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Portfolio management is delegated to:
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Alfred Berg Kapitalforvaltning AS Steperigata 2, Postboks 1294 Vika, 0250 Oslo, Norway
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Information

Establishement

BNP Paribas Funds (the “Fund”, the “Company’) is an open-ended investment company (Société d’Investissement a Capital
Variable - abbreviated to “SICAV”), incorporated under Luxembourg law on 27 March 1990 for an indefinite period under the name
PARVEST. The current name BNP Paribas Funds is effective as from 30 August 2019.

The Company is currently governed by the provisions of Part | of the Law of 17 December 2010 governing undertakings for collective
investment as well as by Directive 2009/65 amended by Directive 2014/91 and the provisions of Regulation 2017/1131.

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, described below under “The Shares”. 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 and Companies Register under the number B 33 363.
Information to the Shareholders

Net Asset Values and Dividends

Net Assets values are calculated every full bank business day in Luxembourg, excepted for some sub-funds. Additional information
can be found in the Prospectus.

For the sub-fund “Seasons” a guarantee (the “Guarantee”) is granted to the sub-fund by BNP Paribas acting as guarantor (‘the
Guarantor”), pursuant to which this Guarantor commits on a quarterly basis that the NAV of a share class is at least equal to 80% of
the NAV of that same share class (the “Guaranteed NAV”) observed 12 months ago which qualifies as an observation date (the
“Observation Date”). Shareholders of the sub-fund who ask for the redemption of their shares on any Observation date, will see their
redemption orders based on a redemption price at least equal to 80% of the NAV (excluding dividends, the case being) of the share
class they are redeeming from (the “Guaranteed NAV”) observed on the 3rd Friday of the same month 12 months ago (the
“Observation date”).

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.

Financial Year

The Company’s financial year starts on 1 January and ends on 31 December.

Financial Reports

The Company publishes an annual report closed on the last day of the financial year, certified by the auditors, as well as a
non-certified, semi-annual interim report closed on the last day of the sixth month of the financial year. The Company is authorised to
publish a simplified version of the financial report when required.

The financial reports of each sub-fund are published in the accounting currency of the sub-fund, although the combined accounts of
the Company are expressed in euro.

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.

Documents for Consultation

The Articles of Association, the Prospectus, the KlIDs, 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.
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BNP PARIBAS FUNDS SICAV

Financial statements at 30/06/2021

Expressed in

Statement of net assets

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

Net asset value

Notes

2
2,15
2,11,12,13

2,11,12,13

Statement of operations and changes in net

assets

Income on investments and assets, net
Management fees
Bank interest
Interest on swaps
Other fees
Taxes
Performance fees
Transaction fees
Distribution fees

Total expenses
Net result from investments

Net realised result on:
Investments securities
Financial instruments

Net realised result
Movement on net unrealised

gain/(loss) on:
Investments securities
Financial instruments

Change in net assets due to operations
Net subscriptions/(redemptions)
Dividends paid

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

Absolute Return

Global Opportunities

EUR

15676 018
16 476 393
(854 590)
15 621 803
0

0

37620

16 595

102 127

0

81049
21078

15 573 891

92197
86 854
102

0
31031
4790
0
4300
1810

128 887
(36 690)

(804 139)
53979

(786 850)

285 606
(164 260)

(665 504)
(8 741 951)

0
(9 407 455)

24 981 346

0
15573 891

Absolute Return Low

Vol Bond

EUR

i eNeRe oo le e E-RoN ]

401 543
39 887
5161
6359
14 824
3657

0

1472
523

71 883
329 660

(8 196 859)
180 635

(7 686 564)

8 046 896
(122 387)

237945
(20 324 929)

0
(20 086 984)

20 086 984

The accompanying notes form an integral part of these financial statements

Absolute Return
Multi-Strategy

EUR

205102 372
113 486 819
4595 469
118 082 288
382316
2387 188
38 345 444
45 905 136
43 445 431
0

0

43 445 431

161 656 941

345 004
161 906
46 994
0

240 368
10 500
0

191 341
0

651 109
(306 105)

2 741 996
(6914 498)

(4478 607)

(2927 006)
743 125

(6 662 488)
(18 838 813)

0
(25 501 301)

187 158 242

0
161 656 941

Aqua

EUR

3219199 623
2206 542 375
887 836 668
3094 379 043
0

170 890

101 143 786
23505 904
36 043 060

0

0

36 043 060

3 183 156 563

22 461 253
17 611 945
217307

0

4 241 699
754 843

0

1212 648
309 326

24 347 768
(1 886 515)

59 727 682
1354510

59 195 677

396 790 029
295 668

456 281 374
427 182 229

(4 190 950)
879 272 653

2303 883 910

0
3 183 156 563
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Asia ex-Japan Bond

USD

51 878 191
48219919
918 547
49 138 466
0

0

2043 721
696 004
304 931

0

124 577
180 354

51573 260

1133 337
315283
996

0

76 491

18 674

0

0

643

412 087
721 250

145 798
(347 593)

519 455

(1941 321)
(154 769)

(1576 635)
(693 658)

(540 194)
(2 810 487)

54 383 747

0
51 573 260

Asia ex-Japan Equity

USD

860 025 122
639 740 856
165 641 264
805 382 120
0

0

52 841997
1 801 005
3980 094

0

6497
3973597

856 045 028

5943 071
4448 783
477

0

1503 501
268 661
0

1402 520
9242

7 633 184
(1690 113)

111 066 621
(278 809)

109 097 699

(82232 132)
(33 957)

26 831 610
28 923 918

(2220 716)
53534 812

802 510 216

0
856 045 028

BNP PARIBAS FUNDS SICAV

Asia ex-Japan Small

Cap

USD

37762 582
33517 741
3650 620
37168 361
0

0

470 059
124 162
109 366

0

0

109 366

37 653 216

285299
338 177
159

0

80 305
210 898
0

91 886
0

721 425
(436 126)

8177 260
(744)
7 740 390

(6516 151)
(157)
1224 082

(1782 726)

(87 237)
(645 881)

38299 097

0
37 653 216

Belgium Equity

EUR

261 324 840
225260 130
35938209
261 198 339
0

0

0

126 501

723 282

0

0

723 282

260 601 558

3075631
1303 141
3903

0

418 698
86411

0

20197

0

1832 350
1243 281

(139 520)
0

1103 761

37 894 616
0

38 998 377
(18 449 673)

(852 263)
19 696 441

240 905 117

0
260 601 558

Brazil Equity

USD

128 422 600
105 711 499
10 056 780
115768 279
0

0

2221 447
10 432 874
9 448 063

0

0

9448 063

118 974 537

1959 053
872 184
4980

0

200 693
42 160

0

216 536
6 601

1343 154
615 899

4295 187
13 900

4924 986

2097 124
0

7022110
5334122

(104 240)
12 251 992

106 722 545

0
118 974 537

The accompanying notes form an integral part of these financial statements

China A-Shares

USD

161 365 946
103 724 854
47 688 830
151 413 684
0

0

9791 489
160 773
246 852

0

0

246 852

161 119 094

947 976
816 452
0

0

190 124
25598
0

70 651
0

1102 825
(154 849)

1 059 386
(16 029)

888 508

1918 521
0

2 807 029
34621 013

(2 740)
37 425 302

123 693 792

0
161 119 094
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BNP PARIBAS FUNDS SICAV

Financial statements at 30/06/2021

Statement of net assets

Assets
Securities portfolio at cost price

Expressed in
Notes

Unrealised gain/(loss) on securities portfolio

Securities portfolio at market value
Options at market value

Net Unrealised gain on financial instruments

Cash at banks and time deposits
Other assets
Liabilities
Bank overdrafts
Net Unrealised loss on financial instruments
Other liabilities

Net asset value

2
2,15
2,11,12,13

2,11,12,13

Statement of operations and changes in net

assets

Income on investments and assets,
Management fees
Bank interest
Interest on swaps
Other fees
Taxes
Performance fees
Transaction fees
Distribution fees

Total expenses
Net result from investments

Net realised result on:
Investments securities
Financial instruments
Net realised result
Movement on net unrealised

gain/(loss) on:
Investments securities
Financial instruments

net

Change in net assets due to operations

Net subscriptions/(redemptions)
Dividends paid

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

China Equity

USD

2 786 529 209
2017298 486
621 149 734
2 638 448 220
0

0

123 783 571
24 297 418
39 268 824

0

4455

39 264 369

2 747 260 385

12 493 846
15182 625
238

0

3 549 488
527993

0

1 061 894
120 810

20 443 048
(7 949 202)

72 417 541
(161 401)

64 306 938

29017 659
(4 455)

93 320 142
453 644 301

(708 980)
546 255 463

2201 004 922

0
2 747 260 385

Climate Impact

EUR

3229 606 054
2398 108 879
724731 714
3122 840 593
0

0

89 374 436

17 391 025

36 354 276

0

68 144

36286 132

3193 251778

16 668 268
16 150 804
244 026

0

4154 152

583 818

0

1694 718

58 781

22 886 299
(6218 031)

166 063 015
(292 866)

159 552 118

197 350 896
(75 762)

356 827 252
631 951 766

(9 114 703)
979 664 315

2213 587 463

0
3193 251778

The accompanying notes form an integral part of these financial statements

Consumer
Innovators

EUR

1407 624 215
1055 652 762
339 630 248
1395283010
0

0

6 936 805
5404 400
24293 023

0

108 653

24 184 370

1383 331192

3251 622
7432231
63 723

0

2036 819
434 424
0

453 750
97 181

10 518 128
(7 266 506)

22533 421
(23 804)

15243 111

130 022 578
(193 674)

145 072 015
401 990 241

(722 003)
546 340 253

836 990 939

0
1383 331 192

Disruptive
Technology

EUR

2 972 845 099
2103 158 626
846 242 449
2949 401 075
0

0

14 850 054
8593 970

19 641 172

0

1449 816

18 191 356

2 953 203 927

6745152
16 541 760
159 618

0

4 648 899
920 669

0

552 555
212 056

23 035 557
(16 290 405)

112 396 551
(5765 212)

90 340 934

228 763 128
(3 709 297)

315 394 765
262 957 447

(4 827 529)
573 524 683

2379 679 244

0
2 953 203 927
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BNP PARIBAS FUNDS SICAV

E t . E ing Bond q . E ing Multi-Asset o
Recs(;f)}ll'i :;:::l Emerging Bond (I)I;) 35;:Eni t(i)::ls Emerging Equity mergl;lfconl:e 1-ASse Energy Transition

EUR USD USD USD USD EUR
105 408 168 806 418 869 548 414 503 587 134 643 87 665 676 3685371918
100 306 308 813 191 967 524 987 397 431 406 864 81227113 3352057333
2313 861 (27 815 811) (17 091 730) 144 697 961 2761 853 196 244 392
102 620 169 785376 156 507 895 667 576 104 825 83 988 966 3548 301 725
0 0 0 0 231 360 0
0 0 0 0 898 173 0
1352259 9109 545 21124708 9722 833 195 496 15163 077
1435 740 11933 168 19 394 128 1306 985 2351 681 121907 116
2 213 402 26 690 963 7109 607 1943 530 1304 151 144 353 587
0 0 0 0 88 522 0
1218872 5212 988 2480 450 0 0 8220 335
994 530 21477975 4629 157 1943 530 1215629 136 133 252
103 194 766 779 727 906 541 304 896 585191 113 86 361 525 3541 018 331
30 766 20 583 647 13 290 082 4936 097 1 680 749 7 852 026
258 2031950 2 658 052 4145214 251 283 19 385 008
3658 11552 35830 2003 13 955 63 402
0 480 389 638 733 0 10 602 0
28 189 748 481 593 236 1229 283 140 594 5580 655
2 667 77 687 147 299 88411 61 021 1032 700
0 0 0 0 0 0
88 365 0 0 841 015 103 348 4607 131
1 11743 4 447 21396 0 551 202
123 138 3361 802 4077 597 6327 322 580 803 31220 098
92 372) 17 221 845 9212 485 (1391 225) 1099 946 (23 368 072)
193 076 4804 621 4929 768 86203 305 3052 396 354 160 044
(274 338) 945 843 6206 302 23 547 1338 859 (19 501 571)
(173 634) 22 972 309 20 348 555 84 835 627 5491 201 311 290 401
2313 861 (31671 279) (28 185 676) (82 091 542) (3 621 602) (220 221 924)
(1218 872) (10 810 550) (5 964 405) 3 (633 164) (34 338 682)
921 355 (19 509 520) (13 801 526) 2 744 088 1236 435 56 729 795
102 273 411 23 502 146 88 258 268 (279 476 763) (8537797) 1530 063 368
0 (1786 870) (7 309 270) (830 698) (738 320) (3619 933)
103 194 766 2205 756 67 147 472 (277 563 373) (8 039 682) 1583173 230
0 777 522 150 474 157 424 862 754 486 94 401 207 1957 845101
0 0 0 0 0 0
103 194 766 779 727 906 541 304 896 585191 113 86 361 525 3541 018 331

The accompanying notes form an integral part of these financial statements
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BNP PARIBAS FUNDS SICAV

Financial statements at 30/06/2021

Expressed in

Statement of net assets

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

Net asset value

Notes

2
2,15
2,11,12,13

2,11,12,13

Statement of operations and changes in net

assets

Income on investments and assets, net
Management fees
Bank interest
Interest on swaps
Other fees
Taxes
Performance fees
Transaction fees
Distribution fees

Total expenses
Net result from investments

Net realised result on:
Investments securities
Financial instruments

Net realised result
Movement on net unrealised

gain/(loss) on:
Investments securities
Financial instruments

Change in net assets due to operations
Net subscriptions/(redemptions)
Dividends paid

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

Enhanced Bond 6M

EUR

2 825 468 027
2774259 168
(10951 158)
2763308 010
0

0

39 854 789
22305 228
20 025 500

0

14 119 151
5906 349

2 805 442 527

16 593 794
1528714
140 525
1717 461
985 264
333374

0

8336
3586

4717 260
11 876 534

(6546 910)
2376911

7706 535

2800 745
(2 767 548)

7739 732
413 021 870

0
420 761 602

2 384 680 925

0
2 805 442 527

Environmental
Absolute Return
Thematic Equity

(EARTH)

USD

555 433 744
480 157 154
8610979
488 768 133
1155515

0

42191 023
23319073
29 151 826
6727 430
3229 154
19 195 242

526 281 918

997 497
1150439
39972
1027 479
415 402
87 030
229929
1030 742
1216

3982 209
(2 984 712)

49 737 438
(36 522 717)

10 230 009

(20 597 018)
1923 445

(8 443 564)
394 397 954

(100 451)
385 853 939

140 427 979

0
526 281 918

The accompanying notes form an integral part of these financial statements

Euro Bond

EUR

814 041 121
781 150 551
25 054 566
806 205 117
23 650

0

1470377
6341977
1083 136

0

33310

1 049 826

812 957 985

4096 155
1246 921
5031

0

860 143
141 173
0

2874

7 661

2263 803
1832 352

5018 806
(1701 410)

5149 748

(25 015 047)
1 054 831

(18 810 468)
(58 669 935)

0
(77 480 403)

890 438 388

0
812 957 985

Euro Bond
Opportunities

EUR

278 789 810
260 478 983
172 375
260 651 358
103 660
282313

14 161 509
3590970
3284 021

0

0

3284021

275505 789

2 680 043
918 791
19 595
29

380 241
96 699

0

10 948
15035

1 441 338
1238 705

294 580
3325854

4 859 139

(7278 605)
(1 688 406)

(4107 872)
14226 129

0
10 118 257

265 387 532

0
275505 789
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Euro Corporate Bond

EUR

1767 583 005
1708 717 154
6 135107
1714 852261
0

2179290
9113434

41 438 020
66 944 535

0

0

66 944 535

1700 638 470

13 237 589
2326305
143 833
97222
1734 943
228 127

0

24 377

13 098

4567 905
8 669 684

34713 013
(8213 033)

35169 664

(36 789 501)
3801 793

2 181 956
(261 038 644)

(1986 467)
(260 843 155)

1961 481 625

0
1700 638 470

Euro Corporate Bond
Opportunities

EUR

276 480 937
264 875 703
4743 064
269 618 767
38 200

0

3258 441
3565 529
10 134 688
0

1 805 057
8329 631

266 346 249

2 625 808
831 056
14 592
341727
384 887
89 081

0

12 460

55 688

1729 491
896 317

3928362
(276 756)

4547 923

(3 817 681)
(582 410)

147 832
(7 391 140)

(88 835)
(7332 143)

273 678 392

0
266 346 249

BNP PARIBAS FUNDS SICAV

Euro Covered Bond

EUR

66 680 694
66 430 368
21748

66 452 116
1 540

0

63 509

163 529
247 447
4011
21645
221791

66 433 247

260 753
85912
2577

0

41 023
3625

0

311

0

133 448
127 305

(162 972)
28 725

(6 942)

(967 630)
(26 225)

(1 000 797)
(1157 897)

0
(2 158 694)

68 591 941

0
66 433 247

Euro Defensive
Equity

EUR

125198 733
104 539 894
10277 863
114 817 757
890 560

0

7507 297
1983119
3978510

0

104 120
3874390

121 220 223

1 858 932
207 407
15 692

0

111 446
10 384

0

143 827
0

488 756
1370 176

1118553
236 194

2724 923

8679 118

(65 014)

11 339 027
59 537 467

(5 230)

70 871 264

50 348 959

0
121 220 223

Euro Equity

EUR

1648 382 473
1219361 975
426 722 265

1 646 084 240
0

39774

70 731

2 187728
3363929

0

0

3363929

1645 018 544

25783 920
7 817 536
586

0

2622 231
397 032

0

336 884
59 983

11 234 252
14 549 668

61 847 320
719 449

77 116 437

126 681 923
36 481

203 834 841
(130 131 208)

(1896 473)
71 807 160

1573 211 384

0
1645018 544

The accompanying notes form an integral part of these financial statements

Euro Government
Bond

EUR

1278 346 104
1 228 600 620
(761 084)
1227 839 536
0

0

6 300 445
44206 123
49173 722

0

549 259

48 624 463

1229172 382

5110 963
1554298
22 029

0

1106 288
115795
0

11748

13 415

2 823573
2287 390

18 593 506
954 519

21 835 415

(56 578 994)
(673 044)

(35416 623)
70 688 180

0
35271557

1193 900 825

0
1229172 382
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BNP PARIBAS FUNDS SICAV

Financial statements at 30/06/2021

Expressed in

Statement of net assets

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

Net asset value

Notes

2
2,15
2,11,12,13

2,11,12,13

Statement of operations and changes in net

assets

Income on investments and assets, net
Management fees
Bank interest
Interest on swaps
Other fees
Taxes
Performance fees
Transaction fees
Distribution fees

Total expenses
Net result from investments

Net realised result on:
Investments securities
Financial instruments
Net realised result
Movement on net unrealised

gain/(loss) on:
Investments securities
Financial instruments

Change in net assets due to operations
Net subscriptions/(redemptions)
Dividends paid

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

Euro High Quality
Government Bond

EUR

287 964 957
280 525 860
(1041 148)
279 484 712
0

0

1938349

6 541 896
5441 632

0

159 510
5282122

282 523 325

1177 761
37 836
1282

0

303 458
17972

0

2230

0

362 778
814 983

859 290
435365

2109 638

(12 397 645)
(133 175)

(10 421 182)
(81 346 078)

0
(91 767 260)

374 290 585

0
282 523 325

Euro High Yield
Bond

EUR

663 709 330
635 966 364
12 420 042
648 386 406
0

0

3897 269
11 425 655
12 333 892
153 994
3977218
8202 680

651 375 438

11 205 229
1 806 226
24 959
299 306
604 868
95 949

0

4232

24 438

2 859 978
8 345 251

17 241 209
(400 883)

25185577

(2 048 723)
(3 181 884)

19 954 970
109 683 200

(4750 470)
124 887 700

526 487 738

0
651 375 438

The accompanying notes form an integral part of these financial statements

Euro High Yield
Short Duration Bond

EUR

201 181 154
191 305 029
3270 569
194 575 598
0

0

3641 250

2 964 306

2 317 946

0

833 485

1 484 461

198 863 208

3414712
343 491
14 754
208

179 693
35115

0

732

862

574 855
2 839 857

407212
(111 802)

3135267

3450 558
(1299 498)

5286 327
64 158 523

(185 578)
69 259 272

129 603 936

0
198 863 208

Euro Inflation-
Linked Bond

EUR

237 866 494
220 427 207
1767773
222 194 980
0

0

14 045 347
1626 167
510 947

0

273 628
237319

237 355 547

1268 613
557467
6372

0
282915
42452

0

2230
15048

906 484
362 129

9233571
960 327

10 556 027

(5 249 260)
(273 488)

5033279
(2 805 461)
0
2227818

235127729

0
237 355 547
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Euro Medium Term
Bond

EUR

445371 014
440 272 000
1 140 806
441 412 806
10010

0

447 403
3500 795

2 489 796

0

22814
2466 982

442 881 218

2 065 235
747 080
17 662
4306
526 183
133 663
0

1 808
9239

1439 941
625 294

556 624
(288 470)

893 448

(4 070 554)
176 898

(3 000 208)
(23 598 910)

0
(26 599 118)

469 480 336

0
442 881 218

BNP PARIBAS FUNDS SICAV

Euro Short Term

Euro Mid Cap Euro Money Market

Bond Opportunities
EUR EUR EUR

34 966 431 909 783 419 186 940 144
27 679 683 828 001 248 183 779 069
7040 368 (830 859) 931 109
34720 051 827 170 389 184 710 178
0 0 0

0 0 0

48 81 055 959 1 089 758

246 332 1557071 1 140 208
426 635 8313128 1907 839

0 0 0

0 0 783 723

426 635 8313128 1124116
34 539 796 901 470 291 185032 305
541 155 (418 863) 967 883
255370 350 349 266 636
125 228 221 7159

0 0 182 649

68 169 272 263 193 479

13 535 89 063 43710

0 0 0

22 561 0 1769

6 156 0 4813
365916 939 896 700 215
175 239 (1 358 759) 267 668
2505138 (700 453) (1006 199)
(62) 0 (421 784)
2 680 315 (2 059 212) (1160 315)
1022 621 (833 618) 910 981
0 (2904) 283 950

3702 936 (2895734) 34 616
(3969 427) (275 621 372) (23 564 486)
(32 938) 0 0
(299 429) (278 517 106) (23 529 870)
34 839 225 1179 987 397 208 562 175
0 0 0

34 539 796 901 470 291 185032 305

Euro Short Term
Corporate Bond

EUR

36 845 688
36339 870
32922
36372792
0

0

244 036
228 860
562 629

0

4 657
557972

36 283 059

312 070
32 854
1692

1 006
30 109
3915

0

194
526

70 296
241 774

(207 001)
25050

59 823

145 023
(1671)

203175
(3 463 081)

0
(3 259 906)

39 542 965

0
36 283 059

The accompanying notes form an integral part of these financial statements

Euro Short Term
Corporate Bond
Opportunities

EUR

414 000 826
398 894 566
(1245 194)
397 649 372
56 370

0

5822697
10 472 387
14247 875
0

2684 472
11 563 403

399 752 951

3513 853
1 446 845
27 699
422 867
519 226
122355

0

8403
28797

2576 192
937 661

3900 125
922 567

5760 353

(2 156 566)
(188 537)

3415250
(2 068 515)

0
1346 735

398 406 216

0
399 752 951
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BNP PARIBAS FUNDS SICAV

Financial statements at 30/06/2021

Expressed in

Statement of net assets

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

Net asset value

Notes

2
2,15
2,11,12,13

2,11,12,13

Statement of operations and changes in net

assets

Income on investments and assets, net
Management fees
Bank interest
Interest on swaps
Other fees
Taxes
Performance fees
Transaction fees
Distribution fees

Total expenses
Net result from investments

Net realised result on:
Investments securities
Financial instruments

Net realised result
Movement on net unrealised

gain/(loss) on:
Investments securities
Financial instruments

Change in net assets due to operations
Net subscriptions/(redemptions)
Dividends paid

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

Europe Convertible

EUR

127 249 902
113 707 861
11 787 006
125 494 867
0

0

1614 686
140 349
766 463

0

449 044
317419

126 483 439

223 047
685 303
6 745

0

202 995
43 585
0

2

4808

943 438
(720 391)

4099 798
381917

3761 324

(820 867)
(1 196 480)

1743 977
(2 326 990)
(102 390)
(685 403)

127 168 842

0
126 483 439

Europe Dividend

EUR

187 217 097
160 396 231
25577256
185 973 487
0

1727

443 537
798 346
601 430

0

0

601 430

186 615 667

4337703
728 808
814

0

302 604
38762

0

145 102
10311

1226 401
3111302

12303 571
14 649

15 429 522

8617474
5755

24 052 751
(37 482 059)

(643 384)
(14 072 692)

200 688 359

0
186 615 667

The accompanying notes form an integral part of these financial statements

Europe Emerging
Equity

EUR

52 620 440
50 677 597
856 801
51534398
0

0

432909
653 133
705 566

0

0

705 566

51914 874

795108
377905
1387

0

100 550
19 376
0

8 836

2 505

510 559
284 549

221456
2 648

508 653

6382168
0

6 890 821
(1 980 289)

(150 123)
4760 409

47 154 465

0
51914 874

Europe Equity

EUR

1417 344 226
1076 838 864
338 178 791
1415017 655
0

0

4141
2322430
4596 468

0

0

4 596 468

1412 747 758

20 159 109
5893 641
1352

0

1718 179
303 080

0

248 036
25 444

8189 732
11 969 377

47 608 865
287 366

59 865 608

108 288 276
0

168 153 884
(83 693 615)

(3 550 687)
80 909 582

1331838176

0
1412747 758
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Europe Growth

EUR

504 756 181
374209911
129 730 680
503 940 591
0

6 785

19 355

789 450

709 537

0

0

709 537

504 046 644

6 255 211
2062115
534

0

585 681
66 627

0

66 438

2 660

2 784 055
3471156

33291 385
27478

36 790 019

23256 477
21707

60 068 203
(87 464 254)

(1927 856)
(29 323 907)

533 370 551

0
504 046 644

Europe High
Conviction Bond

EUR

319 622 497
292 508 256
21 841744
314 350 000
0

0

958 192
4314 305
369 555

0

0

369 555

319 252 942

1512276
100 798
800

0

81 264
30 945

0

0

0

213 807
1298 469

(19 971 984)
414

(18673 101)

21 841 744
0

3168 643
316 084 299

0
319 252 942

0
319 252 942

BNP PARIBAS FUNDS SICAV

Europe Multi-Asset
Income

EUR

160 665 675
136 989 172
3449178
140 438 350
1464 889

0

17 278 533
1483 903

1 884 596
100 000
499 077
1285519

158 781 079

2 788 712
1064 084
33 853
34919
302 871
64 043

0

62 405

0

1562175
1226 537

6001 611
1337538

8 565 686

(256 317)
413170

8722 539
(48 445 904)

(2 496 457)
(42 219 822)

201 000 901

0
158 781 079

Europe Real Estate
Securities

EUR

268 991 457
236 792 630
29 469 472
266 262 102
0

0

2249 548
479 807
257918

0

0

257918

268 733 539

4939 053
534799
9061

0

347 234
28 834

0

132300
2157

1054 385
3 884 668

6 582 923
16 449

10 484 040

14 869 804
0

25353 844
(71 721 415)

(1189 341)
(47 556 912)

316 290 451

0
268 733 539

Europe Small Cap

EUR

1319 328 965
1 147 623 902
156 266 269
1303890171
0

18 895

1546 974

13 872 925
16 204 393

0

0

16 204 393

1303 124 572

18 324 988
7479 127
3716

0

1 870 796
248 302

0

952 832
38450

10 593 223
7 731 765

104 063 011
153 485

111 948 261

31020510
76 632

143 045 403
(135 255 466)

(1 388 580)
6 401 357

1296 723 215

0
1303 124 572

The accompanying notes form an integral part of these financial statements

Europe Small Cap
Convertible

EUR

303 827 150
280 760 876
7 631 235
288392 111
0

0

11 692 475
3742 564
2736 330

0

0

2736330

301 090 820

1279 368
1329 484
22461

0

413 881
81923

0

0

24999

1872748
(593 380)

15976 395
20914

15 403 929

(5 559 153)
4955

9 849 731
21 093 758

(297 189)
30 646 300

270 444 520

0
301 090 820
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BNP PARIBAS FUNDS SICAV

Financial statements at 30/06/2021

Expressed in

Statement of net assets

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

Net asset value

Notes

2
2,15
2,11,12,13

2,11,12,13

Statement of operations and changes in net

assets

Income on investments and assets, net
Management fees
Bank interest
Interest on swaps
Other fees
Taxes
Performance fees
Transaction fees
Distribution fees

Total expenses
Net result from investments

Net realised result on:
Investments securities
Financial instruments

Net realised result
Movement on net unrealised

gain/(loss) on:
Investments securities
Financial instruments

Change in net assets due to operations
Net subscriptions/(redemptions)
Dividends paid

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

Flexible Global
Credit

EUR

45 669 221
44716 204
(309 952)
44 406 252
0

0

959 339
303 630
445 443

0

187 303
258 140

45223 778

622 526
9326
3434

0

47 335
3724
0

7 886
0

71705
550 821

(951 564)
(1139 182)

(1539 925)

1511030
(154 173)

(183 068)
(21 205 506)
0

(21 388 574)

66 612 352

0
45223 778

Flexible
Opportunities

EUR

19 447 000
17 684 146
745 674
18 429 820
19 513

0

804 092
193 575
351238

0

332234
19 004

19 095 762

56 685
74 155
976

0

21 685
2333
0

7 565
1367

108 081
(51 396)

955 595
(77 010)

827189

(278 272)
(382 817)

166 100
(401 645)

0
(235 545)

19 331 307

0
19 095 762

The accompanying notes form an integral part of these financial statements

Frontiers Equity

USD

65 248 898
56 522 017
7716218
64 238 235
0

0

864 268
146 395

22 853

0

0

22 853

65 226 045

828 409
10 811
64

0

118 664
3 661

0

80 273
253

213 726
614 683

2181991
6392

2 803 066

(4 860 027)
0

(2 056 961)
(145 672)

(6 694)
(2209 327)

67 435 372

0
65 226 045

Germany Multi-
Factor Equity

EUR

72 050 919
60 466 644
8954 148
69 420 792
0

0

2326 166
303 961
381 751

0

51675
330 076

71 669 168

1421 059
523116
5970

0

140 966
29 127

0

11 969
11030

722178
698 881

2 081 086
878 021

3 657 988

3075 594
(243 325)

6 490 257
(11 609 114)

(34 648)
(5 153 505)

76 822 673

0
71 669 168
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Global Absolute
Return Multi-Factor
Bond

EUR

12 599 501
12 225 566
(23 606)
12201 960
0

0

376 952
20 589
53517

0

40 753

12 764

12 545 984

46 882
8 840
958
5628
7867
631

0

758

0

24 682
22200

(52 875)
(627 949)

(658 624)

4214
220278

(434 132)
(965 987)
0

(1400 119)

13 946 103

0
12 545 984

Global Bond
Opportunities

EUR

459 975 490
427210115
(3 407 580)
423 802 535
209 902

1 495 725
24 802 949
9 664 379
31184 949
4015239

0

27169 710

428 790 541

6 408 792
1239218
37972

0

614 041
120 215
0

26 590
58 248

2096 284
4 312 508

(8 518 873)
5761 009

1 554 644

1043 010
(9121 172)

(6 523 518)
(92 394 835)

0
(98 918 353)

527708 894

0
428 790 541

BNP PARIBAS FUNDS SICAV

Global Convertible Glogihgl;l;;:[wed Global Environment
USD EUR EUR

1608 171 438 28 430 522 3360 098 360

1118 069 059 17 734 103 2493 628 920

88 844 240 (2530 788) 726 661 746

1206913 299 15203 315 3220290 666

3581915 3268 0

5158 872 0 0

15016 508 1181 259 125 853 439

377 500 844 12 042 680 13 954 255

380 258 208 15 644 835 11281917

0 0 1 050 000

0 19 145 2926 091

380 258 208 15 625 690 7 305 826

1227913 230 12 785 687 3348 816 443

2 591 853 41 834 18 252 637

4 814 928 6138 13 261 657

32482 190 193 952

0 700 0

1501 069 5962 4102 265

238 312 1574 537 006

0 6 0

173 870 322 1903 608

49 744 100 191 335

6 810 405 14 992 20 189 823

(4 218 552) 26 842 (1937 186)

82 324 470 2 657 533 80 817 834

(17 862 691) (129 959) (28 631 724)

60 243 227 2 554 416 50 248 924

(61 836 661) (2 530 788) 299 596 989

(2823 311) (19 057) (4 770 960)

(4 416 745) 4571 345 074 953

389 303 089 12 781 116 748 473 395

(837 335) 0 (2 584 123)

384 049 009 12 785 687 1 090 964 225

843 864 221 0 2257 852 218

0 0 0

1227913 230 12 785 687 3348 816 443

The accompanying notes form an integral part of these financial statements

Global Equity

USD

563 134 541
406 861 677
149 063 719
555925 396
0

54 851
4939 980
2214314
3582 385

0

0

3582385

559 552 156

2 828 475
3531627
307

0

992 123
166 621

0

75788
81987

4 848 453
(2 019 978)

38 293 404
40 536

36 313 962

284 403
(145 690)

36 452 675
(4 565 990)

(1287 492)
30599 193

528 952 963

0
559 552 156
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BNP PARIBAS FUNDS SICAV

Financial statements at 30/06/2021

Expressed in

Statement of net assets

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

Net asset value

Notes

2
2,15
2,11,12,13

2,11,12,13

Statement of operations and changes in net

assets

Income on investments and assets, net
Management fees
Bank interest
Interest on swaps
Other fees
Taxes
Performance fees
Transaction fees
Distribution fees

Total expenses
Net result from investments

Net realised result on:
Investments securities
Financial instruments

Net realised result
Movement on net unrealised
gain/(loss) on:

Investments securities

Financial instruments

Change in net assets due to operations
Net subscriptions/(redemptions)
Dividends paid

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

Global High Yield
Bond

EUR

119 506 763
111 361 506
2416 805
113 778 311
149 608

0

2135237
3443 607
4435507

0

2089 235
2346272

115 071 256

2737277
539 559
7941

59 158
143 036
34 750

0

331
22100

806 875
1930 402

(167 285)
2399 246

4162 363

3499 908
(5 196 746)

2 465 525
1244102

(1 688 350)
2021277

113 049 979

0
115 071 256

Global Inflation-
Linked Bond

EUR

272 766 882
246 472 207
6 855 686
253 327 893
0

0

17 090 831
2348 158
4972 802
1298 592
3426213
247997

267 794 080

425 147
356 281
5967
65

192 117
36 156
0

7219
21435

619 240
(194 093)

2416 343
(262 617)

1959 633

3806 995
(3 232 008)

2534 620
107 721 838

0
110 256 458

157 537 622

0
267 794 080

The accompanying notes form an integral part of these financial statements

Global Low Vol
Equity

EUR

632 712 102
535590 153
92308 116
627 898 269
0

0

3419 406
1394 427
1377760

0

5099

1372 661

631 334 342

5496 994
3373251
7709

0

994 624
156 129
0

423 996
31214

4986 923
510 071

32 778 486
(33 641)

33254916

50753 924
(9 702)

83 999 138
(59 934 895)
(631 865)
23432378

607 901 964

0
631 334 342

Global Real Estate
Securities

EUR

90 465 515
75417 578
14 022 777
89 440 355
0

0

655 335
369 825
268 639

0

0

268 639

90 196 876

1618 653
241 104
4347

0

207 687
18 045

0

19 943
286

491 412
1127241

7 620 051
9 049

8 756 341

13047 185
0

21 803 526
(47 006 474)

(543 640)
(25 746 588)

115 943 464

0
90 196 876
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BNP PARIBAS FUNDS SICAV

Health Care

Green Bond Green Tigers Harmony Innovators Inclusive Growth India Equity

EUR USD EUR EUR EUR USD
1167 104 462 1647 155 463 221599 189 1121 159 929 366 778 350 283 508 605
1157 575 450 1318 724 928 210384 031 927 617 254 293 510 203 193 822 175
(4 355793) 247 038 797 6271203 180 591 248 65 800 656 70 617 232
1153219 657 1565 763 725 216 655234 1 108 208 502 359310 859 264 439 407
66 440 0 31245 0 0 0
0 0 0 0 0 1 150 735
4 640 342 50 585931 4035071 5591 008 1895029 17 918 463
9178 023 30 805 807 877 639 7360419 5572462 0
18 571 942 4 056 955 3769 348 4 304 555 9 327 696 12 232 929
0 0 0 0 0 0
3732673 5291 2006 717 41 960 554 0
14 839 269 4051 664 1762 631 4262 595 9327 142 12 232 929
1148 532 520 1643 098 508 217 829 841 1116 855374 357 450 654 271275676
6 036 521 10 390 851 1067 591 4 026 857 2491 702 1222 567
1791 286 6375513 558 443 5762 056 591 148 1 883 000
15226 960 4850 53 040 9593 1 060
0 0 0 0 0 0
1319994 2305 817 203 886 1713 721 499 777 428 954
271 699 826 931 57 508 330 904 33380 5185873
0 0 0 0 0 0
11 086 1358 575 80 041 296 725 49 896 447 082
161 399 10 183 50 533 66 781 265 39513
3570 690 10 877 979 955 261 8 223 227 1184 059 7 985 482
2 465 831 (487 128) 112 330 (4196 370) 1307 643 (6 762 915)
(2315922) 22197 398 (1513 349) 18 991 755 6 603 335 43817 170
(2744 058) (969 489) (4 641) (122 610) (5 504) (28 520)
(2594 149) 20 740 781 (1 405 660) 14 672 775 7905 474 37025 735
(21 191 923) 61 861 467 4351921 76 933 108 32 879 764 (9310432)
(7 497 215) (5291) (2431 839) (72 322) (554) 0
(31 283 287) 82 596 957 514 422 91 533 561 40 784 684 27715 303
101 627 069 688 444 853 38 880 858 307 133 395 29 391 976 (105 842 300)
(1257 364) (1095 325) 0 (1 658 299) (152 758) (105 334)
69 086 418 769 946 485 39 395 280 397 008 657 70 023 902 (78 232 331)
1079 446 102 873 152 023 178 434 561 719 846 717 287 426 752 349 508 007
0 0 0 0 0 0
1148 532 520 1643 098 508 217 829 841 1116 855374 357 450 654 271 275 676

The accompanying notes form an integral part of these financial statements
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BNP PARIBAS FUNDS SICAV

Financial statements at 30/06/2021

Expressed in

Statement of net assets

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

Net asset value

Notes

2
2,15
2,11,12,13

2,11,12,13

Statement of operations and changes in net

assets

Income on investments and assets, net
Management fees
Bank interest
Interest on swaps
Other fees
Taxes
Performance fees
Transaction fees
Distribution fees

Total expenses
Net result from investments

Net realised result on:
Investments securities
Financial instruments

Net realised result
Movement on net unrealised

gain/(loss) on:
Investments securities
Financial instruments

Change in net assets due to operations
Net subscriptions/(redemptions)
Dividends paid

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

Japan Equity

JPY

19 913 836 962
16 531 279 426
2 670 586 045
19201 865 471
0

24 367 864
385 770 660
301 832 967
329799 512

0

0

329799 512

19 584 037 450

186 089 367
87 587 926
524 694

0

31228 986
4 985 407

0

16 178 713
969 028

141 474 754
44 614 613

2074 357033
115 053 883

2234 025529

(278 494 218)
26 975 644

1 982 506 955
(1933 353 667)

(18 408 391)
30 744 897

19 553 292 553

0
19 584 037 450

Japan Small Cap

JPY

131 789 575 228
93903 070 362
28 552 125 964

122 455196 326

0

142 741 728
8316270478
875 366 696
1037 009 597
0

0

1037 009 597

130 752 565 631

1115030 321
751 676 070
9178 386

0

155451 937
18913 838

0

55268 432
1067 456

991 556 119
123 474 202

12 100 515 782
637 776 064

12 861 766 048

(2227 867 733)
178 796 880

10 812 695 195
(14 876 947 867)

(6 601 007)
(4 070 853 679)

134 823 419 310

0
130 752 565 631

The accompanying notes form an integral part of these financial statements

Latin America
Equity

USD

61197210
55013 166
3611130
58 624 296
0

0
1918277
654 637
367 730

0

0

367 730

60 829 480

1112918
427 411
255

0

101 012
20 761

0

108 424
6334

664 197
448 721

2537324
18 451

3004 496

620 152
0

3 624 648
(1431102)

