATIONAL IN 1.000% 19-03/12/2028 EUR 1704 950 0.08
3900000 FIDELITY NATIONAL IN 1.500% 19-21/05/2027 EUR 3539 644 0.16
3100000 FIDELITY NATIONAL IN 2.000% 19-21/05/2030 EUR 2684736 0.12
1554000 FIDELITY NATIONAL IN 2.950% 19-21/05/2039 EUR 1244 657 0.06
1616000 FISERV INC 1.125% 19-01/07/2027 EUR 1451449 0.07
1616000 FISERV INC 1.625% 19-01/07/2030 EUR 1373967 0.06
2050000 FISERV INC 4.500% 23-24/05/2031 EUR 2060 906 0.09
2200000 GEN MOTORS FIN 0.600% 21-20/05/2027 EUR 1894 570 0.09
1940000 GEN MOTORS FIN 0.650% 21-07/09/2028 EUR 1586 806 0.07
2300000 GEN MOTORS FIN 0.850% 20-26/02/2026 EUR 2095933 0.09
1650000 GEN MOTORS FIN 1.000% 22-24/02/2025 EUR 1560937 0.07
2500000 GEN MOTORS FIN 4.300% 23-15/02/2029 EUR 2433584 0.11
1800000 GEN MOTORS FIN 4.500% 23-22/11/2027 EUR 1785072 0.08
2316000 GENERAL MILLS IN 0.125% 21-15/11/2025 EUR 2114 858 0.10
1940000 GENERAL MILLS IN 0.450% 20-15/01/2026 EUR 1776 687 0.08
1500000 GENERAL MILLS IN 3.907% 23-13/04/2029 EUR 1500 743 0.07
2400000 GLOBAL PAY INC 4.875% 23-17/03/2031 EUR 2389516 0.11
1250000 GOLDMAN SACHS GROUP 0.125% 19-19/08/2024 EUR 1196 180 0.05
2619000 GOLDMAN SACHS GROUP 0.250% 21-26/01/2028 EUR 2189 946 0.10
820000 GOLDMAN SACHS GROUP 0.750% 21-23/03/2032 EUR 613 176 0.03
2040000 GOLDMAN SACHS GROUP 0.875% 20-21/01/2030 EUR 1652631 0.07
1150000 GOLDMAN SACHS GROUP 0.875% 21-09/05/2029 EUR 946 203 0.04
1000000 GOLDMAN SACHS GROUP 1.000% 21-18/03/2033 EUR 744 140 0.03
2275000 GOLDMAN SACHS GROUP 1.250% 22-07/02/2029 EUR 1930 188 0.09
1623000 GOLDMAN SACHS GROUP 2.000% 18-01/11/2028 EUR 1465079 0.07
2640000 GOLDMAN SACHS GROUP 3.375% 20-27/03/2025 EUR 2603 097 0.12
800 000 GOLDMAN SACHS GROUP 4.000% 22-21/09/2029 EUR 788 854 0.04
1604000 HARLEY-DAVIDSON 0.900% 19-19/11/2024 EUR 1527993 0.07
2000000 HARLEY-DAVIDSON 5.125% 23-05/04/2026 EUR 2017 468 0.09
1800000 ILLINOIS TOOL WK 0.250% 19-05/12/2024 EUR 1705 990 0.08
1600000 ILLINOIS TOOL WK 0.625% 19-05/12/2027 EUR 1402 902 0.06
1516000 ILLINOIS TOOL WK 1.000% 19-05/06/2031 EUR 1238134 0.06
1616000 JOHNSON CONTROLS 0.375% 20-15/09/2027 EUR 1389 488 0.06
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1516000 JOHNSON CONTROLS 1.000% 20-15/09/2032 EUR 1171742 0.05
1900000 JOHNSON CONTROLS 3.000% 22-15/09/2028 EUR 1807 892 0.08
2200000 JOHNSON CONTROLS 4.250% 23-23/05/2035 EUR 2217675 0.10
600000 LIBERTY MUTUAL 4.625% 22-02/12/2030 EUR 582158 0.03
1127000 MANPOWERGROUP 1.750% 18-22/06/2026 EUR 1053 395 0.05
600000 MARSH & MCLENNAN 1.349% 19-21/09/2026 EUR 550378 0.02
600 000 MARSH & MCLENNAN 1.979% 19-21/03/2030 EUR 520481 0.02
2300000 MASTERCARD INC 1.000% 22-22/02/2029 EUR 2008 859 0.09
1900000 MCDONALDS CORP 0.250% 21-04/10/2028 EUR 1593 423 0.07
1600000 MCDONALDS CORP 0.875% 21-04/10/2033 EUR 1203 473 0.05
1300000 MCDONALDS CORP 0.900% 19-15/06/2026 EUR 1198 160 0.05
1300000 MCDONALDS CORP 1.600% 19-15/03/2031 EUR 1119 846 0.05
2700000 MCDONALDS CORP 2.375% 22-31/05/2029 EUR 2504135 0.11
2100000 MCDONALDS CORP 3.000% 22-31/05/2034 EUR 1933335 0.09
1700000 MCDONALDS CORP 4.250% 23-07/03/2035 EUR 1741 066 0.08
600 000 MET LIFE GLOB 0.500% 21-25/05/2029 EUR 491 694 0.02
700 000 MET LIFE GLOB 0.550% 20-16/06/2027 EUR 611108 0.03
500000 MET LIFE GLOB 1.750% 22-25/05/2025 EUR 476 940 0.02
1000000 MET LIFE GLOB 3.750% 22-05/12/2030 EUR 984 345 0.04
500 000 MET LIFE GLOB 4.000% 23-05/04/2028 EUR 498 156 0.02
2200000 MMS USA FIN INC 0.625% 19-13/06/2025 EUR 2055703 0.09
2200000 MMS USA FIN INC 1.250% 19-13/06/2028 EUR 1935355 0.09
2100000 MMS USA FIN INC 1.750% 19-13/06/2031 EUR 1783125 0.08
2400000 MOODYS CORP 0.950% 19-25/02/2030 EUR 2006 099 0.09
770 000 NASDAQ INC 0.875% 20-13/02/2030 EUR 623 043 0.03
1030000 NASDAQ INC 0.900% 21-30/07/2033 EUR 742939 0.03
700 000 NASDAQ INC 1.750% 19-28/03/2029 EUR 612 635 0.03
500000 NASDAQ INC 4.500% 23-15/02/2032 EUR 506 262 0.02
1500000 PROLOGIS EURO 0.250% 19-10/09/2027 EUR 1266 076 0.06
600 000 PROLOGIS EURO 0.375% 20-06/02/2028 EUR 502 310 0.02
1800000 PROLOGIS EURO 0.500% 21-16/02/2032 EUR 1312779 0.06
1100000 PROLOGIS EURO 0.625% 19-10/09/2031 EUR 817 091 0.04
1000000 PROLOGIS EURO 1.000% 20-06/02/2035 EUR 682177 0.03
800 000 PROLOGIS EURO 1.000% 21-16/02/2041 EUR 448 624 0.02
900 000 PROLOGIS EURO 1.000% 22-08/02/2029 EUR 747 892 0.03
900 000 PROLOGIS EURO 1.500% 19-10/09/2049 EUR 490 562 0.02
1800000 PROLOGIS EURO 1.500% 22-08/02/2034 EUR 1339637 0.06
500000 PROLOGIS EURO 3.875% 23-31/01/2030 EUR 484792 0.02
1500000 PROLOGIS EURO 4.250% 23-31/01/2043 EUR 1387613 0.06
1520000 PROLOGIS EURO 4.625% 23-23/05/2033 EUR 1529303 0.07