(129 884)
2 063 662

58 765 818

0
60 829 480

Local Emerging Bond

USD

470 913 006
472349 179
(15 947 428)
456 401 751
0

127 171
4400 591
9983 493
2915110
255517

0

2659 593

467 997 896

13 058 631
1 894 666
33438
613 705
477 645
65376

0

0

21119

3 105 949
9 952 682

1907 154
1186 209

13 046 045

(31 208 029)
(3 660 400)

(21 822 384)
14701 702

(3 597 684)
(10 718 366)

478 716 262

0
467 997 896
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Multi-Asset Income

EUR

445 115 847
402 716 787
15 593 329
418310 116
1798 480
2796 839
9967 649
12 242 763
21 885 042
0

0

21 885042

423 230 805

8219 847
2 147 784
55121
242 247
787 958
160 204

0

243 146
48 253

3684 713
4535134

9320956
7971 034

21 827 124

12 987 640
(10 619 767)

24 194 997
(182 221 352)

(12 266 195)
(170 292 550)

593 523 355

0
423 230 805

Multi-Asset Thematic

EUR

118 877 198
110358 138
2971 023
113 329 161
149 608

0

833 152
4565277

6 634 121

0

827 348
5806 773

112 243 077

0
61749
1236
0

17 453
2205
0

39 807
187

122 637
(122 637)

(216)
(5 366)

(128 219)

2971023
(854 908)

1987 896
110 255 181

0
112 243 077

0
112 243 077

BNP PARIBAS FUNDS SICAV

Nordic Small Cap

EUR

298 528 247
209 427 590
75398 013
284 825 603
0

0

12 632 897
1069 747
1995375

0

290 638
1704 737

296 532 872

3335344
1987 780
25450

0

462 448
91 366

0

147 109
21 648

2735 801
599 543

23 554 085
2575726

26 729 354

(14016 085)
(269 949)

12 443 320
45 645 574

(1124 085)
56 964 809

239 568 063

0
296 532 872

Pacific Real Estate
Securities

EUR

S OO o oo oo oo e

(22 588)
26 072
550

0

6962
523

0
33753
38

67 898
(90 486)

(10 258)
(31223)

(131 967)

926 864
0

794 897
(11 954 835)

0
(11 159 938)

11 159 938

Premia Opportunities

EUR

20 087 472
15919 157
2177019
18 096 176
19 190
202 762
1271282
498 062
463 847

0

0

463 847

19 623 625

136
159 366
4076

0
35713
5073

0

8920

0

213 148
(213 012)

757 239
(2 355 435)

(1 811 208)

1730719
372497

292 008
(23 299 953)

0
(23 007 945)

42 631 570

0
19 623 625

The accompanying notes form an integral part of these financial statements

RMB Bond

USD

300 395 255
282735443
11 190 438
293 925 881
0

0

1249121
5220253
331916

0

57 850

274 066

300 063 339

4 818 224
209 607
101

0

240 139
27 141

0

3 850

0

480 838
4 337 386

2746 013
(883 562)

6 199 837

1289 524
56912

7 546 273
51 487 648

(34 845)
58 999 076

241 064 263

0
300 063 339
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BNP PARIBAS FUNDS SICAV

Financial statements at 30/06/2021

Expressed in

Statement of net assets

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

Net asset value

Notes

2
2,15
2,11,12,13

2,11,12,13

Statement of operations and changes in net

assets

Income on investments and assets, net
Management fees
Bank interest
Interest on swaps
Other fees
Taxes
Performance fees
Transaction fees
Distribution fees

Total expenses
Net result from investments

Net realised result on:
Investments securities
Financial instruments

Net realised result
Movement on net unrealised

gain/(loss) on:
Investments securities
Financial instruments

Change in net assets due to operations
Net subscriptions/(redemptions)
Dividends paid

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

Russia Equity

EUR

931 075 975
834 493 306
72 774 889
907 268 195
0

75158
7139722
16 592 900
14 265 538
0

0

14 265 538

916 810 437

19 027 378
5787 096
9380

0

1608 617
189 659

0

551720
55233

8201705
10 825 673

49 955 796
1536 936

62 318 405

89 741 371
(192 432)

151 867 344
(104 992 827)

(2 699 978)
44174 539

872 635 898

0
916 810 437

Seasons

EUR

374 383 500
263 785 989
23 445 492
287231 481
51881 100
0

32 846 437
2424 482
31017 994
0

30 163 336
854 658

343 365 506

4 688
1251019
81492

0

150 122
111 930
0

117 741
128 000

1840 304
(1 835 616)

12118 334
28 646 706

38929 424

15 054 075
(21 985 194)

31998 305
144 649 311

0
176 647 616

166 717 890

0
343 365 506

The accompanying notes form an integral part of these financial statements

SMaRT Food

EUR

1564 006 860
1216 346 043
277941 141
1494 287 184
0

294 976

63 809 865
5614835
2714 270

0

0

2714270
1561 292 590

13 158 464
6726 727
113 812

0

1 862 608
347 024

0

872 315
35930

9958 416
3200 048

20 826 320
1903 525

25929 893

162 002 687
678 505

188 611 085
448 995 521

(829 205)

636 777 401

924 515 189

0
1561 292 590

Sustainable
Enhanced Bond 12M

EUR

3113 198 786
3041 943 307
(11 355 693)
3030 587 614
88 550

0

58 669 596
23853 026
11368 712

0

4728 624

6 640 088

3101830074

16 998 542
738 320
184 454
573 622

1464 529
262779
0

17 873

0

3241577
13 756 965

(9 025 994)
1579 769

6 310 740

(2 385 946)
(1522 604)

2402190
999 264 314

0
1001 666 504

2100163 570

0
3101830074
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Sustainable Euro
Bond

EUR

940 561 034
908 780 653
(56 840)

908 723 813
26 620

0

14 140 593
17 670 008
13 546 258
0

41354

13 504 904

927014 776

4145 917
999 685
56 270

0

796 574
105 568

0

4614

16 849

1979 560
2166 357

55514
(445 317)

1776 554

(19221 137)
(73 078)

(17 517 661)
239 880 227

0
222 362 566

704 652 210

0
927014 776

Sustainable Euro
Corporate Bond

EUR

1 965 965 869
1907 728 260
30 623 583
1938351 843
0

0

1368 881

26 245 145
20 304 799

0

80 049

20 224 750

1 945 661 070

12 596 427
1260 346
50 526

61 644

1 686 884
194 892

0

3234

16 870

3274396
9322 031

9876 165
86 518

19 284 714

(24 501 504)
(234 618)

(5 451 408)
172 881 982

0
167 430 574

1778 230 496

0
1 945 661 070

Sustainable Euro Low
Vol Equity

EUR

67 885 660
60 834 220
6456 281
67290 501
0

0

490 572
104 587
138 987

0

0

138 987

67 746 673

994 292
125336
395

0

49 521
7261

0
21352
0

203 865
790 427

(5122 741)
0

(4 332 314)

6456 281
0

2123 967
65 622 706

0
67 746 673

0
67 746 673

Sustainable Euro
Multi-Factor
Corporate Bond

EUR

327735 414
317 114 301
1821224
318 935525
0

4234729
154 381
4410779
3853190

0

0

3853190

323 882 224

2508 147
104 354
8675

0

278 622
31831

0

1738

17 878

443 098
2 065 049

1210 604
(1173 028)

2102 625

(4 680 593)
1000 535

(1577 433)
62 412 231

0
60 834 798

263 047 426

0
323 882 224

BNP PARIBAS FUNDS SICAV

Sustainable Euro

Multi-Factor Equity

EUR

109 847 350
93 870 655
13 043 358

106 914 013

0

0
2732054
201 283
161 528
0

108 855
52 673

109 685 822

3017715
92 276
10 304

0
220511
6473

0

58 635
0

388 199
2 629 516

9416 779
1 649 581

13 695 876

10 114 258
(266 955)

23543179
(97 486 731)

0
(73 943 552)

183 629 374

0
109 685 822

The accompanying notes form an integral part of these financial statements

Sustainable Europe

Multi-Factor Equity

EUR

387 497 243
317 596 759
50419 777
368 016 536
0

0

7294 639
12 186 068
5571172

0

168 425
5402 747

381 926 071

9 543 398
790 488
20456

0

462 249
36 508

0

181 802
6 084

1497 587
8 045 811

13 898 963
3607 511

25552 285

37031 658
(641 830)

61942 113
(71 764 705)

(90 707)
(9 913 299)

391 839370

0
381 926 071
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BNP PARIBAS FUNDS SICAV

Financial statements at 30/06/2021

Expressed in

Statement of net assets

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

Net asset value

Notes

2
2,15
2,11,12,13

2,11,12,13

Statement of operations and changes in net

assets

Income on investments and assets, net
Management fees
Bank interest
Interest on swaps
Other fees
Taxes
Performance fees
Transaction fees
Distribution fees

Total expenses
Net result from investments

Net realised result on:
Investments securities
Financial instruments

Net realised result
Movement on net unrealised

gain/(loss) on:
Investments securities
Financial instruments

Change in net assets due to operations
Net subscriptions/(redemptions)
Dividends paid

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

Sustainable Europe
Value

EUR

467 690 393
416 815 571
41 837373
458 652 944
0

1115899
14 180
7907 370

6 662 087

0

0

6 662 087

461 028 306

11 081 861
2436 569
3527

0

676 987
148 548

0

451 557
1369

3 718 557
7 363 304

8 818 084
1726 792

17 908 180

33518701
665 434

52 092 315
116 236 714

(49 952)
168 279 077

292 749 229

0
461 028 306

Sustainable Global
Corporate Bond

USD

448 785 332
425328 234
12 157 457
437 485 691
0

2 861 847
3064 689
5373 105

2 565 571

0

0

2 565 571

446 219 761

5390 362
867 849
11 059
27042
503 891
81299

0

3409

120 261

1614 810
3775552

7127 098
(7 990 664)

2911 986

(27 148 226)
9463 973

(14 772 267)
(75 823 848)

(2 104 249)
(92 700 364)

538 920 125

0
446 219 761

The accompanying notes form an integral part of these financial statements

Sustainable Global
Multi-Factor Equity

USD

11 170 148
9512210
1353 454

10 865 664

0

4579
102 386
197 519
167 282
0

0

167 282

11 002 866

123 876
19 530
304

0

18 138
1 848

0

2468

0

42 288
81 588

288 684
175 588

545 860

774 591
(78 698)

1241753
(310 256)
0

931 497

10 071 369

0
11 002 866

Sustainable Japan
Multi-Factor Equity

JPY

1971 960 634
1725 196 852
208 955 094
1934 151 946
0

0

32 160 641

5 648 047
6012 993

0

748 000
5264 993

1 965 947 641

23794 435
10 129 992
32 426

0

3376 662
786 365

0

276 546

0

14 601 991
9192 444

67 518 433
21530397

98 241 274

78 443 775
(5 618 000)

171 067 049
(51370 610)

0
119 696 439

1 846 251 202

0
1 965 947 641
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Sustainable Multi-
Asset Balanced

EUR

1131423297
890 097 701
139 598 330

1 029 696 031

0

17 904
27710 624
73 998 738
62 833 085
0

0

62 833 085

1068 590 212

(6 237)
5899 181
111 090
0
1597517
189 791
0

28 783
270 221

8 096 583
(8102 820)

43 047 067
215302

35159 549

25188 937
25548

60 374 034
163 063 461

(1209 262)
222228233

846 361 979

0
1068 590 212

Sustainable Multi-
Asset Growth

EUR

709 416 520
520 879 814
119 272 339
640 152 153
0

0

10 253 425
59 010 942
46 078 321
279931
157 184

45 641 206

663 338 199

(6 109)
3892 807
57 442

0

986 527
112 725

0

25576
172 529

5247 606
(5253 715)

37175 969
(94 403)

31 827 851

29 578 694
(236 510)

61170 035
100 958 896

(996 803)
161 132 128

502 206 071

0
663 338 199

BNP PARIBAS FUNDS SICAV

Sustainable US Multi-

Sustainable Multi- Factor Corporate Sustainable US Multi-
Asset Stability Bon dp Factor Equity

EUR USD USD

1624 509 707 164 943 373 1514 346 099

1371245410 162 150 308 1213 836 455

110430 101 201 168 268 637 661

1481675511 162 351 476 1482474116

17 600 0 0

0 981 692 1365158

65228 979 442 399 25051 224

77 587 617 1167 806 5455601

75163 351 35297 4916 010

360 000 0 0

371 064 0 0

74 432 287 35297 4916010

1549 346 356 164 908 076 1509 430 089

2 237 549 2 454 724 9262 620

7102 905 26 159 3599 632

384 475 2325 23917

0 0 0

2287617 132 536 1939 885

385795 8 029 282 143

0 0 0

45571 3841 241 950

233 291 0 50 443

10 439 654 172 890 6137970

(8202 105) 2281 834 3124 650

44 098 429 (828 820) 107 874 602

(607 038) (576 103) 23 315539

35289 286 876 911 134 314 791

(2253 848) (2766 790) 90 645 426

(621 930) 156 510 (3269 872)

32413 508 (1733 369) 221 690 345

252 307 278 54 121 122 (163 698 616)

(1 154 850) 0 (431 979)

283 565 936 52 387 753 57 559 750

1265 780 420 112 520 323 1 451 870 339

0 0 0

1549 346 356 164 908 076 1509 430 089

The accompanying notes form an integral part of these financial statements

Sustainable US Value
Multi-Factor Equity

USD

165 564 662
148 859 593
12 446 274
161 305 867
0

182778
3504 767
571 250
280 937

0

0

280 937

165 283 725

797 629
425286
2366

0

182 675
26 123
0

40 582
6 064

683 096
114 533

6003 183
1381298

7499 014

6127819
(26 790)

13 600 043
99 132 308

(179 926)
112 552 425

52 731 300

0
165 283 725
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BNP PARIBAS FUNDS SICAV

Financial statements at 30/06/2021

Expressed in

Statement of net assets

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

Net asset value

Notes

2
2,15
2,11,12,13

2,11,12,13

Statement of operations and changes in net

assets

Income on investments and assets, net
Management fees
Bank interest
Interest on swaps
Other fees
Taxes
Performance fees
Transaction fees
Distribution fees

Total expenses
Net result from investments

Net realised result on:
Investments securities
Financial instruments

Net realised result
Movement on net unrealised

gain/(loss) on:
Investments securities
Financial instruments

Change in net assets due to operations
Net subscriptions/(redemptions)
Dividends paid

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

Target Risk Balanced

EUR

1454179 562
1287 055 006
129 511 948
1416 566 954
1300 276

0

35682 677
629 655
13593 129

0

10 370 760
3222369

1 440 586 433

10 950 580
4719334
55301

0
1681273
198 765

0

365 858
96 831

7 117 362
3833218

11 735 701
(10075 014)

5493 905

66 836 626
(16 160 575)

56 169 956
(332 882 582)

(4 252)
(276 716 878)

1717 303 311

0
1 440 586 433

Turkey Equity

EUR

18 451 717
21 880 457
(3 803 659)
18 076 798
0

0

171 441
203 478
47176

0

0

47176

18 404 541

582 585
173 954
806

0

40 136
7599

0

54 959
12 237

289 691
292 894

1 128 241
(113 075)

1 308 060

(5 026 582)
0

(3718 522)
(1 498 826)

(31 486)
(5248 834)

23 653 375

0
18 404 541

The accompanying notes form an integral part of these financial statements

US Growth

USD

1115504 171
686 584 087
418 136 068

1104720 155

0

0

5618 905
5165111
8 985 140
0

227 946
8757 194

1106 519 031

1854 534
5047 052
2874

0

1556 022
250 799
0

149 582
23 670

7029 999
(5175 465)

86217 761
(1 496 095)

79 546 201

30675011
(1064 557)

109 156 655
63 800 710

(242 688)
172 714 677

933 804 354

0
1106 519 031

US High Yield Bond

USD

95214 430
90 065 723
2 650270
92 715993
0

0

1184 639
1313798
1627 659
0

617495
1010 164

93 586 771

2214519
458 818
624

69 444
118 232
28 153

0

365

15 486

691 122
1523397

977 039
798 045

3298 481

(790 774)
(1081 283)

1426 424
21 139 986

(856 583)
21709 827

71 876 944

0
93 586 771
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US Mid Cap

USD

138 845 465
108 917 990
28 380 527
137298 517
0

0

799 715
747 233
768 794

0

28 532

740 262

138 076 671

384 643
982 965
1

0
227393
41977
0

36 734
5185

1294255
(909 612)

12 429 702
(273 188)

11 246 902

3398 946
(143 654)

14 502 194
(1634 230)

(127 829)
12 740 135

125 336 536

0
138 076 671

US Short Duration
Bond

USD

150 035 342
137296 873
699 080
137995 953
0

0

1041912
10 997 477
11 168 623
0

160 902

11 007 721

138 866 719

658 526
277 351
1511

0

151 113
45705
0

212
5948

481 840
176 686

(512 553)
(298 866)

(634 733)

(828 570)
(377 084)

(1 840 387)
25 400 791

(11 097)
23 549 307

115 317 412

0
138 866 719

BNP PARIBAS FUNDS SICAV

US Small Cap

USD

1147 379 355
940 438 239
191 748 489

1132 186 728

0

0

6 191 556
9001 071
10 553 796
489 000
519 048

9 545 748

1136 825559

3141522
6221704
199

0

1525 837
258 054
0

447 094
11 822

8464 710
(5323 188)

135 081 940
(3 652451)

126 106 301

1759 922
(2 015 466)

125 850 757
50 302 052

(270 902)
175 881 907

960 943 652

0
1136 825559

USD Money Market

USD

407 809 917
375738 493
155995

375 894 488
0

0

30946 918
968 511
688 890

0

0

688 890

407 121 027

11 058

173 020
0

0

93 407

25033

0

0

0

291 460
(280 402)

644 121
0

363 719

(211 655)
0

152 064
(17 399 581)

0
(17 247 517)

424 368 544

0
407 121 027

Combined

EUR

71 801 847 709
60 154 359 383
8750773 182
68 905 132 565
62 922 485
27372 025

1 490 020 960
1316 399 674
1474 391 737
13 637 068

110 328 252
1350426 417

70 327 455 972

504 444 794
261 172 241
3432 824

6 469 028
85 344 548
18 896 835
193 892

24 447 036
3891 847

403 848 251
100 596 543

2359 442 838
(42 897 909)

2417 141472

1703 128 735
(144 765 981)

3975504 226
7 636 123 330

(94 930 306)
11 516 697 250

58 499 470 855

311 287 866
70 327 455 971

The accompanying notes form an integral part of these financial statements
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Key figures relating to the last 3 years (Note 9)

Absolute Return Global Opportunities EUR EUR EUR Number of shares
31/12/2019 31/12/2020 30/06/2021 30/06/2021
Net assets 12737911 24 981 346 15573 891
Net asset value per share
Share “Classic - Capitalisation” 103.06 93.88 90.91 144 908.366
Share “I - Capitalisation” 109 507.71 100 573.72 97 795.21 0.568
Share “N - Capitalisation” 95.08 85.96 82.93 6130.165
Share “Privilege - Capitalisation” 105.52 96.74 93.98 19 545.323
Absolute Return Low Vol Bond EUR EUR EUR Number of shares
31/12/2019 31/12/2020 30/06/2021 30/06/2021
Net assets 22899219 20 086 984 0
Net asset value per share
Share “Classic - Capitalisation” 103.02 104.75 0 0
Share “Classic - Distribution” 102.06 103.77 0 0
Share “Classic RH CZK - Capitalisation” 94.77 96.80 0 0
Share “Classic RH SEK - Capitalisation” 94.82 0 0 0
Share “Classic RH USD - Capitalisation” 102.34 106.18 0 0
Share “I - Capitalisation” 107.50 109.97 0 0
Share “I - Distribution” 97.82 0 0 0
Share “I RH CHF - Capitalisation” 92.55 94.41 0 0
Share “I RH SEK - Capitalisation” 97.03 0 0 0
Share “N - Capitalisation” 99.50 100.81 0 0
Share “Privilege - Capitalisation” 98.23 100.28 0 0
Share “Privilege - Distribution” 98.18 100.23 0 0
Absolute Return Multi-Strategy EUR EUR EUR Number of shares
31/12/2019 31/12/2020 30/06/2021 30/06/2021
Net assefts 248 048 691 187 158 242 161 656 941
Net asset value per share
Share “Classic - Capitalisation” 93.36 91.59 87.57 46 804.586
Share “Classic - Distribution” 96.90 0 0 0
Share “Classic RH USD - Capitalisation” 101.92 101.16 97.14 30 057.244
Share “I - Capitalisation” 96.34 95.34 91.55 401 792.156
Share “I RH USD - Capitalisation” 105.11 105.09 0 0
Share “N - Capitalisation” 94.14 0 0 0
Share “Privilege RH USD - Capitalisation” 102.85 102.90 0 0
Share “X - Capitalisation” 98.51 97.99 94.32 1254 361.000
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Key figures relating to the last 3 years (Note 9)

Aqua EUR EUR EUR Number of shares
31/12/2019 31/12/2020 30/06/2021 30/06/2021

Net assets 2110 609 004 2303 883910 3183 156 563

Net asset value per share
Share “Classic - Capitalisation” 149.93 161.51 190.36 5843 460.038
Share “Classic - Distribution” 120.71 126.47 146.61 1 603 745.348
Share “Classic RH CZK - Capitalisation” 1340.84 1 446.77 1710.48 622 259.526
Share “Classic RH SGD MD - Distribution” 117.70 122.03 143.25 18 556.811
Share “Classic RH USD - Capitalisation” 135.95 149.03 176.25 100 306.022
Share “Classic RH USD MD - Distribution” 122.03 127.95 150.01 101 704.863
Share “Classic SGD - Capitalisation” 115.54 133.39 154.96 12 979.164
Share “Classic USD - Capitalisation” 168.30 197.60 225.74 269 620.231
Share “Classic USD - Distribution” 115.02 131.25 147.43 9455928
Share “I - Capitalisation” 240.99 262.51 311.13 2972 363.413
Share “I USD - Capitalisation” 0 105.96 121.71 365 981.280
Share “K - Capitalisation” 0 0 117.60 518 883.724
Share “Life - Capitalisation” 135.98 148.66 176.51 1464 789.231
Share “N - Capitalisation” 147.39 157.58 185.04 297 231.437
Share “Privilege - Capitalisation” 231.58 252.12 298.72 909 992.580
Share “Privilege - Distribution” 119.21 126.24 147.12 178 527.962
Share “Privilege CHF - Capitalisation” 115.46 125.06 150.18 3316910
Share “Privilege GBP - Capitalisation” 120.12 138.15 156.97 4 886.641
Share “Privilege USD - Capitalisation” 119.39 141.67 162.69 97 594.025
Share “UI8 USD - Capitalisation 0 0 102.48 128 777.259
Share “X - Capitalisation” 162.94 178.82 212.73 234 430.637
Share “X USD - Capitalisation” 114.90 137.45 0 0

Asia ex-Japan Bond USD USD USD Number of shares
31/12/2019 31/12/2020 30/06/2021 30/06/2021

Net assets 61592 329 54 383 747 51573 260

Net asset value per share
Share “Classic - Capitalisation” 172.05 180.58 176.51 110 020.245
Share “Classic - Distribution” 125.96 127.22 120.60 39 354.507
Share “Classic EUR - Capitalisation” 160.74 154.77 156.08 19 086.303
Share “Classic EUR - Distribution” 110.81 102.80 100.59 52 564.052
Share “Classic MD - Distribution” 87.34 87.14 83.94 105 911.557
Share “Classic RH AUD MD - Distribution” 85.88 85.24 82.11 8968.415
Share “Classic RH EUR - Capitalisation” 104.97 108.25 105.31 4999.925
Share “Classic RH SGD MD - Distribution” 86.54 85.87 82.69 9047.355
Share “I - Capitalisation” 216.55 229.34 225.11 5074.889
Share “I RH EUR - Capitalisation” 112.36 116.91 114.18 34 213.000
Share “N - Capitalisation” 105.77 110.46 107.70 2158.474
Share “N RH EUR - Distribution” 88.94 87.83 0 0
Share “Privilege - Capitalisation” 120.48 127.21 124.71 1 666.000
Share “Privilege - Distribution” 107.59 109.32 103.95 7 365.819
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Key figures relating to the last 3 years (Note 9)

Asia ex-Japan Equity USD USD USD Number of shares
31/12/2019 31/12/2020 30/06/2021 30/06/2021
Net assets 683 717713 802 510216 856 045 028
Net asset value per share
Share “Classic - Capitalisation” 161.60 195.74 201.52 251760.712
Share “Classic - Distribution” 519.33 611.83 619.05 10 544.660
Share “Classic EUR - Capitalisation” 733.96 815.54 866.28 323 732.771
Share “Classic EUR - Distribution” 463.16 501.02 523.16 173 355.285
Share “Classic MD - Distribution” 107.10 126.85 130.06 3457.686
Share “Classic RH AUD - Capitalisation” 161.05 189.28 193.96 300.000
Share “Classic RH SGD - Capitalisation” 159.55 191.52 196.89 300.000
Share “I - Capitalisation” 152.19 186.22 192.69 33451.539
Share “I EUR - Capitalisation” 849.23 953.17 1017.61 48 720.023
Share “N - Capitalisation” 109.50 131.69 135.06 139.851
Share “N RH EUR - Distribution” 151.61 173.57 173.95 11091.156
Share “Privilege - Capitalisation” 211.06 257.95 266.75 545 819.746
Share “Privilege - Distribution” 110.40 0 0 0
Share “Privilege EUR - Capitalisation” 110.97 124.42 132.75 1141.106
Share “Privilege EUR - Distribution” 154.47 168.64 176.90 66 244.851
Share “X - Capitalisation” 100.17 123.31 127.97 1022 813.909
Asia ex-Japan Small Cap USD USD USD Number of shares
31/12/2019 31/12/2020 30/06/2021 30/06/2021
Net assets 38 772 042 38299 097 37653216
Net asset value per share
Share “Classic - Capitalisation” 854.92 1017.88 1049.27 31801.318
Share “Classic - Distribution” 478.23 550.44 555.11 6 820.545
Share “I - Capitalisation” 104.16 0 0 0
Share “N - Capitalisation” 99.18 0 0 0
Share “Privilege - Capitalisation” 103.17 0 0 0
Share “Privilege - Distribution” 98.11 0 0 0
Share “X - Capitalisation” 105.38 127.84 133.01 3751.328
Belgium Equity EUR EUR EUR Number of shares
31/12/2019 31/12/2020 30/06/2021 30/06/2021
Net assets 316 405 662 240905 117 260 601 558
Net asset value per share
Share “Classic - Capitalisation” 983.08 923.37 1075.92 161210.214
Share “Classic - Distribution” 356.96 321.59 366.91 111 079.936
Share “X - Capitalisation” 12 649.47 12 043.26 14 127.49 3284.162
Brazil Equity USD USD USD Number of shares
31/12/2019 31/12/2020 30/06/2021 30/06/2021
Net assets 151 953 801 106 722 545 118 974 537
Net asset value per share
Share “Classic - Capitalisation” 125.43 101.87 108.57 999 251.609
Share “Classic - Distribution” 82.41 63.88 65.91 48 376.599
Share “Classic EUR - Capitalisation” 111.74 83.26 91.55 49 196.063
Share “I - Capitalisation” 144.71 0 0 0
Share “N - Capitalisation” 113.76 91.70 97.37 19 524.271
Share “Privilege - Capitalisation” 111.65 91.59 98.11 533.500
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Key figures relating to the last 3 years (Note 9)

China A-Shares USD USD USD Number of shares
31/12/2019 31/12/2020 30/06/2021 30/06/2021
Net assets 71439 352 123 693 792 161 119 094
Net asset value per share
Share “Classic - Capitalisation” 199.26 299.33 305.35 27 463.296
Share “Classic - Distribution” 98.19 144.71 145.52 1790.146
Share “Classic EUR - Capitalisation” 215.52 297.00 312.58 131 881.477
Share “I - Capitalisation” 153.66 233.55 239.64 1 910.604
Share “I EUR - Capitalisation” 136.90 190.89 202.08 417 965.617
Share “N - Capitalisation” 100.05 0 0 0
Share “Privilege - Capitalisation” 134.64 204.29 209.44 14 143.127
Share “X - Capitalisation” 105.37 0 0 0
China Equity USD USD USD Number of shares
31/12/2019 31/12/2020 30/06/2021 30/06/2021
Net assets 611972742 2201 004 922 2747260 385
Net asset value per share
Share “Classic - Capitalisation” 482.09 728.09 755.86 365 794.787
Share “Classic - Distribution” 286.81 424.47 434.03 39 023.648
Share “Classic EUR - Capitalisation” 181.46 251.42 269.30 2077 769.077
Share “Classic EUR - Distribution” 142.46 193.53 204.22 136 811.348
Share “Classic H EUR - Capitalisation” 0 0 104.15 1 125.665
Share “Classic RH EUR - Capitalisation” 0 0 93.25 11 100.057
Share “Classic RH SGD - Capitalisation” 0 0 105.53 100.000
Share “Classic RH SGD MD - Distribution” 0 0 105.33 100.000
Share “I - Capitalisation” 550.24 840.33 877.26 1295210.861
Share “I EUR - Capitalisation” 117.72 164.94 177.65 1794 862.786
Share “N - Capitalisation” 436.45 654.24 676.68 49 523.513
Share “Privilege - Capitalisation” 160.04 244.13 254.71 563 431.011
Share “Privilege - Distribution” 133.78 199.98 205.53 1 857.000
Share “Privilege EUR - Capitalisation” 0 131.91 141.99 221 039.167
Share “X - Capitalisation” 0 116.07 121.62 220 029.540
Climate Impact EUR EUR EUR Number of shares
31/12/2019 31/12/2020 30/06/2021 30/06/2021
Net assets 1 085 563 855 2213 587463 3193251778
Net asset value per share
Share “Classic - Capitalisation” 211.00 254.47 288.79 3378 262.187
Share “Classic - Distribution” 165.01 194.18 216.73 404 639.795
Share “Classic H EUR - Capitalisation” 0 128.58 143.07 122 777.241
Share “Classic USD - Capitalisation” 114.89 151.06 166.16 97 145.417
Share “I - Capitalisation” 248.55 303.89 347.23 2 681 184.763
Share “I Plus - Capitalisation” 0 133.80 153.12 741 541.215
Share “N - Capitalisation” 176.18 210.88 238.43 80 854.541
Share “Privilege - Capitalisation” 1933.83 2361.54 2 696.68 51 805.721
Share “Privilege - Distribution” 127.38 151.79 170.49 388 788.617
Share “Privilege RH EUR - Distribution” 0 0 102.63 3000.000
Share “Privilege RH GBP - Distribution” 0 0 102.79 36218.332
Share “Privilege USD - Capitalisation” 118.96 158.34 175.24 488 865.305
Share “Privilege USD - Distribution” 0 0 103.02 117 898.806
Share “U2 HKD - Distribution” 0 0 109.77 97 916.458
Share “U2 RH AUD - Distribution” 0 0 104.78 13 534.637
Share “U2 RH CNH - Distribution” 0 0 105.50 3383.564
Share “U2 RH GBP - Distribution” 0 0 107.06 6974.419
Share “U2 RH SGD - Capitalisation” 0 0 104.38 8907.786
Share “U2 USD - Capitalisation” 0 106.97 118.07 474 124.876
Share “U2 USD - Distribution 0 0 103.87 31030.932
Share “X - Capitalisation” 135.42 167.15 191.89 1254 902.000
Share “X - Distribution” 118.10 142.25 160.63 2786 224.131
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Key figures relating to the last 3 years (Note 9)

Consumer Innovators EUR EUR EUR Number of shares
31/12/2019 31/12/2020 30/06/2021 30/06/2021
Net assets 341 196 291 836 990 939 1383331192
Net asset value per share
Share “Classic - Capitalisation” 226.64 300.42 342.37 2759 617.950
Share “Classic - Distribution” 164.16 213.83 241.50 304 296.011
Share “Classic H EUR - Capitalisation” 0 125.35 139.48 216 051.770
Share “Classic USD - Capitalisation” 254.40 367.60 406.04 192 252.643
Share “I - Capitalisation” 271.03 362.95 415.74 282 711.270
Share “K - Capitalisation” 0 0 113.13 214 450.439
Share “N - Capitalisation” 265.07 348.75 395.98 48 334.188
Share “Privilege - Capitalisation” 297.59 398.03 455.66 169 904.422
Share “Privilege - Distribution” 199.50 262.24 297.50 45 950.290
Share “X - Capitalisation” 0 123.69 142.11 119 969.000
Disruptive Technology EUR EUR EUR Number of shares
31/12/2019 31/12/2020 30/06/2021 30/06/2021
Net assets 961 257 704 2379 679 244 2953203 927
Net asset value per share
Share “B USD - Capitalisation” 0 0 105.15 10.000
Share “Classic - Capitalisation” 1 168.62 1579.47 1779.30 857 050.506
Share “Classic - Distribution” 947.94 1252.87 1 386.59 109 630.714
Share “Classic CZK - Capitalisation” 1323.56 1 848.58 2022.37 215 571.064
Share “Classic H EUR - Capitalisation” 117.02 168.12 183.93 1435332.138
Share “Classic USD - Capitalisation” 1316.87 1 940.09 2118.28 42 362.605
Share “Classic USD - Distribution” 330.65 476.01 510.47 27 843.346
Share “I - Capitalisation” 1322.30 1 805.50 2044.23 167 346.778
Share “I GBP - Capitalisation” 118.41 170.79 185.44 3431.666
Share “I Plus - Capitalisation” 108.21 147.98 167.67 337 037.742
Share “I USD - Capitalisation” 105.94 157.68 173.04 191 427.788
Share “K - Capitalisation” 0 0 111.59 201 678.864
Share “N - Capitalisation” 528.44 708.90 795.62 62 831.052
Share “Privilege - Capitalisation” 367.40 501.07 566.99 185 264.647
Share “Privilege - Distribution” 301.27 401.81 446.70 78 795.088
Share “Privilege H EUR - Capitalisation” 114.87 166.15 182.55 37972.961
Share “Privilege RH USD - Capitalisation” 140.92 194.83 220.84 2258.230
Share “Privilege USD - Capitalisation” 126.37 187.84 206.02 148 955.157
Share “Ul6 H EUR - Capitalisation” 0 103.93 114.43 502 800.000
Share “UP4 - Distribution” 0 135.42 150.71 578 895.193
Share “X - Capitalisation” 0 134.00 152.16 261 147.403
Share “X - Distribution” 0 0 106 014.92 469.162
Ecosystem Restoration EUR EUR EUR Number of shares
31/12/2019 31/12/2020 30/06/2021 30/06/2021
Net assefs 0 0 103 194 766
Net asset value per share
Share “Classic - Capitalisation” 0 0 100.79 6752.164
Share “Classic - Distribution” 0 0 100.80 10.000
Share “Classic H EUR - Capitalisation” 0 0 100.79 135.000
Share “Classic HKD - Capitalisation” 0 0 97.80 10.000
Share “Classic RH CNH - Capitalisation” 0 0 1010.84 100.000
Share “Classic RH CZK - Capitalisation” 0 0 1008.55 100.613
Share “Classic RH SGD - Capitalisation” 0 0 100.92 100.000
Share “Classic USD - Capitalisation” 0 0 97.64 10.000
Share “I - Capitalisation” 0 0 100.88 6 845.841
Share “I USD - Capitalisation” 0 0 97.71 10.000
Share “IH EUR - Capitalisation” 0 0 100.88 3 088.791
Share “N - Capitalisation” 0 0 100.75 10.000
Share “Privilege - Capitalisation” 0 0 100.87 10.000
Share “Privilege - Distribution” 0 0 100.87 10.000
Share “Privilege RH GBP - Capitalisation” 0 0 100.97 100.000
Share “Privilege USD - Capitalisation” 0 0 98.01 10.000
Share “X - Capitalisation” 0 0 100 931.73 1 005.200
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Key figures relating to the last 3 years (Note 9)

Emerging Bond USD USD USD Number of shares
31/12/2019 31/12/2020 30/06/2021 30/06/2021
Net assets 1067 581 875 777 522 150 779 727 906
Net asset value per share
Share “B MD - Distribution” 0 0 101.00 10.000
Share “BH AUD MD - Distribution” 0 0 100.86 600.000
Share “Classic - Capitalisation” 484.18 510.38 504.00 40 088.321
Share “Classic - Distribution” 79.39 78.90 74.83 125 392.484
Share “Classic EUR - Capitalisation” 430.22 416.05 423.89 16 804.065
Share “Classic EUR - Distribution” 285.23 260.57 255.14 15 032.528
Share “Classic H AUD MD - Distribution” 82.13 77.70 73.38 8194.488
Share “Classic H EUR - Capitalisation” 101.61 104.92 103.13 179 156.521
Share “Classic H EUR - Distribution” 89.97 87.47 82.57 117 665.362
Share “Classic MD - Distribution” 97.54 94.23 89.00 271 667.194
Share “I - Capitalisation” 39.99 42.54 42.19 4115 388.920
Share “IH EUR - Capitalisation” 115.18 120.00 118.54 2699 706.395
Share “N - Capitalisation” 437.06 458.40 451.55 10 391.954
Share “Privilege - Capitalisation” 31.19 33.12 32.82 495 699.025
Share “Privilege H EUR - Capitalisation” 103.31 107.33 105.92 6216.089
Share “X - Capitalisation” 141.62 151.45 150.64 691 352.379
Emerging Bond Opportunities USD USD USD Number of shares
31/12/2019 31/12/2020 30/06/2021 30/06/2021
Net assets 551 306 469 474 157 424 541 304 896
Net asset value per share
Share “B MD - Distribution” 0 0 100.70 10.000
Share “B RH AUD MD - Distribution” 0 0 100.58 100.000
Share “B RH ZAR MD - Distribution” 0 0 1 014.69 100.000
Share “Classic - Capitalisation” 227.98 236.99 230.47 166 104.263
Share “Classic - Distribution” 142.20 139.00 129.67 28 274.756
Share “Classic EUR MD - Distribution” 95.84 82.97 79.57 20 417.470
Share “Classic HKD MD - Distribution” 87.66 82.42 76.87 177 473.692
Share “Classic MD - Distribution” 19.53 18.44 17.17 10989 512.124
Share “Classic RH AUD MD - Distribution” 87.67 81.50 75.88 38 446.994
Share “Classic RH CNH MD - Distribution” 858.53 809.74 753.18 939.152
Share “Classic RH EUR - Capitalisation” 71.24 72.50 70.15 546 607.158
Share “Classic RH EUR - Distribution” 20.62 19.71 18.28 320 479.299
Share “Classic RH HKD MD - Distribution” 88.44 83.59 77.68 300.000
Share “Classic RH SGD MD - Distribution” 88.13 82.43 76.69 2315.409
Share “Classic RH ZAR MD - Distribution” 868.80 786.88 736.37 28 838.205
Share “Classic SGD MD - Distribution” 89.32 83.09 0 0
Share “I - Capitalisation” 125.15 131.53 128.61 787 815.602
Share “I Plus RH EUR - Capitalisation” 97.98 0 0 0
Share “I RH EUR - Capitalisation” 82.46 84.88 82.58 106 281.485
Share “N - Capitalisation” 125.45 129.76 125.88 13 898.976
Share “Privilege - Capitalisation” 107.83 113.05 110.40 863 885.023
Share “Privilege EUR - Capitalisation” 107.25 103.17 103.95 312 967.173
Share “Privilege RH EUR - Capitalisation” 96.34 98.80 0 0
Share “Privilege RH EUR - Distribution” 67.99 65.53 61.10 24 338.284
Share “X - Capitalisation” 127.94 135.28 132.66 10 400.000
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Key figures relating to the last 3 years (Note 9)

Emerging Equity USD USD USD Number of shares
31/12/2019 31/12/2020 30/06/2021 30/06/2021
Net assets 1019 680 945 862 754 486 585191113
Net asset value per share
Share “B - Capitalisation” 0 0 96.30 10.000
Share “Classic - Capitalisation” 687.45 766.38 755.49 174 539.057
Share “Classic - Distribution” 154.17 166.85 161.26 197 712.713
Share “Classic CZK - Capitalisation” 1052.11 1111.82 1098.28 24 139.153
Share “Classic EUR - Capitalisation” 135.73 138.82 141.19 1 097 822.346
Share “Classic EUR - Distribution” 108.50 107.82 107.55 63 538.673
Share “I - Capitalisation” 810.58 913.78 905.80 65 543.812
Share “I EUR - Capitalisation” 106.10 109.73 112.23 13 019.375
Share “N - Capitalisation” 199.07 220.26 216.32 25110.774
Share “Privilege - Capitalisation” 111.20 125.21 124.05 220 649.429
Share “Privilege EUR - Capitalisation” 106.07 109.57 112.02 18 046.080
Share “X - Capitalisation” 121.10 137.54 136.84 964 482.597
Emerging Multi-Asset Income USD USD USD Number of shares
31/12/2019 31/12/2020 30/06/2021 30/06/2021
Net assefts 120 015 522 94 401 207 86361 525
Net asset value per share
Share “Classic - Capitalisation” 123.65 124.85 126.25 105 339.121
Share “Classic - Distribution” 104.26 98.41 91.88 845.736
Share “Classic EUR - Capitalisation” 124.54 115.38 120.37 36 968.944
Share “Classic EUR - Distribution” 104.65 90.82 87.59 23 354.809
Share “Classic HKD MD - Distribution” 96.77 89.32 87.93 177 080.000
Share “Classic MD - Distribution” 96.33 89.31 87.80 72 888.514
Share “Classic RH AUD MD - Distribution” 97.97 89.39 87.78 18 317.071
Share “Classic RH CNH MD - Distribution” 97.79 90.37 88.88 382 475.123
Share “Classic RH EUR - Capitalisation” 98.06 97.19 97.73 8473.942
Share “Classic RH EUR - Distribution” 86.18 79.78 74.08 722.225
Share “Classic RH SGD MD - Distribution” 99.29 91.21 89.67 13051.111
Share “I - Capitalisation” 128.29 130.67 132.71 2 114.691
Share “I RH EUR - Capitalisation” 98.41 98.30 99.33 2 896.674
Share “Privilege - Capitalisation” 114.69 0 0 0
Share “Privilege EUR - Distribution” 94.08 82.22 0 0
Share “Privilege RH EUR - Capitalisation” 0 111.76 113.06 100.000
Share “X - Capitalisation” 130.03 133.10 135.51 353 170.368
Energy Transition EUR EUR EUR Number of shares
31/12/2019 31/12/2020 30/06/2021 30/06/2021
Net assets 138 767 307 1957 845 101 3541018331
Net asset value per share
Share “B USD - Capitalisation” 0 0 104.49 10.000
Share “Classic - Capitalisation” 468.57 1239.68 1330.68 732 755.895
Share “Classic - Distribution” 261.33 672.80 707.85 170 934.265
Share “Classic H EUR - Capitalisation” 0 0 88.24 130 935.522
Share “Classic RH CNH - Capitalisation” 0 0 1101.37 10.000
Share “Classic RH SGD - Capitalisation” 0 0 93.09 101 000.132
Share “Classic Solidarity H EUR - Capitalisation” 0 0 93.81 127 129.809
Share “Classic USD - Capitalisation” 66.67 192.26 200.02 6701 099.647
Share “Classic USD - Distribution” 293.03 821.58 837.50 34 491.946
Share “I - Capitalisation” 539.26 144143 1 555.09 392 669.960
Share “I Plus - Capitalisation” 0 0 90.23 823 714.046
Share “I USD - Capitalisation” 0 0 110.39 31010.000
Share “K - Capitalisation” 0 0 97.36 584 703.691
Share “N - Capitalisation” 425.09 1116.22 1193.69 112 219.136
Share “Privilege - Capitalisation” 83.04 221.69 239.03 232 300.702
Share “Privilege - Distribution” 66.38 172.44 182.25 373 680.958
Share “Privilege H USD - Capitalisation” 0 0 89.26 23 343.461
Share “Privilege USD - Capitalisation” 0 0 110.31 40 346.673
Share “X - Capitalisation” 0 2943.33 3184.86 79 472.822
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Enhanced Bond 6M EUR EUR EUR Number of shares
31/12/2019 31/12/2020 30/06/2021 30/06/2021
Net assets 3631459115 2384 680 925 2 805 442 527
Net asset value per share
Share “Classic - Capitalisation” 109.69 110.63 110.84 2012 798.580
Share “Classic - Distribution” 102.20 103.09 103.29 84 976.152
Share “I - Capitalisation” 113.46 114.69 115.05 15 535 692.396
Share “I - Distribution” 100.16 101.25 101.57 200 200.000
Share “I Plus - Capitalisation” 100.18 101.32 101.66 959 982.730
Share “N - Capitalisation” 106.17 106.97 107.12 77237.018
Share “Privilege - Capitalisation” 89.37 90.28 90.52 3522091.974
Share “Privilege - Distribution” 102.55 103.59 103.86 125 071.545
Share “X - Capitalisation” 115.42 116.78 117.20 2 800 771.605

Environmental Absolute Return Thematic

Equity (EARTH) USD USD USD Number of shares
31/12/2019 31/12/2020 30/06/2021 30/06/2021
Net assets 0 140 427 979 526 281918

Net asset value per share

Share “Classic - Capitalisation” 0 126.10 128.44 324 393.095
Share “Classic - Distribution” 0 135.24 129.58 22 959.631
Share “Classic RH CZK - Capitalisation” 0 1313.58 1366.44 66 222.809
Share “Classic RH EUR - Capitalisation” 0 129.06 132.33 349 009.654
Share “Classic RH SGD - Capitalisation” 0 0 106.46 100.000
Share “I - Capitalisation” 0 142.80 0 0
Share “I - Capitalisation” 0 0 92.02 20 720.857
Share “I EUR - Capitalisation” 0 0 95.24 62 880.533
Share “I Plus - Capitalisation” 0 0 152.03 349 741.391
Share “I RH EUR - Capitalisation” 0 0 95.51 306 400.237
Share “IH JPY - Capitalisation” 0 0 10 828.00 199 800.000
Share “N - Capitalisation” 0 0 94.68 9 145.061
Share “Privilege - Capitalisation” 0 124.84 129.98 221 296.424
Share “Privilege - Distribution” 0 0 9291 21516.142
Share “Privilege RH EUR - Capitalisation” 0 0 92.46 299 779.793
Share “U7 - Capitalisation” 0 0 89.86 174 910.585
Share “X - Capitalisation” 0 144 166.96 154 561.63 1462.614
Euro Bond EUR EUR EUR Number of shares
31/12/2019 31/12/2020 30/06/2021 30/06/2021
Net assets 859 782 659 890 438 388 812 957 985
Net asset value per share
Share “Classic - Capitalisation” 227.78 233.92 228.12 643 414.456
Share “Classic - Distribution” 116.05 119.18 116.22 507 351.515
Share “I - Capitalisation” 23.19 23.97 23.45 8014 994.104
Share “N - Capitalisation” 206.26 210.76 205.01 13 978.654
Share “Privilege - Capitalisation” 169.09 174.43 170.47 317 198.016
Share “Privilege - Distribution” 114.91 118.54 115.85 125 027.451
Share “X - Capitalisation” 127.70 132.39 129.71 2 681701.282
Euro Bond Opportunities EUR EUR EUR Number of shares
31/12/2019 31/12/2020 30/06/2021 30/06/2021
Net assefts 324 415 563 265 387 532 275 505 789
Net asset value per share
Share “Classic - Capitalisation” 446.58 459.72 452.78 330 939.946
Share “Classic - Distribution” 26.35 27.12 26.71 2119432213
Share “I - Capitalisation” 488.47 506.11 500.06 64 545.799
Share “N - Capitalisation” 144.37 147.88 145.29 39263.887
Share “Privilege - Capitalisation” 122.84 127.04 125.40 247 739.581
Share “X - Capitalisation” 99.53 0 0 0
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Euro Corporate Bond EUR EUR EUR Number of shares
31/12/2019 31/12/2020 30/06/2021 30/06/2021
Net assets 2257780 682 1961 481 625 1700 638 470
Net asset value per share
Share “Classic - Capitalisation” 194.58 198.94 198.61 976 705.336
Share “Classic - Distribution” 117.66 119.52 118.78 727 796.808
Share “Classic H CZK - Capitalisation” 112.58 11 568.94 11 582.54 16 671.047
Share “I - Capitalisation” 217.65 223.97 22432 2 565 540.988
Share “I - Distribution” 108.19 110.62 110.29 484 175.394
Share “N - Capitalisation” 177.44 180.51 179.76 28 123.676
Share “Privilege - Capitalisation” 165.64 170.12 170.22 326 685.016
Share “Privilege - Distribution” 116.68 119.06 118.59 644 392.270
Share “X - Capitalisation” 234.08 241.60 242.33 1 805 745.400
Share “X - Distribution” 205.74 210.99 210.68 992 341.027
Euro Corporate Bond Opportunities EUR EUR EUR Number of shares
31/12/2019 31/12/2020 30/06/2021 30/06/2021
Net assets 295517 255 273 678 392 266 346 249
Net asset value per share
Share “Classic - Capitalisation” 115.92 117.12 117.11 1476 318.905
Share “Classic - Distribution” 110.29 110.71 110.19 168 500.863
Share “I - Capitalisation” 0 107.53 107.87 1 000.000
Share “K - Capitalisation” 0 0 99.40 95 839.356
Share “N - Capitalisation” 103.30 103.84 103.58 122 501.922
Share “X - Capitalisation” 105.51 107.61 108.11 486 267.432
Euro Covered Bond EUR EUR EUR Number of shares
31/12/2019 31/12/2020 30/06/2021 30/06/2021
Net assefts 132132 443 68 591 941 66 433 247
Net asset value per share
Share “Classic - Capitalisation” 113.24 113.92 111.92 4233.693
Share “Classic - Distribution” 108.88 109.54 107.61 672.919
Share “I - Capitalisation” 118.96 120.47 118.73 553 753.097
Share “Privilege - Capitalisation” 99.44 100.44 98.87 1 393.044
Share “X - Capitalisation” 111.84 0 0 0
Euro Defensive Equity EUR EUR EUR Number of shares
31/12/2019 31/12/2020 30/06/2021 30/06/2021
Net assets 49070 110 50 348 959 121220223
Net asset value per share
Share “Classic - Capitalisation” 157.11 156.24 179.03 81 756.732
Share “Classic - Distribution” 114.82 110.08 123.52 2 091.940
Share “I - Capitalisation” 120.46 120.83 139.06 293 179.354
Share “I - Distribution” 0 0 111.00 165913.213
Share “Privilege - Capitalisation” 105.75 105.85 121.68 254.000
Share “X - Capitalisation” 0 0 112 783.96 417.682
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Euro Equity EUR EUR EUR Number of shares
31/12/2019 31/12/2020 30/06/2021 30/06/2021
Net assets 1622216 356 1573211384 1645018 544
Net asset value per share
Share “Classic - Capitalisation” 548.72 567.62 643.26 1081 744.451
Share “Classic - Distribution” 284.77 283.46 314.48 268 295.272
Share “Classic H CZK - Capitalisation” 47.52 4953.80 5629.92 78 721.882
Share “Classic H SGD - Capitalisation” 145.29 151.46 0 0
Share “Classic H USD - Capitalisation” 146.07 153.09 174.20 5194.349
Share “Classic USD - Capitalisation” 616.04 694.74 763.05 471.427
Share “I - Capitalisation” 647.79 676.95 771.04 553 007.815
Share “I - Distribution” 115.03 115.68 129.00 7 609.999
Share “K - Capitalisation” 0 0 112.58 150 590.053
Share “N - Capitalisation” 499.00 512.34 578.46 11 809.215
Share “Privilege - Capitalisation” 188.61 196.86 224.09 484 325.528
Share “Privilege - Distribution” 129.25 129.83 144.70 26 620.375
Share “X - Capitalisation” 202.52 21291 243.22 1162 790.481
Euro Government Bond EUR EUR EUR Number of shares
31/12/2019 31/12/2020 30/06/2021 30/06/2021
Net assets 1275227375 1193 900 825 1229172382
Net asset value per share
Share “Classic - Capitalisation” 416.11 433.98 419.94 271 972.642
Share “Classic - Distribution” 241.02 125.44 121.38 122 246.281
Share “I - Capitalisation” 225.42 236.58 229.67 3671 553.035
Share “N - Capitalisation” 377.78 391.95 378.33 13 697.355
Share “Privilege - Capitalisation” 224.10 234.74 227.65 39 450.490
Share “Privilege - Distribution” 122.03 127.57 123.72 64 654.507
Share “X - Capitalisation” 492.85 518.55 504.02 465 703.774
Euro High Quality Government Bond EUR EUR EUR Number of shares
31/12/2019 31/12/2020 30/06/2021 30/06/2021
Net assets 353 043 827 374290 585 282 523 325
Net asset value per share
Share “Classic - Capitalisation” 121.70 125.11 121.15 8348.432
Share “Classic - Distribution” 117.84 121.11 117.27 79 076.902
Share “I - Capitalisation” 13 069.43 13 479.64 13075.13 798.368
Share “Privilege - Capitalisation” 102.52 105.59 102.32 3799.977
Share “Privilege - Distribution” 102.52 0 0 0
Share “X - Capitalisation” 118.16 122.07 118.51 2205 826.349
Euro High Yield Bond EUR EUR EUR Number of shares
31/12/2019 31/12/2020 30/06/2021 30/06/2021
Net assets 567 933 848 526 487 738 651 375 438
Net asset value per share
Share “Classic - Capitalisation” 212.85 220.83 228.14 365914.972
Share “Classic - Distribution” 98.95 99.27 99.69 988 801.514
Share “Classic H USD - Capitalisation” 127.93 135.08 0 0
Share “Classic H USD MD - Distribution” 101.42 99.28 100.55 1 010.000
Share “Classic MD - Distribution” 92.88 91.44 92.55 18 037.959
Share “I - Capitalisation” 241.84 253.04 262.52 930 491.333
Share “I - Distribution” 100.19 101.37 102.23 600 312.865
Share “K - Capitalisation” 0 0 102.57 74 544.593
Share “N - Capitalisation” 104.54 107.92 111.22 22 454.819
Share “N - Distribution” 120.96 120.73 120.93 15 246.047
Share “Privilege - Capitalisation” 148.39 155.04 160.72 68 825.607
Share “Privilege - Distribution” 101.69 102.74 103.54 42 616.713
Share “X - Capitalisation” 158.95 167.22 173.96 772 967.555
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Euro High Yield Short Duration Bond EUR EUR EUR Number of shares
31/12/2019 31/12/2020 30/06/2021 30/06/2021
Net assets 130 166 528 129 603 936 198 863 208
Net asset value per share
Share “Classic - Capitalisation” 110.09 112.21 115.47 630 776.348
Share “Classic - Distribution” 94.38 93.30 93.45 62 215.964
Share “Classic H USD - Capitalisation” 121.44 125.82 129.88 96 526.590
Share “Classic H USD - Distribution” 95.78 96.16 96.68 22 627.399
Share “I - Capitalisation” 114.63 117.77 121.67 795 612.238
Share “IH USD - Capitalisation” 123.14 0 0 0
Share “N - Distribution” 94.36 92.81 92.72 1287.193
Share “NH USD - Capitalisation” 117.56 121.11 124.78 2 645.629
Share “Privilege - Capitalisation” 0 101.59 104.80 70 166.060
Share “Privilege H USD - Capitalisation” 124.52 129.64 134.25 28 688.698
Share “X - Capitalisation” 115.25 118.64 0 0
Euro Inflation-Linked Bond EUR EUR EUR Number of shares
31/12/2019 31/12/2020 30/06/2021 30/06/2021
Net assefts 206 431 707 235127729 237 355 547
Net asset value per share
Share “Classic - Capitalisation” 144.48 146.69 148.93 241 966.223
Share “Classic - Distribution” 118.84 120.65 122.50 112 887.207
Share “I - Capitalisation” 159.74 163.23 166.26 891 301.297
Share “N - Capitalisation” 133.71 135.07 136.79 55 656.466
Share “Privilege - Capitalisation” 121.99 124.46 126.63 208 512.717
Share “Privilege - Distribution” 114.03 116.30 118.34 23 184.461
Share “X - Capitalisation” 121.76 124.79 127.30 19 963.669
Euro Medium Term Bond EUR EUR EUR Number of shares
31/12/2019 31/12/2020 30/06/2021 30/06/2021
Net assets 483 562 921 469 480 336 442 881 218
Net asset value per share
Share “Classic - Capitalisation” 185.25 186.84 185.42 713 122.725
Share “Classic - Distribution” 107.88 108.81 107.98 291 936.011
Share “I - Capitalisation” 192.11 194.73 193.73 681 594.101
Share “N - Capitalisation” 168.13 168.73 167.04 19 973.235
Share “Privilege - Capitalisation” 139.10 140.79 139.96 929 492.797
Share “Privilege - Distribution” 108.54 109.85 109.22 125 016.776
Euro Mid Cap EUR EUR EUR Number of shares
31/12/2019 31/12/2020 30/06/2021 30/06/2021
Net assets 54 594 763 34 839 225 34 539 796
Net asset value per share
Share “Classic - Capitalisation” 865.20 859.19 957.07 30851.919
Share “Classic - Distribution” 484.57 464.77 508.54 3529.344
Share “Classic USD - Capitalisation” 971.20 1051.26 1134.98 1 146.956
Share “I - Capitalisation” 269.58 270.44 302.78 100.001
Share “N - Capitalisation” 745.12 734.42 815.05 2117.186
Share “Privilege - Capitalisation” 174.04 174.40 195.13 1 864.469
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Euro Money Market EUR EUR EUR Number of shares
31/12/2019 31/12/2020 30/06/2021 30/06/2021
Net assets 1031618428 1179987 397 901 470 291
Net asset value per share
Share “Classic - Capitalisation” 207.473131 206.563260 205.969432 2 645 194.168
Share “Classic - Distribution” 102.231345 101.783002 101.490405 444 985.465
Share “I - Capitalisation” 71.511893 71.233379 71.046188 2674 437.526
Share “Privilege - Capitalisation” 977.732434 973.541877 970.791353 117 412.948
Share “Privilege - Distribution” 99.326940 98.901282 98.621948 10 510.000
Share “X - Capitalisation” 222.697870 221.919159 221.379974 29 139.104
Euro Short Term Bond Opportunities EUR EUR EUR Number of shares
31/12/2019 31/12/2020 30/06/2021 30/06/2021
Net assets 322 682975 208 562 175 185 032 305
Net asset value per share
Share “Classic - Capitalisation” 121.90 122.40 122.26 444 643.940
Share “Classic - Distribution” 98.74 99.14 99.02 65 294.442
Share “I - Capitalisation” 129.93 131.05 131.19 477 493.430
Share “N - Capitalisation” 113.25 113.15 112.74 16 808.066
Share “Privilege - Capitalisation” 1007.52 1014.68 1015.02 17 280.891
Share “Privilege - Distribution” 102.80 103.52 103.56 145 673.397
Share “X - Capitalisation” 133.26 134.67 134.95 200 392.398
Euro Short Term Corporate Bond EUR EUR EUR Number of shares
31/12/2019 31/12/2020 30/06/2021 30/06/2021
Net assets 53 607 997 39 542 965 36283 059
Net asset value per share
Share “Classic - Capitalisation” 102.90 101.40 101.79 15484.334
Share “Classic - Distribution” 102.87 101.37 101.76 2 874.676
Share “I - Capitalisation” 105.84 104.77 105.41 237 667.231
Share “I - Distribution” 100.25 0 0 0
Share “N - Capitalisation” 0 100.92 101.06 2 100.000
Share “Privilege - Capitalisation” 104.53 103.32 103.87 44 390.196
Share “X - Capitalisation” 106.20 105.33 106.08 42 780.909
Euro Short Term Corporate Bond
Opportunities EUR EUR EUR Number of shares
31/12/2019 31/12/2020 30/06/2021 30/06/2021
Net assets 495 708 772 398 406 216 399 752 951
Net asset value per share
Share “Classic - Capitalisation” 127.73 127.48 128.48 1784 537.184
Share “Classic - Distribution” 50.28 49.87 50.26 600 580.010
Share “I - Capitalisation” 48.70 48.95 49.50 1 692 292.311
Share “K - Capitalisation” 0 0 100.25 126 933.260
Share “N - Capitalisation” 115.38 114.58 115.19 13 645.678
Share “Privilege - Capitalisation” 892.35 895.60 905.04 33392453
Share “Privilege - Distribution” 100.11 100.15 101.20 7563915
Share “X - Distribution” 101.08 101.68 103.03 109 115.223
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Europe Convertible EUR EUR EUR Number of shares
31/12/2019 31/12/2020 30/06/2021 30/06/2021
Net assets 153 660 988 127 168 842 126 483 439
Net asset value per share
Share “Classic - Capitalisation” 151.12 160.13 162.33 561 504.142
Share “Classic - Distribution” 91.40 96.32 97.14 126 928.458
Share “I - Capitalisation” 176.94 189.03 192.40 71 830.872
Share “I - Distribution” 98.95 105.15 106.47 37223.025
Share “N - Capitalisation” 95.78 100.87 101.96 453.134
Share “N - Distribution” 131.90 138.18 138.94 11409.264
Share “Privilege - Capitalisation” 117.20 125.00 127.11 21406.527
Share “Privilege - Distribution” 107.51 114.05 115.39 7 530.729
Europe Dividend EUR EUR EUR Number of shares
31/12/2019 31/12/2020 30/06/2021 30/06/2021
Net assets 270 593 934 200 688 359 186 615 667
Net asset value per share
Share “Classic - Capitalisation” 99.02 89.55 100.96 526 647.541
Share “Classic - Distribution” 45.80 39.66 43.63 109 829.916
Share “Classic RH USD MD - Distribution” 90.14 77.27 86.15 9 147.725
Share “I - Capitalisation” 117.24 107.12 121.37 364 559.898
Share “N - Capitalisation” 85.75 76.98 86.46 30949.102
Share “N - Distribution” 97.98 84.18 92.25 952.769
Share “Privilege - Capitalisation” 132.39 120.82 136.82 6268.172
Share “Privilege - Distribution” 114.86 100.36 110.89 193 540.614
Share “X - Capitalisation” 133.63 122.83 139.59 420 224.140
Europe Emerging Equity EUR EUR EUR Number of shares
31/12/2019 31/12/2020 30/06/2021 30/06/2021
Net assets 67 718 669 47 154 465 51914 874
Net asset value per share
Share “Classic - Capitalisation” 132.88 102.67 118.06 276 712.728
Share “Classic - Distribution” 256.19 187.87 206.38 17 489.887
Share “Classic USD - Capitalisation” 149.18 125.63 140.04 28 430.240
Share “I - Capitalisation” 155.10 121.18 140.13 6841.712
Share “N - Capitalisation” 119.91 91.96 105.36 7381.373
Share “Privilege - Capitalisation” 108.75 84.87 98.08 107 478.367
Europe Equity EUR EUR EUR Number of shares
31/12/2019 31/12/2020 30/06/2021 30/06/2021
Net assefts 1 498 742 896 1331838176 1412747 758
Net asset value per share
Share “Classic - Capitalisation” 236.75 240.23 270.69 1 873 406.421
Share “Classic - Distribution” 142.40 138.53 152.30 538 126.691
Share “Classic CHF - Capitalisation” 145.04 146.43 167.24 63 967.342
Share “Classic CHF - Distribution” 120.85 116.81 130.22 1374318
Share “Classic USD - Capitalisation” 265.74 293.92 321.01 10 132.994
Share “I - Capitalisation” 277.11 284.06 321.70 974 948.543
Share “I Plus - Capitalisation” 110.23 113.50 128.83 499 789.000
Share “N - Capitalisation” 167.53 168.72 189.41 36 616.208
Share “Privilege - Capitalisation” 181.17 185.49 209.94 52 284.554
Share “Privilege - Distribution” 111.08 109.04 120.42 502 466.653
Share “X - Capitalisation” 194.51 200.58 227.84 1556 182.795
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Europe Growth EUR EUR EUR Number of shares
31/12/2019 31/12/2020 30/06/2021 30/06/2021
Net assets 606 889 374 533370 551 504 046 644
Net asset value per share
Share “Classic - Capitalisation” 52.64 54.83 61.44 520 663.359
Share “Classic - Distribution” 151.73 151.59 165.64 59376.714
Share “Classic RH SGD MD - Distribution” 11291 112.19 125.07 10 338.745
Share “Classic RH SGD - Capitalisation” 134.68 141.43 159.08 960.000
Share “Classic RH USD - Capitalisation” 135.27 142.64 160.29 1710.502
Share “Classic RH USD MD - Distribution” 112.41 111.86 124.58 12 470.580
Share “Classic USD - Capitalisation” 59.09 67.09 72.86 22 925.998
Share “I - Capitalisation” 210.21 221.19 249.10 1 494 162.585
Share “I - Distribution” 0 0.01 0 0
Share “N - Capitalisation” 76.11 78.69 87.84 12 693.192
Share “Privilege - Capitalisation” 184.20 193.62 21791 18304.171
Share “Privilege - Distribution” 133.47 134.57 147.71 472330.308
Share “X - Capitalisation” 0 107.18 121.06 93 270.000
Share “X3 - Capitalisation” 0 0 0.01 1 000 000.000
Europe High Conviction Bond EUR EUR EUR Number of shares
31/12/2019 31/12/2020 30/06/2021 30/06/2021
Net assets 0 0 319252942
Net asset value per share
Share “Classic - Capitalisation” 0 0 336.42 146 621.432
Share “I - Capitalisation” 0 0 101.16 3 548.365
Share “I Plus - Capitalisation” 0 0 16 291.89 10 240.000
Share “Privilege - Capitalisation” 0 0 341.56 300 796.002
Europe Multi-Asset Income EUR EUR EUR Number of shares
31/12/2019 31/12/2020 30/06/2021 30/06/2021
Net assets 0 201 000 901 158 781 079
Net asset value per share
Share “Classic - Capitalisation” 0 104.44 108.98 408 766.353
Share “Classic MD - Distribution” 0 75.51 77.20 873 261.433
Share “Classic RH AUD - Capitalisation” 0 113.16 118.43 370.123
Share “Classic RH AUD MD - Distribution” 0 74.79 76.52 145 995.838
Share “Classic RH CAD MD - Distribution” 0 73.11 74.70 29220.973
Share “Classic RH CNH MD - Distribution” 0 75.04 76.90 23 165.628
Share “Classic RH HKD MD - Distribution” 0 74.76 76.28 377 420.774
Share “Classic RH SGD - Capitalisation” 0 113.10 118.51 9392.163
Share “Classic RH SGD MD - Distribution” 0 76.59 78.37 73 761.908
Share “Classic RH USD - Capitalisation” 0 114.77 120.26 66 090.922
Share “Classic RH USD MD - Distribution” 0 76.29 78.08 272 636.164
Share “I - Capitalisation” 0 97.26 101.91 10.012
Share “I RH USD MD - Distribution” 0 78.74 80.92 81 893.235
Share “Privilege - Capitalisation” 0 107.57 112.66 123.000
Share “Privilege MD - Distribution” 0 84.20 86.41 151.000
Share “Privilege RH USD - Capitalisation” 0 118.04 124.04 300.000
Share “Privilege RH USD MD - Distribution” 0 84.71 86.94 3400.570
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Europe Real Estate Securities EUR EUR EUR Number of shares
31/12/2019 31/12/2020 30/06/2021 30/06/2021
Net assets 418 035 100 316290 451 268 733 539
Net asset value per share
Share “Classic - Capitalisation” 332.69 292.50 318.31 57 809.506
Share “Classic - Distribution” 176.43 147.37 155.11 111 628.962
Share “I - Capitalisation” 394.79 350.64 383.53 130 335.692
Share “N - Capitalisation” 300.58 262.30 284.39 1 832.641
Share “Privilege - Capitalisation” 197.13 174.96 191.24 1 184.634
Share “Privilege - Distribution” 173.86 146.56 154.96 56 849.518
Share “X - Capitalisation” 220.94 197.67 216.98 763 073.658
Share “X - Distribution” 106.84 90.84 96.46 81 893.509
Europe Small Cap EUR EUR EUR Number of shares
31/12/2019 31/12/2020 30/06/2021 30/06/2021
Net assets 1704 498 454 1296 723 215 1303 124 572
Net asset value per share
Share “Classic - Capitalisation” 255.14 250.17 277.84 1289 299.337
Share “Classic - Distribution” 220.10 208.60 227.93 345 837.161
Share “Classic RH SGD - Capitalisation” 190.43 188.44 210.09 2447.882
Share “Classic RH USD - Capitalisation” 142.13 141.60 157.82 54216.652
Share “Classic USD - Capitalisation” 286.34 306.05 32943 5081.024
Share “I - Capitalisation” 287.81 285.52 318.93 2225730993
Share “I - Distribution” 101.62 0 111.19 145.000
Share “N - Capitalisation” 233.47 227.22 25141 42 099.736
Share “Privilege - Capitalisation” 222.94 220.82 246.45 192 387.262
Share “Privilege - Distribution” 206.30 197.51 216.90 39 449.349
Share “X - Capitalisation” 251.87 251.61 282.04 226 347.731
Share “X2 - Capitalisation” 0 0 111 691.13 151.000
Europe Small Cap Convertible EUR EUR EUR Number of shares
31/12/2019 31/12/2020 30/06/2021 30/06/2021
Net assets 271 088 298 270 444 520 301 090 820
Net asset value per share
Share “Classic - Capitalisation” 170.99 181.75 188.70 748 694.473
Share “Classic - Distribution” 131.75 139.27 143.89 330 322.882
Share “I - Capitalisation” 187.67 201.10 209.65 419 787.693
Share “I - Distribution” 101.00 107.63 111.66 700.000
Share “IH EUR - Distribution” 98.69 105.72 0 0
Share “N - Capitalisation” 98.47 104.04 107.69 760.904
Share “N - Distribution” 155.55 163.44 168.37 52289.619
Share “Privilege - Capitalisation” 147.23 157.50 164.05 65 265.345
Share “Privilege - Distribution” 133.46 141.99 147.19 31285324
Flexible Global Credit EUR EUR EUR Number of shares
31/12/2019 31/12/2020 30/06/2021 30/06/2021
Net assets 119751 893 66 612 352 45223778
Net asset value per share
Share “Classic - Capitalisation” 101.48 98.56 98.18 28 024.808
Share “Classic - Distribution” 100.05 96.66 96.29 5700.600
Share “Classic RH USD - Capitalisation” 111.40 109.79 0 0
Share “Classic RH USD - Distribution” 107.96 105.56 0 0
Share “N - Capitalisation” 99.61 0 0 0
Share “Privilege - Capitalisation” 102.89 0 0 0
Share “X - Distribution” 104.28 101.43 101.36 413 612.600
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Flexible Opportunities

Net assets

Net asset value per share
Share “Classic - Capitalisation”
Share “Classic - Distribution”
Share “Classic RH CZK - Capitalisation”
Share “I - Capitalisation”
Share “I RH GBP - Capitalisation”
Share “N - Capitalisation”
Share “Privilege EUR - Capitalisation”
Share “X - Capitalisation”

Frontiers Equity

Net assefs

Net asset value per share
Share “Classic - Capitalisation”
Share “Classic - Distribution”
Share “N - Capitalisation”
Share “X - Capitalisation”

Germany Multi-Factor Equity

Net assets

Net asset value per share
Share “Classic - Capitalisation”
Share “Classic - Distribution”
Share “Classic USD - Capitalisation”
Share “I - Capitalisation”
Share “N - Capitalisation”
Share “Privilege - Capitalisation”

Global Absolute Return Multi-Factor Bond

Net assefs

Net asset value per share
Share “Classic - Capitalisation”
Share “I - Capitalisation”

Share “X - Capitalisation”

Global Bond Opportunities

Net assets

Net asset value per share
Share “Classic - Capitalisation”
Share “Classic - Distribution”
Share “Classic H USD - Capitalisation”
Share “I - Capitalisation”
Share “K - Capitalisation”
Share “N - Capitalisation”
Share “Privilege - Capitalisation”
Share “Privilege - Distribution”
Share “X - Capitalisation”

EUR
31/12/2019

22744 576

107.16
107.15
1083.14
121.02
108.52
106.70
107.57
107.91

USD
31/12/2019

71120232

120.28
96.93

107.08
128.67

EUR
31/12/2019

93 566 002

292.94
232.75
120.10
142.12
84.21
171.43

EUR
31/12/2019

0

S o

EUR
31/12/2019

488 463 520

374.52
205.80
417.35
406.39
0

126.49
128.03
99.75

135.99

EUR
31/12/2020

19331 307

104.23
104.23
1 056.00
118.61
106.22
103.01
0
0

USD
31/12/2020

67435372

111.80
85.40
98.79
122.03

EUR
31/12/2020

76 822 673

279.27
213.17
124.81
0
79.68
164.91

EUR
31/12/2020

13 946 103

97.89
97.92
97.95

EUR
31/12/2020

527708 894

387.25
212.79
438.89
42291
0
130.14
132.98
103.60
141.95

EUR
30/06/2021

19 095 762

104.90
104.89
1 065.53
119.82
0
103.29
0
0

USD
30/06/2021

65 226 045

107.31
78.87
94.47
118.31

EUR
30/06/2021

71 669 168

305.48
227.75
132.33
0
86.83
181.19

EUR
30/06/2021

12 545 984

94.49
94.87
94.96

EUR
30/06/2021

428 790 541

382.23
210.04
434.90
418.79
98.37
128.13
131.55
102.49
140.77

Number of shares

30/06/2021

66 192.477
6919.196
10 908.790
88 655.886
0
3373.050
0

0

Number of shares

30/06/2021

7 866.736

2 407.654
575.828
542 104.636

Number of shares

30/06/2021

199 122.323
7030.728
421.785

0
35029.634
33950410

Number of shares

30/06/2021

10.000
93 198.000
39 000.000

Number of shares

30/06/2021

350 196.240
620 717.987
9208.402
91 416.697
171 009.774
49 340.591
14 058.639
6 349.376
690 899.217
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Global Convertible UsSD USD USD Number of shares
31/12/2019 31/12/2020 30/06/2021 30/06/2021

Net assets 638 271 924 843 864 221 1227913230

Net asset value per share
Share “Classic - Capitalisation” 111.92 146.54 151.00 254 362.034
Share “Classic - Distribution” 106.43 138.62 142.15 37234.863
Share “Classic MD - Distribution” 102.47 133.58 137.40 18 577.809
Share “Classic RH CHF - Capitalisation” 103.37 133.03 0 0
Share “Classic RH CZK - Capitalisation” 31.92 4114.61 4230.84 65 091.682
Share “Classic RH EUR - Capitalisation” 158.59 204.14 209.52 1033 373.807
Share “Classic RH EUR - Distribution” 85.19 109.12 111.42 1070 755.577
Share “Classic RH PLN - Distribution” 465.31 600.67 614.16 589.556
Share “I - Capitalisation” 176.33 232.76 240.84 1550 262.514
Share “I RH EUR - Capitalisation” 178.12 230.96 238.02 1179 039.724
Share “I RH NOK - Capitalisation” 150.97 195.73 201.98 26 951.434
Share “N - Capitalisation” 102.27 133.10 136.75 14 099.712
Share “N RH EUR - Capitalisation” 103.64 132.74 135.79 77 576.478
Share “N RH EUR - Distribution” 98.80 125.77 128.01 14 365.011
Share “Privilege - Capitalisation” 104.58 137.83 142.50 6209.585
Share “Privilege RH EUR - Capitalisation” 117.72 152.43 156.77 154 499.932
Share “Privilege RH EUR - Distribution” 110.86 142.92 146.38 74 688.705
Share “X - Capitalisation” 0 133.71 138.77 32 755.837

Global Enhanced Bond 36M EUR EUR EUR Number of shares
31/12/2019 31/12/2020 30/06/2021 30/06/2021
Net assets 0 0 12785 687

Net asset value per share

Share “Classic - Capitalisation” 0 0 100.05 43 658.644
Share “Classic - Distribution” 0 0 100.05 6222.448
Share “Classic RH CZK - Capitalisation” 0 0 99.99 1054 881.544
Share “I - Capitalisation” 0 0 100.10 19 124.113
Share “N - Capitalisation” 0 0 100.02 3 648.249
Share “Privilege - Capitalisation” 0 0 100.08 6 670.413
Share “Privilege - Distribution” 0 0 100.08 7 083.162
Global Environment EUR EUR EUR Number of shares
31/12/2019 31/12/2020 30/06/2021 30/06/2021
Net assefts 1179 492 659 2257852218 3348 816443
Net asset value per share