1200000 PROLOGIS LP 1.875% 18-05/01/2029 EUR 1047 448 0.05
1000000 PUBLIC STORAGE 0.500% 21-09/09/2030 EUR 773792 0.03
1000000 PUBLIC STORAGE 0.875% 20-24/01/2032 EUR 751998 0.03
2642000 STRYKER CORP 0.250% 19-03/12/2024 EUR 2505295 0.11
2600000 STRYKER CORP 0.750% 19-01/03/2029 EUR 2197 643 0.10
2425000 STRYKER CORP 1.000% 19-03/12/2031 EUR 1917135 0.09
2225000 STRYKER CORP 2.125% 18-30/11/2027 EUR 2074275 0.09
1901000 STRYKER CORP 2.625% 18-30/11/2030 EUR 1741299 0.08
2420000 THERMO FISHER 0.125% 19-01/03/2025 EUR 2269997 0.10
2586000 THERMO FISHER 0.500% 19-01/03/2028 EUR 2236787 0.10
2909000 THERMO FISHER 0.875% 19-01/10/2031 EUR 2330142 0.10
2909000 THERMO FISHER 1.500% 19-01/10/2039 EUR 2039 696 0.09
1640000 THERMO FISHER 1.750% 20-15/04/2027 EUR 1525938 0.07
2808000 THERMO FISHER 1.875% 19-01/10/2049 EUR 1812282 0.08
1500000 THERMO FISHER 2.375% 20-15/04/2032 EUR 1349013 0.06
1489000 THERMO FISHER 3.200% 22-21/01/2026 EUR 1462220 0.07
2450000 THERMO FISHER 3.650% 22-21/11/2034 EUR 2413112 0.11
3100000 VERIZON COMMUNICATIONS INC 0.375% 21-22/03/2029 EUR 2546318 0.11
2400000 VERIZON COMMUNICATIONS INC 0.750% 21-22/03/2032 EUR 1836 407 0.08
3841000 VERIZON COMMUNICATIONS INC 0.875% 19-08/04/2027 EUR 3432907 0.15
2186000 VERIZON COMMUNICATIONS INC 0.875% 19-19/03/2032 EUR 1685 562 0.08
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2331000 VERIZON COMMUNICATIONS INC 1.125% 21-19/09/2035 EUR 1662 395 0.07
3641000 VERIZON COMMUNICATIONS INC 1.250% 19-08/04/2030 EUR 3059 165 0.14
4200000 VERIZON COMMUNICATIONS INC 1.300% 20-18/05/2033 EUR 3241917 0.15
1637000 VERIZON COMMUNICATIONS INC 1.500% 19-19/09/2039 EUR 1119333 0.05
2786000 VERIZON COMMUNICATIONS INC 1.850% 20-18/05/2040 EUR 2014735 0.09
3541000 VERIZON COMMUNICATIONS INC 4.250% 22-31/10/2030 EUR 3586617 0.16
4341000 VERIZON COMMUNICATIONS INC 4.750% 22-31/10/2034 EUR 4550 760 0.19
1527000 VF CORP 0.250% 20-25/02/2028 EUR 1269 190 0.06
1800000 VF CORP 0.625% 20-25/02/2032 EUR 1306 338 0.06
1400000 VF CORP 4.125% 23-07/03/2026 EUR 1386 600 0.06
1527000 VF CORP 4.250% 23-07/03/2029 EUR 1502 602 0.07
4164000 VISA INC 1.500% 22-15/06/2026 EUR 3907 033 0.18
3050000  VISA INC 2.000% 22-15/06/2029 EUR 2820 661 0.13
2101000  VISA INC 2.375% 22-15/06/2034 EUR 1911787 0.09
1650000 ZIMMER BIOMET 1.164% 19-15/11/2027 EUR 1462 576 0.07
The Netherlands 238862377 10.74
1000000 ABN AMRO BANK NV 0.500% 19-15/04/2026 EUR 910 558 0.04
1400000 ABN AMRO BANK NV 0.500% 21-23/09/2029 EUR 1116 055 0.05
1000000 ABN AMRO BANK NV 0.600% 20-15/01/2027 EUR 878 265 0.04
1700000 ABN AMRO BANK NV 1.000% 21-02/06/2033 EUR 1302014 0.06
2000000 ABN AMRO BANK NV 1.250% 20-28/05/2025 EUR 1891 964 0.09
1300000 ABN AMRO BANK NV 1.250% 22-20/01/2034 EUR 983 791 0.04
1000000 ABN AMRO BANK NV 2.375% 22-01/06/2027 EUR 932 589 0.04
900 000  ABN AMRO BANK NV 3.000% 22-01/06/2032 EUR 834948 0.04
400000 ABN AMRO BANK NV 3.625% 23-10/01/2026 EUR 395189 0.02
2000000 ABN AMRO BANK NV 3.750% 23-20/04/2025 EUR 1982 659 0.09
1300000 ABN AMRO BANK NV 3.875% 23-21/12/2026 EUR 1290 568 0.06
1000000 ABN AMRO BANK NV 4.000% 23-16/01/2028 EUR 980 494 0.04
1700000 ABN AMRO BANK NV 4.250% 22-21/02/2030 EUR 1683 796 0.08
1800000 ABN AMRO BANK NV 4.375% 23-20/10/2028 EUR 1787432 0.08
1600000 ABN AMRO BANK NV 4.500% 22-21/11/2034 EUR 1620 156 0.07
300000 ABN AMRO BANK NV 5.500% 23-21/09/2033 EUR 298 012 0.01
1600000 ACHMEA BV 1.500% 20-26/05/2027 EUR 1470 657 0.07
200000 ACHMEA BV 3.625% 22-29/11/2025 EUR 197 299 0.01
1800000 ADECCO INTERNATIONAL FINANCIAL SERVICES 0.125% 21-21/09/2028 EUR 1484423 0.07
1250000 ADECCO INTERNATIONAL FINANCIAL SERVICES 0.500% 21-21/09/2031 EUR 944 637 0.04
1865000 AGCO INTERNATION 0.800% 21-06/10/2028 EUR 1551284 0.07
1900000 AKZO NOBEL NV 1.500% 22-28/03/2028 EUR 1701 154 0.08
2425000 AKZO NOBEL NV 1.625% 20-14/04/2030 EUR 2082434 0.09
1739000 AKZO NOBEL NV 2.000% 22-28/03/2032 EUR 1480417 0.07
1600000 AKZO NOBEL NV 4.000% 23-24/05/2033 EUR 1544 704 0.07
1400000 ALCON FINANCE BV 2.375% 22-31/05/2028 EUR 1297 840 0.06
200000 ALLIANZ FINANCE 0.000% 20-14/01/2025 EUR 189 512 0.01
900 000  ALLIANZ FINANCE 0.000% 21-22/11/2026 EUR 806 012 0.04
1100000 ALLIANZ FINANCE 0.500% 20-14/01/2031 EUR 901 135 0.04
900 000 ALLIANZ FINANCE 0.500% 21-22/11/2033 EUR 671 585 0.03
800000 ALLIANZ FINANCE 0.875% 19-15/01/2026 EUR 753 189 0.03
900 000  ALLIANZ FINANCE 1.500% 19-15/01/2030 EUR 809 655 0.04
3033000 AMER MED SYST EU 0.750% 22-08/03/2025 EUR 2869393 0.13
2225000 AMER MED SYST EU 1.375% 22-08/03/2028 EUR 2002 609 0.09