Share “Classic - Capitalisation” 222.67 251.54 287.18 3057 259.899
Share “Classic - Distribution” 168.05 184.89 207.58 678 232.824
Share “Classic H EUR - Capitalisation” 0 118.30 131.89 156 488.901
Share “Classic RH SGD MD - Distribution” 116.34 126.97 144.32 56 168.801
Share “Classic RH USD MD - Distribution” 116.73 128.00 145.44 145 661.473
Share “Classic SGD - Capitalisation” 107.28 129.87 146.15 77 538.339
Share “Classic USD - Capitalisation” 249.98 307.82 340.60 139 258.472
Share “I - Capitalisation” 251.18 287.08 329.66 1217 557.766
Share “I GBP - Distribution” 105.24 0 0 0
Share “I Plus H JPY - Capitalisation” 0 10 985.00 12 373.00 6726 974.646
Share “I Plus JPY - Capitalisation” 0 10 981.00 13 159.00 6773 981.731
Share “I USD - Capitalisation” 109.65 136.60 152.02 198 263.222
Share “K - Capitalisation” 0 0 113.47 400 971.195
Share “N - Capitalisation” 205.13 230.00 261.61 91 952.754
Share “N - Distribution” 110.52 120.69 134.99 8970.045
Share “Privilege - Capitalisation” 198.57 226.57 259.95 167 560.409
Share “Privilege - Distribution” 110.17 122.44 138.17 82710.938
Share “Privilege GBP - Distribution” 105.62 124.06 134.17 856.650
Share “Privilege USD - Capitalisation” 108.90 135.51 150.68 3140.000
Share “X - Capitalisation” 157.99 181.84 209.54 1751 671.571
Share “X - Distribution” 111.12 124.58 104 572.08 92.137
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Global Equity USD USD USD Number of shares
31/12/2019 31/12/2020 30/06/2021 30/06/2021
Net assets 536 714 015 528 952 963 559 552 156
Net asset value per share
Share “B - Capitalisation” 0 0 99.47 10.000
Share “Classic - Capitalisation” 134.76 158.43 169.19 1370 139.177
Share “Classic - Distribution” 111.73 128.01 134.35 326 195.723
Share “Classic EUR - Capitalisation” 156.31 168.59 185.76 423 107.882
Share “Classic EUR - Distribution” 145.66 153.21 165.96 139 655.844
Share “Classic RH NOK - Capitalisation” 138.66 156.08 166.13 405 938.884
Share “I - Capitalisation” 142.21 168.89 181.27 432 868.495
Share “I GBP - Capitalisation” 109.62 0 0 0
Share “K EUR - Capitalisation” 0 0 108.72 148 992.595
Share “Life EUR - Capitalisation” 153.51 167.75 186.03 51767.846
Share “N - Capitalisation” 131.77 153.76 163.59 57 080.276
Share “Privilege - Capitalisation” 140.71 166.92 179.05 100 376.434
Share “X - Capitalisation” 145.01 173.27 186.52 101 756.699
Global High Yield Bond EUR EUR EUR Number of shares
31/12/2019 31/12/2020 30/06/2021 30/06/2021
Net assets 130290 370 113 049 979 115071 256
Net asset value per share
Share “BH AUD MD - Distribution” 0 0 99.93 600.000
Share “BH USD MD - Distribution” 0 0 100.07 600.000
Share “Classic - Capitalisation” 106.96 108.06 109.49 102 643.099
Share “Classic - Distribution” 27.90 27.28 26.77 457 294.595
Share “Classic H AUD MD - Distribution” 80.94 75.33 73.89 55535.812
Share “Classic H CZK - Capitalisation” 110.81 11231.99 11410.97 17 672.963
Share “Classic H USD - Capitalisation” 124.64 128.39 130.56 81289.995
Share “Classic H USD - Distribution” 38.65 38.55 38.01 19 214.025
Share “Classic H USD MD - Distribution” 82.09 77.61 76.05 94 043.752
Share “Classic USD - Capitalisation” 117.62 129.51 0 0
Share “Classic USD MD - Distribution” 64.96 67.27 63.93 301 054.335
Share “I - Capitalisation” 120.00 122.26 124.40 212 059.196
Share “IH USD - Capitalisation” 201.44 208.27 212.77 300.000
Share “K - Capitalisation” 0 0 100.86 95120.018
Share “N - Capitalisation” 103.69 104.23 105.35 166.670
Share “N - Distribution” 85.58 83.25 81.49 13 407.467
Share “Privilege - Capitalisation” 121.89 124.00 126.09 1196.971
Share “Privilege - Distribution” 89.03 87.67 86.33 137 668.258
Share “X - Capitalisation” 123.75 0 0 0
Global Inflation-Linked Bond EUR EUR EUR Number of shares
31/12/2019 31/12/2020 30/06/2021 30/06/2021
Net assets 158 951 605 157 537 622 267 794 080
Net asset value per share
Share “Classic - Capitalisation” 150.34 161.36 160.38 355 142.355
Share “Classic - Distribution” 137.01 147.06 146.17 74 964.676
Share “I - Capitalisation” 162.83 175.92 175.41 120 171.920
Share “I Plus - Capitalisation” 103.61 112.08 0 0
Share “N - Capitalisation” 140.88 150.45 149.17 70 689.119
Share “Privilege - Capitalisation” 126.83 136.73 136.20 13 646.923
Share “Privilege - Distribution” 109.51 118.08 117.63 2 274.409
Share “UI10 H SGD - Capitalisation” 0 0 180.26 1469 097.390
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Global Low Vol Equity EUR EUR EUR Number of shares
31/12/2019 31/12/2020 30/06/2021 30/06/2021
Net assets 778 123 045 607 901 964 631 334 342
Net asset value per share
Share “B USD - Capitalisation” 0 0 104.45 10.000
Share “B USD MD - Distribution” 0 0 104.29 10.000
Share “Classic - Capitalisation” 95.97 90.39 103.23 2357 407.490
Share “Classic - Distribution” 90.21 82.78 92.94 389 318.250
Share “Classic CZK - Capitalisation” 156.30 15219.88 16 881.55 25567.434
Share “Classic H CZK - Capitalisation” 1 046.29 1033.93 1152.09 21287.779
Share “Classic H EUR - Capitalisation” 0 109.24 121.47 8311.210
Share “Classic USD - Capitalisation” 647.50 664.78 735.83 66 163.142
Share “Classic USD - Distribution” 408.10 407.87 443.73 2 553.185
Share “Classic USD MD - Distribution” 121.44 120.73 132.67 3793.222
Share “I - Capitalisation” 661.30 629.24 722.25 281271.822
Share “K - Capitalisation” 0 0 114.24 35 695.655
Share “N - Capitalisation” 279.34 261.14 297.12 21 888.825
Share “Privilege - Capitalisation” 231.67 220.18 252.57 44 075.768
Share “X - Capitalisation” 126.88 121.46 139.82 126 505.714
Share “X2 - Capitalisation” 0 0 114 347.54 419.000
Global Real Estate Securities EUR EUR EUR Number of shares
31/12/2019 31/12/2020 30/06/2021 30/06/2021
Net assets 95935013 115943 464 90 196 876
Net asset value per share
Share “Classic - Capitalisation” 59.16 52.66 63.21 320 382.872
Share “Classic - Distribution” 34.22 29.06 33.60 447 684.474
Share “Classic USD - Capitalisation” 160.05 0 0 0
Share “N - Capitalisation” 151.46 133.80 160.02 1214.450
Share “Privilege - Capitalisation” 170.12 152.79 184.23 19 987.349
Share “X - Capitalisation” 164.28 148.60 179.82 283 750.000
Green Bond EUR EUR EUR Number of shares
31/12/2019 31/12/2020 30/06/2021 30/06/2021
Net assefts 433 824 352 1079 446 102 1148 532 520
Net asset value per share
Share “Classic - Capitalisation” 101.41 104.99 102.07 4080 673.747
Share “Classic - Distribution” 98.31 101.49 98.16 452 475.131
Share “I - Capitalisation” 102.57 106.72 104.02 2976 295.531
Share “K - Capitalisation” 0 0 96.84 507 541.958
Share “N - Capitalisation” 100.42 103.44 100.32 80415.137
Share “Privilege - Capitalisation” 101.94 105.82 103.01 386 058.162
Share “Privilege - Distribution” 98.80 102.25 99.03 231 120.317
Share “X - Capitalisation” 103.10 107.51 104.90 668 234.765
Share “X - Distribution” 100.92 104.93 101.87 1846 017.109
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Green Tigers USD USD USD Number of shares
31/12/2019 31/12/2020 30/06/2021 30/06/2021
Net assets 343 579 043 873 152 023 1 643 098 508
Net asset value per share
Share “Classic - Capitalisation” 110.11 148.51 159.20 61694911
Share “Classic - Distribution” 102.41 134.04 140.97 30 126.000
Share “Classic EUR - Capitalisation” 215.48 266.51 294.77 2171 382.828
Share “Classic EUR - Distribution” 169.13 203.24 220.60 161 262.160
Share “Classic RH SGD - Distribution” 0 0 102.39 100.000
Share “Classic RH SGD MD - Distribution” 0 0 102.65 100.000
Share “I - Capitalisation” 175.74 239.60 258.30 196 198.208
Share “N - Capitalisation” 140.60 188.15 200.95 17 793.191
Share “Privilege - Capitalisation” 0 119.00 128.21 75 846.593
Share “Privilege EUR - Capitalisation” 154.69 193.26 214.81 616 437.472
Share “Privilege EUR - Distribution” 133.42 161.95 176.65 112 865.037
Share “U2 - Capitalisation” 0 0 104.35 57 242.833
Share “U2 - Distribution” 0 0 103.17 3950.000
Share “U2 HKD - Distribution” 0 0 102.69 34 925.558
Share “U2 RH GBP - Distribution” 0 0 101.16 6 000.000
Share “U2 RH SGD - Capitalisation” 0 0 105.05 5000.000
Share “U2 RH SGD - Distribution” 0 0 104.43 4 000.000
Share “X - Capitalisation” 11016.94 15133.71 16 375.14 35098.522
Share “X - Distribution” 112.71 0 0 0
Harmony EUR EUR EUR Number of shares
31/12/2019 31/12/2020 30/06/2021 30/06/2021
Net assets 84 987 644 178 434 561 217 829 841
Net asset value per share
Share “Classic - Capitalisation” 104.86 103.77 103.79 524 161.724
Share “Classic - Distribution” 103.37 95.56 95.58 96 672.349
Share “I - Capitalisation” 113.35 112.90 113.29 92 161.566
Share “K - Capitalisation” 0 0 100.14 245 216.556
Share “U3 - Capitalisation” 0 97.95 98.14 1214 490.028
Health Care Innovators EUR EUR EUR Number of shares
31/12/2019 31/12/2020 30/06/2021 30/06/2021
Net assets 453 838 633 719 846 717 1116 855374
Net asset value per share
Share “Classic - Capitalisation” 1164.73 1275.14 1404.46 484 006.349
Share “Classic - Distribution” 791.11 851.92 923.61 118 689.538
Share “Classic H EUR - Capitalisation” 0 106.41 114.23 103 622.359
Share “Classic USD - Capitalisation” 262.19 312.89 334.02 48 633.598
Share “I - Capitalisation” 1316.11 1455.67 1611.45 28 617.312
Share “K - Capitalisation” 0 0 107.49 153 274.620
Share “N - Capitalisation” 312.32 339.36 372.40 27 679.589
Share “Privilege - Capitalisation” 243.04 268.51 297.07 90 204.672
Share “Privilege - Distribution” 184.26 200.23 218.07 9083.975
Share “X - Capitalisation” 0 104.32 115.83 1728 923.145
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Inclusive Growth EUR EUR EUR Number of shares
31/12/2019 31/12/2020 30/06/2021 30/06/2021
Net assets 255975 521 287 426 752 357 450 654
Net asset value per share
Share “Classic - Capitalisation” 111.53 113.51 128.29 348 008.557
Share “Classic - Distribution” 115.01 114.24 126.90 73 530.924
Share “Classic H EUR - Capitalisation” 0 0 102.05 1696.514
Share “I - Capitalisation” 116.81 120.09 136.42 616 260.404
Share “N - Capitalisation” 117.70 118.88 133.85 1230.607
Share “Privilege - Capitalisation” 110.38 113.35 128.69 296.622
Share “Privilege - Distribution” 115.60 0 0 0
Share “X - Capitalisation” 120.78 124.92 142.33 1 538 826.487
India Equity USD USD USD Number of shares
31/12/2019 31/12/2020 30/06/2021 30/06/2021
Net assets 390 743 252 349 508 007 271275 676
Net asset value per share
Share “Classic - Capitalisation” 140.74 154.35 168.88 401 363.164
Share “Classic - Distribution” 120.83 130.40 141.41 54 242.580
Share “Classic EUR - Capitalisation” 148.37 149.28 168.53 133 877.768
Share “Classic EUR - Distribution” 107.69 106.67 119.36 35255.789
Share “I - Capitalisation” 267.68 296.86 326.63 418 528.469
Share “N - Capitalisation” 48.94 53.26 58.07 169 422.811
Share “Privilege - Capitalisation” 137.71 152.55 167.74 76 100.010
Share “Privilege - Distribution” 153.35 0 0 0
Share “Privilege EUR - Capitalisation” 101.85 103.52 117.44 34 253.400
Japan Equity JPY JPY JPY Number of shares
31/12/2019 31/12/2020 30/06/2021 30/06/2021
Net assets 34 802 866 582 19 553 292 553 19 584 037 450
Net asset value per share
Share “Classic - Capitalisation” 5196.00 5635.00 6 153.09 785 780.514
Share “Classic - Distribution” 3685.00 3884.00 4157.14 190 422.595
Share “Classic EUR - Capitalisation” 42.59 44.60 46.74 129 709.585
Share “Classic H EUR - Capitalisation” 86.10 92.25 100.51 245 871.380
Share “Classic H USD - Capitalisation” 123.58 134.30 146.71 2317.730
Share “Classic USD - Capitalisation” 47.81 54.58 55.44 58 718.812
Share “I - Capitalisation” 4267.00 4 675.00 5130.54 379 333.513
Share “IH USD - Capitalisation” 140.00 153.54 168.61 300.000
Share “N - Capitalisation” 4 464.00 4 805.00 5227.55 50 028.460
Share “NH EUR - Distribution” 100.26 103.82 0 0
Share “Privilege - Capitalisation” 115 254.00 126 125.00 138 343.04 3443.456
Share “Privilege - Distribution” 14 782.00 15 723.00 16 902.77 6 186.752
Share “Privilege H EUR - Capitalisation” 121.23 131.20 143.64 23 557.274
Share “X - Capitalisation” 7 080.00 7 813.00 8 605.72 728 345.415
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Japan Small Cap JPY JPY JPY Number of shares
31/12/2019 31/12/2020 30/06/2021 30/06/2021
Net assets 126 778 683 995 134823419310 130 752 565 631
Net asset value per share
Share “Classic - Capitalisation” 11 832.00 13.399.00 14 363.49 198 917.560
Share “Classic - Distribution” 8507.00 9410.00 9885.19 32274.836
Share “Classic EUR - Capitalisation” 96.99 106.06 109.12 160 838.009
Share “Classic H EUR - Capitalisation” 162.96 182.88 195.77 388 924.788
Share “Classic H USD - Capitalisation” 198.94 226.73 243.09 94 220.761
Share “I - Capitalisation” 14 046.00 16 093.00 17 351.60 5409 590.258
Share “IH USD - Capitalisation” 155.88 179.20 193.29 38 636.143
Share “N - Capitalisation” 10 187.00 11451.00 1222921 23 089.644
Share “NH EUR - Distribution” 107.63 117.04 0 0
Share “Privilege - Capitalisation” 312 276.00 357 189.00 384 800.50 22 405.386
Share “Privilege EUR - Capitalisation” 110.54 122.09 126.23 99 165.033
Share “Privilege H EUR - Capitalisation” 177.95 201.69 216.87 248 032.481
Share “Privilege H USD - Capitalisation” 129.50 148.50 160.05 21020.820
Share “X - Capitalisation” 16 307.00 18 843.00 20 402.66 190.000
Latin America Equity USD USD USD Number of shares
31/12/2019 31/12/2020 30/06/2021 30/06/2021
Net assefts 81327 029 58765 818 60 829 480
Net asset value per share
Share “Classic - Capitalisation” 615.13 510.32 542.03 62 447.734
Share “Classic - Distribution” 365.37 287.76 296.09 14 723.464
Share “Classic EUR - Capitalisation” 547.98 417.07 457.04 7167.084
Share “I - Capitalisation” 40.08 33.62 3591 194 960.460
Share “N - Capitalisation” 534.98 440.50 466.13 3977.141
Share “Privilege - Capitalisation” 35.64 29.87 31.88 309 965.018
Local Emerging Bond USD USD USD Number of shares
31/12/2019 31/12/2020 30/06/2021 30/06/2021
Net assets 502 826 629 478 716 262 467 997 896
Net asset value per share
Share “B MD - Distribution” 0 0 100.55 10.000
Share “Classic - Capitalisation” 137.67 139.13 133.22 180 896.263
Share “Classic - Distribution” 59.82 56.82 52.12 511361.502
Share “Classic EUR - Capitalisation” 107.17 99.37 98.16 57 389.109
Share “Classic EUR - Distribution” 62.20 54.28 51.41 585379.701
Share “Classic MD - Distribution” 46.82 43.26 39.62 452 156.603
Share “Classic RH EUR - Capitalisation” 84.29 83.61 79.63 49 950.938
Share “Classic RH EUR - Distribution” 46.86 43.59 39.74 34 827.231
Share “I - Capitalisation” 159.30 162.60 156.46 1741 484.862
Share “I RH EUR - Capitalisation” 105.26 105.20 100.65 481 384.880
Share “N - Capitalisation” 87.07 87.56 83.63 100 330.486
Share “Privilege - Capitalisation” 82.84 84.39 81.12 68 849.056
Share “Privilege - Distribution” 56.19 53.79 49.54 13900418
Share “Privilege EUR - Capitalisation” 106.37 99.42 98.65 657.122
Share “Privilege RH EUR - Capitalisation” 85.34 85.23 81.47 15760.016
Share “X - Capitalisation” 93.65 102 086.84 98 522.19 44.733
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Multi-Asset Income

Net assets

Net asset value per share
Share “Classic - Capitalisation”
Share “Classic - Distribution”
Share “Classic MD - Distribution”
Share “Classic RH AUD MD - Distribution”
Share “Classic RH CNH MD - Distribution”
Share “Classic RH HKD MD - Distribution”
Share “Classic RH SGD - Distribution”
Share “Classic RH USD - Capitalisation”
Share “Classic RH USD - Distribution”
Share “Classic RH USD MD - Distribution”
Share “I - Capitalisation”
Share “K - Capitalisation”
Share “N - Capitalisation”
Share “Privilege - Capitalisation”
Share “Privilege - Distribution”
Share “X - Capitalisation”
Share “X - Distribution”

Multi-Asset Thematic

Net assefs

Net asset value per share
Share “Classic - Capitalisation”
Share “Classic - Distribution”
Share “I - Capitalisation”

Share “N - Capitalisation”

Nordic Small Cap

Net assets

Net asset value per share
Share “Classic - Capitalisation”
Share “Classic - Distribution”
Share “Classic H NOK - Distribution”
Share “I - Capitalisation”
Share “N - Capitalisation”
Share “Privilege - Capitalisation”

Pacific Real Estate Securities

Net assefs

Net asset value per share
Share “Classic - Capitalisation”
Share “Classic - Distribution”
Share “Classic USD - Capitalisation”
Share “Classic USD - Distribution”
Share “I - Capitalisation”
Share “N - Capitalisation”
Share “Privilege - Capitalisation”
Share “Privilege - Distribution”

EUR
31/12/2019

842 828 119

107.75
88.21
87.78
91.29
95.85
92.97
93.58
108.94
93.11
93.30
112.08
0
103.66
112.48
43.33
102.99
96.66

EUR
31/12/2019

0

S oo o

EUR
31/12/2019

180 812 565

407.56
367.05
1 340.09
47.51
198.81
220.61

EUR
31/12/2019

16 003 115

138.17
93.96

148.14
105.20
162.54
140.92
144.92
123.83

EUR
31/12/2020

593 523 355

96.02
74.65
74.60
75.54
80.68
78.36
78.19
98.79
77.92
78.53
100.54
0
91.68
101.02
36.96
92.90
82.82

EUR
31/12/2020

0

So oo

EUR
31/12/2020

239 568 063

585.72
511.63
1798.83
69.08
283.55
320.21

EUR
31/12/2020

11 159 938

116.64
75.92

136.35
92.52

138.62
118.07
123.44
100.97

EUR
30/06/2021

423230 805

100.62
75.16
76.99

S oo OO

81.09
105.71
104.27
95.72
106.27
37.36

EUR
30/06/2021

112 243 077

105.55
102.64
105.66
102.07

EUR
30/06/2021

296 532 872

610.29
525.30
1 849.62
72.40
294.36
335.30

EUR
30/06/2021

0

SO OoOoOoO

Number of shares

30/06/2021

1293 070.714
1971 603.998
175 457.197

(=ReleleX=X=]

6280.000

189 358.520
8967.554

115 858.275
19 794.656
2592 041.603
0

0

Number of shares

30/06/2021

878 748.026
60 813.840
117 919.263
7753.638

Number of shares

30/06/2021

201 719.816
47 720.463
295 189.627
792 561.242
20691.523
93 608.320

Number of shares

30/06/2021

S oo OoOoOoO
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Premia Opportunities EUR
31/12/2019
Net assets 44 605 406
Net asset value per share
Share “Classic - Capitalisation” 108.80
Share “Classic - Distribution” 101.51
Share “I - Capitalisation” 111 299.00
Share “Privilege - Capitalisation” 111.14
Share “X - Capitalisation” 102.39
RMB Bond USD
31/12/2019
Net assets 81218 108
Net asset value per share
Share “Classic - Capitalisation” 180.00
Share “Classic - Distribution” 96.28
Share “I - Capitalisation” 190.83
Share “I RH EUR - Capitalisation” 0
Share “N - Capitalisation” 102.71
Share “Privilege - Capitalisation” 104.95
Share “Privilege - Distribution” 97.59
Share “Privilege RH EUR - Capitalisation” 0
Share “X - Capitalisation” 1 069.00
Russia Equity EUR
31/12/2019
Net assefs 1464 097 484

Net asset value per share
Share “B USD - Capitalisation”
Share “B USD MD - Distribution”
Share “Classic - Capitalisation”
Share “Classic - Distribution”

Share “Classic RH ZAR MD - Distribution”
Share “Classic USD - Capitalisation”

Share “Classic USD - Distribution”

Share “Classic USD MD - Distribution”

Share “I - Capitalisation”

Share “I - Distribution”

Share “I GBP - Capitalisation”
Share “I USD - Distribution”
Share “N - Capitalisation”

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

Share “Privilege GBP - Distribution”

Share “X - Capitalisation”

Seasons

Net assets

Net asset value per share
Share “Classic - Capitalisation”
Share “K - Capitalisation”

162.55
106.58
1142.55
122.31
89.80
130.75
186.87
167.70
128.18

357.04
173.31
128.41
127.98
111.20

EUR
31/12/2019

116 511 247

107.39
0

EUR
31/12/2020

42 631 570

101.62
90.99
0
0
96.91

USD
31/12/2020

241 064 263

195.39
101.29
100.79

0

0

0

0

0

1174.39

EUR
31/12/2020

872 635 898

147.00
87.71
909.23
120.56
80.31
120.37
170.89
139.63

117.68
320.47
158.30
106.77
112.77
102.45

EUR
31/12/2020

166 717 890

118.16
165.16

EUR
30/06/2021

19 623 625

103.38
92.57
0

0
0

USD
30/06/2021

300 063 339

200.98
100.91
104.09
99.31
0
98.74
102.48
98.52
1215.24

EUR
30/06/2021

916 810 437

110.47
109.96
172.66
97.23
1061.35
137.25
86.18
134.43
201.83
155.67
0
0
375.01
186.86
118.97
120.18
121.47

EUR
30/06/2021

343 365 506

135.21
188.25

Number of shares

30/06/2021

182 595.955
8060.516

0

0

0

Number of shares

30/06/2021

173 062.081
27 298.694
343 649.237
100.000

0

707.748

4 781.804
194 464.697
167 427.746

Number of shares

30/06/2021

10.000

10.000

950 781.653
345 741.029
121 666.092
1380 555.781
9924.398

59 632.440

2 541 269.027
17 163.953

0

0

40 935.346
67 453.031
2716.539

1 985.357
23.125

Number of shares

30/06/2021

2028 978.993
366 651.942
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SMaRT Food EUR EUR EUR Number of shares
31/12/2019 31/12/2020 30/06/2021 30/06/2021
Net assets 772 382 629 924 515 189 1561 292 590
Net asset value per share
Share “Classic - Capitalisation” 116.61 119.41 139.37 3465 796.199
Share “Classic - Distribution” 107.08 106.62 122.38 230 886.480
Share “Classic H EUR - Capitalisation” 0 115.70 132.73 37 928.093
Share “Classic RH USD - Capitalisation” 119.31 126.31 147.89 31870416
Share “Classic RH USD MD - Distribution” 100.94 99.96 115.95 8278.670
Share “Classic SGD - Capitalisation” 108.05 0 0 0
Share “Classic USD - Capitalisation” 105.48 117.74 133.19 11 066.836
Share “I - Capitalisation” 123.08 127.51 149.70 3390 674.117
Share “N - Capitalisation” 113.67 115.54 134.35 93 225.825
Share “Privilege - Capitalisation” 122.33 126.53 148.49 367 065.804
Share “Privilege - Distribution” 113.71 114.37 132.01 65 173.430
Share “Privilege GBP - Capitalisation” 109.16 0 0 0
Share “Privilege H USD - Capitalisation” 0 110.89 128.28 22 754.701
Share “U - Capitalisation” 0 102.99 120.51 324 288.696
Share “U - Distribution” 0 103.01 118.54 17 875.769
Share “U RH CHF - Capitalisation” 0 103.24 120.80 35 468.566
Share “U RH CHF - Distribution” 0 102.64 118.01 3 946.000
Share “U RH GBP - Capitalisation” 0 102.27 119.90 505.703
Share “U RH GBP - Distribution” 0 102.92 118.86 100.000
Share “U RH USD - Capitalisation” 0 104.30 122.40 256 797.994
Share “U RH USD - Distribution” 0 104.64 120.74 300.000
Share “UP - Capitalisation” 0 103.82 121.99 621 273.359
Share “UP - Distribution” 0 103.82 119.98 43 968.327
Share “UP RH CHF - Capitalisation” 0 103.47 121.54 336 368.864
Share “UP RH CHF - Distribution” 0 103.95 120.08 29 968.217
Share “UP RH GBP - Capitalisation” 0 102.79 121.07 129 667.614
Share “UP RH GBP - Distribution” 0 103.62 120.10 34 871.437
Share “UP RH USD - Capitalisation” 0 104.92 123.60 801 533.805
Share “UP RH USD - Distribution” 0 104.70 121.42 17 522.506
Share “X - Capitalisation” 127.18 132.70 156.32 965 714.048
Share “X - Distribution” 107.84 0 0 0
Sustainable Enhanced Bond 12M EUR EUR EUR Number of shares
31/12/2019 31/12/2020 30/06/2021 30/06/2021
Net assets 1998 327 236 2100 163 570 3101830074
Net asset value per share
Share “Classic - Capitalisation” 101.43 101.53 101.41 960 700.336
Share “Classic - Distribution” 98.33 98.42 98.31 45971.607
Share “I - Capitalisation” 103 139.25 103 582.34 103 631.28 11 368.186
Share “Privilege - Capitalisation” 101.79 102.04 101.99 1955918.142
Share “Privilege - Distribution” 99.02 99.26 99.21 515413.329
Share “U3 - Capitalisation” 0 100.46 100.47 464.710
Share “X - Capitalisation” 104.54 105.10 105.20 4478 520.578
Share “X - Distribution” 1002.85 1008.17 1009.15 1090 014.759
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Sustainable Euro Bond EUR EUR EUR Number of shares
31/12/2019 31/12/2020 30/06/2021 30/06/2021
Net assets 688 531 552 704 652 210 927014 776
Net asset value per share
Share “Classic - Capitalisation” 152.52 155.82 151.83 835510475
Share “Classic - Distribution” 116.42 118.64 115.60 109 438.637
Share “Classic H USD - Capitalisation” 99.79 103.37 101.03 100.000
Share “I - Capitalisation” 166.98 171.71 167.85 2009 160.009
Share “IH GBP - Distribution” 99.81 103.27 101.20 4145.735
Share “IH USD - Capitalisation” 99.89 104.06 102.11 10 303.541
Share “N - Capitalisation” 115.33 117.25 113.96 51 830.869
Share “Privilege - Capitalisation” 119.31 122.45 119.59 186 907.313
Share “Privilege - Distribution” 113.13 115.81 113.10 45 854.183
Share “Privilege H GBP - Distribution” 99.78 103.03 100.86 100.000
Share “Privilege H USD - Capitalisation” 99.85 103.93 101.72 384.777
Share “X - Capitalisation” 129.11 133.16 130.36 3186 510.489
Sustainable Euro Corporate Bond EUR EUR EUR Number of shares
31/12/2019 31/12/2020 30/06/2021 30/06/2021
Net assefts 1501791 517 1778 230 496 1945 661 070

Net asset value per share

Share “Classic - Capitalisation” 152.74 153.49 30.48 3215 882.469
Share “Classic - Distribution” 111.28 111.11 55.15 1095 774.347
Share “Classic H CHF - Capitalisation” 104.08 104.40 103.50 477.000
Share “I - Capitalisation” 164.88 166.77 166.11 2 540 303.076
Share “N - Capitalisation” 143.65 143.64 142.25 49 193.158
Share “Privilege - Capitalisation” 121.76 123.08 122.55 1233 754.928
Share “Privilege - Distribution” 107.03 107.49 107.02 182 025.240
Share “X - Capitalisation” 143.85 145.94 145.57 5000 801.583
Share “X - Distribution” 102.10 102.92 102.66 4476 341.849
Sustainable Euro Low Vol Equity EUR EUR EUR Number of shares
31/12/2019 31/12/2020 30/06/2021 30/06/2021
Net assefs 0 0 67 746 673
Net asset value per share
Share “Classic - Capitalisation” 0 0 125.16 328 665.307
Share “I - Capitalisation” 0 0 132.04 980.093
Share “Privilege - Capitalisation” 0 0 125.92 30 699.252
Share “X2 - Capitalisation” 0 0 100 964.82 224.000
Sustainable Euro Multi-Factor
Corporate Bond EUR EUR EUR Number of shares
31/12/2019 31/12/2020 30/06/2021 30/06/2021
Net assets 206 169 153 263 047 426 323 882224
Net asset value per share
Share “Classic - Capitalisation” 104.53 106.92 106.12 362 142.202
Share “Classic - Distribution” 103.20 104.86 104.08 27 943.472
Share “I - Capitalisation” 104.93 107.80 107.16 674 592.781
Share “K - Capitalisation” 0 0 99.15 88 368.203
Share “N - Capitalisation” 104.49 0 99.24 235.090
Share “Privilege - Capitalisation” 105.16 0 0 0
Share “Privilege - Distribution” 103.80 0 0 0
Share “Privilege H CZK - Capitalisation” 0 0 997.02 1 465.260
Share “X - Capitalisation” 104.92 107.80 107.24 1 878 215.862
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Sustainable Euro Multi-Factor Equity EUR EUR EUR Number of shares
31/12/2019 31/12/2020 30/06/2021 30/06/2021
Net assets 188 698 358 183 629 374 109 685 822
Net asset value per share
Share “Classic - Capitalisation” 103.65 92.96 108.07 627.609
Share “I - Capitalisation” 104.52 94.54 110.40 433 499.025
Share “X - Capitalisation” 104 595.55 94 846.58 110 891.27 556.942
Sustainable Europe Multi-Factor Equity EUR EUR EUR Number of shares
31/12/2019 31/12/2020 30/06/2021 30/06/2021
Net assets 821430 863 391 839370 381926 071
Net asset value per share
Share “Classic - Capitalisation” 137.22 124.07 144.98 248 267.504
Share “Classic - Distribution” 108.73 93.93 107.16 34 134.721
Share “I - Capitalisation” 139.00 126.76 148.76 1 840 949.645
Share “K - Capitalisation” 0 0 115.19 18 568.941
Share “N - Capitalisation” 106.89 95.44 110.83 4059.858
Share “Privilege - Capitalisation” 111.91 101.84 119.39 51124.593
Share “Privilege - Distribution” 107.50 93.49 106.99 2238.822
Share “X - Capitalisation” 116.80 106.79 125.48 473 989.246
Sustainable Europe Value EUR EUR EUR Number of shares
31/12/2019 31/12/2020 30/06/2021 30/06/2021
Net assets 370 744 763 292 749 229 461 028 306
Net asset value per share
Share “Classic - Capitalisation” 169.18 144.93 168.28 2096 244.215
Share “Classic - Distribution” 100.46 80.75 91.55 25 282.684
Share “I - Capitalisation” 199.95 173.04 201.95 131 005.010
Share “N - Capitalisation” 150.14 127.66 147.68 3694.677
Share “Privilege - Capitalisation” 149.62 129.33 150.85 465 835.060
Share “Privilege - Distribution” 102.02 82.77 94.27 552.274
Share “X - Capitalisation” 0 0 112.77 76 506.562
Sustainable Global Corporate Bond USD USD USD Number of shares
31/12/2019 31/12/2020 30/06/2021 30/06/2021
Net assets 346 198 383 538920 125 446219 761
Net asset value per share
Share “B MD - Distribution” 0 0 100.48 10.000
Share “Classic - Capitalisation” 179.97 189.72 187.72 331 115.170
Share “Classic - Distribution” 118.08 120.82 117.54 49 609.098
Share “Classic H EUR - Capitalisation” 115.10 119.46 117.71 230 709.204
Share “I - Capitalisation” 192.39 204.14 202.64 73 044.873
Share “IH EUR - Capitalisation” 117.76 122.93 121.50 950 856.336
Share “IH NOK - Capitalisation” 107.21 111.39 110.57 300.000
Share “K EUR - Capitalisation” 0 0 102.30 366 956.089
Share “N - Capitalisation” 170.17 178.50 176.18 15027.738
Share “NH EUR - Distribution” 99.85 99.97 96.62 5418.088
Share “Privilege - Capitalisation” 110.29 116.80 115.83 37298.618
Share “Privilege - Distribution” 109.21 112.25 109.45 59 309.754
Share “Privilege EUR - Capitalisation” 114.95 111.70 114.28 57 699.476
Share “Privilege H EUR - Capitalisation” 115.62 120.35 118.90 40 382.457
Share “X - Capitalisation” 112.21 119.41 118.71 79 580.890
Share “X - Distribution” 104.98 108.44 106.01 1 062 701.843
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Sustainable Global Multi-Factor Equity USD USD USD Number of shares
31/12/2019 31/12/2020 30/06/2021 30/06/2021
Net assets 21 854 765 10 071 369 11 002 866
Net asset value per share
Share “Classic - Capitalisation” 140.99 148.51 169.02 10.000
Share “Classic - Distribution” 127.40 0 0 0
Share “Classic RH EUR - Capitalisation” 103.50 106.44 120.53 27 150.636
Share “I - Capitalisation” 149.56 0 0 0
Share “Privilege - Capitalisation” 146.49 0 0 0
Share “Privilege - Distribution” 125.74 0 0 0
Share “X - Capitalisation” 156.63 166.73 190.75 37328513
Sustainable Japan Multi-Factor Equity JPY JPY JPY Number of shares
31/12/2019 31/12/2020 30/06/2021 30/06/2021
Net assets 2463 334207 1 846 251 202 1965 947 641
Net asset value per share
Share “Classic - Capitalisation” 1404.00 1391.00 1520.86 40 398.099
Share “Classic EUR - Capitalisation” 124.87 119.45 125.35 115 429.521
Share “X - Capitalisation” 9 481.00 0 0 0
Sustainable Multi-Asset Balanced EUR EUR EUR Number of shares
31/12/2019 31/12/2020 30/06/2021 30/06/2021
Net assets 714 870 533 846 361 979 1068 590 212
Net asset value per share
Share “Classic - Capitalisation” 220.07 229.96 244.81 2572 896.352
Share “Classic - Distribution” 124.53 128.34 135.50 104 437.508
Share “Classic RH AUD MD - Distribution” 0 0 107.29 600.000
Share “Classic RH CAD MD - Distribution” 0 0 105.41 600.000
Share “Classic RH HKD MD - Distribution” 0 0 104.10 600.000
Share “Classic RH SGD MD - Distribution” 0 0 105.06 600.000
Share “Classic RH USD - Capitalisation” 110.93 117.31 125.23 80 783.712
Share “Classic RH USD - Distribution” 111.00 115.65 122.47 57272.030
Share “Classic RH USD MD - Distribution” 0 107.43 112.97 100.000
Share “Classic Solidarity BE - Capitalisation” 106.61 111.40 118.60 971 370.430
Share “Classic Solidarity BE - Distribution” 104.93 108.14 114.17 924 221.174
Share “I - Capitalisation” 263.01 277.64 297.07 154 561.024
Share “K - Capitalisation” 0 0 105.27 757 666.809
Share “N - Capitalisation” 112.60 116.78 123.87 234392.187
Share “Privilege - Capitalisation” 105.85 111.50 119.17 55570.366
Share “Privilege - Distribution” 118.21 122.79 130.17 214 582.588
Share “Privilege Solidarity BE - Capitalisation” 109.01 114.83 0 0
Sustainable Multi-Asset Growth EUR EUR EUR Number of shares
31/12/2019 31/12/2020 30/06/2021 30/06/2021
Net assefts 385360 757 502206 071 663 338 199
Net asset value per share
Share “Classic - Capitalisation” 244.13 260.08 289.04 1251904.153
Share “Classic - Distribution” 139.13 145.25 159.38 30 121.650
Share “Classic RH SGD - Distribution” 0 0 108.52 600.000
Share “Classic RH USD MD - Distribution” 0 110.85 121.69 100.000
Share “Classic Solidarity BE - Capitalisation” 110.61 117.84 130.95 820 394.823
Share “Classic Solidarity BE - Distribution” 108.42 113.18 124.19 622 182.715
Share “I - Capitalisation” 293.06 315.61 352.64 60 893.375
Share “K - Capitalisation” 0 0 109.45 509 295.484
Share “N - Capitalisation” 121.01 127.95 141.67 105 431.683
Share “Privilege - Capitalisation” 140.88 151.29 168.80 117 107.514
Share “Privilege - Distribution” 114.63 120.63 132.90 103.000
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Sustainable Multi-Asset Stability EUR EUR EUR Number of shares
31/12/2019 31/12/2020 30/06/2021 30/06/2021
Net assets 951 523 714 1265 780 420 1 549 346 356
Net asset value per share
Share “Classic - Capitalisation” 440.93 451.30 461.33 2016 749.296
Share “Classic - Distribution” 240.64 24433 248.60 426 424.826
Share “Classic Solidarity BE - Capitalisation” 113.82 116.50 119.09 834 408.300
Share “Classic Solidarity BE - Distribution” 107.90 109.56 111.48 1247 324.684
Share “I - Capitalisation” 127.47 131.68 13524 794 568.129
Share “K - Capitalisation” 0 0 101.51 525 795.637
Share “N - Capitalisation” 109.08 110.82 112.86 285 192.708
Share “Privilege - Capitalisation” 128.58 132.53 135.94 583 187.486
Share “Privilege - Distribution” 103.38 105.71 107.93 15 424.000
Share “Privilege Solidarity BE - Capitalisation” 105.75 109.00 111.81 3983.261
Share “Privilege Solidarity BE - Distribution” 104.43 106.78 109.03 1035.109
Sustainable US Multi-Factor Corporate Bond USD USD USD Number of shares
31/12/2019 31/12/2020 30/06/2021 30/06/2021
Net assefts 46 171 905 112 520 323 164 908 076
Net asset value per share
Share “Classic - Capitalisation” 103.46 112.09 110.21 10.000
Share “I - Capitalisation” 104.09 113.35 111.69 334 531.448
Share “IH EUR - Capitalisation” 0 106.95 104.77 200 244.034
Share “X - Capitalisation” 103.83 113.08 111.50 920 765.668
Sustainable US Multi-Factor Equity USD USD USD Number of shares
31/12/2019 31/12/2020 30/06/2021 30/06/2021
Net assets 1789 445 376 1451870339 1509 430 089
Net asset value per share
Share “Classic - Capitalisation” 143.70 151.31 175.52 959 392.089
Share “Classic - Distribution” 117.03 120.72 138.08 130 413.894
Share “Classic EUR - Capitalisation” 297.00 286.90 343.36 883 701.788
Share “Classic EUR - Distribution” 104.40 98.87 116.71 54 752.324
Share “Classic H EUR - Capitalisation” 113.50 116.73 134.96 169 901.853
Share “I - Capitalisation” 167.50 177.91 207.26 1 076 920.796
Share “I EUR - Capitalisation” 116.29 113.32 136.20 43 704.000
Share “I Plus - Capitalisation” 103.29 109.87 128.09 748 000.000
Share “I Plus EUR - Capitalisation” 135.30 0 0 0
Share “K EUR - Capitalisation” 0 0 120.57 44 856.465
Share “N - Capitalisation” 106.89 111.72 129.10 79 118.011
Share “Privilege - Capitalisation” 116.23 123.19 143.35 82 662.242
Share “Privilege - Distribution” 109.28 113.49 130.25 38 774.209
Share “Privilege EUR - Capitalisation” 104.56 101.66 122.06 5152.194
Share “Privilege H EUR - Capitalisation” 112.19 115.34 133.79 29378310
Share “X - Capitalisation” 143.85 153.36 178.99 3147 755.186
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Sustainable US Value Multi-Factor Equity USD USD USD Number of shares
31/12/2019 31/12/2020 30/06/2021 30/06/2021
Net assets 64 428 445 52731300 165 283 725
Net asset value per share
Share “Classic - Capitalisation” 130.29 130.87 153.98 136 935.827
Share “Classic - Distribution” 110.94 107.36 123.54 35782.756
Share “Classic EUR - Capitalisation” 152.34 140.37 170.41 129 461.162
Share “Classic H EUR - Capitalisation” 116.24 113.73 133.25 33 296.984
Share “Classic H EUR - Distribution” 102.29 96.46 110.60 12 014.450
Share “Classic HUF - Capitalisation” 16 248.24 16 420.87 19 300.37 16.136
Share “I - Capitalisation” 137.78 139.80 165.34 66 954.574
Share “IH EUR - Capitalisation” 121.99 120.53 141.94 4589.219
Share “N - Capitalisation” 125.04 124.65 146.12 13221.303
Share “N - Distribution” 104.10 99.98 114.61 895.675
Share “Privilege - Capitalisation” 136.29 138.13 163.25 18 173.173
Share “Privilege - Distribution” 104.63 0 0 0
Share “Privilege H EUR - Capitalisation” 104.59 103.16 0 0
Share “Privilege H EUR - Distribution” 107.20 101.81 117.17 14 465.877
Share “X - Capitalisation” 0 0 105 421.11 834.011
Target Risk Balanced EUR EUR EUR Number of shares
31/12/2019 31/12/2020 30/06/2021 30/06/2021
Net assefts 1839019 026 1717303 311 1 440 586 433
Net asset value per share
Share “Classic - Capitalisation” 274.48 267.28 276.45 2 165 895.842
Share “Classic - Distribution” 136.82 114.83 118.77 987 789.037
Share “Classic RH USD - Capitalisation” 102.27 100.96 104.82 16 927.013
Share “Classic RH USD MD - Distribution” 111.78 103.51 106.17 3653.582
Share “I - Capitalisation” 168.13 164.95 171.24 537 784.536
Share “N - Capitalisation” 238.07 230.10 237.10 105 534.175
Share “N - Distribution” 104.46 86.98 89.63 1297.179
Share “Privilege - Capitalisation” 1271.85 1246.58 1293.48 12 355.201
Share “Privilege - Distribution” 119.20 100.73 104.52 54 887.418
Share “X - Capitalisation” 120.87 119.42 124.40 4512191.354
Share “X RH BRL - Capitalisation” 123.09 124.50 131.75 1012 506.817
Turkey Equity EUR EUR EUR Number of shares
31/12/2019 31/12/2020 30/06/2021 30/06/2021
Net assets 33252463 23 653 375 18 404 541
Net asset value per share
Share “Classic - Capitalisation” 143.45 129.09 106.99 107 931.673
Share “Classic - Distribution” 95.40 82.58 67.47 27 497.830
Share “Classic USD - Capitalisation” 47.44 46.53 37.38 7482377
Share “I - Capitalisation” 143.87 130.93 109.11 8257.388
Share “N - Capitalisation” 129.43 115.61 95.45 23 450.205
Share “Privilege - Capitalisation” 72.36 65.78 54.79 22 130.961
Share “Privilege - Distribution” 52.79 46.16 37.90 10933.155
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BNP PARIBAS FUNDS SICAV

Key figures relating to the last 3 years (Note 9)

US Growth USD USD USD Number of shares
31/12/2019 31/12/2020 30/06/2021 30/06/2021
Net assets 710 681 547 933 804 354 1106 519 031
Net asset value per share
Share “Classic - Capitalisation” 100.12 137.48 152.73 1533 487.096
Share “Classic - Distribution” 54.99 74.70 82.43 384 077.950
Share “Classic EUR - Capitalisation” 365.59 460.55 527.90 206 431.282
Share “Classic H CZK - Capitalisation” 348.89 471.77 523.36 787 489.824
Share “Classic H EUR - Capitalisation” 220.90 298.48 330.57 140 777.025
Share “Classic H EUR - Distribution” 197.33 262.86 289.07 5548.282
Share “I - Capitalisation” 414.59 575.13 642.18 615 238.870
Share “N - Capitalisation” 164.06 223.60 247.49 27710.210
Share “Privilege - Capitalisation” 241.34 334.40 373.16 216 788.838
Share “Privilege - Distribution” 124.77 171.02 189.55 14 024.174
Share “Privilege EUR - Capitalisation” 371.11 471.73 543.13 22 183.299
Share “Privilege H EUR - Capitalisation” 124.98 169.83 188.82 74 540.017
Share “Privilege H EUR - Distribution” 115.52 155.45 171.69 1705.040
Share “X - Capitalisation” 238.23 332.47 372.33 317 789.756
US High Yield Bond USD USD USD Number of shares
31/12/2019 31/12/2020 30/06/2021 30/06/2021
Net assefts 102 921 366 71 876 944 93 586 771
Net asset value per share
Share “Classic - Capitalisation” 265.39 275.85 280.41 55100.145
Share “Classic - Distribution” 101.62 99.67 96.83 12 743.682
Share “Classic H AUD MD - Distribution” 81.47 78.73 78.53 31225.884
Share “Classic H EUR - Capitalisation” 159.92 162.98 165.06 24 266.850
Share “Classic MD - Distribution” 67.00 65.52 65.33 573 392.165
Share “I - Capitalisation” 30.75 32.23 3291 787 690.845
Share “K EUR - Capitalisation” 0 0 104.81 43 757.286
Share “N - Capitalisation” 241.85 250.12 253.62 5869.910
Share “NH EUR - Distribution” 91.47 87.58 0 0
Share “Privilege - Capitalisation” 23.78 24.87 25.37 66.500
Share “X - Capitalisation” 105.47 0 0 0
US Mid Cap USD USD USD Number of shares
31/12/2019 31/12/2020 30/06/2021 30/06/2021
Net assefts 145 494 530 125 336 536 138 076 671
Net asset value per share
Share “Classic - Capitalisation” 237.42 282.12 315.28 184 575.520
Share “Classic - Distribution” 190.61 222.09 244.66 35707.997
Share “Classic EUR - Capitalisation” 211.48 230.56 265.83 56 869.245
Share “Classic H EUR - Capitalisation” 158.51 184.01 204.80 46 367.584
Share “Classic H SGD - Capitalisation” 113.59 133.45 149.13 521.013
Share “I - Capitalisation” 27.81 33.44 37.58 773 338.463
Share “I EUR - Capitalisation” 103.96 114.66 132.97 39 573.681
Share “N - Capitalisation” 214.12 252.53 281.16 5104.514
Share “Privilege - Capitalisation” 214.21 257.10 288.74 17 372.679
Share “Privilege - Distribution” 93.11 109.63 121.39 140.000
Share “Privilege H EUR - Capitalisation” 121.79 142.74 159.65 678.536
Share “X - Capitalisation” 143.25 0 0 0
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BNP PARIBAS FUNDS SICAV

Key figures relating to the last 3 years (Note 9)

US Short Duration Bond USD USD USD Number of shares
31/12/2019 31/12/2020 30/06/2021 30/06/2021
Net assets 82371985 115317 412 138 866 719
Net asset value per share
Share “Classic - Capitalisation” 471.76 494 .46 490.56 106 620.656
Share “Classic - Distribution” 99.20 102.12 101.31 143 007.186
Share “Classic EUR - Capitalisation” 99.08 95.27 97.52 7080.225
Share “Classic H EUR - Capitalisation” 108.19 111.76 110.50 159 104.081
Share “Classic MD - Distribution” 115.00 118.22 117.04 38 747.391
Share “I - Capitalisation” 21.94 23.11 22.98 456 718.025
Share “IH EUR - Capitalisation” 98.38 102.27 101.60 140 030.723
Share “N - Capitalisation” 430.44 449.59 44527 8118.919
Share “Privilege - Capitalisation” 178.17 187.31 186.11 79 125.765
Share “Privilege - Distribution” 102.15 105.48 104.81 1530.891
US Small Cap USD USD USD Number of shares
31/12/2019 31/12/2020 30/06/2021 30/06/2021
Net assets 670 992 602 960 943 652 1136 825 559
Net asset value per share
Share “Classic - Capitalisation” 258.45 319.66 360.15 415 642.821
Share “Classic - Distribution” 200.81 243.94 271.45 41 308.359
Share “Classic EUR - Capitalisation” 342.59 388.72 451.88 200 672.438
Share “Classic EUR - Distribution” 178.73 199.30 228.84 12 422.185
Share “Classic H EUR - Capitalisation” 200.40 242.79 272.28 310 756.934
Share “Classic H SGD - Capitalisation” 0 116.20 130.96 35115.332
Share “I - Capitalisation” 308.69 386.28 437.75 1214 026.153
Share “IH EUR - Capitalisation” 103.50 126.79 143.11 76 735.325
Share “N - Capitalisation” 209.28 256.91 288.38 12 608.920
Share “Privilege - Capitalisation” 240.51 300.46 340.21 258 104.358
Share “Privilege - Distribution” 169.29 207.73 232.31 49 096.644
Share “Privilege EUR - Capitalisation” 117.77 135.00 157.71 166 497.204
Share “Privilege GBP - Capitalisation” 122.80 148.70 166.61 4032.465
Share “Privilege H EUR - Capitalisation” 105.01 128.41 144.63 336 201.348
Share “X - Capitalisation” 0 105 783.52 120 296.62 31.075
Share “X2 - Capitalisation” 0 0 108 526.58 159.000
USD Money Market USD USD USD Number of shares
31/12/2019 31/12/2020 30/06/2021 30/06/2021
Net assets 478 578 345 424 368 544 407 121 027
Net asset value per share
Share “Classic - Capitalisation” 217.735287 218.929621 219.011070 1 484 197.849
Share “Classic - Distribution” 103.831599 102.548599 102.586737 54 690.243
Share “I - Capitalisation” 101.250375 101.969755 102.026268 480 563.239
Share “Privilege - Capitalisation” 1059.415268 1 065.654056 1 066.050419 25725.519
Share “Privilege - Distribution” 100.160000 0 0 0
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BNP PARIBAS FUNDS SICAV Absolute Return Global Opportunities

Securities portfolio at 30/06/2021

Expressed in EUR

1 0,
Quantity Denomination Quotation Market value v of net
currency assets
Transferable securities admitted to an
official stock exchange listing and/or 1065077 6.84
fraded on another regulated market
Bonds 1065 077 6.84
Italy 1065077 6.84
50 000 ITALY BTPS 0.950% 16-15/03/2023 EUR 51135 0.33
978 000 ITALY BTPS 5.000% 11-01/03/2022 EUR 1013 942 6.51
Shares/Units in investment funds 14556 726 93.47
Luxembourg 6983 744 44.84
BNP PARIBAS EASY EUR CORP BOND
257 000.00 SRI FOSSIL FREE EUR 2787 729 17.90
BNP PARIBAS EASY MSCI EM SRI
7 000.00 SRS 5PC CP EUR 100 468 0.65
BNP PARIBAS EASY MSCI JAPAN SRI
26 000.00 SRS 5PC CP EUR 621 241 3.99
BNPP EASY EUR HGH YLD SRI FOSS
16 000.00 FREE 9UE EUR 161 938 1.04
DB X-TRACKERS DJ EURO STOXX 50
124 000.00 SHORT ETF EUR 1109 552 7.12
103 000.00 Pg;gTRACKERSS&PSOOSHORT'lc EUR 725 841 4.66
95 000.00 UBS ETF BM US LIQ. C. SUST.U EUR 1476 975 9.48
France 5626 065 36.13
129.96 BNP PARIBAS MOIS ISR -1 - CAP EUR 2964 773 19.04
97 000.00 LYXOR ETF SGI DLY DBLE SH BD EUR 2661292 17.09
Ireland 1946917 12.50
ISHARES EURO CORP BOND LARGE
3 133.00 CAP UCITS ETF EUR 438 965 2.82
160 000.00 ISHARES JPM ESG USD EM BD A EUR 808 720 5.19
SPDR BLOOMBERG BARCLAYS
11967.00 EMERGING MARKETS LOCAL BOND EUR 699232 4.49
Total securities portfolio 15621803 100.31

The accompanying notes form an integral part of these financial statements
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BNP PARIBAS FUNDS SICAV Absolute Return Multi-Strategy

Securities portfolio at 30/06/2021

Expressed in EUR
. N uotation % of net . . uotation % of net
Quantity Denomination Q Market value ° Quantity Denomination Q Market value °
currency assets currency assets
Transferable securities admitted to an Luxembourg 4012 605 247
official stock exchange listing and/or 9325061 5.77 4000 000 L%?Sﬁ;éﬁié%f (1)3/3(%15 EUR 4012605 247
A, 0.000%
fraded on another regulated market
9325 061 577 Denmark 4004 453 247
. 0
Shares 4000 000 NYKREDIT BANK A/S 0.000% EUR 4004 453 247
16/09/2021
Germany 7357601 4.55 .
36296 ADO PROPERTIES SA EUR 805 045 0.50 AGRIE&?&AL BANK OF CHINA 3003071 1.86
27056 DEUTSCHE WOHNEN AG - BR EUR 1395 548 0.86 3000000 | +H/HONG KONG EUR 3003071 1.86
16 266 LEG IMMOBILIEN AG EUR 1975 506 1.22 Germany 3000310 186
58 462 VONOVIA SE EUR 3181 502 1.97 4 000 00 LANDESBANK HESSEN THUERINGEN o 5000310 s
. GIROZENTRAL :
United States of
America 1565 162 0.97 Italy 2004 386 1.24
3200 ADVANCED MICRO DEVICES USD 253 458 0.16 2000 000 SNAM SPA 0.000% 16/12/2021 EUR 2004 386 1.24
500 NVIDIA CORP USD 337339 0.21 Qatar 2003 168 1.24
1000 PAYPAL HOLDINGS INC - W/I USD 245788 0.15 QATAR NATIONAL BANK SAQ -
2000000 o s oN BRANCH EUR 2003 168 1.24
1200 SIGNATURE BANK USD 248 571 0.15
1000 SQUARE INC - A USD 205 582 0.13 The Netherlands 2000787 1.24
IBERDROLA INTERNATIONAL BV
2250 XILINX INC USD 274 424 0.17 2000000 (00001072021 EUR 2000 787 1.24
Taiwan 243177 0.15 ISR
awa Shares/Units in investment funds 19149257 1185
2400 TATWAN SEMICONDUCTOR - ADR USD 243177 0.15
Japan 159121 0.10 Ireland 9283167 5.75
28 000 MONEX GROUP INC PY 159 121 0.10 100 000.00 ISHARES PHYSICAL GOLD ETC USD 2906 232 1.80
62 243.00 SOURCE NASDAQ BIOTECH UCITS USD 2775978 1.72
Money Market Instruments 89 607970 5542 25000.00 SOURCE PHYSICAL GOLD P - ETC USD 3600 957 2.23
France 49541864 30.67 France 3687271 2.28
ANJOU ET DU MAINE (CAISSE 48.00 OFI PRECIOUS METALS-XL EUR 3687271 2.28
3000000 Lo AL DE C EUR 2999 573 1.86 . .
BANQUE FEDERATIVE DU CREDIT uxembourg 3623194 2.24
2000000 \riTUEL SA EO EUR 2000275 1.24 9335.00 LYXOR MSCI WORLD HEALTH CARE o0 3623 194 224
1500 000 COFACE SA 0.000% 28/06/2022 NEUCP EUR 1506 577 0.93 © TRUCITS ETF - C EUR CAP '
2000 000 ZDSg;“/EOTZEII\I’fI%I{IJTCDU LOIRET 0.000% EUR 2000 662 1.24 Jersey Island 2555625 1.58
ILE DE FRANCE(REGION D) 0.000% 125 000.00 ETFS PHYSICAL SILVER EUR 2555625 1.58
2000000 16159001 N EUR 2004 674 1.24 . .
3000 000 ' YSKE BANK ESTERCAP+0.075 EUR 2999 708 186 Total securities p°’“°"° 118 082 288 73.04
03/12/2021 NEU :
4000 000 KERING FINANCE 0.000% 27/09/2021 EUR 4004767 247
NEUCP
3000 000 KLEPIERRE 0.000% 27/10/2021 NEUCP EUR 3004 725 1.86
METROPOLE DE LYON 0.000%
3000000 50 o1 NEUCP EUR 3007 435 1.86
4000000 ORANGE SA 0.000% 22/07/2021 NEUCP  EUR 4001 242 2.48
REGIE AUTONOME DES
2000 000 p CbORTS PARISIENS EUR 2000 986 1.24
REGION BOURGOGNE-FRA 0.000%
3000000 5000021 NEUCP EUR 3003 964 1.86
REGION DES PAYS DE LA LOIRE
2000000 (o0 0071202 EUR 2000 601 1.24
RTE RESEAU DE TRANSPORT
3000000 [y b CITE SA EUR 3000 543 1.86
4000000 SEB SA 0.000% 13/07/2021 NEUCP EUR 4000 742 2.47
SEINE ET MARNE (DEPARTEMENT
3000000 o A0 000% 27 EUR 3002 597 1.86
SOCIETE GENERALE SA
3000000 perr oA pr0.095 17/12 EUR 2999 643 1.86
VEOLIA ENVIRONNEMENT SA 0.000%
2000000 57,050 I NE EUR 2003 150 1.24
United Kingdom 15029 592 9.27
BANK OF CHINA LTD/LONDON
3000000 (" re 012001 EUR 3005 857 1.86
MIZUHO INTERNATIONAL PLC
4000000 0o 0/09/2021 EUR 4004118 247
STANDARD CHARTERED BANK
4000000 () oo 037202 EUR 4013 181 2.47
UNICREDITO ITALIANO SPA
4000000 | 5\HON BRANCH) EUR 4006 436 247
Belgium 5007734 3.10
ENI FINANCE INTERNATIONAL SA
2000000 oo 6107720 EUR 2000 257 1.24
SOCIETE WALLONNE DU CREDIT
3000000 (o0 12200 EUR 3007 477 1.86

The accompanying notes form an integral part of these financial statements
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BNP PARIBAS FUNDS SICAV Aqua

Securities portfolio at 30/06/2021

Expressed in EUR
Quantity Denomination %E::;lcoyn Market value %a:Sfe?SCt Quantity Denomination %E::;lcoyn Market value %a:Sfe?SCt
Transferable securities admitted to an Sweden 61607 589 1.94
official stock exchange listing and/or 3094379 043 97.21 2066 901 ALFA LAVAL AB SEK 61 607 589 1.94
traded on another regulated market South Korea 49 300 815 155
Shares 3094 379 043 97.21 837 878 COWAY CO LTD KRW 49300 815 1.55
United States of Canada 46 598 402 1.46
America 1403 156 027 4411 1237 204 STANTEC INC CAD 46 598 402 1.46
496 470 SDVANCED DRAINAGE UsD 48801339 1.53 Australia 45568014 143
857 117 AGILENT TECHNOLOGIES INC USD 106 830 646 337 5525 666 ALS LTD AUD 45568 014 143
777053 AMERICAN WATER WORKS CO INC USD 100 992 646 3.17 Hong Kong 37218 739 117
661 552 CALIFORNIA WATER SERVICE GRP USD 30982 881 0.97 62 534 526 BEIING ENTERPRISES WATER GR HKD 19 954 642 0.63
290 897 DANAHER CORP USD 65 827 742 2.07 36 156 494 ICI\?ITIEQN li\/TIiggIEILCdLiTTD HKD 17264 097 0.54
409297 ECOLAB INC USD 71 087 700 223
2019 745 ESSENTIAL UTILITIES INC USD 77 833 162 245 Finland 34151525 1.07
614 238 ?Zé’l?ﬁ&‘géfél‘co UsD 45981 077 "™ 2571 651 KEMIRA os.a EUR 34151 525 1.07
426 611 FRANKLIN ELECTRIC CO INC UsD 29001 922 0.91 Brazil 32143 088 1.01
459276 IDEX CORP USD 25291 084 268 5151 147 CIA SANEAMENTO BASICO DE - ADR  USD 32 143 088 1.01
422 629 ITRON INC USD 35 630 700 112 |Total securities portfolio 3094 379 043 97.21
225 168 LINDSAY CORP USD 31381 876 0.99
5726 555 I‘[’iUELLER WATER PRODUCTS INC - USD 69 632 282 2.19
522016 PERKINELMER INC USD 67 969 045 2.14
111 942 POOL CORP USD 43294 812 1.36
1812531 REXNORD CORP USD 76 481 197 2.40
673 661 SMITH (A.O.) CORP USD 40934 321 1.29
813490 SPX FLOW INC USD 44752 583 1.41
745 628 TORO CO USD 69 086 436 2.17
1227 569 TRIMBLE INC USD 84 705 263 2.66
260 599 VALMONT INDUSTRIES USD 51871485 1.63
498 364 WATTS WATER TECHNOLOGIES - A USD 61317389 1.93
628 128 XYLEM INC USD 63 538 439 2.00
United Kingdom 622 045 063 19.54
681 041 FERGUSON PLC GBP 79 730 468 2.50
1713 147 HALMA PLC GBP 53722310 1.69
311039 LINDE PLC USD 75 825 428 2.38
7358 915 PENNON GROUP PLC GBP 97338 785 3.06
1385 116 PENTAIR PLC USD 78 827 455 248
5905 893 POLYPIPE GROUP PLC GBP 42103 868 1.32
2614021 SEVERN TRENT PLC GBP 76 156 637 2.39
272 407 SPIRAX-SARCO ENGINEERING PLC GBP 43203 696 1.36
6619 546 UNITED UTILITIES GROUP PLC GBP 75 136 416 236
Switzerland 188 442 191 5.91
75 324 FISCHER (GEORG) - REG CHF 94 343 963 2.96
67982 GEBERIT AG - REG CHF 43039 142 1.35
185028 SIKA AG - REG CHF 51059 086 1.60
Japan 168 749 651 5.30
4065 618 KUBOTA CORP PY 69234772 2.18
1325 700 KURITA WATER INDUSTRIES LTD PY 53 622 467 1.68
3187 299 SEKISUI CHEMICAL CO LTD Y 45892412 1.44
France 165 144 760 5.18
3815325 SUEZ EUR 76 497 266 2.40
3480 467 VEOLIA ENVIRONNEMENT EUR 88 647 494 278
The Netherlands 111718 904 3.51
1498 887 AALBERTS INDUSTRIES NV EUR 67 929 559 2.13
1268 521 ARCADIS NV EUR 43789 345 1.38
Denmark 64 426 920 2.02
1013 528 NOVOZYMES A/S - B DKK 64 426 920 2.02
Austria 64 107 355 2.01
1972 534 WIENERBERGER AG EUR 64 107 355 2,01

The accompanying notes form an integral part of these financial statements
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BNP PARIBAS FUNDS SICAV Asia ex-Japan Bond

Securities portfolio at 30/06/2021

Expressed in USD

. N uotation % of net . . uotation % of net
Quantity Denomination Q Market value ° Quantity Denomination Q Market value °
currency assets currency assets
Transferable securities admitted to an Singapore 4325 341 8.40
official stock exchange listing and/or 45140 494 87.52 1,000 000 2’1‘/%12135‘? INTERN 4.000% 17- USD 1057 688 205
fraded on another regulated market PUBLIC UTILITIES 3.010% 18-
250000 | o033 SGD 207 634 0.40
44 819 647 86.90 o
Bonds 420 000 g{%%g%m GOVT 1.750% 18- SGD 318 994 0.62
China 12357427 23.98 SINGAPORE GOVT 2.625% 18
3 625% 18-
AGRICUL DEV BANK 3.580% 16- 280000 1 /052028 SGD 227320 0.44
10 000 000 CNY 1567 857 3.04
22/04/2026 688 000 STNGAPORE GOVT 2.750% 12- SGD 585514 L4
AGRICULTURAL DEV BANK 4.390% 01/04/2042 .
10 000 000 CNY 1 629 090 3.16
17-08/09/2027 SINGAPORE GOVT 2.750% 16-
ALIBABA GROUP HOLDING 3.400% 100000 1 /032046 SGD 86 586 0.17
600 000 usD 654726 127
17-06/12/2027 470 000 STNGAPORE GOVT 2.875% 14- SGD 189415 076
CENTRAL HUIJIN 3.450% 19- 01/07/2029 .
20 000 000 CNY 3109313 6.04
22/05/2022 SINGAPORE GOVT 3.000% 09-
CHINA DEV BANK 3.810% 15- 1030000 100 00g SGD 823 347 1.60
10 000 000 CNY 1580412 3.06
05/02/2025 122 000 SINGAPORE GOVT 3.375% 13- SGD 106 692 021
CHINA EVERGRANDE 7.500% 17- 01/09/2033 :
1239 000 usD 880 697 1.71
28/06/2023 620 000 SINGAPORE GOVT 3.500% 07- SGD 522 151 101
900 000 CHINA SCE GRP 7.250% 19-19/04/2023 usD 925763 1.80 01/03/2027 :
0, -
500 000 SOPNTRY GARDEN S.000% I UsD 525719 1.02 South Korea 3195207 6.19
0 10, EXP-IMP BK KOREA 7.250% 17-
1 000 000 Izaéx/gzzgzzxfnc LTD 8.625% 19 USD 883 000 171 | 2300000000 05150004 IDR 166 779 032
0 17, KOREA TRSY BD 1.375% 19-
400 000 SS&?ZEOI;}EAGLE RETAIL 4.625% 13 USD 407 000 079 | 1177150000 /0005024 FLAT KRW 1043 991 2.02
KOREA TRSY BD 2.125% 17-
200 000 TENCENT HOLD 3.240% 20-03/06/2050 usD 193 850 0.38 365200000 |05 o0 FLAT & KRW 328471 0.64
. KOREA TRSY BD 2.250% 17-
Indonesia 5076 700 9.86 | 1336650000 |- 37 FLAT ° KRW 1202 160 2.33
HUTAMA KARYA PER 3.750% 20-
KOREA TRSY BD 2.375% 18-
200000 |05 m030 UsD 214225 0421 297560 000 1010972038 FLAT o KRW 272 453 0.53
INDONESIA GOVT 10.250% 07-
KOREA TRSY BD 2.625% 18-
11970 000 000 |50 > IDR 873 810 1.69 101430 000 KOREA TREY B o KRW 94031 0.18
INDONESIA GOVT 10.250% 07-
KOREA TRSY BD 3.750% 13-
5000000 000 |0 5% IDR 415 862 0.81 84000 000 KOREA TRSY Bl o KRW 37322 017
INDONESIA GOVT 10.500% 09-
5700 000 000 IDR 493 738 0.96 .
15/08/2030 Malaysia 2971979 5.75
INDONESIA GOVT 8.250% 11- MALAYSIA GOVT 3.620% 16-
8980 000 000 15/06/2032 IDR 686 815 1.33 1369 000 3011172021 MYR 332248 0.64
INDONESIA GOVT 8.375% 19- MALAYSIA GOVT 3.882% 18-
4175 000 000 15/04/2039 IDR 317 876 0.62 2050 000 14/03/2005 MYR 518 814 1.01
INDONESIA GOVT 9.000% 13- MALAYSIA GOVT 3.885% 19-
2260 000 000 15/03/2029 IDR 179 865 0.35 1720 000 15/08/2029 MYR 435 642 0.84
0, " 0, -
500 000 PERTAMINA 6.450% 14-30/05/2044 usD 649 000 1.26 220 000 %ﬁ%ﬁgss? INVEST 4.119% 19 MYR 53893 010
250 000 PT PERTAMINA 4.175% 20-21/01/2050 usD 256 609 0.50 MALAYSIA INVEST 4258% 17
: 2236 000 E870 2 MYR 576 891 112
800 000 lff/gl(/)zFOEDONESIA 5125% 15 USD 988 900 1.92 26/07/2027
0, -
325000 2’{%%25? INVEST 4.369% 18 MYR 84 565 0.16
Hong Kong 4689 655 9.08 MALAYSIAN GOVT 4.181% 14-
400 000 CHINA OIL 5.500% 19-25/01/2023 UsD 409 950 0.79 700000 4 <07 5004 MYR 177 684 0.34
) -
300 000 CN CINDA 2020 I 3.000% 21-20/01/2031 usb 285 806 0.55 608 000 1;/{%1;2\535;% GOVT 4.254% 15 MYR 153 408 0.30
CNAC HK FINBRID 3.875% 19-
700 000 usD 741 038 1.44 % 18-
19/06/2029 230 000 g@ﬁﬁg‘&lm GOVT 4.642% 18 MYR 60 180 0.12
CNAC HK FINBRID 4.625% 18-
845 000 usD 888 729 1.72 % 16-
14/03/2023 2200 000 MALAYSIAN GOVT 4.736% 16 MYR 578 654 112
0 -
400 000 fg&%’;ﬁ FINBRID 4.750% 19 usD 439 700 0.85 Thailand
qallan 2210475 4.29
800 00 1K GOVT BOND PRO 2.020% 19- HKD 110 245 0.21 THAILAND GOVT 2.875% 16-
07/03/2034 - 12140000 |20 : THB 389 892 0.76
HUARONG FIN 2019 3.375% 20- )
300000 5,05 5030 usD 205 500 0.40 4830 000 g(z)xﬁl/};ggl) GOVT 3.400% 15- THB 171 543 0.33
HUARONG FIN 2019 3.750% 19- I
500000 o 00 usD 367 500 0.71 3450 000 {%1/1;351513 GOVT 3.850% 10. THB 121743 024
HYSAN MTN LTD 2.820% 19- )
1000000 05t 50 usD 1030 596 2.00 5884000 }'7};(1)%61/1;3(1’\? GOVT 4.000% 15- THB 233 579 045
STUDIO CITY FIN 6.000% 20- o 0
200000 <000 usD 210 591 0.41 24905 000 ggﬁéﬁ;}) GOVT 4.500% 07 THB 849 969 165
. 0, -
India 4629 259 8.96 2720 000 E&lgggl) GOVT 4.875% 09 THB 105 167 0.20
ADANI ELECTRICIT 3.949% 20-
400 000 usD 399 575 0.77 % 07-
12/02/2030 8 450 000 E&%‘gg? GOVT 5.670% 07 THB 338 582 0.66
200 000 EX-IM BK OF IN 3.250% 20-15/01/2030 usD 203 288 0.39
0 -
29700 000 INDIA GOVT BOND 7.170% 18 INR 417 988 081 Philippines 1643412 3.18
08/01/2028 26 100 000 PHILIPPINE GOVT 3.625% 15- PHP 553 584 o7
23 340 000 INDIA GOVT BOND 7.350% 09- INR 331 908 0.64 09/09/2025 :
22/06/2024 : 8 000 000 PHILIPPINE GOVT 4.125% 14- PHP 168 748 03
6800 000 INDIA GOVT BOND 7.590% 15- INR 0771 015 20/08/2024 .
20/03/2029 : 5210000 PHILIPPINE GOVT 6.250% 18- PHP 124338 024
INDIA GOVT BOND 8.240% 14- 22/03/2028 -
62 880 000 INR 955279 1.85
10/11/2033 PHILIPPINE GOVT 8.000% 11-
1 000 000 POWER FIN CORP 6.150% 18- USD | 184 875 230 28850000 19,97/2031 PHP 796 742 1.54
06/12/2028 -
1000 000 REC LIMITED 3.375% 19-25/07/2024 usD 1038 625 2.01

The accompanying notes form an integral part of these financial statements
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BNP PARIBAS FUNDS SICAV Asia ex-Japan Bond

Securities portfolio at 30/06/2021

Expressed in USD

1 0,
Quantity Denomination Quotation Market value % of met
currency assets
British Virgin Islands 1535344 2.97
500 000 HUARONG FIN II 4.875% 16-22/11/2026 USD 350 000 0.68
MINMETALS BOUNTE 4.200% 16-
500 000 27/07/2026 USD 548 844 1.06
SCENERY JOURNEY 13.750% 18-
800 000 06/11/2023 USD 636 500 1.23
Sri Lanka 828 714 1.61
REP OF SRI LANKA 6.850% 19-
200 000 14/03/2024 USD 137 283 0.27
REP OF SRI LANKA 7.550% 19-
1 100 000 28/03/2030 USD 691 431 1.34
Canada 643 281 1.25
500 000 NEXEN INC 7.400% 98-01/05/2028 USD 643 281 1.25
Macao 388 666 0.75
MGM CHINA HOLDIN 5.875% 19-
370 000 15/05/2026 USD 388 666 0.75
Kazakhstan 324187 0.63
142 400 000 KAZAKHSTAN 5.300% 12-19/03/2022 KZT 324187 0.63
Floating rate bonds 320 847 0.62
Hong Kong 320 847 0.62
SHANGHAI COMM BK 19-
300 000 17/01/2029 FRN USD 320 847 0.62
Shares/Units in investment funds 3997972 7.76
Luxembourg 3997972 7.76
3291.00 BNP PARIBAS FUNDS RMB BOND - USD 3997972 776
X CAP
Total securities porffolio 49138466 9528

The accompanying notes form an integral part of these financial statements

Page 66



BNP PARIBAS FUNDS SICAV Asia ex-Japan Equity

Securities portfolio at 30/06/2021

Expressed in USD

. L uotation % of net
Quantity Denomination Q Market value °
currency assets
Transferable securities admitted to an
official stock exchange listing and/or 805382120 94.08
fraded on another regulated market
Shares 805 382 120 94,08
China 311368 402 36.36
2280600 ALIBABA GROUP HOLDING LTD HKD 64 654 562 7.55
21439 846 CHINA CONSTRUCTION BANK - H HKD 16 850 483 1.97
182 006 CHINA INTERNATIONAL TRAVEL - A CNY 8444 003 0.99
2482 000 CHINA MENGNIU DAIRY CO HKD 14 993 062 1.75
122 311 GDS HOLDINGS LTD - ADR USD 9600 190 1.12
144 100 JOYY INC USD 9506277 1.11
52921 KWEICHOW MOUTAICO LTD - A CNY 16 829 980 1.97
363 500 MEITUAN DIANPING-CLASS B HKD 14 984 855 1.75
583 100 NETEASE INC HKD 13202 780 1.54
1867 500 PING AN INSURANCE GROUP CO - H HKD 18272 795 2.13
979 061 S F HOLDING COLTD - A CNY 10 248 340 1.20
296 100 SHENZHOU INTERNATIONAL GROUP HKD 7466 227 0.87
259 132 TAL EDUCATION GROUP - ADR USD 6 537 900 0.76
811 794 TENCENT HOLDINGS LTD HKD 61 135384 7.14
1468 500 WUXI BIOLOGICS CAYMAN INC HKD 26 875 410 3.14
324 848 XUNNAN ENERGY NEW MATERIAL- CNY 11766 154 1.37
South Korea 145720616 17.02
11 240 LG HOUSEHOLD & HEALTH CARE KRW 17 574 534 2.05
63 975 NAVER CORP KRW 23 688 506 2.77
25 443 NCSOFT CORP KRW 18 516 498 2.16
901 265 SAMSUNG ELECTRONICS CO LTD KRW 64 389 243 7.52
191 269 SK HYNIX INC KRW 21551 835 2.52
Taiwan 143 878 283 16.81
ASE TECHNOLOGY HOLDING
5 140 000 CO LTD TWD 20 642 693 2.41
1678 000 CHAILEASE HOLDING CO LTD TWD 12 189 048 1.42
DELTA ELECTRONIC
1 864 000 INDUSTRIAL CO TWD 20248 820 2.37
TAIWAN SEMICONDUCTOR
3414 000 MANUFACTURING CO TWD 73 378 673 8.58
3768 000 UNIMICRON TECHNOLOGY CORP TWD 17 419 049 2.03
Hong Kong 86 865 805 10.14
3550400 AIA GROUP LTD HKD 44 118 306 5.15
960 700 ASM PACIFIC TECHNOLOGY LTD HKD 13 004 166 1.52
499 550 HONG KONG EXCHANGES & CLEAR HKD 29743 333 3.47
India 56 897 844 6.65
256 953 HDFC BANK LTD - ADR USD 18 788 403 2.19
488 495 HINDUSTAN UNILEVER LTD INR 16 247 574 1.90
300 767 JUBILANT FOODWORKS LTD INR 12 469 094 1.46
402 829 TITAN CO LTD INR 9392773 1.10
Indonesia 21 447 847 2.51
10 313 800 BANK CENTRAL ASIA TBK PT IDR 21447 847 2.51
Thailand 16 684 208 1.95
4520 600 AIRPORTS OF THAILAND PCL-FOR THB 8 744 997 1.02
4846 700 CENTRAL PATTANA PUB CO-FOREI THB 7939211 0.93
Singapore 14 169 909 1.66
51602 SEA LTD-ADR USD 14 169 909 1.66
United States of
America 8349 206 0.98
128 100 YUM CHINA HOLDINGS INC HKD 8349 206 0.98
Total securities portfolio 805382120  94.08

The accompanying notes form an integral part of these financial statements
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BNP PARIBAS FUNDS SICAV Asia ex-Japan Small Cap

Securities portfolio at 30/06/2021

Expressed in USD

Quantity Denomination %E::;lcoyn Market value %a:Sfe?SCt Quantity Denomination %E::;lcoyn Market value %a:Sfe?SCt
Transferable securities admitted to an Malaysia 1997 942 5.31
official stock exchange listing and/or 37168 361 98.71 1168 900 INARI AMERTRON BHD MYR 893 072 237
traded on another regu|c|fed market 586 600 MR DIY GROUP M BHD MYR 507 303 1.35

shares 37168 361 08.71 176 400 TIME DOTCOM BHD MYR 597 567 1.59
: Singapore 1937599 5.15
S5 136 AART’TI(N:!’I%STRIES LIMITED INR 8 sz 669392 211‘ i Z 417900 CAPITALgNL? RETAIL CHINA TRUST SGD 425968 113
16721 AAVAS FINANCIERS LTD INR 610 400 L6 757 100 LENDLEASE GLOBAL COMMERCIAL SGD 461 820 1.23
391 684 ASHOK LEYLAND LTD INR 646 485 1.72 2217 SEA LTD-ADR Usb 608 788 162
50 763 BOMBAY BURMAH TRADING CORP INR 904 206 2.40 1058500 STARHILL GLOBAL REIT SGb 441023 11
11997 INFO EDGE INDIA LTD INR 793 663 2.11 Thailand 1067 926 2.84
14 641 JUBILANT FOODWORKS LTD INR 606 982 1.61 630 400 AMATA CORP PUBLIC CO LTD-FOR THB 359948 0.96
56762 MADRAS CEMENTS LTD INR 783 484 2.08 1218 700 AP THAILAND PCL-FOREIGN THB 317 508 0.84
19 375 MINDTREE LTD INR 678 103 1.80 3910 800 WHA CORP PCL-FOREIGN THB 390 470 1.04
93 196 NARAYANA HRUDAYALAYA LTD INR 617378 1.64 Indonesia 871 396 232
159401 RELIANCE NIPPON LIFE ASSET M INR 785 613 2.09 6788 900 CIPUTRA DEVELOPMENT TBK PT IDR 435952 1.16
8854 TATA ELXSILTD INR 512895 1.36 14 337 700 PAKUWON JATI TBK PT IDR 435 444 1.16
39246 THYROCARE TECHNOLOGIES LTD INR 693 426 1.84 Total securities porifolio 37168 361 98.71
Taiwan 8214251 21.80
69 176 ADVANTECH CO LTD TWD 855 764 227
149 000 CHROMA ATE INC TWD 1022792 2.71
406 000 FORTUNE ELECTRIC CO LTD TWD 634 549 1.69
32000 GLOBALWAFERS CO LTD TWD 1054 076 2.79
623 000 MACRONIX INTERNATIONAL CO TWD 1019 880 2.71
48 000 MAKALOT INDUSTRIAL CO LTD TWD 471992 1.25
1146 000 MERCURIES & ASSOCIATES LTD TWD 927216 2.46
156 000 MICRO-STAR INTERNATIONAL CO TWD 881 110 2.34
10 000 PARADE TECHNOLOGIES LTD TWD 496 667 1.32
660 000 TSRC CORP TWD 850205 2.26
South Korea 7615192 20.21
44 469 BIONEER CORP KRW 849 704 2.26
61360 DOOSAN INFRACORE CO LTD KRW 787327 2.09
23169 HDC HYUNDAI DEVELOPMENT CO-E ~ KRW 646 912 1.72
11261 HYUNDAI DEPT STORE CO KRW 872 891 2.32
16 159 KOLON INDUSTRIES INC KRW 1156 568 3.06
12 078 LG ELECTRONICS-PREF KRW 841287 223
12 563 LS CORP KRW 787 934 2.09
6 154 MEDPACTO INC KRW 382275 1.02
1010 NCSOFT CORP KRW 735 042 1.95
11837 SK CHEMICALS CO LTD KRW 555252 1.47
Hong Kong 3759586 9.98
665000 CHINA HIGH SPEED TRANSMISSION HKD 422078 112
429 000 CHINESE ESTATES HOLDINGS LTD HKD 199 963 0.53
1624 000 COSCO SHIPPING INTERNATIONAL HKD 516247 1.37
521000 K WAH INTL HOLDINGS HKD 252 872 0.67
808 000 LVGEM CHINA REAL ESTATE INVE HKD 211183 0.56
2028000 SHUN TAK HOLDINGS LTD HKD 652 548 1.73
146 000 SITC INTERNATIONAL HOLDINGS HKD 609 723 1.62
475000 SUNLIGHT REAL ESTATE INVEST HKD 274 600 0.73
840 000 TOWNGAS CHINA CO LTD HKD 620372 1.65
China 3424 838 9.11
33736 21VIANET GROUP INC-ADR USD 774241 2.06
34900 ALIBABA GROUP HOLDING LTD HKD 989 408 2.63
1780 800 gg%’?ﬁgg{g” ANG HKD 414794 1.10
70 000 HAINAN MEILAN INTL AIRPORT - H HKD 292236 0.78

650 000 JINGRUI HOLDINGS LTD HKD 185 760 0.49

515000 TONG REN TANG TECHNOLOGIES -H ~ HKD 472816 1.26

231000 VIVA BIOTECH HOLDINGS HKD 295 583 0.79

The accompanying notes form an integral part of these financial statements
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BNP PARIBAS FUNDS SICAYV Belgium Equity

Securities portfolio at 30/06/2021

Expressed in EUR

Quantity Denomination %E::;lcoyn Market value %a:Sfe?SCt

Transferable securities admitted to an

official stock exchange listing and/or 260 054 721 99.79

fraded on another regulated market

Shares 260 054 721 99.79

Belgium 211 246 615 81.06

39 943 ACKERMANS & VAN HAAREN EUR 5687 883 2.18

92 221 AEDIFICA EUR 10 264 197 3.94

238 528 AGEAS EUR 11163 110 4.28

400 685 ANHEUSER - BUSCH INBEV SA/NV EUR 24 365 654 9.36

404 530 BALTA GROUP NV EUR 1173 137 0.45

122 337 BARCO N.V. EUR 2 823 538 1.08

5957 COFINIMMO EUR 764 879 0.29

48 482 COLRUYT SA EUR 2286411 0.88

101 077 ELIA SYSTEM OPERATOR SA/NV EUR 8995 853 345

75 972 FINANCIERE DE TUBIZE EUR 6480412 2.49

43981 GALAPAGOS NV EUR 2572 009 0.99

62 232 GROUPE BRUXELLES LAMBERT SA EUR 5870967 2.25

43 333 INCLUSIO SA EUR 931 660 0.36

121 751 I1ON BEAM APPLICATIONS EUR 2028372 0.78

371 889 KBC GROEP NV EUR 23912 462 9.18

99 711 KINEPOLIS EUR 4538 845 1.74

2714 LOTUS BAKERIES EUR 12 945 780 4.97

35742 MELEXIS NV EUR 3129212 1.20

113 262 MITHRA PHARMACEUTICALS - W/I EUR 2 689 973 1.03

134 907 NYXOAH SA EUR 3426 638 1.31

131 364 ONTEX GROUP NV - W/I EUR 1379322 0.53

100 051 OXURION NV EUR 250 128 0.10

134 992 PROXIMUS EUR 2199 020 0.84

442 030 RECTICEL EUR 6276 826 2.41

103 283 SHURGARD SELF STORAGE SA EUR 4203618 1.61

105 738 SOLVAY SA EUR 11335114 4.35

181 330 TELENET GROUP HOLDING NV EUR 5755414 2.21

141 403 UCB SA EUR 12 466 088 4.78

396 601 UMICORE EUR 20424 951 7.84

338 669 WAREHOUSES DE PAUW SCA EUR 10 905 142 4.18

The Netherlands 31696 287 12.16

90 908 ARGENX SE EUR 23190 630 8.90

763 524 ING GROEP NV EUR 8505 657 3.26

France 11171 960 4.29

211 310 BNP PARIBAS EUR 11 171 960 4.29

Luxembourg 5939859 2.28

95060 APERAM EUR 4107 543 1.58

36 464 RTL GROUP EUR 1832316 0.70

Shares/Units in investment funds 1143618 0.44

Luxembourg 1143618 0.44

9 558.36 ?gggﬁgm {]I\II\ISATXI/C_A)?I&EER 1D EUR 1143 618 0.44

Total securities porifolio 261198339 100.23

The accompanying notes form an integral part of these financial statements
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BNP PARIBAS FUNDS SICAYV Brazil Equity