2400000 AMER MED SYST EU 1.625% 22-08/03/2031 EUR 2058099 0.09
1366000 AMER MED SYST EU 1.875% 22-08/03/2034 EUR 1123 402 0.05
1500000 ARCADIS NV 4.875% 23-28/02/2028 EUR 1498 847 0.07
2425000 ASML HOLDING NV 0.250% 20-25/02/2030 EUR 1977 439 0.09
2331000 ASML HOLDING NV 0.625% 20-07/05/2029 EUR 1996 924 0.09
1616000 ASML HOLDING NV 2.250% 22-17/05/2032 EUR 1486118 0.07
2700000 ASML HOLDING NV 3.500% 23-06/12/2025 EUR 2682266 0.12
3200000 BMW FINANCE NV 0.000% 21-11/01/2026 EUR 2921623 0.13
1200000 BMW FINANCE NV 0.200% 21-11/01/2033 EUR 887 386 0.04
2270000 BMW FINANCE NV 0.375% 19-24/09/2027 EUR 2001919 0.09
2225000 BMW FINANCE NV 0.375% 20-14/01/2027 EUR 1991 394 0.09
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3741000 BMW FINANCE NV 0.500% 22-22/02/2025 EUR 3538439 0.16
2100000 BMW FINANCE NV 0.750% 19-13/07/2026 EUR 1931113 0.09
1616000 BMW FINANCE NV 0.875% 20-14/01/2032 EUR 1313 588 0.06
2833000 BMW FINANCE NV 1.000% 18-14/11/2024 EUR 2723413 0.12
2425000 BMW FINANCE NV 1.000% 18-29/08/2025 EUR 2291128 0.10
2431000 BMW FINANCE NV 1.000% 22-22/05/2028 EUR 2171116 0.10
800000 BMW FINANCE NV 1.125% 18-22/05/2026 EUR 747 651 0.03
4849000 BMW FINANCE NV 1.500% 19-06/02/2029 EUR 4381078 0.19
2050000 BMW FINANCE NV 3.250% 23-22/07/2030 EUR 2015020 0.09
2350000 BMW FINANCE NV 3.250% 23-22/11/2026 EUR 2318536 0.10
1200000 BMW FINANCE NV 3.500% 23-06/04/2025 EUR 1195134 0.05
1919000 BMW FINANCE NV 3.625% 23-22/05/2035 EUR 1919 108 0.09
1500000 BRENNTAG FINANCE 0.500% 21-06/10/2029 EUR 1200 094 0.05
1616000 COCA-COLA HBC BV 0.625% 19-21/11/2029 EUR 1330323 0.06
2063000 COCA-COLA HBC BV 1.000% 19-14/05/2027 EUR 1848 876 0.08
1940000 COCA-COLA HBC BV 1.625% 19-14/05/2031 EUR 1652231 0.07
1400000 COCA-COLA HBC BV 2.750% 22-23/09/2025 EUR 1365601 0.06
1616000 COMPASS GROUP 1.500% 18-05/09/2028 EUR 1461614 0.07
1600000 COMPASS GROUP 3.000% 22-08/03/2030 EUR 1525955 0.07
2020000 CONTI-GUMMI FIN 1.125% 20-25/09/2024 EUR 1946 433 0.09
700 000 COOPERATIEVE RAB 0.250% 19-30/10/2026 EUR 626 154 0.03
1100000 COOPERATIEVE RAB 0.625% 21-25/02/2033 EUR 817 851 0.04
1200000 COOPERATIEVE RAB 1.125% 19-07/05/2031 EUR 963 065 0.04
1500000 COOPERATIEVE RAB 4.000% 23-10/01/2030 EUR 1470 432 0.07
2400000 CRH FUNDING 1.625% 20-05/05/2030 EUR 2103243 0.09
900 000  DIGITAL DUTCH 0.625% 20-15/07/2025 EUR 818 464 0.04
1489000 DIGITAL DUTCH 1.000% 20-15/01/2032 EUR 1050 496 0.05
1060000 DIGITAL DUTCH 1.250% 20-01/02/2031 EUR 789 645 0.04
1100000 DIGITAL DUTCH 1.500% 20-15/03/2030 EUR 862 408 0.04
1900000 DIGITAL INTREPID 0.625% 21-15/07/2031 EUR 1320 686 0.06
1700000 DIGITAL INTREPID 1.375% 22-18/07/2032 EUR 1215799 0.05
2050000 DSV FINANCE BV 1.375% 22-16/03/2030 EUR 1771205 0.08
1600000 DSV PANALPINA 0.500% 21-03/03/2031 EUR 1259 482 0.06
1200000 DSV PANALPINA 0.750% 21-05/07/2033 EUR 899 182 0.04
1716000 DSV PANALPINA 0.875% 21-17/09/2036 EUR 1185820 0.05
1700000 ESSITY CAPITAL 0.250% 21-15/09/2029 EUR 1375492 0.06
1500000 ESSITY CAPITAL 3.000% 22-21/09/2026 EUR 1457927 0.07
700 000 EURONEXT NV 0.125% 21-17/05/2026 EUR 628 945 0.03
800000 EURONEXT NV 0.750% 21-17/05/2031 EUR 641 345 0.03
1400000 EURONEXT NV 1.125% 19-12/06/2029 EUR 1221367 0.05
200000 EURONEXT NV 1.500% 21-17/05/2041 EUR 137973 0.01
1100000 HM FINANCE 0.250% 21-25/08/2029 EUR 888 905 0.04
2000000 ING GROEP NV 2.000% 18-20/09/2028 EUR 1804 447 0.08
600000 ING GROEP NV 2.125% 19-10/01/2026 EUR 572474 0.03
2200000 ING GROEP NV 2.500% 18-15/11/2030 EUR 1990 418 0.09
1700000 ISS FINANCE B.V. 1.250% 20-07/07/2025 EUR 1597 873 0.07
2340000 JDE PEETS NV 0.000% 21-16/01/2026 EUR 2106177 0.09
1450000 JDE PEETS NV 0.244% 21-16/01/2025 EUR 1361282 0.06
2200000 JDE PEETS NV 0.500% 21-16/01/2029 EUR 1809 515 0.08
1700000 JDE PEETS NV 0.625% 21-09/02/2028 EUR 1459 583 0.07
1400000 JDE PEETS NV 1.125% 21-16/06/2033 EUR 1049 605 0.05
1800000 KONINKLIJKE KPN 0.875% 20-14/12/2032 EUR 1369 567 0.06
2300000 KONINKLIJKE KPN 0.875% 21-15/11/2033 EUR 1718288 0.08
1700000 LEASEPLAN CORP 0.250% 21-07/09/2026 EUR 1494 671 0.07
1600000 LEASEPLAN CORP 0.250% 21-23/02/2026 EUR 1432615 0.06
1346000 LEASEPLAN CORP 2.125% 22-06/05/2025 EUR 1286 832 0.06
900 000 LEASEPLAN CORP 3.500% 20-09/04/2025 EUR 883938 0.04
2400000 LINDE FINANCE BV 0.250% 20-19/05/2027 EUR 2112 805 0.09
1900000 LINDE FINANCE BV 0.550% 20-19/05/2032 EUR 1463 282 0.07
443000 LSEG NTHRLND BV 0.000% 21-06/04/2025 EUR 412717 0.02
700 000 LSEG NTHRLND BV 0.250% 21-06/04/2028 EUR 603 746 0.03