Securities portfolio at 30/06/2021

Expressed in USD

Quantity Denomination %E::;lcoyn Market value %a:Sfe?SCt Quantity Denomination %E::;lcoyn Market value %a:Sfe?SCt
Transferable securities admitted to an 232060 RAIA DROGASIL SA BRL 1142755 0.96
official stock exchange listing and/or 115 768 279 9731 208 700 RANDON PARTICIPACOES SA-PREF BRL 564 394 0.47
fraded on another regulated market 91200 REDE DOR SAO LUIZ SA BRL 1254 622 1.0

467 870 RUMO SA BRL 1785 558 1.50
Shares 115768 279 9731 65600 SENDAS DISTRIBUIDORA SA BRL 1131360 0.95
Brazil 111771 604 03.95 235 352 SEQUOIA LOGISTICA E TRANSPOR BRL 1319 842 111
229 500 AMBEV SA BRL 780 722 0.66 232 686 SUZANO PAPEL E CELULOSE SA BRL 2773 474 233
855 183 AMBEV SA - ADR USD 2941 830 2.47 84 360 TELEFONICA BRASIL-ADR USD 717 060 0.60
380 691 ANIMA HOLDING SA BRL 1047 723 0.88 268 800 TOTVS SA BRL 2016 853 1.70
121 171 AREZZO INDUSTRIA E COMERCIO BRL 2281973 1.92 83 865 ULTRAPAR PARTICIPACOES SA BRL 307 357 0.26
1392 156 B3 SA-BRASIL BOLSA BALCAO BRL 4666 527 3.93 27832 g;gmﬁf PARTICIPACOES SA- USD 104 648 0.09
329717 BANCO BRADESCO - ADR Usb 1691448 142 110 200 USINAS SIDER MINAS GER-PF A BRL 419 464 035
496035 BANCO BRADESCO SA PREF ot poaso sss| OVALESA
166 024 BANCO DO BRASIL S.A. BRL 1063 069 0.89 54400 XQM&Z%%CS%AO o BRL 613939 052
100 100 BANCO INTER SA-UNITS BRL 1551808 1.30 674300 VIA VAREJO SA BRL 2121853 1.78
103 203 BANCO SANTANDER BRASIL-UNIT BRL 832966 0.70 699 444 WEG SA BRL 4696 063 3.96
90 001 BB SEGURIDADE PARTICIPACOES BRL 414323 035 400 YDUQS PART BRL 2618 0.00
674 824 BRADESPAR SA - PREF BRL 9996 193 8.41 Cayman Islands 3996 675 336
68 700 BRASILAGRO-CIA BRASILEIRA DE BRL 410731 035 164 303 BANCO BTG PACTUAL SA-UNIT BRL 3996 675 336
37400 BRASKEM SA-PREF A BRL 443 847 0.37
30779 BRE SA BRL 167 639 o014 |Other transferable securities 0 0.00
67 673 BRF SA - ADR USD 370 171 031
Bonds 0 0.00
257877 CCR SA BRL 691218 0.58
213 983 CEMIG SA - ADR USD 509 280 0.43 Brazil 0 0.00
84 100 CENTRAIS ELETRICAS BRASILIER BRL 723 533 0.61 13 290 g‘g’?&%‘c g\g;%_s(%%ﬁ;:;/ BRL 0 0.00
82 800 CENTRAIS ELETRICAS BRAS-PR B BRL 713998 0.60 e .
249 621 CIA SIDERURGICA NACIONAL SA BRL 2188341 1.84 Total securities portfolio 115768 279 97:31
343400 CIELO SA BRL 249 105 021
19 488 COSAN SA -ADR USD 370 662 031
357200 COSAN SA INDUSTRIA COMERCIO BRL 1705 604 143
179 682 ENERGISA SA - UNITS BRL 1668 670 1.40
286 360 EQUATORIAL ENERGIA SA - ORD BRL 1415285 1.19
183 600 GERDAU SA - ADR USD 1083 240 091
210 375 GERDAU SA - PREF BRL 1241 402 1.04
658 417 HAPVIDA PARTICIPACOES E INVE BRL 2022012 1.70
255400 HOSPITAL MATER DEI SA BRL 854 069 0.72
76 445 HYPERA SA BRL 525134 0.44
144700 INTELBRAS SA INDUSTRIA DE TE BRL 827619 0.70
448 370 ITAU UNIBANCO H PREF - ADR USD 2694 704 226
95 465 ITAU UNIBANCO HOLDING S-PREF BRL 566 944 0.48
1763 672 ITAUSA INVESTIMENTOS ITAU-PR BRL 3918977 329
221700 KLABIN SA - UNIT BRL 1163755 0.98
188 208 LOCALIZA RENT A CAR BRL 2400 480 2.02
90 934 LOJAS AMERICANAS SA BRL 374 401 031
98 182 LOJAS AMERICANAS SA-PREF BRL 422 244 035
206 870 LOJAS RENNER SA BRL 1823453 1.53
782 117 MAGAZINE LUIZA SA BRL 3296 569 277
308 900 MARFRIG GLOBAL FOODS SA BRL 1178257 0.99
22 968 METALURGICA GERDAU SA-PREF BRL 63303 0.05
227800 MITRE REALTY EMPREENDIMENTOS ~ BRL 541 140 045
104 846 MULTIPLAN EMPREENDIMENTOS BRL 491 021 0.41
436 167 NATURA &CO HOLDING SA BRL 4931989 4.16
160 879 NOTRE DAME INTERMED PAR SA BRL 2722 955 2.29
388 105 OCEANPACT SERVICOS MARITIMOS BRL 691 460 0.58
432800 PETRO RIO SA BRL 1681 044 1.41
258 827 PETROBRAS DISTRIBUIDORA SA BRL 1376 181 1.16
280 900 PETROLEO BRASILEIRO PETROBRAS ~ BRL 1 695 630 1.43
217531 f’i’gl{{OLEO BRASILEIRO PETROBRAS /0 5 660 404 4
146 681 }’EA”ISEOLEO BRASILEIRO PETROBRAS |10 1732 303 146
300 867 ?I;;E?LEO BRASILEIRO PETROBRAS gy 1764 594 1.48

The accompanying notes form an integral part of these financial statements
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BNP PARIBAS FUNDS SICAV China A-Shares

Securities portfolio at 30/06/2021

Expressed in USD

Quantity Denomination %E::;lcoyn Market value %a:Sfe?SCt
Transferable securities admitted to an
official stock exchange listing and/or 151 413 684 93.98
fraded on another regulated market
Shares 151 413 684 93.98
China 151413 684 93.98
1052000 AIR CHINALTD - A CNY 1266 389 0.79
229700 ANHUI CONCH CEMENT CO LTD - A CNY 1458318 0.91
546 600 BANK OF NINGBO CO LTD - A CNY 3295178 2.05
726 450 BEIJING ORIENTAL YUHONG - A CNY 6213 489 3.86
759 400 BEIJING SINNET TECHNOLOGY-A CNY 1690172 1.05
840 300 C+S PAPERCOLTD - A CNY 3579 909 222
72 600 CHINA INTERNATIONAL TRAVEL - A CNY 3368211 2.09
922200 CHINA MERCHANTS BANK - A CNY 7729 698 4.80
517 300 CHINA PACIFIC INSURANCE GR - A CNY 2317 828 1.44
4188 200 CHINA PETROLEUM + CHEMICAL - A CNY 2825324 1.75
407 900 CHINA VANKE COLTD - A CNY 1502 421 0.93
993 700 CITIC SECURITIES CO - A CNY 3832928 2.38
114 500 iONTEMPORARY AMPEREX TECHN- ONY 9476 892 5.88
207 600 GLODON SOFTWARE CO LTD - A CNY 2 188 408 1.36
339 000 HANGZHOU ROBAM APPLIANCES - A CNY 2438917 1.51
193 600 HANGZHOU TIGERMED CONSULTI-A CNY 5791703 3.59
413 300 HONGFA TECHNOLOGY CO LTD-A CNY 4007 606 2.49
1579 700 HUATAI SECURITIES CO LTD - A CNY 3861 041 2.40
687 300 HUAYU AUTOMOTIVE SYSTEMS - A CNY 2793 138 1.73
253 390 HUNDSUN TECHNOLOGIES INC - A CNY 3652801 2.27
717 300 INNER MONGOLIA YILI INDUS - A CNY 4083 940 2.53
170 448 JIANGSU HENGLI HIGHPRESSUR-A CNY 2263 940 1.41
448 388 JIANGSU HENGRUI MEDICINE C - A CNY 4712 567 2.92
20 700 KWEICHOW MOUTAI CO LTD - A CNY 6583 031 4.09
407 070 LUXSHARE PRECISION INDUSTR - A CNY 2 895234 1.80
31439 MAXSCEND MICROELECTRONICS -A CNY 2612132 1.62
472 000 MIDEA GROUP COLTD - A CNY 5207 652 3.23
168 816 MONTAGE TECHNOLOGY CO LTD-A CNY 1628 357 1.01
593 000 PING AN INSURANCE GROUP CO - A CNY 5894 927 3.66
707 800 POLY REAL ESTATE GROUP CO - A CNY 1318 251 0.82
322300 SFHOLDINGCOLTD-A CNY 3373 681 2.09
53 500 SANGFOR TECHNOLOGIES INC-A CNY 2145343 1.33
82 600 SHENZHEN MINDRAY BIO-MEDIC-A CNY 6129 601 3.80
911 600 SUOFEIYA HOME COLLECTION C - A CNY 3412733 2.12
559 500 VENUSTECH GROUP INC - A CNY 2510135 1.56
627 200 WEICHAI POWER CO LTD - A CNY 1732092 1.08
81 100 WILL SEMICONDUCTOR LTD-A CNY 4034910 2.50
138 000 WULIANGYE YIBIN COLTD - A CNY 6353 881 3.94
277 440 WUXI APPTEC CO LTD-A CNY 6715376 4.17
777 870 ZHEJIANG SANHUA INTELLIGEN-A CNY 2 883 934 1.79
273 800 ZHONGIJI INNOLIGHT CO LTD-A CNY 1631 596 1.01
Total securities portfolio 151413684  93.98

The accompanying notes form an integral part of these financial statements
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BNP PARIBAS FUNDS SICAV China Equity

Securities portfolio at 30/06/2021

Expressed in USD

Quantity Denomination %E::;lcoyn Market value %a:Sfe?SCt Quantity Denomination %E::;lcoyn Market value %a:Sfe?SCt
Transferable securities admitted to an Taiwan 62 168 333 226
official stock exchange listing and/or 2 638 448 220 96.04 | 634 000 TATWAN SEMICONDUCTOR WD 35120313 128

MANUFACTURING CO
traded on another regulated market 1347000 YAGEO CORPORATION TWD 27048 020 0.98
Shares 2638448220 9604 \16tq] securities porifolio 2638448220 96.04
China 2419576 408 88.07

1402000 AAC TECHNOLOGIES HOLDINGS INC ~ HKD 10 474 848 0.38

10495 852 AIR CHINA LTD - A CNY 12 634 823 0.46

8918 000 AIR CHINA LTD - H HKD 6552 653 0.24

700 161 ALIBABA GROUP HOLDING - ADR USD 158 782 511 5.78

65 398 BEIGENE LTD-ADR UsSD 22 443 940 0.82

33 872000 BELJING CAPITAL INTL AIRPORT - H HKD 22457 147 0.82
6 444 535 BELJING ORIENTAL YUHONG - A CNY 55121 549 2.01
397 640 BILIBILI INC-SPONSORED ADR USD 48 448 458 1.76

28 549 000 CATHAY MEDIA AND EDUCATION HKD 19 831228 0.72
621087 CHINA INTERNATIONAL TRAVEL-A  CNY 28 814 769 1.05
21735000 CHINA LIFE INSURANCE CO - H HKD 43122 603 1.57
11882 000 CHINA MENGNIU DAIRY CO HKD 71775 812 2.61
7579000 CHINA MERCHANTS BANK - H HKD 64 582 689 235
78270 000 CHINA PETROLEUM & CHEMICAL-H  HKD 39677 158 1.44
28 112000 CHINA YUHUA EDUCATION CORP L HKD 25 446 497 0.93

7800 000 CHINASOFT INTERNATIONAL LTD HKD 14207 570 0.52

15585000 CITIC SECURITIES CO LTD - H HKD 39059 352 1.42

1315933 iONTEMP ORARY AMPEREX TECHN- -y 108 916 645 3.96

604 619 GDS HOLDINGS LTD - ADR USD 47 456 545 1.73

1568 931 HANGZHOU TIGERMED CONSULTI-A  CNY 46 935 860 171

4932409 HONGFA TECHNOLOGY CO LTD-A CNY 47 827 606 1.74

5479 885 HUAYU AUTOMOTIVE SYSTEMS - A CNY 22 269 859 0.81

1695073 JD.COM INC - ADR USD 135 283 776 4.92

8608 000 LI NING CO LTD HKD 104 941 364 3.82

4931000 LONGFOR PROPERTIES HKD 27 570 352 1.00

2683 153 LUXSHARE PRECISION INDUSTR - A CNY 19083 587 0.69

2630 900 MEITUAN DIANPING-CLASS B HKD 108 455 721 3.95

2015 334 MIDEA GROUP CO LTD - A CNY 22235 503 0.81

10 524 000 MINTH GROUP LTD HKD 49961 117 1.82

2744 899 MONTAGE TECHNOLOGY CO LTD-A CNY 26 476 608 0.96

1007 036 NETEASE INC - ADR USD 116 060 899 422

4685320 NEW ORIENTAL EDUCATIO - ADR USD 38372771 1.40

11559500 PING AN INSURANCE GROUP CO - H HKD 113 105 418 4.12

1017 744 SHENZHEN MINDRAY BIO-MEDIC-A CNY 75 524 991 275

364200 SUNNY OPTICAL TECH HKD 11 498 282 0.42

13 177 372 SUOFEIYA HOME COLLECTION C-A  CNY 49331782 1.80

255 356 TAL EDUCATION GROUP - ADR USD 6442 632 023

2668 100 TENCENT HOLDINGS LTD HKD 200 931 907 732

6391 037 VENUSTECH GROUP INC - A CNY 28672 684 1.04

870 455 WILL SEMICONDUCTOR LTD-A CNY 43307 117 1.58

1272 186 WULIANGYE YIBIN CO LTD - A CNY 58 574 768 2.13

2189280 WUXI APPTEC CO LTD-H HKD 51073 900 1.86

6229 000 WUXI BIOLOGICS CAYMAN INC HKD 113 998 589 4.15

349 356 ZAI LAB LTD-ADR UsSD 61832518 225

Hong Kong 78 619 639 2.87

655800 AIA GROUP LTD HKD 8 149 162 0.30

8050 000 CHINA RESOURCES LAND LTD HKD 32558 976 1.19

34740 000 SJM HOLDINGS LTD HKD 37911 501 1.38

United States of
America 78 083 840 2.84
1178 624 YUM CHINA HOLDINGS INC USD 78 083 840 2.84

The accompanying notes form an integral part of these financial statements
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BNP PARIBAS FUNDS SICAV Climate Impact

Securities portfolio at 30/06/2021

Expressed in EUR
. N uotation % of net . . uotation % of net
Quantity Denomination Q Market value ° Quantity Denomination Q Market value °
currency assets currency assets
Transferable securities admitted to an Australia 70 831 246 250
official stock exchange listing and/or 3122 840 593 97.80 11020 409 BRAMBLES LTD AUD 79 831 246 2.50
traded on another regulated market China 75 007 868 235
Shares 3122 840 593 97.80 41268 934 XINYI SOLAR HOLDINGS LTD HKD 75 007 868 235
United States of France 70 869 762 2.22
America 1421 867 899 4453 793 970 LEGRAND SA EUR 70 869 762 2.22
ADVANCED DRAINAGE
493296 (veTEMS INC UsD 48 489 345 1.52 Sweden 61 993 548 1.94
823 853 ALTAIR ENGINEERING INC - A USD 47913 940 150 6 984 432 NIBE INDUSTRIER AB-B SHS SEK 61993 548 1.94
641619 AMERICAN WATER WORKS CO INC UsD 83 390 452 261 Italy 57005 938 1.79
454 195 BADGER METER INC UsD 37579 571 1.18 357 404 DIASORIN SPA EUR 57 005 938 1.79
402 114 CADENCE DESIGN SYS INC UsD 46392 813 1.45
Hong Kong 52691 049 1.65
1012897 DARLING INGREDIENTS INC Usb 37652878 1.81 41556 000 BEIJING ENTERPRISES WATER GR HKD 13 260 436 0.42
254 040 GENERAC HOLDINGS INC UsD 88 932 208 2.79
HANNON ARMSTRONG 12 594 000 Xgﬁ&%ééNTERNAHONAL HKD 39430613 1.23
1239 760 UsD 58 700 164 1.84
SUSTAINABLE .
316 783 HERC HOLDINGS INC UsD 29936 648 094 Brazil 48765950 1.53
553454 HUBBELL INC USD 47 197 357 27 7815073 CIA SANEAMENTO BASICO DE - ADR  USD 48 765 950 1.53
270 391 IPG PHOTONICS CORP usD 48 056 591 1.50 South Korea 41 695 675 1.31
683 742 ITRON INC USD 57 644 426 1.81 708 627 COWAY CO LTD KRW 41695 675 1.31
198 154 LENNOX INTERNATIONAL INC usD 58 615 754 1.84 Belgium 40 565 160 127
263 462 LITTELFUSE INC UsD 56 604 674 1.77 787 673 UMICORE EUR 40 565 160 127
208 288 MONOLITHIC POWER SYSTEMS INC UsD 65 591 663 2.05 .
814 805 ORMAT TECHNOLOGIES INC UsD 47772 486 1.50 Austria 29639 040 0.93
287200 LENZING AG EUR 29 639 040 0.93
762 160 PTC INC UsD 90 785 667 2.83
2405 963 RAYONIER INC USD 72 895 059 228 | Total securities portfolio 3122840593 97.80
398 749 REPLIGEN CORP UsD 67 120 563 2.10
351 835 SOLAREDGE TECHNOLOGIES INC UsD 81993 962 2.57
1226 898 TRIMBLE INC UsD 84 658 962 2.65
399 189 WATTS WATER TECHNOLOGIES - A UsD 49 115 159 1.54
542014 XYLEM INC UsD 54 827 557 1.72
United Kingdom 278 675 024 8.72
489021 APTIV PLC UsD 64 877 033 2.03
1945 922 HALMA PLC GBP 61021 865 1.91
1251 904 PENTAIR PLC UsD 71246 312 2.23
514 060 SPIRAX-SARCO ENGINEERING PLC GBP 81529 814 2.55
Denmark 198 649 724 6.22
1007 373 CHRISTIAN HANSEN HOLDING A/S DKK 76 674 818 2.40
744 004 NOVOZYMES A/S - B DKK 47294 092 1.48
2268 567 VESTAS WIND SYSTEMS A/S DKK 74 630 814 234
The Netherlands 146 024 158 4.57
534 545 KONINKLIJKE DSM NV EUR 84 137 383 2.63
1160 232 SIGNIFY NV EUR 61 886 775 1.94
Japan 125 938 693 3.94
1814 600 AZBIL CORP Y 63 362 694 1.98
4346 000 SEKISUI CHEMICAL CO LTD Y 62 575 999 1.96
Germany 120 429 629 3.77
1077 704 NEMETSCHEK AG EUR 69 533 462 2.18
1 604 545 TEAMVIEWER AG EUR 50 896 167 1.59
Norway 96 362 012 3.02
1008 528 SALMAR ASA NOK 56 450 450 1.77
857 460 TOMRA SYSTEMS ASA NOK 39911 562 1.25
Taiwan 95 354 762 2.99
1371331 ADVANTECH CO LTD TWD 14 305 167 0.45
DELTA ELECTRONIC
8848000 |\ R AL CO TWD 81049 595 2.54
Spain 81473 456 2.55
4169 573 EDP RENOVAVEIS SA EUR 81473 456 255

The accompanying notes form an integral part of these financial statements
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BNP PARIBAS FUNDS SICAV Consumer Innovators

Securities portfolio at 30/06/2021

Expressed in EUR

Quantity Denomination %E::;lcoyn Market value %a:Sfe?SCt Quantity Denomination %E::;lcoyn Market value %a:Sfe?SCt
Transferable securities admitted to an Japan 00 449 376 719
official stock exchange listing and/or 1366 106 313 98.75 41000 FAST RETAILING CO LTD PY 25980 051 1.88
traded on another regu|c|fed market 300 500 MERCARI INC IPY 13431921 0.97

shares 1366 106 313 08.75 36 100 NINTENDO CO LTD Y 17 696 166 1.28
515900 SONY CORP Y 42341238 3.06
United States of .
America 898 392 302 64.94 Argenhno 38 111275 2.76
190 094 ACTIVISION BLIZZARD INC UsD 15298 568 L11 29013 MERCADOLIBRE INC Usb 3811275 276
5477 ALPHABET INC - A UsD 11277 244 0.82 Canada 32649 104 2.36
45360 AMAZON.COM INC USD 131584 161 9.50 106 087 LULULEMON ATHLETICA INC USD 32 649 104 2.36
660 478 AMERICAN EAGLE OUTFITTERS UsD 20902 049 1.51 Germany 30 701 303 222
108 847 APPLE INC usb 12570 778 0.91 97 806 ADIDAS AG EUR 30701 303 222
572800 AZEK CO INC/THE UsD 20 508 549 1.48 Ausiralia 24 238072 175
333 352 BALLYS CORP Usb 15210116 110 317 682 DOMINOS PIZZA ENTERPRISES AUD 24238 072 175
21052 BEYOND MEAT INC UsD 2795 750 0.20
20 242 BOOKING HOLDINGS INC UsD 37348274 2.70 Malta 16 841793 122
148 881 BUMBLE INC-A USD 7231 255 0.52 828 292 GVC HOLDINGS PLC GBP 16 841 793 1.22
126 594 CHEWY INC - CLASS A UsD 8 508 987 0.62 Ireland 10 684 744 0.77
224 473 COLUMBIA SPORTSWEAR CO UsD 18 618 066 1.35 69 778 FLUTTER ENTERTAINMENT PLC-DI GBP 10 684 744 0.77
236 131 DICKS SPORTING GOODS INC UsD 19949 376 1.44 Sweden 3093 853 0.22
126 500 ELECTRONIC ARTS INC UsD 15342 352 L11 150 000 OATLY GROUP AB USb 3093 853 o
94355 ESTEE LAUDER COMPANIES - A UsD 25307 731 1.83
109 329 FIVE BELOW USD 17 817 705 1.29 |Shares/Units in investment funds 29 176 697 2.11
215 135 FRONTDOOR INC UsD 9037 883 0.65
47109 GENERAC HOLDINGS INC usD 16 491 527 1.19 France 29176 697 2.11
272 211 HOLOGIC INC USD 15 314 881 L1 1278.94 BNP PARIBAS MOIS ISR - I - CAP EUR 29 176 697 211
295 838 HOME DEPOT INC USD 79 551 209 574 |Total securities porffolio 1395283010  100.86
41761 LENDINGTREE INC UsD 7461271 0.54
70 508 MASIMO CORP UsD 14414929 1.04
64017 MERITAGE HOMES CORP UsD 5078 606 0.37
440 755 NIKE INC - B UsD 57418 196 4.15
79713 PAYPAL HOLDINGS INC - W/I UsD 19 592 500 1.42
252 745 PETMED EXPRESS INC UsD 6788 033 0.49
194268 PINTEREST INC- CLASS A UsD 12933 180 0.93
210 389 PLANET FITNESS INC - A UsD 13 350 006 0.97
216 327 REVOLVE GROUP INC UsD 12 568 455 0.91
372214 SPROUTS FARMERS MARKET INC UsD 7799 577 0.56
57032 SQUARE INC - A UsD 11724 767 0.85
408 610 STARBUCKS CORP UsD 38 524 904 2.78
222 026 TARGET CORP UsD 45258 930 3.27
52153 TESLA INC UsD 29 891 554 2.16
329 389 TWITTER INC UsD 19112 284 1.38
88 584 ULTA BEAUTY INC UsD 25828 223 1.87
50 133 VAIL RESORTS INC UsD 13 380 637 0.97
127 649 WALT DISNEY CO UsD 18919 694 1.37
226268 YETI HOLDINGS INC UsD 17519 123 1.27
360 889 YUM CHINA HOLDINGS INC UsD 20 160 972 1.46
France 110 745 756 8.01
45961 KERING EUR 33873257 245
60213 LOREAL EUR 22 628 045 1.64
82027 LVMH EUR 54244 454 3.92
China 101 198 735 7.31
100 522 ALIBABA GROUP HOLDING - ADR UsD 19222 851 1.39
266 032 JD.COM INC - ADR UsD 17903 714 1.29
3746 500 LI NING CO LTD HKD 38514309 2.78
117 494 TAL EDUCATION GROUP - ADR UsD 2499 683 0.18
363 100 TENCENT HOLDINGS LTD HKD 23058 178 1.67

The accompanying notes form an integral part of these financial statements
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BNP PARIBAS FUNDS SICAYV Disruptive Technology

Securities portfolio at 30/06/2021

Expressed in EUR

Quantity Denomination %E::;lcoyn Market value %a:Sfe?SCt Quantity Denomination %E::;lcoyn Market value %a:Sfe?SCt
Transferable securities admitted to an Denmark 53740 821 1.82
official stock exchange listing and/or 2935 684 965 99.41 149 006 GENMAB A/S DKK 51416 964 1.74
traded on another regu|c|fed market 67 496 GENMAB A/S -SP ADR uUsDh 2323857 0.08

Shares 2 935 684 965 99.41 Canada 28153 956 0.95

United States of 22 853 SHOPIFY INC - CLASS A USD 28 153 956 0.95

America 2354576172 79.74 |Shares/Units in investment funds 13716 110 0.46
161 464 ADOBE SYSTEMS INC USD 79 736 721 2.70

1408 925 ADVANCED MICRO DEVICES UsD 111 594 844 3.78 France 13716 110 0.46

63 527 ALPHABET INC - A USD 130 803 266 4.43 601.24 BNP PARIBAS MOIS ISR - I - CAP EUR 13716 110 0.46

29 409 AMAZON.COM INC USD 85312139 2.89 TOiOl SeCUI'iﬁeS por."o“o 2949 401 075 99.87
240 315 AMERICAN TOWER CORP - A USD 54 742 132 1.85
1559053 APPLE INC USD 180 055 568 6.11
20 486 BOOKING HOLDINGS INC USD 37798 475 1.28
220917 CARDLYTICS INC USD 23 645328 0.80
363 352 CDW CORP/DE USD 53511617 1.81
1507 508 CIENA CORP USD 72 318 180 245
612 082 COPART INC USD 68 041 800 2.30
356 356 ENTEGRIS INC USD 36951 764 1.25
93 250 EPAM SYSTEMS INC USD 40 177 941 1.36
73 061 EQUINIX INC USD 49 446 630 1.67
285 634 EVERBRIDGE INC USD 32776 014 1.11
1162217 FIRST SOLAR INC USD 88 702 471 3.00
347991 ;N)(EElffgggllﬁléNTAL USD 34 831378 1.18
195 170 IRHYTHM TECHNOLOGIES INC USD 10919 580 0.37
263 158 MASIMO CORP USD 53 801 043 1.82
892 944 MICRON TECHNOLOGY INC USD 63 987 167 2.17
714 811 MICROSOFT CORP USD 163 287 207 5.54
901 542 NEW RELIC INC USD 50911 770 1.72
607 202 NIKE INC - B USD 79 101 642 2.68
274 002 PALO ALTO NETWORKS INC USD 85 731 041 2.90
546 251 PLEXUS CORP USD 42 105 408 1.43
2703 536 PURE STORAGE INC - CLASS A USD 44 523 196 1.51
544 616 RAPID7 INC USD 43 458 143 1.47
386 107 SALESFORCE.COM INC USD 79 529772 2.69
101 233 SERVICENOW INC USD 46911 709 1.59
210 553 SIGNATURE BANK USD 43 614 423 1.48
317 075 SNOWFLAKE INC-CLASS A USD 64 650 253 2.19
208 522 SQUARE INC - A USD 42 868 424 1.45
411 737 TRANE TECHNOLOGIES PLC USD 63 932 247 2.16
954 521 TWITTER INC USD 55384 594 1.88
193 494 VERISIGN INC USD 37 150 391 1.26
518 657 VISAINC - A USD 102 261 894 3.46
Taiwan 83 688 770 2.83
825953 TAIWAN SEMICONDUCTOR - ADR USD 83 688 770 2.83
The Netherlands 80 830 935 2.74
139 508 ASML HOLDING NV EUR 80 830 935 2.74
China 73225176 2.48
191 572 ALIBABA GROUP HOLDING - ADR USD 36 634 369 1.24
576 200 TENCENT HOLDINGS LTD HKD 36 590 807 1.24
Japan 71599 720 2.42
70 800 KEYENCE CORP JPY 30107 483 1.02
294 600 SHIN-ETSU CHEMICAL CO LTD JPY 41492 237 1.40
Israel 69413 072 2.35
631 895 CYBERARK SOFTWARE LTD/ISRAEL USD 69 413 072 235
Switzerland 60 711 901 2.06
532492 TE CONNECTIVITY LTD USD 60 711 901 2.06
Germany 59 744 442 2.02
447 122 SIEMENS AG - REG EUR 59 744 442 2.02

The accompanying notes form an integral part of these financial statements
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BNP PARIBAS FUNDS SICAV Ecosystem Restoration

Securities portfolio at 30/06/2021

Expressed in EUR

. N uotation % of net . . uotation % of net
Quantity Denomination Q Market value ° Quantity Denomination Q Market value °
currency assets currency assets

Transferable securities admitted to an Norway 1330150 1.29

official stock exchange listing and/or 102 620 169 99.44 336825 VOW ASA NOK 1330 150 129

fraded on another regquTed market Total securities porﬂo"o 102 620 169 99.44
Shares 102 620 169 99.44

United States of
America 42179 740 40.88
37787 AECOM USD 2017 601 1.96
108 683 APPHARVEST INC USD 1466 336 1.42
394095 AQUABOUNTY TECHNOLOGIES USD 1781220 1.73
739896 ATLANTIC SAPPHIRE ASA NOK 6590 612 6.38
13009 CLEAN HARBORS INC USD 1021720 0.99
111 454 DANIMER SCIENTIFIC INC UsD 2354265 2.28
121 058 HAIN CELESTIAL GROUP INC USD 4095 495 3.97
63 610 HYDROFARM HOLDINGS GROUP INC  USD 3170 577 3.07
MONTROSE ENVIRONMENTAL
72015 Group UsD 3258 559 3.16
489 384 ORIGIN MATERIALS INC USD 3383 885 328
166 738 PERIDOT ACQUISITION CORP -A USD 1712513 1.66
41029 TETRA TECH INC USD 4222261 4.09
62 451 TRIMBLE INC UsD 4309272 4.18
237000 VIEW INC USD 1694713 1.64
90 023 WHOLE EARTH BRANDS INC USD 1100711 1.07
Denmark 10 302 522 9.98
52940 CHRISTIAN HANSEN HOLDING A/S DKK 4029 456 3.90
67037 NOVOZYMES A/S - B DKK 4261 340 413
4900 ROCKWOOL INTL A/S - B DKK 2011726 1.95
Canada 9492 465 9.20
207 483 ANAERGIA INC CAD 1968 157 1.91
314016 FARMERS EDGE INC CAD 2561738 2.48
73 104 GFL ENVIRONMENTAL INC-SUB VT USD 1967 687 1.91
290 166 SUNOPTA INC USD 2994 883 2.90
France 8678813 8.41
38084 CARBIOS EUR 1618570 1.57
69 042 DANONE EUR 4099 024 3.97
116 263 VEOLIA ENVIRONNEMENT EUR 2961219 2.87
China 5018 556 4.85
199000 BYD CO LTD - H HKD 5018 556 485
Germany 4367122 4.23
37167 SYMRISE AG EUR 4367122 423
Sweden 3951881 3.83
184 576 BILLERUDKORSNAS AB SEK 3091 129 3.00
49 154 RE:NEWCELL AB SEK 860 752 0.83
Brazil 3259 960 3.16
736 486 KLABIN SA - UNIT BRL 3259 960 3.16
The Netherlands 3138241 3.04
19938 KONINKLIJKE DSM NV EUR 3138241 3.04
United Kingdom 3095519 3.00
219 556 CNH INDUSTRIAL NV USD 3095519 3.00
Spain 2978 520 2.89
869 387 ENCE ENERGIA Y CELULOSA SA EUR 2978 520 2.89
Hong Kong 2949 312 2.86
VITASOY INTERNATIONAL

942000 SN GS HKD 2949312 2.86
Japan 1877 368 1.82
121 800 SUMITOMO FORESTRY CO LTD Y 1877 368 1.82

The accompanying notes form an integral part of these financial statements

Page 76



BNP PARIBAS FUNDS SICAV Emerging Bond

Securities portfolio at 30/06/2021

Expressed in USD

. N uotation % of net . . uotation % of net
Quantity Denomination Q Market value ° Quantity Denomination Q Market value °
currency assets currency assets
Transferable securities admitted to an Dominican Republic 28 750 031 368
official stock exchange listing and/or 754 935 275 96.81 1 800 000 ?gg{l}%ﬁ)ﬂ REPUBL 4.500% 20- USD 1 834 088 024
fraded on another regulated market DOMINICAN REPUBL 4.875% 20-
3254000 500002 USD 3351 620 0.43
1228 144 0.16 o
Shares L 416 000 l;ﬁ(l)\;l/l;)lﬁAN REPUBL 5.300% 21- USb L 417 593 018
Jersey Island 1228 144 0.16 DOMINICAN REPUBL 5.875% 20
. 875% 20-
60 478 182 PETRA DIAMONDS LTD GBP 1228 144 0.16 5389000 36/01/2060 Usb 5579 568 0.72
DOMINICAN REPUBL 6.400% 19-
Bonds 719 865 539 92.30 2400 000 05/06/2049 USD 2 586 450 0.33
DOMINICAN REPUBL 6.500% 18-
Ukraine 35755033 4.58 800000 15052048 Usb 875150 01
4612000 UKRAINE GOVT 4.375% 20-27/01/2030 EUR 5100 188 0.65 ZOWOM>§£ﬁ§§?Mm““N58”%I} USD 2130375 0.27
3350 000 UKRAINE GOVT 6.750% 19-20/06/2026 EUR 4329817 0.56 % 17-
o 2 500 000 REP OF DOMINICAN 5.950% 17 USD 5812500 036
1610 000 UKRAINE GOVT 6.876% 21-21/05/2029 USD 1 674 400 0.21 25/01/2027
REP OF DOMINICAN 6.850% 15-
7107 000 UKRAINE GOVT 7.253% 20-15/03/2033 USD 7399274 0.95 3200000 50 s ’ USD 3617 600 0.46
o, -
3485000 UKRAINE GOVT 7.375% 17-25/09/2032 USD 3659 250 0.47 1 620 000 5551?2% 2D6OMINICAN 6.875% 16 USD 1877479 024
0, |

840 000 UKRAINE GOVT 7.750% 15-01/09/2022 USD 881 580 0.11 2210 000 REP OF DOMINICAN 7.450% 14- so . o
4500 000 UKRAINE GOVT 7.750% 15-01/09/2024 USD 4908 656 0.63 30/04/2044 :
6550 000 UKRAINE GOVT 9.750% 18-01/11/2028 USD 7801 868 1.00 Egypt 23 047253 3.08

. 9, -
Mexico 35196674 4.50 1250 000 ‘1‘5(’)*2]/321;;35 EGYPT 3.875% 21 USD 1227734 0.16
COMISION FEDERAL 4.750% 16- o o0
1000000 555 50 USD 1115938 0.14 | 882 000 OAéjﬁ)]/legfsP EGYPT 5.250% 20 USD 1980217 0.5
MEXICAN UTD STS 7.500% 03- "
3500000 oo s USD 4929094 0.63 1233 000 2A917(1)x51/321;§4p EGYPT 5.750% 20- USb 1310 294 017
MEXICO CITY ARPT 5.500% 17- o o1
1200000 33/07/2047 USD 1210500 0.16 1150 000 ﬁ%z]/gzgflp EGYPT 5.875% 21 UsD 1112266 0.14
PETROLEOS MEXICA 5.950% 20- .
4336000 550172031 Usb 4389714 056 1@0%0?;§Z$?E0Ymﬁoﬁ“19 UsD 1 640 800 021
PETROLEOS MEXICA 6.500% 18- o o1
2100000 {30200 USD 2206 365 0.28 6825 000 ?(SA(;z]/gzgoElP EGYPT 7.500% 21 USD 6381374 0.82
PETROLEOS MEXICA 6.500% 18- ,
1500000 5201050 USD 1552 500 0.20 1000 000 ZA()I}(.;%S%I;;EZP EGYPT 7.625% 20- USb 1059 563 014
PETROLEOS MEXICA 6.750% 17- 0 10,
2600000 /0972047 UsD 2291250 029 6400 000 (?5(?3]/321;59}) EGYPT 8.700% 19 UsD 6759 199 0.87
PETROLEOS MEXICA 6.840% 20- ,
2600000 »391/2030 UsD 2676 570 034 2300 000 zA;}(%}?zlgfg EGYPT 8.875% 20- UsD 2 475 806 032
PETROLEOS MEXICA 6.875% 17-
727 000 USD 791 885 0.10 .
ggggR/é(ionos MEXICA 6.950% 20 Indonesia 21761 464 279
B o - 0, -
5060000 oo/ usD 4471775 0.57 2000 000 III;IE(I)/I;()EZS;A ASAHAN 5.710% 18 USD 2206 625 0.28
PETROLEOS MEXICA 7.690% 20- 0 18-
2250000 5000 usD 2157 188 0.28 1000 000 III;I/I??/I;&SJA ASAHAN 6.757% 18 USD 1289 875 0.17
°, _
1700 000 gggﬁg XEXICAN 4.750% 12 USD 1882 538 0.24 1650 000 PERTAMINA 6.450% 14-30/05/2044 USD 2141 700 0.27
0, - 0, -
1750 000 ;J%ZEESII/IEXICAN 5.000% 20 USD 1 986 578 05 1500 000 PT PERTAMINA 4.175% 20-21/01/2050 USD 1539 656 0.20
UNITED MEXICAN 5.625% 14 1000 000 PT PERTAMINA 4.700% 19-30/07/2049 USD 1081 750 0.14

800 000 Rl GBP 1211526 0.16 % 15-

19/03/2114 2600 000 lfsE/g 1%%£§DONESIA 3125% 15 USD 3213925 0.41

1 850 000 UNITED MEXICAN 6.050% 08- USD 5323253 030
11/01/2040 : 4000000 REP OF INDONESIA 7.750% 17/01/2038 ~ USD 6050 749 0.78

. REP OF INDONESIA 8.500% 05-

BCIthIn 37831159 4.09 2650 000 12/10/2035 USD 4237 184 0.54

4833000 BAHRAIN 5.250% 21-25/01/2033 USD 4706 134 0.60
2400 000 BAHRAIN 6.250% 21-25/01/2051 USD 2283 000 0.29 Turkey 20671041 2.6

250% 21- . RKE % 00-

845 000 REP OF TURKEY 11.875% 00 USD 1166258 0.15

642 000 BAHRAIN 7.375% 20-14/05/2030 USD 724778 0.09 15/01/2030

18 425 000 BAHRAIN 7.500% 17-20/09/2047 USD 19 850 633 2.56 400 000 REP OF TURKEY 5.750% 17-11/05/2047 Usb 342075 0.04

0, -
200 000 gg(})agggi SUKUK 5.625% 19- USD 07875 0.09 2200000 REP OF TURKEY 6.000% 11-14/01/2041 USD 1985 500 0.25
OIL & GAS HLDING 7.500% 17 700 000 REP OF TURKEY 6.000% 17-25/03/2027 USD 714 350 0.09

1500% 17-

2100000 55102027 Usb 2346 488 0.30 4000 000 REP OF TURKEY 6.625% 14-17/02/2045 USD 3797 000 0.49
1084 000 0071/L1 f;zgas HLDING 7.625% 18- USD 1212251 0.16 1500 000 REP OF TURKEY 7.375% 05-05/02/2025 [SN) 1621 688 0.21
2300 000 REP OF TURKEY 8.000% 04-14/02/2034  USD 2580025 0.33
BANCBg?\’IiIIC DESENY 5.750% 13 29629 520 3.82 1500 000 TURKEY REP OF 5.250% 20-13/03/2030  USD 1420 125 0.18

500000 5¢109/2023 R Usb 553375 0.07 2150 000 TURKEY REP OF 5.875% 21-26/06/2031 usb 2085 500 0.27
2833000 BRAZIL REP OF 3.875% 20-12/06/2030 USD 2854779 0.37 3625 000 TURKEY REP OF 6.375% 20-14/10/2025 USD 3787 672 0.49

17 950 000 BRAZIL REP OF 4.750% 19-14/01/2050 USD 17 403 646 2.24 1070 000 TURKEY REP OF 7.625% 19-26/04/2029  USD 1170 848 0.15
0, -

500 000 Océ}{??OESONOMICA 3:300% 12 UsD 513 688 0.07 Philippines 19 588 757 2.51
1500 000 REP OF BRAZIL 5.625% 09-07/01/2041 USD 1631531 0.21 200 000 ?Elcz/l;laéNCE LTD 5.125% 17- USD 206 475 0.03
6110 000 REP OF BRAZIL 5.625% 16-21/02/2047 USD 6672 501 0.86 % 20-

’ 3160 000 g?&gggEs(REP ) 0.700% 20 EUR 3722383 0.48
0, -

2000 000 g;&ggﬁES(REP ) 1.750% 21 EUR 2349 268 0.30
0, -

534 000 g;{/gggggES(REP ) 2.950% 20 USD 514576 0.07

The accompanying notes form an integral part of these financial statements
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BNP PARIBAS FUNDS SICAV Emerging Bond

Securities portfolio at 30/06/2021

Expressed in USD

1 0, 1 0,
Quantity Denomination Quotation Market value % of met Quantity Denomination Quotation Market value % of met
currency assets currency assets
PHILIPPINES(REP) 7.500% 06-
400 000 25/09/2024 USD 461 825 0.06 Ghana 16 257 853 208
4000 000 ZRSE/ll’O?zlz) ;l‘-HLIPPINES 6.375% 09- UsD 5 634 499 o 1600 000 GHANA REP OF 7.750% 21-07/04/2029 usD 1633 500 0.21
<00 00y REP OF PHILIPPINES 7.750% 06- sh s 068 oo 1079 000 GHANA REP OF 8.125% 19-26/03/2032 USD 1091 678 0.14
14/01/2031 - 2750 000 GHANA REP OF 8.625% 21-07/04/2034 USD 2831 641 0.36
3775 000 oRf/gz(/)zFog (‘)“LIP PINES 9.500% 05- UsD 5961 668 0.76 7797000 GHANA REP OF 8.750% 20-11/03/2061 usD 7489018 0.96
. 3250000 GHANA REP OF 8.950% 19-26/03/2051 USD 3212016 0.41
Russia 19 237 006 2.47 Chi
RUSSIA - EUROBOND 4.250% 17- ina 15699177 2.01
800000 530612027 usb 892550 0.1 CHINA EVERGRANDE 7.500% 17-
6990 000 USD 4968 579 0.64
5625000 RUSSIA 12.750% 98-24/06/2028 USD 9398319 1.22 28/06/2023
. % 19- 5400 000 CHINA SCE GRP 7.250% 19-19/04/2023 USD 5554575 0.71
5200 000 RUSSIA-EUROBOND 5.100% 19 USD 6179 224 0.79 ?
28/03/2035 5 087 000 GOLDEN EAGLE RETAIL 4.625% 13- USb 5176003 0.66
2200 000 RUSSIA-EUROBOND 5.250% 17- USD 2766913 035 210052023
23/06/2047
Sii Lank Peru 15697 250 2.02
ri Lanka 18 823972 2.40 3400 000 PETROLEOS DEL PE 4.750% 17- USb 3544500 045
1 500 000 REP OF SRILANKA 5.875% 12- USD 1262910 016 19/06/2032
25/07/2022 : PETROLEOS DEL PERU 5.625% 17-
1 600 000 USD 1 684 000 0.22
2 500 000 REP OF SRILANKA 6.250% 11- USD 5 437960 031 19/06/2047
27/07/2021 - 483 000 REPUBLIC OF PERU 2.780% 20- USb 129357 0.06
L 650 000 REP OF SRILANKA 6.750% 18- USD | 025063 o3 01/12/2060 )
18/04/2028 : REPUBLIC OF PERU 2.783% 20-
2000 000 USD 2040375 0.26
3 570 000 REP OF SRILANKA 6.825% 16- USD 5285776 029 23/01/2031
18/07/2026 - REPUBLIC OF PERU 5.625% 10-
3500 000 USD 4815344 0.62
3900 000 REP OF SRI LANKA 6.850% 15- USD 5503916 033 18/11/2050
03/11/2025 : 5030 000 REPUBLIC OF PERU 8.750% 03- USD 3183 674 041
REP OF SRI LANKA 6.850% 19- 21/11/2033 -
1240000 |00 > USD 851 157 0.11
- Hong Kon 14 811 042 1.89
10 100 000 REP OF SRILANKA 7.550% 19 USD 6348 589 0.81 g g )
28/03/2030 2900 000 CNAC HK FINBRID 3.875% 19- USD 3070013 0.39
3200 000 REP OF SRI LANKA 7.850% 19- UsH 5 018 592 026 19/06/2029 )
.. 9, -
14/03/2029 1800 000 ENAC HK FINBRID 4.750% 19 uUsb 1978 650 0.25
P 19/06/2049
o, "
anama 18 280 128 2.35 1 500 000 HUARONG FIN 2019 3.375% 20 USD 1 027 500 0.13
6200 000 PANAMA 3.870% 19-23/07/2060 USD 6327 099 0.81 24/02/2030
HUARONG FIN 2019 3.750% 19-
1000 000 PANAMA 4.300% 13-29/04/2053 USD 1107 688 0.14 5750000 59057004 ’ USD 4226 250 0.54
o, n
1150 000 PANAMA 4.500% 18-16/04/2050 USD 1304 747 0.17 3100 000 11-13911%11/12(())12\19(3 FIN 2019 3.875% 19 USD 2123 500 027
0, -

2960 000 PANAMA 6.700% 06-26/01/2036 USD 4027080 0.52 200 00y SINOCHEM OVERSEA 6.300% 10- so - o
500 000 PANAMA 7.125% 05-29/01/2026 USD 619 781 0.08 12/11/2040 :
3301 000 PANAMA 9.375% 99-01/04/2029 UsD 4893 733 0.63 1117 000 f;g%gzglw FIN 6.000% 20- UsD 1176 148 0.15

COLOioBig’;;Eg3 12594 20 17537 683 225 The Netherlands 14472358 1.86
. o - - 0, -
1500000 gt USD 1465 594 0.19 1 000 000 I;ﬁggmgMTN BV 2.875% 20. USD 1047 375 o3
COLOMBIA REP OF 3.250% 21- )
3400000 551042032 UsD 3323500 0.43 1200 000 g@%’go' gMTN BV 3.700% 19- UsD 1311225 0.17
COLOMBIA REP OF 3.875% 21-
1000000 {505 061 usD 893313 0.11 600 000 METINVEST BV 7.650% 20-01/10/2027 USD 664 613 0.09
400 000 (fggg;xg};m REP OF 4.125% 20- USD 378 950 0.05 6500 000 METINVEST BV 8.500% 18-23/04/2026 usD 7390 905 0.95
PETROBRAS GLOB 6.900% 19-
: 3400 000 USD 4058 240 0.52
2600 000 COLOMBIA REP OF 5.000% 15 USD 2757 300 0.35 19/03/2049
15/06/2045
2166 000 REP OF COLOMBIA 6.125% 09- USD 2561024 033 Qatar 14436 313 1.86
180172041 2500 000 QATAR STATE OF 3.750% 20- USD 2828125 0.36
REP OF COLOMBIA 7.375% 06- 16/04/2030 ’
4680000 {70020 USD 6158 002 0.79 AR STATE OF 4.400% 20.
1000000 < A0 28 USD 1217 500 0.16
Chile 16702 662 214 161042050
X 4820 000 QATAR STATE OF 4.817% 19- USD 6199 724 0.80
1000 000 CHILE 3.100% 21-07/05/2041 USD 1 005 500 0.13 14/03/2049 :
1000 000 CHILE 3.500% 21-15/04/2053 USD 1051 750 0.13 2500 000 3;355035 QATAR 4.625% 16- USD 3105 938 0.40
200 000 CHILE 3.625% 12-30/10/2042 USD 213 163 0.03 % 18-
° 818 000 STATE OF QATAR 5.103% 18 USD 1085026 0.14
3200 000 CODELCO INC 3.000% 19-30/09/2029 usD 3328 600 0.43 23/04/2048
916 000 CODELCO INC 3.150% 20-14/01/2030 USD 961 113 0.12 Malaysia 13 450 941 1.73
1000 000 CODELCO INC 3.625% 17-01/08/2027 USD 1088 625 0.14 1313 000 PETRONAS 7.625% 96 -15/10/2026 USD 1713 964 0.22
3000 000 CODELCO INC 3.750% 20-15/01/2031 [SN) 3273 750 0.42 1750 000 ll’ggg%‘ifgs CAP LTD 4.500% 15- USD 2149 000 0.28
330 000 CODELCO INC 4.500% 17-01/08/2047 USD 389 462 0.05
! 2000 000 PETRONAS CAP LTD 4.550% 20- USb 2 458 500 032
EMPRESA NACIONAL 4.500% 17- 21/04/2050
3750 000 USD 3666 750 0.47
14/09/2047 6703 000 PETRONAS CAP LTD 7.875% 02- Usb 7120 477 0.91
o 1o X
1550 000 oEé\/dﬁljz%Sz[; NACIONAL 5.250% 18 USD 1723 040 o2 2210512022
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BNP PARIBAS FUNDS SICAV Emerging Bond

Securities portfolio at 30/06/2021

Expressed in USD

1 0, 1 0,
Quantity Denomination Quotation Market value % of met Quantity Denomination Quotation Market value % of met
currency assets currency assets
Oman 13 226 456 1.70 United Arab Emirates 10573 478 1.36
OMAN INTRNL BOND 5.375% 17- ABU DHABI GOVT 2.700% 20-
2500000 (00 >007 USD 2631719 0.34 400000 (500 2070 USD 362200 0.05
OMAN INTRNL BOND 5.625% 18- ABU DHABI GOVT 3.125% 17-
700000 (20 Dong USD 735 000 0.09 543000 /102029 USD 596 384 0.08
OMAN INTRNL BOND 6.750% 18- ABU DHABI GOVT 4.125% 17-
4760000 120> oas USD 4731143 0.61 1800000 '/ 047 USD 2148 750 0.28
o, -
4500 000 (2)2?/’1113}\21 (g\szRNL BOND 7.375% 20 USD 5128 594 0.66 2100 000 DP WORLD LTD 6.850% 07-02/07/2037 UsD 21837363 0.36
1350 000 DP WORLD PLC 4.700% 19-30/09/2049 USD 1494 956 0.19
0, -
British Virgin Islands 13161 788 1.68 | 400 000 DUBAI GOVT INTL 5.250% 13 USb | 578 305 0.20
3550 000 HUARONG FIN 11 4.875% 16-22/11/2026 usbh 2 485 000 0.32 30/01/2043
o 17 FIN DEPT SHARJAH 4.000% 20-
3500000 (1 ARONG FINANCE 4.230% 17 UsD 2432500 031 1700000 5/07/2050 Usb 1555 500 020
0, -
3 550 000 ?gj(ﬁl}zoogf FINANCE I15.500% 15 UsD 2591 500 0.33 Uruguay 10 185 349 131
170 000 MINMETALS BOUNTE 4.750% 15- SD s52010 ol 500 000 URUGUAY 4.975% 18-20/04/2055 USD 644 781 0.08
30/07/2025 ) 1300 000 URUGUAY 5.100% 14-18/06/2050 USD 1705275 0.22
0, _
4250 000 g;’m%‘z‘; JOURNEY 13.750% 18 USD 3381 406 0.43 4500 000 URUGUAY 7.625% 06-21/03/2036 USD 6856312 0.88
0, - 0, -
1 300 000 g;l;(l)(s)/l’z](i)gGOVERSEAS 3.500% 16 USD | 418 463 018 650 000 URUGUAY 7.875% 03-15/01/2033 USD 978 981 0.13
saudi Arabi Angola 9712828 1.25
auar Arabia 12018 175 1.55 1620 000 ANGOLA 8.250% 18-09/05/2028 USD 1686116 0.22
SAUDI INT BOND 2.250% 21-
2000000 05052033 Usb 1945 000 0.25 5800 000 ANGOLA REP OF 9.125% 19-26/11/2049  USD 5938 837 0.76
1200 000 gé\/llj(% (g’GT BOND 3.250% 16- USD 1 306 500 0.17 2000 000 ANGOLA REP OF 9.375% 18-08/05/2048  USD 2087 875 0.27
0, -
1%0%0%%%£?BOM”2”AN UsD 1076 500 0.14 Gabon 7903 911 1.02
SAUDEINT BOND 4.500% 16 | 404 000 GABONESE REPUBLIC 6.950% 15- USD 1520971 0.20
3100000 5 2046 Raadhi usD 3634750 0.47 16/06/2025 ’
SAUDINT BOND 4.500% 20. 6350 000 REPUBLIC OF GABO 6.625% 20- USb 6382 940 0.8
600000 5504060 Rt usD 725 550 0.09 06/02/2031 '
1,600 000 ?%gﬁ;é%T BOND 5.000% 18- USD 2020 000 026 Nigeria 7 879 849 1.00
1200 000 REP OF NIGERIA 7.143% 18-23/02/2030 USD 1266225 0.16
SAUDI INT BOND 5.250% 19- %
1000000 5 <101 2050 Usb 1309 875 0.17 1320 000 REP OF NIGERIA 7.875% 17-16/02/2032  USD 1418 835 0.18
. 0, -
South Africa 11175849 142 2500 000 REP OF NIGERIA 8.747% 18-21/01/2031 USD 2837188 0.36
3 2070 000 REP OF NIGERIA 9.248% 18-21/01/2049 USD 2357 601 0.30
930 000 ?f/fl’o%%zsgum AFRICA 4.300% 16 USD 959 528 0.12 ’
| 400 000 REP OF SOUTH AFRICA 4.850% 17- USD 1503 075 0.19 Paraguay 7689 531 0.99
27/09/2027 800 000 PARAGUAY 2.739% 21-29/01/2033 uUsD 777 650 0.10
REP OF SOUTH AFRICA 5.875% 18-
710000 15 030 & USD 809 977 0.10 2000 000 PARAGUAY 4.700% 17-27/03/2027 USD 2261 625 0.29
800 000 ORtf/g;/)ZIZ) floUTH AFRICA 6.250% 11- USD 879 150 o011 1000 000 PARAGUAY 5.000% 16-15/04/2026 USD 1134563 0.15
0, .
100 000 REP OF SOUTH AFRICA 6300% 15- so 109 595 s 500 000 PARAGUAY 5.400% 19-30/03/2050 USD 583 688 0.07
22/06/2048 : 2360 000 PARAGUAY 6.100% 14-11/08/2044 USD 2932005 0.38
2200000 SOUTH AFRICA 5.650% 17-27/09/2047 USD 2243725 0.29
3500 000 SOUTH AFRICA 5 7500/0 19-30/09/2049 USD 3580 500 0.46 Bl Salvador 7337 408 0.96
750% 19- X 0 14.
2060 000 113;/051?216\?1)01{ REP 6.375% 14 USD 1859 150 0.24
500 000 KAZAKHSTAN 4.875% 14-14/10/2044 USD 627 125 0.08 20/01/2050 -
1600 000 KAZAKHSTAN 6.500% 15-21/07/2045 UsD 2338 800 030 500 000 gbosz?zLoZ?DOR REP 7.625% 11- USD 442 500 0.06
KAZMUNAYGAS NAT 4.750% 17- % 02
856000 004027 usb 977071 0.13 900 000 SAI“/()SI‘?ZI;)\Z/?DOR REP 7.750% 02 USD 888 750 0.11
KAZMUNAYGAS NAT 6.375% 18-
5250000 5,1 00048 uUsD 6944 108 0.89 600 000 11:‘(])7()54?211)\;2[\1)0[{ REP 8.250% 02- USD 568 500 0.07
. 0, -
India 10 847 606 1.39 1225000 5;0521?216\2131)011 REP 8.625% 17 USD 1197 438 0.15
EX - IM BANK OF INDIA 3.875% 18- )
1100000 (70 og USD 1188 550 0.15 500 000 113;/ 057/?216\2?1301{ REP 9.500% 20- USD 284,000 0.10
2392000 EX-IM BK OF IN 3.250% 20-15/01/2030 USD 2431319 0.31 )
6 100 000 POWER FIN CORP 6.150% 18- USD 7927737 0.93 Jamaica 7 442 404 0.96
06/12/2028 2500 000 JAMAICA GOVT 6.750% 15-28/04/2028 USD 2924 688 0.38
1630 000 JAMAICA GOVT 7.875% 15-28/07/2045 USD 2277416 0.29
vory Coas 10749 794 137
7673 000 ;X/%Ili/ﬁzfoggAST-PDl 4.875% 20- EUR 9075 524 116 1600 000 JAMAICA GOVT 8.000% 07-15/03/2039 UsD 2240 300 0.29
- 0, - . .
1,590 000 II\S’/OOQSZKOS?AST PDI 6.125% 17 USD 1674270 021 United Kingdom 7276 662 0.94
5050 000 GAZPROM PISC 3.250% 20-25/02/2030 USD 5030 431 0.65
0, -
GTLK”g‘éQgTAL 50020 10746 790 1.37 2295 000 ggg?f;ogéAMONDs 10.500% 21 USD 2246 231 0.29
2344000 5005028 et USD 2454 608 0.31
3500 000 GTLK EU CAPITAL 4.949% 19- USD 3734719 0.48 Morocco 0 7226 149 0.92
18/02/2026 ’ 5849 000 M?R?CCO KINGDOM 4.000% 20- USD 5417 636 0.69
4300 000 1K BUROPE DAC 5.125% 17- Usp 4557463 058 MOROGCO KINGDOM 4250% 12
31/05/2024 ' 750 000 e e usD 786 563 0.10
11/12/2022
0, -
900 000 MOROCCO KINGDOM 5.500% 12 USD 1021 950 013

11/12/2042
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BNP PARIBAS FUNDS SICAV Emerging Bond

Securities portfolio at 30/06/2021

Expressed in USD

1 0, 1 0,
Quantity Denomination Quotation Market value % of met Quantity Denomination Quotation Market value % of met
currency assets currency assets
Singapore 6444 531 0.83 Surinam 3431574 0.44
6250 000 MEDCO BELL 6.375% 20-30/01/2027 USD 6444 531 0.83 2165 000 gglfo%%zngINAME 9.250% 16- USD 1344 736 0.17
Costa Rica 6270218 0.80 3300 000 SURINAME INTL 9.875% 19-30/12/2023 USD 2086 838 0.27
750 000 COSTA RICA 5.625% 13-30/04/2043 s8] 695297 0.09 .
325000 COSTA RICA 7.000% 14-04/04/2044 [SN) 335827 0.04 Namibia 3173838 0.41
1000% 14- X % 11-
2000 000 NAMIBIA INTL BND 5.500% 11 USb 2022250 0.26
2700 000 COSTA RICA 7.158% 15-12/03/2045 USD 2818 631 0.36 03/11/2021
0, -
2 000 000 1C9(?(§2T/§) IﬁCA GOVT 6.125% 19- USD 5117875 0.27 1070 000 REP OF NAMIBIA 5.250% 15-29/10/2025  USD 1151588 0.15
300 000 INSTIT COSTA ELE 6.950% 11- USD 302 588 0.04 Poland 3023087 0.39
10/11/2021 ’ 2000 000 REP OF POLAND 3.250% 16-06/04/2026 usD 2203 500 0.28
Bolivia 6065 749 0.78 755000 REP OF POLAND 4.000% 14-22/01/2024 USD 819 587 0.11
6743 000 BOLIVIA GOVT 4.500% 17-20/03/2028 [SN) 6 065 749 0.78 Trinidad & Tobago 3017982 0.39
0, -
Senegal 6011762 0.77 1323 000 JRINIDAD & TOBAGO 4.500% 16 UsD 1397419 0.18
REP OF SENEGAL 6.250% 17- .
2650000 5003y USD 2792934 0.36 500 000 3}‘1/111\11/13)2? GEN UNL 5.250% 16- USD 510 563 0.07
REP OF SENEGAL 6.750% 18-
1340000 [0 +0 e [SN) 1352814 0.17 1 000 000 }-5%)12/1?02(? PETROLE 9.750% 19- UsD 1110 000 014
) -
1 600 000 351815%% REP OF 5.375% 21 EUR 1866 014 0.24
Macao 2529481 0.32
.. 0 -
Tunisia 5573 144 0.72 2408 000 MM “HINA HOLDIN 3.875% 19 UsD 2529 481 032
0 -
1480 000 ?éﬁg;wmsm 5750% 15 USD 1378250 0.18 .
TUNISIA INT BOND 6.375% 19 Zambia 2320 844 0.32
3835000 (o000 006 =R EUR 4194894 0.54 2100 000 REP OF ZAMBIA 5.375% 12-20/09/2022 s8] 1317750 0.17
Azerbaijan 5550713 071 900 000 REP OF ZAMBIA 8.500% 14-14/04/2024 USD 575719 0.07
REP OF AZERBALAN 3.500% 17- 1000 000 REP OF ZAMBIA 8.970% 15-30/07/2027 USD 627375 0.08
600000 (005 [SN) 621 863 0.08
| 006 000 REP OF AZERBALIAN 4.750% 14- Usb 109756 o014 Croatia 2265000 0.29
18/03/2024 : 2000 000 CROATIA 6.000% 13-26/01/2024 [SN) 2265 000 0.29
REPUBLIC OF AZER 5.125% 17-
2300000 41/09/2029 Usb 23581031 0.33 Kuwait 1738230 0.22
STATE OIL CO AZE 6.950% 15- KUWAIT INTL BOND 3.500% 17-
1000000 el 00 USD 1257 063 0.16 1560 000 50020097 [SN) 1738230 0.22
Romania 5455273 0.70 Uzbekistan 1421394 0.18
500 000 ROMANIA 3.375% 20-28/01/2050 EUR 632789 0.08 600 000 RF7PU/B UZBEKISTAN 4.750% 19- USsD 637 613 0.08
20/02/2024 :
800 000 ROMANIA 3.875% 15-29/10/2035 EUR 1114 746 0.14 o 10.
200 000 REPUB UZBEKISTAN 5.375% 19 USb 283 781 0.10
1500 000 ROMANIA 4.000% 20-14/02/2051 USD 1572938 0.20 20/02/2029
650 000 ROMANIA 4.125% 18-11/03/2039 EUR 911 175 0.12 Benin 1350872 0.17
1000 000 ROMANIA 5.125% 18-15/06/2048 [SN) 1223625 0.16 1 093 000 BENIN INTL BOND 6.875% 21- EUR 1350 872 017
19/01/2052 :
Guatemala 4668471 0.60 .
3230 000 REP OF GUATEMALA 4.375% 17- Usb 1512221 045 vViefnam 1112027 0.14
05/06/2027 ’ 1000 000 111(;5/1; I%E/JETNAM 4.800% 14- usD 1112027 0.14
0, -
1000 000 zRf/g 4%%§’ZUATEMALA 5:375% 20 USD 1156250 0.15 .
Serbia 1043 488 0.13
) -
Kenya 4664 806 0.60 1100 000 (5)13/1;123/12%3%1% UBLIC 2.125% 20 UsD 1043 488 0.13
1000 000 KENYA REP OF 8.000% 19-22/05/2032 [SN) 1123938 0.14
2050 000 KENYA REP OF 8.250% 18-28/02/2048 USD 2252181 0.29 Honduras 1035975 0.13
0, -
1172 000 REP OF KENYA 6.875% 14-24/06/2024 USD 1288 687 0.17 950 000 ’1{9(/)5%%57‘*5 GOVT 6.250% 17 USD 1035975 0.13
Hungary 4187 542 0.53 Luxembourg 961 546 0.12
0, - 0, -
2438000 HUNGARY 0.500% 20 18/01 1/2030 EUR 2833942 0.36 1208 541 E&gﬁ)‘g? SOC BON 0.000% 20. USb 961 546 012
1200 000 zRf/g;/)zFO;UNGARY 5:375% 14- USD 1353 600 0.17
Cameroon 955 995 0.12
. 0, -
Georgia ) 4021900 0.51 815 000 i{f/lfl%F()zC?MEROON 9-500% 15 UsD 955 995 0.12
1260 000 ZBOC/’(')E;?ZS’;OUP ISC 6.000% 16- USD 1332056 0.17
Ethiopi 920 500 0.12
2500 000 TBC BANK JSC 5.750% 19-19/06/2024 s8] 2689 844 0.34 opia
1000 000 ETHIOPIA 6.625% 14-11/12/2024 USD 920 500 0.12
Pakistan 3790 024 0.48 .
o 1. Argentina 761 632 0.10
2077 000 REP OF PAKISTAN7.375% 21 USD 2134118 0.27
08/04/2031 : 2012239 ARGENTINA 1.000% 20-09/07/2029 [SN) 761 632 0.10
REP OF PAKISTAN 8.250% 15- .
1300000 3/09/2025 Usb 1655906 0.21 Mozambique 713075 0.09
MOZAMBIQUE REP O 5.000% 19-
Cayman Islands 3644 450 0.47 844,000 [ USD 713 075 0.09
ICD FUNDING LTD 4.625% 14- .
1900000 5/ ¢ 00 s8] 2039294 0.26 Armenia 671 300 0.09
1100 000 %)?E)zs/lzj(ggl( COLTD 5.000% 17- USD 1219281 0.16 450 000 ARMENIA 3.950% 19-26/09/2029 usb 444 825 0.06
o 10. 200 000 ARMENIA 7.150% 15-26/03/2025 USD 226 475 0.03
374000 SHARIAH SUKUK 3.234% 19 s8] 385 875 0.05

23/10/2029
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BNP PARIBAS FUNDS SICAV Emerging Bond

Securities portfolio at 30/06/2021

Expressed in USD

1 0,
Quantity Denomination Quotation Market value % of met
currency assets
Lebanon 586 913 0.08
REP OF LEBANON 6.600% 11-
4700 000 27/11/2026 USD 586913 0.08
Tajikistan 526 253 0.07
TAJIKISTAN INT BOND 7.125% 17-
570 000 14/09/2027 USD 526 253 0.07
Papua New Guinea 466 163 0.06
PNG GOVT INTL BO 8.375% 18-
465 000 04/10/2028 USD 466 163 0.06
Bermuda 298 838 0.04
BERMUDA-GOVT OF 2.375% 20-
300 000 20/08/2030 USD 298 838 0.04
Mongolia 212 500 0.03
200 000 MONGOLIA 5.125% 20-07/04/2026 USD 212 500 0.03
Venezuela 1 0.00
VENEZUELA 0.000% 07-
12 150 000 31/03/2038 DFLT USD 1 0.00
Floating rate bonds 33 841592 435
Argentina 14 596 384 1.88
1 822 649 ARGENTINA 20-09/01/2038 SR USD 684 405 0.09
10 190 363 ARGENTINA 20-09/07/2030 SR USD 3653245 0.47
28 481 784 ARGENTINA 20-09/07/2035 SR USD 9014 484 1.16
3500 000 ARGENTINA 20-09/07/2041 SR USD 1244 250 0.16
Ecuador 12136 645 1.56
2 873 440 REPUBLIC OF ECUA 20-31/07/2030 SR USD 2463975 0.32
1455 451 REPUBLIC OF ECUA 20-31/07/2030 SR USD 803 682 0.10
9304 373 REPUBLIC OF ECUA 20-31/07/2035 SR USD 6373 495 0.82
4033 120 REPUBLIC OF ECUA 20-31/07/2040 SR USD 2495 493 0.32
China 5091563 0.65
CHINA MINMETALS 17-
5000 000 31/12/2049 FRN USD 5091 563 0.65
Mexico 2017 000 0.26
PETROLEOS MEXICA 18-
2000 000 11/03/2022 FRN USD 2017 000 0.26
Shares/Units in investment funds 30 440 881 3.91
Luxembourg 30440 881 3.91
BNP PARIBAS INSTICASH USD 1D
232184.92 SHORT TERM XCA USD 30 440 881 3.91
Total securities portfolio 785376156  100.72
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BNP PARIBAS FUNDS SICAV Emerging Bond Opportunities

Securities portfolio at 30/06/2021

Expressed in USD

. N uotation % of net . . uotation % of net
Quantity Denomination Q Market value ° Quantity Denomination Q Market value °
currency assets currency assets
"> - 0 30~
Transferable securities admitted to an 1000000 N IED MEXICAN 4.730% 20 usp 1142 688 021
- . .
official stock exchange listing and/or 452 746 658 83.62 650 000 IZJ%IE?%EXICAN 5.000% 20 USsD 737872 0.14
fraded on another regulated market 160 00 UNITED MEXICAN 5.625% 14- onp 22305 oo0s
19/03/2114 :
Shares 492196 0.09
y Island Turkey 25663 080 4.75
ersey islan 491 269 0.09 400 000 REP OF TURKEY 5.750% 17-11/05/2047 UsD 342 075 0.06
24191 826 PETRA DIAMONDS LTD GBP 491269 0.09
2450 000 REP OF TURKEY 6.625% 14-17/02/2045 UsD 2325 663 0.43
RKE 0, _
Kazakhstan 927 0.00 12 300 000 ;502 /203700” BOND 11.000% 17 TRY 1092311 0.20
308 936 FORTEBANK JSC -SPON GDR REGS UsD 927 0.00 TURKEY GOVT BOND 11.700% 20.
4100000 |0 TRY 361 673 0.07
Bonds 442 446 129 81.70 .
. 94173 175 ngﬁfggfow BOND 12.200% 18- TRY 10 075 857 1.87
Russia 32924 653 6.11 TURKEY GOVT BOND 12.600% 20-
705 000 RUSSIA 12.750% 98-24/06/2028 USD 1177923 0.22 67260 000 )11 02025 TRY 6609 871 1.23
RUSSIA-EUROBOND 5.100% 19- TURKEY GOVT BOND 7.100% 13-
600000 5o 0" ive UsD 712 988 0.13 25085000 (o> TRY 2455805 0.45
1 400 000 ZR;S(;S/IZAOEUROBOND 5.250% 17- USD 1760 763 033 600 000 TURKEY REP OF 5.250% 20-13/03/2030 USD 568 050 0.10
0, R
61850 000 RUSSIA-OFZ 4.500% 20-16/07/2025 RUB 776 569 0.14 11550000 TURKEY REP OF 5.875% 21-26/06/2031 USD 1503500 0.28
RKE o, -

152 650 000 RUSSIA-OFZ 5.700% 20-17/05/2028 RUB 1941199 0.36 300000 TURKEY REP OF 7.625% 19-26/04/2029 Usb 328275 0.06
61460 000 RUSSIA-OFZ 6.100% 20-18/07/2035 RUB 767 129 0.14 Indonesia 22839 154 4.21
48 000 000 RUSSIA-OFZ 6.500% 18-28/02/2024 RUB 653 266 0.12 500 000 131(‘)’/1?00/1;&591/\ (REP) 3.700% 19- USD 523 531 0.10

334550 000 RUSSIA-OFZ 7.050% 13-19/01/2028 RUB 4603 958 0.85 0 18-

o 500 000 INDONESIA ASAHAN 6.757% 18 USD 644 938 o012

155170 000 RUSSIA-OFZ 7.250% 18-10/05/2034 RUB 2150 306 0.40 15/11/2048

INDONESIA GOVT 10.000% 07-

362 440 000 RUSSIA-OFZ 7.400% 19-17/07/2024 RUB 5037 830 0.94 | 36 860 000000 |50 o8 ’ IDR 3056 838 0.56

©, -

740 230 000 RUSSIA-OFZ 7.650% 19-10/04/2030 RUB 10 530 686 1.96 | 35 608 000 000 III;I/DOZ(;)/I;I(%SOIA GOVT 10.500% 09 IDR 3092 185 0.57

- 0, -
39 480 000 RUSSIA-OFZ 7.700% 19-16/03/2039 RUB 571412 0.11 - 555 000 00p INDONESIA GOVT 7.500% 16- - - o

148 580 000 RUSSIA-OFZ 8.500% 16-17/09/2031 RUB 2240 626 0.41 15/08/2032 :

. INDONESIA GOVT 8.250% 11-
Brazil 29 362 368 544 | 34430000000 5560032 [DR 2633301 049
BRAZIL NTN-B 6.000% 10- INDONESIA GOVT 8.250% 15-
3520000 oc O FLAT BRL 3189 583 0.59 | 15950000000 o0 IDR 1204 500 0.22
BRAZIL NTN-F 10.000% 12- INDONESIA GOVT 8.375% 13-
6320000 (ot s FLAT BRL 1306 295 0.24 | 19485000 000 | 500y IDR 1481532 0.27
BRAZIL NTN-F 10.000% 14- INDONESIA GOVT 8.375% 19-
16400 000 10 < e AT BRL 3445314 0.64 | 29890000000 |00 8 IDR 2275763 0.42
BRAZIL NTN-F 10.000% 18- INDONESIA GOVT 9.000% 13-
19030000 1/ o8 FLAT BRL 4026 623 0.74 | 34840 000 000 |00 IDR 2772783 0.51
BRAZIL NTN-F 10.000% 20- INDONESIA GOVT 9.500% 10-
3000000 ot v FLAT BRL 631249 0.12 | 24520 000 000 | 50 IDR 2020 786 0.37
1500 000 BRAZIL REP OF 3.875% 20-12/06/2030 UsD 1511531 0.28 650 000 PT PERTAMINA 4.175% 20-21/01/2050 UsD 667 184 0.12
o, _
11000 000 BRAZIL REP OF 4.750% 19-14/01/2050 UsD 10 665 187 1.98 500 000 lf;“l/gl(/)z%il;DONESIA 5.125% 15 USD 618 063 011
14 000 BRAZIL-LTN 0.000% 20- BRL 2304175 0.43 REP OF INDONESIA 8.500% 05
01/01/2024 FLAT ’ 798000 1510035 Raatihe UsD 1275952 0.24
2090 000 REP OF BRAZIL 5.625% 16-21/02/2047 UsD 2282411 0.42
Mexi 27 325 404 503 South Africa 21325432 3.95
exico - REP OF SOUTH AFRICA 10.500% 98-
COMISION FEDERAL 4.750% 16- 42200000 5700 > ZAR 3357386 0.62
750 000 UsD 836 953 0.15
23/02/2027 300 000 REP OF SOUTH AFRICA 6.300% 18- USD 327 244 0.06
o/ 05 }
40 000 000 MEXICAN BONOS 10.000% 05 MXN 2245359 0.41 22/06/2048
05/12/2024 47 540 000 REP OF SOUTH AFRICA 7.000% 10- ZAR 2 856 792 0.53
MEXICAN BONOS 7.500% 07- 26/02/2031 .
71 000 000 MXN 3718627 0.69
03/06/2027 38 580 000 REP OF SOUTH AFRICA 8.250% 13- ZAR 2 465 185 0.46
o 11 }
40 000 000 Iz"é%l/ggf BONOS 7.750% 11 MXN 2120571 039 ?{ zggg&um AFRICA 8.500% 13
% 1. 53690 000 R ZAR 3233704 0.60
95900 000 Il\gl;:l)il/g(ﬁ BONOS 7.750% 12 MXN 4945 109 091 leégl(/)zg}sgum AFRICA 8.750% 14
750% 14-
MEXICAN BONOS 7.750% 14- 83330000 317000y ZAR 4939 452 0.91
21500000 5320 MXN 1136 859 0.21 RED OF SOUTH AFRICA 8.875% 15
875% 15-
MEXICAN BONOS 8.000% 19 22920000 5ei00 035 ZAR 1456 687 0.27
52 500 000 MXN 2776 466 0.51
05/09/2024 12 100 000 REP OF SOUTH AFRICA 9.000% 15- ZAR 745 280 014
MEXICAN BONOS 8.500% 09- 31/01/2040 :
15000000 30055 MXN 828 121 0.15
MEXICO CITY ARPT 5.500% 17 1900 000 SOUTH AFRICA 5.750% 19-30/09/2049 UsD 1943 700 0.36
250000 o0 \RPT 5.500% 17- UsD 252188 0.05 Malaysi
aiaysia 19501 129 3.59
PETROLEOS MEXICA 5.950% 20- o 10.
1266 000 700 UsD 1225172 0.23 §200 000 345%%%35? GOVT 3.828% 19 MYR 1975 175 036
PETROLEOS MEXICA 6.500% 18- Y
365000 | 02005 UsD 383 487 0.07 5260 000 ﬁ%lgg\ézsgA GOVT 3.882% 18- MYR 1331 202 025
PETROLEOS MEXICA 6.840% 20- —
800000 379112030 usb 823 560 0.15 11 846 000 11\45%12;2\525? GOVT 3.885% 19 MYR 3 000 356 0.55
PETROLEOS MEXICA 6.950% 20- )
2388000 »5/01/2060 Usb 2110395 039 6360 000 %ﬁ%ggﬁ GOVT 3.899% 17- MYR 1618 108 030
PETROLEOS MEXICA 7.690% 20- I
1600000 7 usD 1 534 000 0.28 2962 000 12\1)%%;\2\0(25? INVEST 4.258% 17 MYR 2764 200 0.14
UNITED MEXICAN 4.500% 19- .
250000 301 20c0 UsD 265 672 0.05 2 630 000 MALAYSIA INVEST 4.369% 18- MYR 684 327 o013

31/10/2028
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BNP PARIBAS FUNDS SICAV Emerging Bond Opportunities