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800 000 LSEG NTHRLND BV 0.750% 21-06/04/2033 EUR 607 702 0.03
1900000 NIBC BANK NV 0.250% 21-09/09/2026 EUR 1603 672 0.07
200000 NIBC BANK NV 0.875% 19-08/07/2025 EUR 182412 0.01
400000 NIBC BANK NV 0.875% 22-24/06/2027 EUR 335512 0.02
800 000 NN BANK NV 0.375% 19-26/02/2025 EUR 750 834 0.03
700 000 NN BANK NV 0.500% 21-21/09/2028 EUR 579 142 0.03
788 000 NN GROUP NV 0.875% 21-23/11/2031 EUR 635769 0.03
1489000 PACCAR FINANCIAL 3.250% 22-29/11/2025 EUR 1462 990 0.07
1800000 PACCAR FINANCIAL 3.375% 23-15/05/2026 EUR 1774 647 0.08
1416000 PROSUS NV 1.207% 22-19/01/2026 EUR 1289379 0.06
2933000 PROSUSNV 1.288% 21-13/07/2029 EUR 2237411 0.10
2548000 PROSUS NV 1.539% 20-03/08/2028 EUR 2097071 0.09
2648000 PROSUS NV 1.985% 21-13/07/2033 EUR 1815258 0.08
1900000 PROSUS NV 2.031% 20-03/08/2032 EUR 1350712 0.06
1840000 PROSUS NV 2.085% 22-19/01/2030 EUR 1440 593 0.06
2001000 PROSUS NV 2.778% 22-19/01/2034 EUR 1473274 0.07
2100000 RECKITT BEN TREASURY 0.375% 20-19/05/2026 EUR 1926 984 0.09
2748000 RECKITT BEN TREASURY 0.750% 20-19/05/2030 EUR 2307674 0.10
1866000 RELX FINANCE 0.500% 20-10/03/2028 EUR 1607 283 0.07
1616000 RELX FINANCE 0.875% 20-10/03/2032 EUR 1266339 0.06
2400000 RELX FINANCE 3.750% 23-12/06/2031 EUR 2397200 0.11
2350000 ROCHE FINANCE EU 3.204% 23-27/08/2029 EUR 2342050 0.11
1500000 ROCHE FINANCE EU 3.355% 23-27/02/2035 EUR 1510750 0.07
800 000 SAGAX EURO MTN 0.750% 21-26/01/2028 EUR 605 619 0.03
660 000 SAGAX EURO MTN 1.000% 21-17/05/2029 EUR 468 203 0.02
2300000 SGSNED HLDNG BV 0.125% 21-21/04/2027 EUR 1995734 0.09
2200000 SIGNIFY NV 2.375% 20-11/05/2027 EUR 2025498 0.09
1600000 SIKA CAPITAL BV 0.875% 19-29/04/2027 EUR 1433878 0.06
1800000 SIKA CAPITAL BV 1.500% 19-29/04/2031 EUR 1523204 0.07
2500000 SIKA CAPITAL BV 3.750% 23-03/05/2030 EUR 2492704 0.11
2500000 SIKA CAPITAL BV 3.750% 23-03/11/2026 EUR 2484210 0.11
1709000 THERMO FISHER 0.000% 21-18/11/2025 EUR 1557742 0.07
5200000 THERMO FISHER 0.800% 21-18/10/2030 EUR 4262612 0.18
4900000 THERMO FISHER 1.125% 21-18/10/2033 EUR 3801724 0.17
4200000 THERMO FISHER 1.625% 21-18/10/2041 EUR 2879016 0.13
1700000 THERMO FISHER 2.000% 21-18/10/2051 EUR 1112874 0.05
1400000 UNIVERSAL MUSIC 3.000% 22-30/06/2027 EUR 1352409 0.06
1616000 UNIVERSAL MUSIC 3.750% 22-30/06/2032 EUR 1581171 0.07
2321000 UNIVERSAL MUSIC 4.000% 23-13/06/2031 EUR 2316448 0.10
1400000 VESTAS WIND SYST 1.500% 22-15/06/2029 EUR 1223203 0.05
2000000 VESTAS WIND SYST 2.000% 22-15/06/2034 EUR 1640 494 0.07
800000 VOLKSBANK NV 0.010% 19-16/09/2024 EUR 760 379 0.03
300000 VOLKSBANK NV 0.250% 21-22/06/2026 EUR 263 962 0.01
1100000 VOLKSBANK NV 0.375% 21-03/03/2028 EUR 903 422 0.04
800 000 VOLKSBANK NV 4.625% 23-23/11/2027 EUR 786 284 0.04
900 000 VOLKSBANK NV 4.875% 23-07/03/2030 EUR 901 106 0.04
900000 VONOVIA BV 0.500% 19-14/09/2029 EUR 674 119 0.03
800000 VONOVIA BV 0.625% 19-07/10/2027 EUR 661 189 0.03
1300000 VONOVIA BV 0.625% 20-09/07/2026 EUR 1131416 0.05
1700000 VONOVIA BV 1.000% 20-09/07/2030 EUR 1294 994 0.06
900000 VONOVIA BV 1.000% 21-28/01/2041 EUR 466 185 0.02
400000 VONOVIA BV 1.125% 19-14/09/2034 EUR 260 168 0.01
800000 VONOVIA BV 1.625% 19-07/10/2039 EUR 469 382 0.02
700 000 VONOVIA BV 1.800% 19-29/06/2025 EUR 657 872 0.03
1000000 VONOVIA BV 2.250% 20-07/04/2030 EUR 823197 0.04
1800000 WABTEC TRANSPORT 1.250% 21-03/12/2027 EUR 1561138 0.07
800 000 WOLTERS KLUWER N 0.250% 21-30/03/2028 EUR 686 200 0.03
1570000 WOLTERS KLUWER N 0.750% 20-03/07/2030 EUR 1292201 0.06
2100000 WOLTERS KLUWER N 3.000% 22-23/09/2026 EUR 2048 405 0.09
2000000 WOLTERS KLUWER N 3.750% 23-03/04/2031 EUR 1997 029 0.09
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1200000 WPC EUROBOND 0.950% 21-01/06/2030 EUR 910 950 0.04
1010000 WPC EUROBOND 1.350% 19-15/04/2028 EUR 857933 0.04
556000 WPC EUROBOND 2.250% 18-09/04/2026 EUR 519427 0.02
Germany 176 398 938 7.93
900 000  ADIDAS AG 0.000% 20-05/10/2028 EUR 755 891 0.03
1600000 ADIDAS AG 0.000% 20-09/09/2024 EUR 1528 056 0.07
1500000 ADIDAS AG 0.625% 20-10/09/2035 EUR 1068 773 0.05
1600000 ADIDAS AG 3.000% 22-21/11/2025 EUR 1572 549 0.07
1700000 ADIDAS AG 3.125% 22-21/11/2029 EUR 1665 502 0.07
1550000 ALBEMARLE NH 1.625% 19-25/11/2028 EUR 1350 400 0.06
1600000 AMP TECH HD GMBH 0.750% 20-04/05/2026 EUR 1461799 0.07
1400000 AMP TECH HD GMBH 2.000% 18-08/10/2028 EUR 1287697 0.06
1200000 BERLIN HYP AG 0.375% 21-21/04/2031 EUR 894 045 0.04
700000 BERLIN HYP AG 0.375% 22-25/01/2027 EUR 616 175 0.03
700 000 BERLIN HYP AG 1.000% 19-05/02/2026 EUR 640 681 0.03
800 000 BERTELSMANN SE 1.250% 18-29/09/2025 EUR 755370 0.03
2600000 BERTELSMANN SE 1.500% 20-15/05/2030 EUR 2228 840 0.10
2400000 BERTELSMANN SE 2.000% 20-01/04/2028 EUR 2231176 0.10
2800000 BERTELSMANN SE 3.500% 22-29/05/2029 EUR 2725769 0.12
960 000 COMMERZBANK AG 0.100% 21-11/09/2025 EUR 882 246 0.04
945000 COMMERZBANK AG 0.375% 20-01/09/2027 EUR 822 876 0.04
1200000 COMMERZBANK AG 0.500% 19-04/12/2026 EUR 1072 592 0.05
1260000 COMMERZBANK AG 0.625% 19-28/08/2024 EUR 1211112 0.05
1200000 COMMERZBANK AG 0.875% 20-22/01/2027 EUR 1052 963 0.05
1630000 COMMERZBANK AG 1.000% 19-04/03/2026 EUR 1514692 0.07
500 000 COMMERZBANK AG 1.125% 19-22/06/2026 EUR 452 180 0.02
700 000 COMMERZBANK AG 1.500% 18-28/08/2028 EUR 627 653 0.03
1290000 CONTINENTAL AG 0.375% 19-27/06/2025 EUR 1204 493 0.05
2500000 CONTINENTAL AG 2.500% 20-27/08/2026 EUR 2414756 0.11
2020000 CONTINENTAL AG 3.625% 22-30/11/2027 EUR 1995 741 0.09
1794000 CONTINENTAL AG 4.000% 23-01/06/2028 EUR 1782344 0.08
250000 COVESTRO AG 0.875% 20-03/02/2026 EUR 231706 0.01
1878000 COVESTRO AG 1.375% 20-12/06/2030 EUR 1599 094 0.07
1800000 COVESTRO AG 4.750% 22-15/11/2028 EUR 1834631 0.08
1900000 DEUTSCHE BANK AG 1.625% 20-20/01/2027 EUR 1686013 0.08
800 000 DEUTSCHE BANK AG 2.625% 19-12/02/2026 EUR 756 240 0.03
1000000 DEUTSCHE BANK AG 4.000% 22-29/11/2027 EUR 987 266 0.04
200000 DEUTSCHE BOERSE 0.000% 21-22/02/2026 EUR 181947 0.01
700 000 DEUTSCHE BOERSE 0.125% 21-22/02/2031 EUR 552111 0.02
1100000 DEUTSCHE BOERSE 1.500% 22-04/04/2032 EUR 946 065 0.04
2225000 DEUTSCHE POST AG 0.375% 20-20/05/2026 EUR 2053326 0.09
2425000 DEUTSCHE POST AG 0.750% 20-20/05/2029 EUR 2115668 0.10
2225000 DEUTSCHE POST AG 1.000% 20-20/05/2032 EUR 1836 960 0.08
2325000 DEUTSCHE POST AG 1.625% 18-05/12/2028 EUR 2126 447 0.10
3000000 DEUTSCHE TELEKOM 0.500% 19-05/07/2027 EUR 2711 140 0.12
2850000 DEUTSCHE TELEKOM 1.375% 19-05/07/2034 EUR 2299031 0.10
2180000 DEUTSCHE TELEKOM 1.750% 19-09/12/2049 EUR 1557294 0.07
2750000 DEUTSCHE TELEKOM 1.750% 19-25/03/2031 EUR 2456 021 0.11
1100000 DEUTSCHE TELEKOM 2.250% 19-29/03/2039 EUR 949 559 0.04
1100000 DEUTSCHE WOHNEN 1.000% 20-30/04/2025 EUR 1025619 0.05
1200000 DEUTSCHE WOHNEN 1.500% 20-30/04/2030 EUR 960 605 0.04
200000 DT PFANDBRIEFBAN 0.100% 21-02/02/2026 EUR 176 089 0.01
900000 DT PFANDBRIEFBAN 0.250% 21-27/10/2025 EUR 802 783 0.04
1200000 DT PFANDBRIEFBAN 0.250% 22-17/01/2025 EUR 1109 815 0.05
500000 DT PFANDBRIEFBAN 4.375% 22-28/08/2026 EUR 489 424 0.02
656 000 DT PFANDBRIEFBAN 5.000% 23-05/02/2027 EUR 662410 0.03
1500000 EUROGRID GMBH 0.741% 21-21/04/2033 EUR 1125195 0.05
2000000 EUROGRID GMBH 1.113% 20-15/05/2032 EUR 1609 280 0.07
2800000 EUROGRID GMBH 3.279% 22-05/09/2031 EUR 2715370 0.12
1500000 EUROGRID GMBH 3.722% 23-27/04/2030 EUR 1485 463 0.07
1400000 EVONIK 0.625% 20-18/09/2025 EUR 1298 370 0.06

The accompanying notes form an integral part of these financial statements

Page 44



BNP Paribas Easy € Corp Bond SRI PAB

Securities portfolio at 30/06/2023

Expressed in EUR

Quantity Denomination Quotation currency Market value % gsf;:;
2500000 EVONIK 2.250% 22-25/09/2027 EUR 2333021 0.10
1240000 FRESENIUS MEDICA 0.625% 19-30/11/2026 EUR 1108 898 0.05
1950000 FRESENIUS MEDICA 1.000% 20-29/05/2026 EUR 1784 801 0.08
1816000 FRESENIUS MEDICA 1.250% 19-29/11/2029 EUR 1498 322 0.07
1316000 FRESENIUS MEDICA 1.500% 18-11/07/2025 EUR 1246 603 0.06
2525000 FRESENIUS MEDICA 1.500% 20-29/05/2030 EUR 2068 656 0.09
1925000 FRESENIUS MEDICA 3.875% 22-20/09/2027 EUR 1899 351 0.09
1116000 FRESENIUS SE & C 0.375% 20-28/09/2026 EUR 990 643 0.04
2225000 FRESENIUS SE & C 0.750% 20-15/01/2028 EUR 1931315 0.09
721000 FRESENIUS SE & C 1.125% 20-28/01/2033 EUR 539918 0.02
1925000 FRESENIUS SE & C 1.625% 20-08/10/2027 EUR 1739942 0.08
1116000 FRESENIUS SE & C 1.875% 19-15/02/2025 EUR 1074 168 0.05
2490000 FRESENIUS SE & C 1.875% 22-24/05/2025 EUR 2382786 0.11
1727000 FRESENIUS SE & C 2.875% 19-15/02/2029 EUR 1609 770 0.07
1979000 FRESENIUS SE & C 2.875% 22-24/05/2030 EUR 1781211 0.08
1700000 FRESENIUS SE & C 4.250% 22-28/05/2026 EUR 1686 858 0.08
1700000 FRESENIUS SE & C 5.000% 22-28/11/2029 EUR 1718010 0.08
200000 HAMBURG COM BANK 0.375% 21-09/03/2026 EUR 174762 0.01
300000 HAMBURG COM BANK 4.875% 23-17/03/2025 EUR 298 161 0.01
1300000 HAMBURG COM BANK 6.250% 22-18/11/2024 EUR 1303 809 0.06
2331000 HEIDELBERGCEMENT 3.750% 23-31/05/2032 EUR 2214 692 0.10
1216000 HELLA GMBH&CO KG 0.500% 19-26/01/2027 EUR 1068 216 0.05
1100000 HENKEL AG & CO 0.500% 21-17/11/2032 EUR 845 047 0.04
2300000 HENKEL AG & CO 2.625% 22-13/09/2027 EUR 2226381 0.10
1700000 INFINEON TECH 0.625% 22-17/02/2025 EUR 1608 592 0.07
2100000 INFINEON TECH 1.125% 20-24/06/2026 EUR 1944 398 0.09
2400000 INFINEON TECH 1.625% 20-24/06/2029 EUR 2117585 0.10
1800000 INFINEON TECH 2.000% 20-24/06/2032 EUR 1565201 0.07
700 000  KION GROUP AG 1.625% 20-24/09/2025 EUR 650 832 0.03
1000000 KNORR BREMSE AG 1.125% 18-13/06/2025 EUR 949 621 0.04
2100000 KNORR-BREMSE AG 3.250% 22-21/09/2027 EUR 2061947 0.09
2116000 LANXESS 0.000% 21-08/09/2027 EUR 1769 209 0.08
2400000 LANXESS 0.625% 21-01/12/2029 EUR 1876 672 0.08
900000 LANXESS 1.750% 22-22/03/2028 EUR 796 176 0.04
1600000 LEG IMMOBILIEN 0.875% 19-28/11/2027 EUR 1362076 0.06
800000 LEG IMMOBILIEN 0.875% 21-30/03/2033 EUR 540 028 0.02
900 000 LEG IMMOBILIEN SE 0.375% 22-17/01/2026 EUR 806 323 0.04
500000 LEG IMMOBILIEN SE 0.750% 21-30/06/2031 EUR 361 653 0.02
1000000 LEG IMMOBILIEN SE 0.875% 22-17/01/2029 EUR 796 577 0.04
900000 LEG IMMOBILIEN SE 1.000% 21-19/11/2032 EUR 626 676 0.03
800 000 LEG IMMOBILIEN SE 1.500% 22-17/01/2034 EUR 562 145 0.03
2700000 MERCK FIN SERVIC 0.125% 20-16/07/2025 EUR 2505240 0.11
1400000 MERCK FIN SERVIC 0.375% 19-05/07/2027 EUR 1233490 0.06
2400000 MERCK FIN SERVIC 0.500% 20-16/07/2028 EUR 2065 509 0.09
1200000 MERCK FIN SERVIC 0.875% 19-05/07/2031 EUR 980 379 0.04
1600000 MERCK FIN SERVIC 1.875% 22-15/06/2026 EUR 1515762 0.07
1600000 MERCK FIN SERVIC 2.375% 22-15/06/2030 EUR 1491993 0.07
2300000 ROBERT BOSCH 3.625% 23-02/06/2027 EUR 2288280 0.10
3100000 ROBERT BOSCH 3.625% 23-02/06/2030 EUR 3073 099 0.14
3900000 ROBERT BOSCH 4.000% 23-02/06/2035 EUR 3958 850 0.18
4500000 ROBERT BOSCH 4.375% 23-02/06/2043 EUR 4622279 0.20
200000 SANTAN CONS BANK 0.250% 19-15/10/2024 EUR 190 039 0.01
700 000 TALANX AG 4.000% 22-25/10/2029 EUR 702 432 0.03
1800000 TELFONICA DEUTSC 1.750% 18-05/07/2025 EUR 1714991 0.08
2000000 VONOVIA SE 0.000% 21-01/12/2025 EUR 1763276 0.08
2200000 VONOVIA SE 0.250% 21-01/09/2028 EUR 1709 526 0.08
1700000 VONOVIA SE 0.375% 21-16/06/2027 EUR 1411497 0.06
2200000 VONOVIA SE 0.625% 21-14/12/2029 EUR 1654 629 0.07
1000000 VONOVIA SE 0.625% 21-24/03/2031 EUR 720 082 0.03
2400000 VONOVIA SE 0.750% 21-01/09/2032 EUR 1646 694 0.07
1900000 VONOVIA SE 1.000% 21-16/06/2033 EUR 1290 746 0.06
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1500000 VONOVIA SE 1.375% 22-28/01/2026 EUR 1369 384 0.06
1000000 VONOVIA SE 1.500% 21-14/06/2041 EUR 554422 0.02
1000000 VONOVIA SE 1.625% 21-01/09/2051 EUR 487 547 0.02
1600000 VONOVIA SE 1.875% 22-28/06/2028 EUR 1360 893 0.06
1800000 VONOVIA SE 2.375% 22-25/03/2032 EUR 1465 592 0.07
1300000 VONOVIA SE 4.750% 22-23/05/2027 EUR 1275255 0.06
1300000 VONOVIA SE 5.000% 22-23/11/2030 EUR 1268 687 0.06
United Kingdom 129 258 854 5.83
1850000 ANGLO AMERICAN 1.625% 19-11/03/2026 EUR 1732985 0.08
1300000 ANGLO AMERICAN 4.500% 23-15/09/2028 EUR 1304113 0.06
2500000 ANGLO AMERICAN 4.750% 22-21/09/2032 EUR 2521342 0.11
1400000 ANGLO AMERICAN 5.000% 23-15/03/2031 EUR 1433410 0.06
900 000 ANZ NEW ZEALAND INTL/LDN 0.200% 21-23/09/2027 EUR 761978 0.03
740000 ANZNEW ZEALAND INTL/LDN 0.375% 19-17/09/2029 EUR 598 532 0.03
1252000 ASBFINANCE LTD 0.250% 21-08/09/2028 EUR 1019029 0.05
279000  ASB FINANCE LTD 0.500% 19-24/09/2029 EUR 222043 0.01
3600000 ASTRAZENECA PLC 0.375% 21-03/06/2029 EUR 2993 389 0.13
2500000 ASTRAZENECA PLC 3.625% 23-03/03/2027 EUR 2492235 0.11
1000000 ASTRAZENECA PLC 3.750% 23-03/03/2032 EUR 1007 875 0.05
1100000 BNZINTERNATIONAL FUNDING/LN 0.375% 19-14/09/2024 EUR 1051142 0.05
500000 BRAMBLES FINANCE 4.250% 23-22/03/2031 EUR 501 320 0.02
2101000 BRITISH TELECOMM 0.500% 19-12/09/2025 EUR 1943 965 0.09
2890000 BRITISH TELECOMM 1.125% 19-12/09/2029 EUR 2459 003 0.11
650000 BRITISH TELECOMM 2.125% 18-26/09/2028 EUR 599717 0.03
1440000 BRITISH TELECOMM 2.750% 22-30/08/2027 EUR 1374125 0.06
1616000 BRITISH TELECOMM 3.375% 22-30/08/2032 EUR 1524027 0.07
2480000 BRITISH TELECOMM 3.750% 23-13/05/2031 EUR 2421455 0.11
2600000 COCA-COLA EURO 0.200% 20-02/12/2028 EUR 2155448 0.10
1616000 COCA-COLA EURO 0.700% 19-12/09/2031 EUR 1266 632 0.06
1116000 COCA-COLA EURO 1.125% 19-12/04/2029 EUR 968 603 0.04
1800000 COCA-COLA EURO 1.750% 20-27/03/2026 EUR 1702213 0.08
2101000 COCA-COLA EUROPEAN PARTNERS 1.500% 18-08/11/2027 EUR 1914302 0.09
1200000 CREDIT AGRICOLE 0.500% 19-24/06/2024 EUR 1160 037 0.05
1389000 CREDIT SUISSE LD 0.250% 21-01/09/2028 EUR 1113 580 0.05
1890000 CREDIT SUISSE LD 0.250% 21-05/01/2026 EUR 1687 100 0.08
400000 CREDIT SUISSE LD 0.450% 20-19/05/2025 EUR 367 647 0.02
900 000  CREDIT SUISSE LD 5.500% 23-20/08/2026 EUR 913 149 0.04
1489000 GSK CAPITAL BV 3.000% 22-28/11/2027 EUR 1452989 0.07
2000000 GSK CAPITAL BV 3.125% 22-28/11/2032 EUR 1925275 0.09
1410000 INFORMA PLC 1.250% 19-22/04/2028 EUR 1222652 0.05
2263000 INFORMA PLC 2.125% 20-06/10/2025 EUR 2158 665 0.10
606 000 INTERMEDIATE CAP 1.625% 20-17/02/2027 EUR 505 529 0.02
506 000 INTERMEDIATE CAP 2.500% 22-28/01/2030 EUR 375 601 0.02
1700000 ITV PLC 1.375% 19-26/09/2026 EUR 1545719 0.07
2300000 LINDE PLC 0.000% 21-30/09/2026 EUR 2048018 0.09
1400000 LINDE PLC 0.375% 21-30/09/2033 EUR 1019 744 0.05
1500000 LINDE PLC 1.000% 21-30/09/2051 EUR 839052 0.04
1700000 LINDE PLC 1.000% 22-31/03/2027 EUR 1553043 0.07
2300000 LINDE PLC 1.375% 22-31/03/2031 EUR 1974 865 0.09
2800000 LINDE PLC 1.625% 22-31/03/2035 EUR 2253922 0.10
1400000 LINDE PLC 3.375% 23-12/06/2029 EUR 1389 640 0.06
1400000 LINDE PLC 3.625% 23-12/06/2025 EUR 1395057 0.06
2400000 LINDE PLC 3.625% 23-12/06/2034 EUR 2384791 0.11
900000 LLOYDS BANK 0.375% 20-28/01/2025 EUR 846 075 0.04
1200000 LLOYDS BANK 2.375% 20-09/04/2026 EUR 1142873 0.05
1000000 LLOYDS BANK 4.125% 23-30/05/2027 EUR 987 853 0.04
700 000 LONDON STOCK EX 1.750% 18-06/12/2027 EUR 644 760 0.03
1700000 MOTABILITY OPS 0.125% 21-20/07/2028 EUR 1415919 0.06
1840000 MOTABILITY OPS 0.375% 19-03/01/2026 EUR 1685870 0.08
1616000 MOTABILITY OPS 3.500% 23-17/07/2031 EUR 1582515 0.07
1700000 NAT GRID ELECTY EM 3.530% 22-20/09/2028 EUR 1655261 0.07
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1538000 NATIONAL GRID ELECT 0.190% 20-20/01/2025 EUR 1446 177 0.06
2900000 NATIONAL GRID ELECT 0.823% 20-07/07/2032 EUR 2208 065 0.10
730000 NATIONAL GRID ELECT 0.872% 20-26/11/2040 EUR 436293 0.02
1100000 NATIONWIDE BLDG 0.250% 20-22/07/2025 EUR 1015689 0.05
1050000 NATIONWIDE BLDG 0.250% 21-14/09/2028 EUR 860 048 0.04
1100000 NATIONWIDE BLDG 2.000% 22-28/04/2027 EUR 1012878 0.05
1100000 NATIONWIDE BLDG 3.250% 22-05/09/2029 EUR 1037 503 0.05
1200000 NATWEST MARKETS 0.125% 21-12/11/2025 EUR 1086 155 0.05
1500000 NATWEST MARKETS 0.125% 21-18/06/2026 EUR 1323362 0.06
1200000 NATWEST MARKETS 1.375% 22-02/03/2027 EUR 1077 646 0.05
1000000 NATWEST MARKETS 2.000% 22-27/08/2025 EUR 950 683 0.04
1460000 NATWEST MARKETS 2.750% 20-02/04/2025 EUR 1421492 0.06
1000000 NATWEST MARKETS 4.250% 23-13/01/2028 EUR 989 289 0.04
1516000 OMNICOM FIN HOL 0.800% 19-08/07/2027 EUR 1345038 0.06
1116000 OMNICOM FIN HOL 1.400% 19-08/07/2031 EUR 920 883 0.04
1455000 OTE PLC 0.875% 19-24/09/2026 EUR 1327305 0.06
2448000 RENTOKIL FINANC 3.875% 22-27/06/2027 EUR 2430 647 0.11
2000000 RENTOKIL FINANC 4.375% 22-27/06/2030 EUR 2025736 0.09
1940000 RENTOKIL INITIAL 0.500% 20-14/10/2028 EUR 1623 362 0.07
1616000 RENTOKIL INITIAL 0.875% 19-30/05/2026 EUR 1479 412 0.07
1600000 ROYAL MAIL 1.250% 19-08/10/2026 EUR 1453 994 0.07
1400000 SAGE GROUP 3.820% 23-15/02/2028 EUR 1382530 0.06
1400000 SMITH & NEPHEW 4.565% 22-11/10/2029 EUR 1420 140 0.06
700 000 STANDARD CHART 0.900% 19-02/07/2027 EUR 623 112 0.03
1659000 THAMES WATER UTL 0.875% 22-31/01/2028 EUR 1318 894 0.06
1756 000 THAMES WATER UTL 1.250% 22-31/01/2032 EUR 1247166 0.06
1601000 THAMES WATER UTL 4.000% 23-18/04/2027 EUR 1441168 0.06
3133000 THAMES WATER UTL 4.375% 23-18/01/2031 EUR 2789 094 0.13
500000 UBS AG LONDON 0.010% 21-29/06/2026 EUR 439243 0.02
2000000 UBS AG LONDON 0.010% 21-31/03/2026 EUR 1776 850 0.08
1800000 UBS AG LONDON 0.500% 21-31/03/2031 EUR 1380 448 0.06
2000000 VODAFONE GROUP 0.900% 19-24/11/2026 EUR 1825949 0.08
3233000 VODAFONE GROUP 1.625% 19-24/11/2030 EUR 2768 820 0.12
2425000 VODAFONE GROUP 2.500% 19-24/05/2039 EUR 1939 241 0.09
1700000 WESTERN POWER DI 3.949% 22-20/09/2032 EUR 1677 805 0.08
900 000 WESTPAC SEC NZ 0.100% 21-13/07/2027 EUR 760 338 0.03
700 000  WESTPAC SEC NZ 0.300% 19-25/06/2024 EUR 674 082 0.03
1000000 WESTPAC SEC NZ 0.427% 21-14/12/2026 EUR 879 509 0.04
900000 WESTPAC SEC NZ 1.099% 22-24/03/2026 EUR 826 888 0.04
800000 YORKSHRE BLD SOC 0.500% 21-01/07/2028 EUR 660 659 0.03
800 000  YORKSHRE BLD SOC 0.625% 20-21/09/2025 EUR 739177 0.03
Luxembourg 115928 861 5.16
900 000 ACEF HOLDING 0.750% 21-14/06/2028 EUR 735351 0.03
700 000  ACEF HOLDING 1.250% 21-26/04/2030 EUR 535190 0.02
900 000  AROUNDTOWN SA 0.000% 20-16/07/2026 EUR 686 633 0.03
2800000 AROUNDTOWN SA 0.375% 21-15/04/2027 EUR 2008 995 0.09
1200000 AROUNDTOWN SA 0.625% 19-09/07/2025 EUR 1042 459 0.05
1200000 AROUNDTOWN SA 1.450% 19-09/07/2028 EUR 812979 0.04
400000 AROUNDTOWN SA 1.500% 19-28/05/2026 EUR 329277 0.01
2909000 BECTON DICKINSON 0.334% 21-13/08/2028 EUR 2443197 0.11
2000000 BECTON DICKINSON 1.208% 19-04/06/2026 EUR 1852538 0.08
1779000 BECTON DICKINSON 1.213% 21-12/02/2036 EUR 1278 375 0.06
2260000 BECTON DICKINSON 1.336% 21-13/08/2041 EUR 1442763 0.06
2275000 BECTON DICKINSON 3.553% 23-13/09/2029 EUR 2228 663 0.10
781000 CROMWELL EREIT 2.125% 20-19/11/2025 EUR 667 588 0.03
3841000 DH EUROPE 0.200% 19-18/03/2026 EUR 3479678 0.16
4041000 DH EUROPE 0.450% 19-18/03/2028 EUR 3482241 0.16
5300000 DH EUROPE 0.750% 19-18/09/2031 EUR 4195576 0.19
3741000 DH EUROPE 1.350% 19-18/09/2039 EUR 2607 360 0.12
2125000 DH EUROPE 1.800% 19-18/09/2049 EUR 1420 890 0.06
3150000 EUROFINS SCIEN 0.875% 21-19/05/2031 EUR 2401 867 0.11
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1400000 EUROFINS SCIEN 4.000% 22-06/07/2029 EUR 1356237 0.06
1900000 GRAND CITY PROPERTIES 0.125% 21-11/01/2028 EUR 1417093 0.06
2225000 HEIDELCEMENT FIN 1.125% 19-01/12/2027 EUR 1981119 0.09
1901000 HEIDELCEMENT FIN 2.500% 20-09/10/2024 EUR 1862229 0.08
1500000 HIGHLAND HOLDING 0.318% 21-15/12/2026 EUR 1325003 0.06
2100000 HIGHLAND HOLDING 0.934% 21-15/12/2031 EUR 1645321 0.07
1550000 HOLCIM FINANCE L 0.125% 21-19/07/2027 EUR 1354240 0.06
1616000 HOLCIM FINANCE L 0.500% 19-29/11/2026 EUR 1447 164 0.07
2890000 HOLCIM FINANCE L 0.500% 20-23/04/2031 EUR 2200 061 0.10
3300000 HOLCIM FINANCE L 0.500% 21-03/09/2030 EUR 2556 506 0.11
1400000 HOLCIM FINANCE L 0.625% 21-06/04/2030 EUR 1117714 0.05
2200000 HOLCIM FINANCE L 0.625% 21-19/01/2033 EUR 1598512 0.07
1800000 HOLCIM FINANCE L 1.500% 22-06/04/2025 EUR 1716 669 0.08
1466 000 HOLCIM FINANCE L 2.375% 20-09/04/2025 EUR 1423 804 0.06
1940000 JOHN DEERE BANK 2.500% 22-14/09/2026 EUR 1865241 0.08
1801000 JOHN DEERE CASH 1.650% 19-13/06/2039 EUR 1385018 0.06
1875000 JOHN DEERE CASH 1.850% 20-02/04/2028 EUR 1745 504 0.08
1740 000  JOHN DEERE CASH 2.200% 20-02/04/2032 EUR 1581835 0.07
3033000 MEDTRONIC GLOBAL 0.000% 20-15/10/2025 EUR 2773 658 0.12
3133000 MEDTRONIC GLOBAL 0.250% 19-02/07/2025 EUR 2908 815 0.13
2800000 MEDTRONIC GLOBAL 0.375% 20-15/10/2028 EUR 2367054 0.11
3233000 MEDTRONIC GLOBAL 0.750% 20-15/10/2032 EUR 2494798 0.11
3233000 MEDTRONIC GLOBAL 1.000% 19-02/07/2031 EUR 2625159 0.12
4349000 MEDTRONIC GLOBAL 1.125% 19-07/03/2027 EUR 3960 432 0.18
2733000 MEDTRONIC GLOBAL 1.375% 20-15/10/2040 EUR 1830570 0.08
2970000 MEDTRONIC GLOBAL 1.500% 19-02/07/2039 EUR 2085077 0.09
2933000 MEDTRONIC GLOBAL 1.625% 19-07/03/2031 EUR 2531451 0.11
3130000 MEDTRONIC GLOBAL 1.625% 20-15/10/2050 EUR 1902 471 0.09
3300000 MEDTRONIC GLOBAL 1.750% 19-02/07/2049 EUR 2093 832 0.09
3233000 MEDTRONIC GLOBAL 2.250% 19-07/03/2039 EUR 2567803 0.12
1616000 MEDTRONIC GLOBAL 2.625% 22-15/10/2025 EUR 1563 955 0.07
2900000 MEDTRONIC GLOBAL 3.000% 22-15/10/2028 EUR 2807301 0.13
3108000 MEDTRONIC GLOBAL 3.125% 22-15/10/2031 EUR 2979254 0.13
2800000 MEDTRONIC GLOBAL 3.375% 22-15/10/2034 EUR 2691318 0.12
5680000 NOVARTIS FINANCE 0.000% 20-23/09/2028 EUR 4782 626 0.20
1400000 SEGRO CAPITAL 0.500% 21-22/09/2031 EUR 1000 082 0.04
1100000 SEGRO CAPITAL 1.250% 22-23/03/2026 EUR 996 328 0.04
500000 SEGRO CAPITAL 1.875% 22-23/03/2030 EUR 418 993 0.02
1400000 SIMON INTERNATIONAL FIN S 1.125% 21-19/03/2033 EUR 1001 465 0.05
1778000 TYCO ELECTRONICS 0.000% 20-14/02/2025 EUR 1668 558 0.07
1778000 TYCO ELECTRONICS 0.000% 21-16/02/2029 EUR 1449 130 0.07
1400000 WHIRLPOOL EMEA 0.500% 20-20/02/2028 EUR 1197 841 0.05
Spain 108 158 848 4.90
2800000 ABERTIS 2.375% 19-27/09/2027 EUR 2616 669 0.12
3200000 ABERTIS 3.000% 19-27/03/2031 EUR 2891912 0.13
1400000 ABERTIS INFRAEST 0.625% 19-15/07/2025 EUR 1306 058 0.06
2500000 ABERTIS INFRAEST 1.125% 19-26/03/2028 EUR 2179729 0.10
1700000 ABERTIS INFRAEST 1.250% 20-07/02/2028 EUR 1498 818 0.07
2000000 ABERTIS INFRAEST 1.625% 19-15/07/2029 EUR 1729132 0.08
2000000 ABERTIS INFRAEST 1.875% 19-26/03/2032 EUR 1623 468 0.07
2900000 ABERTIS INFRAEST 2.250% 20-29/03/2029 EUR 2612810 0.12
2000000 ABERTIS INFRAEST 4.125% 23-07/08/2029 EUR 1960 936 0.09
300000 ABERTIS INFRAEST 4.125% 23-31/01/2028 EUR 297759 0.01
1400000 ACCIONA FILIALES 0.375% 21-07/10/2027 EUR 1214178 0.05
1600000 ACCIONA FILIALES 1.375% 22-26/01/2032 EUR 1320033 0.06
1600000 ACCIONA FILIALES 3.750% 23-25/04/2030 EUR 1569951 0.07
1600000 AMADEUS IT GROUP 1.875% 20-24/09/2028 EUR 1456 742 0.07
1400000 AMADEUS IT GROUP 2.875% 20-20/05/2027 EUR 1348 262 0.06
1600000 AMADEUS IT GROUP SA 1.500% 18-18/09/2026 EUR 1490 876 0.07
1000000 ARVAL SERVICE 0.000% 21-01/10/2025 EUR 903 458 0.04
1500000 ARVAL SERVICE 0.000% 21-30/09/2024 EUR 