Securities portfolio at 30/06/2021

Expressed in USD

1 0, 1 0,
Quantity Denomination %E::r:;n Market value /;;)Sfe?:t Quantity Denomination %E::r:;n Market value /;;)Sfe?:t
MALAYSIA INVEST 4.943% 13- . i
5880000 o010 n008 MYR 1584239 0.29 Dominican Republic 11 683 948 2.16
MALAYSIAN GOVT 3.795% 15- DOMINICAN REPUBL 4.875% 20-
7912000 yooos MYR 1952 591 0.36 873000 31007032 USD 899 190 0.17
MALAYSIAN GOVT 4.181% 14- DOMINICAN REPUBL 5.300% 21-
8980000 <05 MYR 2279 430 0.42 869 000 70 im0 usb 869 978 0.16
MALAYSIAN GOVT 4.392% 11- DOMINICAN REPUBL 5.875% 20-
6780000 {5000 MYR 1758 982 0.32 3965000 01 5060 USD 3958308 0.73
MALAYSIAN GOVT 4.736% 16- DOMINICAN REPUBL 6.400% 19-
4895000 ['s0n 046 MYR 1236 905 0.23 1000000 <06 7049 USD 1077 688 0.20
537000 PETRONAS 7.625% 96 -15/10/2026 USD 700 989 0.13] 160000000 ?Sgggg}clAN REPUBL 8.625% 21- DOP 2810787 0.52
PETRONAS CAP LTD 4.550% 20- —
500000 5042050 USD 614 625 0.11 1 090 000 REP OF DOMINICAN 7.450% 14 USD 1315 698 024
30/04/2044
Colombia 18 386 745 3.40 39 270 000 ORSE/g l%lz)gtoleCAN CBN11.000% 17- pop 752299 0.14
0, -
800 000 SZ%S%?ZIA REP OF 3.250% 21 USD 782 000 0.14 b
n 9369 276 1.73
COLOMBIA REP OF 3.875% 21- ungary
500000 7 h061 UsD 446 656 0.08 812 000 HUNGARY 0.500% 20-18/11/2030 EUR 943 872 0.17
Y - -
500 000 ?33321\35311A REP OF 4.125% 20. USb 757 900 04| 546700000 HUNGARY GOVT 2.000% 20-23/05/2029  HUF 1798 237 0.33
1066 360 000 HUNGARY GOVT 2.500% 18-24/10/2024  HUF 3689 748 0.68
5650 000 000 COLOMBIA TES 10.000% 09-24/07/2024  COP 1722630 0.32
412900 000 HUNGARY GOVT 2.750% 17-22/12/2026  HUF 1439 067 0.27
14920 500 000 COLOMBIA TES 6.000% 12-28/04/2028 cor 3834975 0.71
152 000 000 HUNGARY GOVT 3.000% 19-21/08/2030 ~ HUF 535296 0.10
9856700 000 COLOMBIA TES 7.000% 17-30/06/2032 cop 2565 883 0.47
88 190 000 HUNGARY GOVT 3.000% 20-25/04/2041  HUF 284 857 0.05
16 721 300 000 COLOMBIA TES 7.250% 19-18/10/2034 cop 4368 808 0.81
750% 11- )
155 600 000 HUNGARY GOVT 6.750% 11-22/10/2028 ~ HUF 678 199 0.13
1340 000 000 COLOMBIA TES 7.250% 20-26/10/2050 cor 325917 0.06
4020 000 000 COLOMBIA TES 7.750% 15-18/09/2030 CopP 1117902 0.21 Egypt 8995725 1.65
REP OF COLOMBIA 6.125% 09- ARAB REP EGYPT 3.875% 21-
664000 (o700 oat ° UsD 785 097 0.15 350000 ' ¢/02/2026 UsD 343 766 0.06
% 06- ARAB REP EGYPT 5.250% 20-
1276 000 ESQ%ES;JLOMBIA 7:375% 06 UsD 1678977 031 900000 (c/10/2025 Usb 946 969 0.17
ARAB REP EGYPT 5.875% 21-
: 675 000 USD 652 852 0.12
Bahrain 14 891 362 2.76 16/02/2031
1767 000 BAHRAIN 5.250% 21-25/01/2033 UsD 1720 616 032 500 000 ?%?zgfzp EGYPT 7.053% 19- USD 512750 0.09
1900 000 BAHRAIN 6.250% 21-25/01/2051 USD 1807 375 0.33 % 21-
’ 3385000 ARAB REP EGYPT 7.500% 21 USD 3164975 0.58
9925 000 BAHRAIN 7.500% 17-20/09/2047 usD 10 692 946 1.99 :’;{A({Zézgzlp EGYPT 8150% 19
o 1. .150% 19-
500 000 (2)51/L1 (;9/422;75 HLDING 7.500% 17 UsD 670 425 012 300000 5077 2050 USD 299 306 0.06
0, _
500 000 2RAB REP EGYPT 8.500% 17 USD 520 094 0.10
Poland 14 524 561 2.68 i@gﬁfp EGYPT 8.700% 19
% 20- 700% 19-
9770 000 ZP?/OL:“?;)E SGOVT BOND 0.750% 20 PLN 2554735 0.47 1400 000 (/1050 a9 usD 1478 575 0.27
% 20. ARAB REP EGYPT 8.875% 20-
5860 000 ;’211‘(1)%/;)2 OGOVT BOND 1.250% 20 PLN 1490342 0.28 1000 000 50 050 usD 1076 438 0.20
0, _
3685 000 ZP?/OL;“/;)EOGOVT BOND 2.500% 15 PLN 1026 479 0.19 Ghana 8492927 1.56
0 16. 1800 000 GHANA REP OF 8.625% 21-07/04/2034 USD 1853438 0.34
5 415 000 POLAND GOVT BOND 2.500% 16 PIN | 514 668 0.28 o
25/07/2027 4752 000 GHANA REP OF 8.750% 20-11/03/2061 usb 4564295 0.84
POLAND GOVT BOND 2.750% 13-
8730000 5 hong ’ PLN 2486 807 0.46 300 000 GHANA REP OF 8.950% 19-26/03/2051 USD 296 494 0.05
0, n
5 166 000 521%%2 9GOVT BOND 2.750% 19 PLN 1 486 366 027 10 440 000 REP OF GHANA 24.750% 16-19/07/2021 GHS 1778 700 0.33
13 860 000 POLAND GOVT BOND 3.250% 14- PLN 3965 164 073 China 8 165 090 1.50
25/07/2025 4150 000 CHINA EVERGRANDE 7.500% 17- UsD 2049 872 054
Thailand 14449 061 267 28/06/2023 '
: 2700 000 CHINA SCE GRP 7.250% 19-19/04/2023 USD 2777288 0.51
110205 000 THAILAND GOVT 1.450% 19- THB 3512857 0.65
17/12/2024 . 2 396 000 GOLDEN EAGLE RETAIL 4.625% 13- USD 5437930 0.45
0 16. 21/05/2023 :
8 600 000 Ej&l/%ﬁ? GOVT 2.875% 16 THB 276 200 0.05
26 090 006 THAILAND GOVT 3.400% 15- - s 519 25 e Kazakhstan 8045 282 1.48
17/06/2036 - 1200 000 000 KAZAKHSTAN 5.300% 12-19/03/2022 KZT 2731916 0.50
THAILAND GOVT 3.600% 17- KAZMUNAYGAS NAT 4.750% 18-
12325000 7000 THB 446 986 0.08 2400000 5,00 s USD 2692200 0.50
THAILAND GOVT 3.650% 10- KAZMUNAYGAS NAT 5.375% 18-
35645000 50001 THB 1291 885 0.24 700000 53045030 USD 835 538 0.15
THAILAND GOVT 3.775% 12- KAZMUNAYGAS NAT 6.375% 18-
36 380000 500> THB 1336347 0.25 1350000 500 4e USD 1785 628 0.33
THAILAND GOVT 3.850% 10- .
81900000 |15 0% THB 2890 062 0.53 Chile 7990 851 147
°, -
29 610 000 }'2&1}21&1)\2’1) GOVT 4.000% 15 THB 1175 435 022 350 000 CHILE 3.860% 17-21/06/2047 USD 385284 0.07
1000 000 CODELCO INC 3.000% 19-30/09/2029 USD 1040 188 0.19
. 0, -
Ukraine 13 839 967 2.56 300 000 EI\;IPI}ESA NACIONAL 4.500% 17 USb 203 340 0.05
2400 000 UKRAINE GOVT 4.375% 20-27/01/2030 EUR 2654 044 0.49 ]13‘1‘\4 (;9 R?;‘Z NACIONAL 5.250% 18
250% 18-
2300 000 UKRAINE GOVT 6.750% 19-20/06/2026 EUR 2972710 0.55 1000000 15009 Usb 1112225 0.21
2900 000 UKRAINE GOVT 6.876% 21-21/05/2029 USD 3016 000 0.56 180 000 000 TE/SO/RERIA PESOS 2.300% 20- CLP 215 386 0.04
01/10/2028 FLAT :
3475000 UKRAINE GOVT 7.375% 17-25/09/2032 USD 3648 750 0.67 | 245 000 00 TESORERIA PESOS 2.500% 20- Lp |74 673 a1
1300 000 UKRAINE GOVT 9.750% 18-01/11/2028 USD 1 548 463 0.29 01/03/2025 FLAT -

The accompanying notes form an integral part of these financial statements

Page 83



BNP PARIBAS FUNDS SICAV Emerging Bond Opportunities

Securities portfolio at 30/06/2021

Expressed in USD

1 0, 1 0,
Quantity Denomination Quotation Market value % of met Quantity Denomination Quotation Market value % of met
currency assets currency assets
TESORERIA PESOS 4.500% 15-
280000000 (00 CFLAT CLP 406 552 0.08 Ivory Coast 5052910 0.93
TESORERIA PESOS 4.700% 18- IVORY COAST-PDI 4.875% 20-
700 000 000 (1o FLAT CLP 981305 0.18 3818000 30010032 EUR 4515 880 0.83
TESORERIA PESOS 5.000% 15- IVORY COAST-PDI 6.125% 17-
825000000 (020 T AT CLP 1153 987 0.21 510000 | 5000033 USD 537030 0.10
TESORERIA PESOS 5.100% 19-
535 000 000 15/07/2050 FLAT ° CLP 727911 0.13 South Korea 4 938 094 0.91
EXP-IMP BK KOREA 7.250% 17-
68 100 000 000 IDR 4938 094 0.91
Peru 7408 463 1.38 07/12/2024
PETROLEOS DEL PE 4.750% 17-
300000 | o 06903 0 UsD 312750 0.06 Kenya 4867 092 0.90
PETROLEOS DEL PERU 5.625% 17- KENYA INFRASTRUC 11.750% 19-
450000 T TROLES o USD 473 625 0.00| 421800000 foit e KES 3878329 0.72
0, _
550 000 ORF/II’;J/ZB&IOC OF PERU 2.780% 20- USD 488916 0.09 900 000 KENYA REP OF 8.250% 18-28/02/2048 UsD 988 763 0.18
oo " o
3 150 000 REPUBLIC OF PERU 5.350% 19 PEN 18 18 0.13 British Virgin Islands 4745313 0.88
12/08/2040 2 150 000 HUARONG FIN II 4.875% 16-22/11/2026 usD 1 505 000 0.28
REPUBLIC OF PERU 5.400% 19- o 15
3895000 15/08/2034 PEN 960 611 0.18 2150 000 11{;(;%11/12(())12\150 FINANCE 11 5.500% 15 UsD 1569 500 029
REPUBLIC OF PERU 5.625% 10-
850000 [ moso UsD 1169 441 0.22 2 100 000 (s)ﬁ{\glg JOURNEY 13.750% 18- USD 670813 031
1290 000 REPUBLIC OF PERU 5.940% 18- PEN 368 004 0.07 e
%%23%% OF PERU 6.350% 16 Philippines 4372057 0.80
.. (] - 0, -
1920000 5082008 PEN 559 615 0.10 10 390 000 1;5%5;11@ GOVT 8.000% 11 PHP 286 938 0.05
REPUBLIC OF PERU 6.900% 07- % 20-
3440 000 o 0e 037 PEN 951 521 0.18 1000 000 (l;;i/g;lz’ggES(REP) 0.700% 20. EUR 1177969 0.22
REPUBLIC OF PERU 8.750% 03- % 20-
890000 5 1 1h033 usD 1395798 0.26 244 000 g;i/gggggES(REP) 2.950% 20. USD 235 125 0.04
. 0, -
Czech Republic 7216953 1.34 1000 000 l;f;f 0%%§EILIPPINES 6.375% 09 s8] 1408 625 0.26
CZECH REPUBLIC 0.250% 17- )
37810000 (/007 CZK 1617343 0.30 500 000 ORZE/gz(/)ZFO;}){ILIPPINEs 9.500% 05- USD 1 263 400 0.23
60 590 000 SZECH REPUBLIC 0.950% 15- CZK 2618475 0.48
15/05/2030 | Panama 4036 728 0.74
20 540 000 1C32/133C/12-10132FPUBL1C 1:200% 20- CZK 901 987 0.17 2400 000 PANAMA 3.870% 19-23/07/2060 UsD 2449 200 0.45
°, _
16200 000 gsz/ggziol;gﬁpumlc 2.500% 13- 7K 788 988 o5 450 000 PANAMA 4.300% 13-29/04/2053 UsD 498 459 0.09
C/BCH REPUBLIC 4.200% 06 272000 PANAMA 6.700% 06-26/01/2036 UsD 370 056 0.07
200% 06-
14950 000 /1 h036 CZK 905 686 0.17 485000 PANAMA 9.375% 99-01/04/2029 USD 719 013 0.13
CZECH REPUBLIC 4.850% 07-
5620000 5¢ o er CZK 384 474 0.07 Gabon 3837797 0.71
GABONESE REPUBLIC 6.950% 15-
Hong Kong 6 494 854 1.19 759000 (o 025 UsD 822234 0.15
0, . 0, -
1,300 000 ?(;1&?210{21; FINBRID 3.875% 19 UsD 1376213 0.25 3000 000 gggg%}llc OF GABO 6.625% 20 UsD 3015 563 0.56
CNAC HK FINBRID 4.125% 17- .
1000000 1o 15 UsD 1084 563 0.20 India 3199 163 0.59
CNAC HK FINBRID 4.750% 19- POWER FIN CORP 6.150% 18-
750000 [ a0 USD 824 438 0.15 2700000 o5 0g UsD 3199 163 0.59
HUARONG FIN 2019 3.750% 19- . .
3450000 5o 050004 ’ UsD 2535750 0.47 United Kingdom 3191538 0.59
0, ) 0, -
640 000 ?;‘/g%(gzglw FIN 6.000% 20 USD 673 890 o1 2300 000 S};z;ﬁ(}))l;i I;(s); 3)551% /; ;(()) 0/252/?2/2030 UsD 2291088 0.42
920000 (06 TR S UsD 900 450 0.17
The Netherlands 6301 253 1.16
300 000 METINVEST BV 7.650% 20-01/10/2027 UsD 332306 0.06 Oman 3167321 0.58
°, _
3150 000 METINVEST BV 8.500% 18-23/04/2026 UsD 3581 747 0.66 2040 000 OMAN INTRNL BOND 6.750% 18 UsD 2027 633 0.37
17/01/2048
PETROBRAS GLOB 6.900% 19- % 20-
2000000 | /0040 USD 2387200 0.44 1000 000 OMAN INTRNL BOND 7.375% 20 USD 1139 688 0.21
28/10/2032
Sri Lanka ’ 6210633 1.15 Singc,pore 3093 375 0.57
600 000 111{3/555)2%2551 LANKA 6.200% 17- UsD 370 626 0.07 3000 000 MEDCO BELL 6.375% 20-30/01/2027 UsD 3093375 0.57
REP OF SRI LANKA 6.750% 18-
600000 0704 0o % UsD 372750 0.07 Morocco 3059573 0.56
MOROCCO KINGDOM 4.000% 20-
REP OF SRI LANKA 6.825% 16-
500 000 REP OF SK 0 USD 320 137 0.06 3058000 /50050 UsD 2832473 0.52
I MOROCCO KINGDOM 5.500% 12-
1 000 000 ORf/I;l(/)zFOZS?I LANKA 6.850% 15 USD 665 107 0.12 200000 1152042 UsD 227 100 0.04
300 000 11{553%%2551 LANKA 6.850% 19- USD 205925 0.04 Bolivia 2795318 0.52
REP OF SRI LANKA 7.550% 19- 2644 000 BOLIVIA GOVT 4.500% 17-20/03/2028 UsD 2378443 0.44
6000 000 : UsD 3771440 0.70
28/03/2030 400 000 BOLIVIA GOVT 5.950% 13-22/08/2023 UsD 416 875 0.08
REP OF SRI LANKA 7.850% 19-
800 000 UsD 504 648 0.09 . .
14/03/2029 United Arab Emirates 2591657 0.47
. ABU DHABI GOVT 2.700% 20-
Romania 5280972 0.98 500000 o500 p070 ° UsD 452750 0.08
700 000 ROMANIA 3.375% 20-28/01/2050 EUR 885904 0.16 800 000 DP WORLD LTD 6.850% 07-02/07/2037 usD 1080 900 0.20
3 880000 ROMANIA 4.750% 14-24/02/2025 RON 1002 483 0.19 650 000 DP WORLD PLC 4.700% 19-30/09/2049 usD 719 794 0.13
5800 000 ROMANIA 5.800% 12-26/07/2027 RON 1616 092 0.30 % 13-
’ 300 000 ?gﬁ‘gﬁ?w INTL 5.250% 13 UsD 338213 0.06
7120 000 ROMANIA GOVT 4.000% 20-25/10/2023  RON 1776 493 0.33
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Expressed in USD

1 0, 1 0,
uantity Denomination Quotation Market value % of net uantity Denomination Quotation Market value % of net
y y
currency assets currency assets
Tunisia 2434 367 0.45 Jamaica 1216 154 0.22
380 000 ?(SOCIEISZTSTUNISIE 5.750% 15- USD 353 875 0.07 670 000 JAMAICA GOVT 7.875% 15-28/07/2045 USD 936 116 0.17
TUNISIA INT BOND 6.375% 19- 200 000 JAMAICA GOVT 8.000% 07-15/03/2039 USD 280 038 0.05
1902000 | o000 5 EUR 2080 492 0.38
United States of
Senegal . 2330898 0.43 America 1097 658 0.20
620 000 gf/gs%F()}SfNEGAL 6.250% 17- USD 653 441 0.12 47000 000 INTL FIN CORP 12.250% 16-05/10/2021 UYuU 1097 658 0.20
660 000 ?f/g}%%ngEGAL 6.730% 18- usD 666 311 0.12 Pakistan 1059 353 0.20
REP OF PAKISTAN 7.375% 21-
867 000 SENEGAL REP OF 5.375% 21- EUR 1011 146 0.19 1031000 e/042031 USD 1059 353 0.20
08/06/2037
Benin 820 658 0.15
Angola 2258 662 0.42 BENIN INTL BOND 6.875% 21-
1900 000 ANGOLA REP OF 9.125% 19-26/11/2049  USD 1945 481 0.36 664000 |50 052 EUR 820 658 0.15
300 000 ANGOLA REP OF 9.375% 18-08/05/2048 ~ USD 313 181 0.06 7ambia 627 438 012
Uruguay 2079211 0.38 500 000 REP OF ZAMBIA 5.375% 12-20/09/2022 USD 313 750 0.06
100 000 URUGUAY 4.975% 18-20/04/2055 USD 128 956 0.02 500 000 REP OF ZAMBIA 8.970% 15-30/07/2027 USD 313 688 0.06
1025000 URUGUAY 7.625% 06-21/03/2036 USD 1561716 0.29 saudi Arabia 612 500 o1l
16 340 000 URUGUAY 8.500% 17-15/03/2028 UYuU 388 539 0.07 % 21 ‘
500 000 g?gg;gg? BOND 2.250% 21 USD 486 250 0.09
Surinam ; 1863867 0.35 100 000 SAUDIINT BOND 5.000% 18- Usb 126 250 002
1270 000 REP OF SURINAME 9.250% 16- UsD 788 829 0.15 17/04/2049 ’
26/10/2026 o
1700 000 SURINAME INTL 9.875% 19-30/12/2023 USD 1075038 0.20 Nigeria 553453 0.10
Guat | 250 000 REP OF NIGERIA 7.875% 17-16/02/2032  USD 268 719 0.05
varemala 1809 760 0.33 250 000 REP OF NIGERIA 9.248% 18-21/01/2049  USD 284 734 0.05
REP OF GUATEMALA 4.375% 17-
920000 16097 USD 1 000 385 0.18 b
Azerbaijan 435 304 0.08
REP OF GUATEMALA 5.375% 20- :
700000 5,005 039 USD 809 375 0.15 420 000 REP OF AZERBAIJAN 3.500% 17- USb 435304 0.08
01/09/2032
El Salvador 1768 470 0.33
500 000 EL SALVADOR REP 6.375% 14- UsD 451250 008 HONQ%Z%Q% U 327150 0.06
18/01/2027 : 300 000 g0’ 07 Bt USD 327 150 0.06
368 000 i’;gﬁ;‘;gml{ REP 7.125% 19- USD 313 720 0.06 Leb
eoanon 237 263 0.04
EL SALVADOR REP 7.625% 11- )
200000 1/62/2041 Usb 177000 0.03 1900 000 §7E/ll) 1‘/)2%;“§BANON 6.600% 11- UsD 237263 0.04
0, -
200 000 EL SALVADOR REP 8.250% 02 USD 189 500 0.04 .
10/04/2032 . Argentina 234492 0.04
650 000 ]ESL/OS;?ZLO\S’?DOR REP 9.500% 20- USD 637 000 0.12 619 529 ARGENTINA 1.000% 20-09/07/2029 USD 234 492 0.04
reland 11693 800 031 ICD sgguﬁngggglgg)g/s 17 22108 oot
0 17. .000% 17-
1600 000 STLK EUROPE DAC 5.125% 17 UsD 1 695 800 031 200000 )1/02/2027 Usb 221688 0.04
31/05/2024
Qatar 1379787 0.29 BERMBUeDrT c‘;gi'/?OF 2.375% 20 199223 0ot
9 - = . 0 20-
1191 000 STATE OF QATAR 5.103% 18 USD 1579 787 0.29 200000 55082030 usb 199 225 0.04
23/04/2048
Costa Rica 1573150 0.29 Ethiopia 184 100 0.03
250 000 COSTA RICA 5.625% 13-30/04/2043 USD 231766 0.04 200000 ETHIOPIA 6.625% 14-11/12/2024 UsD 184 100 0.03
650 000 COSTA RICA 7.000% 14-04/04/2044 USD 671 653 0.12 Venezuela 0 0.00
400 000 COSTA RICA 7.158% 15-12/03/2045 usD 417 575 0.08 3370 000 YENEZUELA 0.000% 07- USsD 0 0.00
INSTIT COSTA ELE 6.950% 11- 31/03/2038 DFLT ’
250000 |01 0ot : USD 252156 0.05
Floating rate bonds 9 808 333 1.83
Paraguay 1528 138 0.29 .
600 000 PARAGUAY 2.739% 21-29/01/2033 USD 583238 0.11 Argentina 6413269 1.20
420 611 ARGENTINA 20-09/01/2038 SR USD 157939 0.03
200 000 PARAGUAY 4.950% 20-28/04/2031 USD 229 475 0.04
2418 796 ARGENTINA 20-09/07/2030 SR USD 867 138 0.16
400 000 PARAGUAY 5.400% 19-30/03/2050 USD 466 950 0.09
16 238 051 ARGENTINA 20-09/07/2035 SR USD 5139342 0.96
200 000 PARAGUAY 6.100% 14-11/08/2044 USD 248 475 0.05
700 000 ARGENTINA 20-09/07/2041 SR USD 248 850 0.05
Serbia 1485728 0.27
3 % 19- Ecuador 3395064 0.63
50 600 000 SERBIA T-BONDS 4.500% 19 RSD 558 776 0.10
11/01/2026 : 691 600 REPUBLIC OF ECUA 20-31/07/2030 SR USD 593 047 0.11
41800 000 ;5’;5121‘032‘301\”)5 4.500% 20- RSD 467 085 0.09 358 407 REPUBLIC OF ECUA 20-31/07/2030 SR UsD 197 908 0.04
37 860 000 SERBIA T-BONDS 5.875% 18- RSD 459 867 008 2773 680 REPUBLIC OF ECUA 20-31/07/2035 SR USD 1899 971 0.35
08/02/2028 ’ 1138 000 REPUBLIC OF ECUA 20-31/07/2040 SR usD 704 138 0.13
Georgia 1291125 0.24
1200 000 TBC BANK JSC 5.750% 19-19/06/2024 UsD 1291 125 024 |Money Market Instruments 2641675 0.49
Macao 1283 649 0.24 Egypt 2641 675 0.49
1222 000 MOM CHINA HOLDIN 5.875% 19- USD 1283 649 0.24 41550 000 EGYPT T-BILL 0.000% 20-06/07/2021 EGP 2641675 0.49

15/05/2026

The accompanying notes form an integral part of these financial statements
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BNP PARIBAS FUNDS SICAV Emerging Bond Opportunities

Securities portfolio at 30/06/2021

Expressed in USD

1 0,
Quantity Denomination Quotation Market value % of net
currency assets

Shares/Units in investment funds 52507 334 9.72
Luxembourg 52507 334 9.72
36 096.00 ENCPAII),ARIBAS FUNDS RMB BOND - USD 43 850 142 8.11
66 031.91 ?gg;??ém ;(I\éSATICASH USD 1D USD 8657192 1.61
Total securities portfolio 507895667  93.83

The accompanying notes form an integral part of these financial statements
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BNP PARIBAS FUNDS SICAV Emerging Equity

Securities portfolio at 30/06/2021

Expressed in USD

Quantity Denomination %E::;lcoyn Market value %a:Sfe?SCt Quantity Denomination %E::;lcoyn Market value %a:Sfe?SCt
Transferable securities admitted to an The Netherlands 9154 909 1.56
official stock exchange listing and/or 544 544 312 93.06 129 398 YANDEX NV - A UsD 9154 909 1.56
traded on another regulated market Malaysia 6193238 1.06

Shares 544 544 312 93.06 8895 600 DIALOG GROUP BHD MYR 6193 238 1.06
China 194 419 192 33.21 Russia 4706 207 0.80
603 700 51JOB INC - ADR [SN) 46 949 750 8.01 50812 LUKOIL PJSC - ADR usb 4706207 0.80
136 981 ALIBABA GROUP HOLDING - ADR UsD 31064 551 531 Hong Kong 3263 144 0.56
106 448 BAIDU INC - ADR USD 21704 747 371 262 600 AIA GROUP LTD HKD 3263 144 0.56
175 400 BAIDU INC-CLASS A HKD 4515693 0.77 .
247900 MEITUAN DIANPING-CLASS B HKD 10219 382 1.75 Argentina 631 809 0.11
42 967 PAMPA ENERGIA SA-SPON ADR UsD 651 809 0.11

699 937 NEW ORIENTAL EDUCATIO - ADR UsD 5732484 0.98

1415500 PING AN INSURANCE GROUP CO - H HKD 13 850 142 237 |Shares/Units in investment funds 31560513 5.39

594 800 TENCENT HOLDINGS LTD HKD 44793 786 7.65

264 015 TRIP.COM GROUP LTD-ADR UsD 9361972 1.60 Luxembourg 31560513 5.39

35181 ZAI LAB LTD-ADR usD 6226 685 1.06 240 724.79 ggg;TAli_lEBRﬁ ;NC%ATICASH USD 1D UsD 31560 513 5.39
Taiwan 97723336 1671 |Total securities portfolio 576104825  98.45
157 905 CHAILEASE HOLDING CO GDS USD 5716 161 0.98
RULE144A

870 676 CHAILEASE HOLDING CO LTD TWD 6324619 1.08

9655 648 E.SUN FINANCIAL HOLDING CO TWD 9110551 1.56

208 000 MEDIATEK INC TWD 7170 438 1.23

1296 000 PRESIDENT CHAIN STORE CORP TWD 12226 757 2.09

203 991 TAIWAN SEMICONDUCTOR - ADR UsD 24 511 559 4.19

1330 000 Lﬂﬁ&ﬂiﬁ“ﬁ;ﬁﬁg%ﬁm TWD 28 586 302 4.88

1553 000 UNI PRESIDENT ENTERPRISES CO TWD 4077 149 0.70

Canada 58 204 328 9.94
27471 ERO COPPER CORP CAD 577017 0.10

11 190 738 GRAN TIERRA ENERGY INC UsD 8280 027 1.41

1997 126 KINROSS GOLD CORP UsD 12 681 750 2.17

420 570 PAN AMERICAN SILVER CORP UsD 12015 685 2.05

559 334 WHEATON PRECIOUS METALS CORP  USD 24 649 849 421

South Korea 47595 231 8.14

545966 SAMSUNG ELECTRONICS CO LTD KRW 39 005 551 6.67

76232 SK HYNIX INC KRW 8 589 680 1.47

South Africa 36718 597 6.28

176 128 ANGLO AMERICAN PLATINUM LTD ZAR 20 345 452 3.48

14 328 CAPITEC BANK HOLDINGS LTD ZAR 1692 299 0.29

768 792 CLICKS GROUP LTD ZAR 13 228 380 2.26

98 515 MR PRICE GROUP LTD ZAR 1452 466 0.25
United States of

America 27607 523 4.72

290 734 BUNGE LTD UsD 22720 862 3.88

77 101 NEWMONT MINING CORP UsD 4886 661 0.84

Indonesia 16 528 572 2.83

5027200 BANK CENTRAL ASIA TBK PT IDR 10 454 209 1.79

27945200 TELEKOMUNIKASI INDONESIA PER IDR 6074 363 1.04

India 16 231 270 2.77

25935 HDFC BANK LTD - ADR UsD 1896 367 0.32

219 649 HOUSING DEVELOPMENT FINANCE INR 7320 550 1.25

246 919 RELIANCE INDUSTRIES LTD INR 7014353 1.20

Brazil 14272 980 2.44

857 672 HYPERA SA BRL 5891726 1.01

1701 987 RAIA DROGASIL SA BRL 8 381 254 1.43

Mexico 11273776 1.93

1378 588 INFRAESTRUCTURA ENERGETICA MXN 5593 841 0.96

1737 979 WALMART DE MEXICO SAB DE CV MXN 5679935 0.97

The accompanying notes form an integral part of these financial statements
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BNP PARIBAS FUNDS SICAV Emerging Multi-Asset Income

Securities portfolio at 30/06/2021

Expressed in USD

Quantity Denomination %E::;lcoyn Market value %a:Sfe?SCt Quantity Denomination %E::;lcoyn Market value %a:Sfe?SCt
Transferable securities admitted to an 5970 USINAS SIDER MINAS GER-PF A BRL 22724 0.03
official stock exchange listing and/or 75 040 295 86.86 10010 Xiﬁi)ssiomcm - BRL 225919 0.26
fraded on another regulated market 8130 %\ MINHOES M BRL 91752 0.1

shares 37 166 100 4311 50990 VIA VAREJO SA BRL 160 453 0.19
. 36478 WEG SA BRL 244913 0.28
Brazil 6972973 8.10 1130 YDUQS PART BRL 7395 0.01
8678 AMBEV SA BRL 20521 0.03 '
49220 ANIMA HOLDING SA BRL 135 461 0.16 China 6918178 8.03
18041 AREZZO INDUSTRIA E COMERCIO BRL 339 760 0.39 4386 SIJOBINC - ADR USD 341099 039
94490 B3 SA-BRASIL BOLSA BALCAO BRL 316732 037 995 ALIBABA GROUP HOLDING - ADR UsD 225 646 026
25 696 BANCO BRADESCO SAPREF BRL 131761 o1s 41600 ALIBABA GROUP HOLDING LTD HKD 1179351 138
4600 BANCO INTER SA-UNITS BRL 71312 0.08 772 BAIDU INC - ADR USD 157411 0.18
49 460 BRADESPAR SA - PREF BRL 732652 0.85 1200 BAIDU INC-CLASS A HKD 30894 0.04
12 690 BRASILAGRO-CIA BRASILEIRA DE BRL 75 869 0.09 364721 CHINA CONSTRUCTION BANK - H HKD 286 650 033
100 BRASKEM SAPREF A BRL i 0.00 3100 CHINA INTERNATIONAL TRAVEL-A  CNY 143 822 0.17
15 878 CIA SIDERURGICA NACIONAL SA BRL 139 197 0.16 43000 CHINA MENGNIU DAIRY €O HKD 239731 0.30
40020 CIELO SA BRL 20031 003 2 134 GDS HOLDINGS LTD - ADR USD 167 498 0.19
148 COMPANHIA DE LOCACAO DASAME ~ BRL 808 0.00 2514 JOYY INC USD 165 849 0.19
€000 CONSTRUTORA TENDA SA BRL 19037 005 900 KWEICHOW MOUTAI CO LTD - A CNY 286219 033
31420 COSAN SA INDUSTRIA COMERCIO BRL 150 028 0.17 8 500 MEITUAN DIANPING-CLASS B HKD 350402 0.41
100 CVC BRASIL OPERADORA E AGENC BRL 552 0.00 10700 NETEASE INC HKD 242274 028
100 CYRELA BRAZIL REALTY SA EMP BRL a5 0.00 5031 NEW ORIENTAL EDUCATIO - ADR USD 41204 0.05
100 ECORODOVIAS INFRA E LOG SA BRL 236 0.00 43 500 PING AN INSURANCE GROUP CO-H  HKD 425631 0.49
7430 ENERGISA SA . UNITS BRL 69001 008 17 700 S F HOLDING CO LTD - A CNY 185275 021
14090 EQUATORIAL ENERGIA SA - ORD BRL 6637 0.08 5500 SHENZHOU INTERNATIONAL GROUP ~ HKD 138 684 0.16
25635 GERDAU SA . PREF BRL 151270 o1 5 384 TAL EDUCATION GROUP - ADR USD 135 838 0.16
100 GOL LINHAS AEREAS INT SA.PRE BRL usg 0.00 18 300 TENCENT HOLDINGS LTD HKD 1378 153 161
63750 HAPVIDA PARTICIPACOES E INVE BRL 195778 023 1927 TRIP.COM GROUP LTD-ADR USD 68331 0.08
10920 HOSPITAL MATER DEI SA BRL 103 308 o1 25500 WUXI BIOLOGICS CAYMAN INC HKD 466 682 0.54
7057 HYPERA SA BRL 48 478 0.06 5500 XUNNAN ENERGY NEW MATERIAL- CNY 199 213 0.23
26570 INTELBRAS SA INDUSTRIA DE TE BRL 151 968 0.18 239 ZAI LAB LTD-ADR USD 42301 0.05
105940 TAUSA NVESTIVENTOS AR DL oo o Russia s02436 583
: 105 304 ALROSA PJSC RUB 193 703 022
121150 KLABIN SA - UNIT BRL 63778 0.07 7958 GAZPROM NEFT - ADR UsD 235 557 027
10 000 LOCALIZA RENT A CAR BRL 127 544 0.15 120 867 GAZPROM PAG - ADR USD 021 247 o7
471 LOJAS AMERICANAS SA BRL 1939 0.00 916 163 INTER RAO UES PJSC RUB 58754 0.07
380 LOJAS AMERICANAS SA-PREF BRL 1634 0.00 0670 LUKOLL PISC - ADR UsD 095 634 Los
1250 LOJAS RENNER SA BRL 11018 0.01 5 639 MAGNIT PISC RUB 101 909 02
9421 MAGAZINE LUIZA SA BRL 39709 0.05 10 710 MAIL.RU GROUP-GDR REGS USD 242 689 0.28
31090 MARFRIG GLOBAL FOODS SA BRL 118 589 0.14 036 MMC NORILSK NICKEL PISC RUB a1t 05
14720 MITRE REALTY EMPREENDIMENTOS ~ BRL 34967 0.04 463 NOVATEK PISC-SPONS GDR REG S UsD 159 256 o2
690 ?gﬁﬁéﬁ) TECNOLOGIA A0 BRL 2541 0.00 17 339 POLYMETAL INTERNATIONAL - W/l GBP 372347 0.43
10 670 MULTIPLAN EMPREENDIMENTOS BRL 49970 0.06 199 508 SBERBANK OF RUSSIA PISC RUB 834 831 0.97
36970 NATURA &CO HOLDING SA BRL 418 041 0.48 279 814 SISTEMA PISFC RUB 121419 0.14
7560 NOTRE DAME INTERMED PAR SA BRL 127957 0.15 255982 SURGUTNEFTEGAS-PREFERENCE RUB 162 324 0.19
58732 OCEANPACT SERVICOS MARITIMOS ~ BRL 104 639 0.12 32963 TATNEFT PISC RUB 239 686 0.28
30 180 PETRO RIO SA BRL 117223 0.14 84357347 VTB BANK PISC RUB 55889 0.06
29382 PETROBRAS DISTRIBUIDORA SA BRL 156 224 0.18 Taiwan 2 086 736 547
91000 PETROLEO BRASILEIRO PETROBRAS ~ BRL 549314 0.64 92 000 ASE TECHNOLOGY HOLDING WD 160 450 o
5 50 PETROLEO BRASILEIRO PETROBRAS o 13106 00 COLTD
- PREF 12 708 CHAILEASE HOLDING CO LTD TWD 92311 0.11
100 QUALICORP SA BRL 576 0.00 32000 DELTA ELECTRONIC TWD 347 619 0.40
11 777 RAIA DROGASIL SA BRL 57995 0.07 INDUSTRIAL CO
35800 RANDON PARTICIPACOES SA-PREF BRL 96 815 0.11 66 937 E.SUN FINANCIAL HOLDING CO TWD 63158 0.07
3600 REDE DOR SAO LUIZ SA BRL 49525 0.06 1000 MEDIATEK INC TWD 34473 0.04
10800 RUMO SA BRL 117 54 014 9615 PRESIDENT CHAIN STORE CORP TWD 90710 0.11
9010 SENDAS DISTRIBUIDORA SA BRL 155 390 0.18 77 000 L’Xﬁ”ﬁ&i‘%}ﬁﬁﬁ%‘éﬂo" TWD 1654995 1.93
45933 SEQUOIA LOGISTICA E TRANSPOR BRL 257 590 0.30 11000 UNI PRESIDENT ENTERPRISES CO TWD 28879 0.03
10 120 SUZANO PAPEL E CELULOSE SA BRL 120 624 0.14 66000 UNIMICRON TECHNOLOGY CORP TWD 305 111 035
2080 TIM SA BRL 4779 0.01
24120 TOTVS SA BRL 180 977 021
448 ULTRAPAR PARTICIPACOES SA BRL 1642 0.00
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BNP PARIBAS FUNDS SICAV Emerging Multi-Asset Income

Securities portfolio at 30/06/2021

Expressed in USD

Quantity Denomination %E::r:;n Market value O/Oa;)sfe?sﬁ Quantity Denomination %E::r:;n Market value O/Oa;)sfe?sﬁ
South Korea 2863 601 3.33 Turkey 729 724 0.84
203 LG HOUSEHOLD & HEALTH CARE KRW 317 405 037 149761 AKBANK T.A.S. TRY 91 020 0.1
1110 NAVER CORP KRW 411008 0.48 28 058 ANADOLU EFES BIRACILIK VE TRY 71 893 0.08
390 NCSOFT CORP KRW 283 828 033 19 347 BIM BIRLESIK MAGAZALAR AS TRY 138 408 0.16
17 695 SAMSUNG ELECTRONICS - PREF KRW 1156334 134 24 166 ENERJISA ENERJI AS TRY 28791 0.03
3937 SAMSUNG ELECTRONICS CO LTD KRW 281272 033 8431 TOFAS TURK OTOMOBIL FABRIKASI ~ TRY 28 668 0.03
3672 SK HYNIX INC KRW 413754 0.48 105 574 TURK SISE VE CAM FABRIKALARI TRY 92845 0.1
Mexico 2616278 201 48 834 TURKCELL ILETISIM HIZMET AS TRY 90 501 0.10
141 680 ALFA SABA MXN 106 453 o1 125059 TURKIYE GARANTI BANKASI TRY 119 481 0.14
23247 AMERICA MOVIL - ADR - L UsD 348 705 0.40 116 032 TURKIYE IS BANKASI - C TRY 68 117 0.08
90489 AMERICA MOVIL SAB DE C-SER L MXN 68172 0.08 I TURKIYE SINAI KALKINMA BANK TRY 0 0.00
7200 ARCA CONTINENTAL SAB DE CV MXN 41810 0.05 Indonesia 658 918 0.77
35290 CEMEX SAB - ADR usD 296 436 034 181 300 BANK CENTRAL ASIA TBK PT IDR 377019 0.44
62 580 ggl\g]ROLADORA NEMAK SAB MXN 10215 0.01 875 800 BANK RAKYAT INDONESIA PERSER IDR 238230 0.28
51300 FIBRA UNO ADMINISTRACION SA MXN 55473 006 200 899 TELEKOMUNIKASI INDONESIA PER IDR 43 669 0.05
4860 FOMENTO ECONOMICO MEX - ADR USD 410719 0.48 The Netherlands 614 574 0.71
8090 GRUMA S.AB.-B MXN 90 532 0.10 87164 VEON LTD UsSD 159510 0.18
5 800 (S}ll}ggg)Tgl?IEOPORTUARIO DE MXN 51736 0.06 6432 YANDEX NV - A UsD 455064 0.53
6 540 IC)i[I:gIl;?CA_Eé{OPORTUARIO DEL MXN 69 685 0.08 Hungary 515539 0.60
22 537 MOL HUNGARIAN OIL AND GAS PL HUF 179 533 021
25 600 GRUPO BIMBO SAB - SERIES A MXN 56432 0.07 5 686 OTP BANK PLC HUF 108 681 023
42060 GRUPO FINANCIERO BANORTE - O MXN 272 000 031 4190 RICHTER GEDEON NYRT HUF 111 6gs o1a
26 600 GRUPO FINANCIERO INBURSA - O MXN 26 346 0.03 4240 WABERERS INTERNATIONAL NYRT HUF 25 610 003
790 GRUPO TELEVISA SA - ADR UsD 11281 0.01
35400 GRUPO TELEVISA SAB-SER CPO MXN 101 379 0.12 Chile 493 238 0.57
| 500 INDUSTRIAS PENOLES SAB DE CV MXN 20730 0.02 2584 870 BANCO SANTANDER CHILE cLp 128 904 0.15
17 942 INFRAESTRUCTURA ENERGETICA MXN 72 803 0.08 69710 CENCOSUD SA CLp 139 887 0.16
18700 KIMBERLY-CLARK DE MEXICO - A MXN 33220 004 450 CIA CERVECERIAS UNIDAS - ADR UsD 9063 0.01
13 000 ORBIA ADVANCE CORP SAB DE CV MXN 34043 0.04 17130 EMPRESAS CMPC SA CLp 41172 0.05
2400 PROMOTORA Y OPERADORA DE INF ~ MXN 19222 0.02 15 114 ENEL AMERICAS SA - ADR UsD 109 123 0.13
128 173 WALMART DE MEXICO SAB DE CV MXN 418 886 049 9410 ENEL CHILE SA UsD 277760 0.03
13 382 380 ITAU CORPBANCA cLp 37329 0.04
Poland 1476275 1.71
11955 ALLEGRO.EU SA PLN 206 063 0.24 Cyprus 431109 0.51
11043 BANK PEKAO SA PN 269 764 031 10 549 GLOBALTRA-SPONS GDR REGS UsD 75 636 0.09
684 CD PROJEKT SA PLN 33040 0.04 3319 OZON HOLDINGS PLC - ADR usD 194 560 023
15 578 CYFROWY POLSAT SA PLN 122512 o4 1839 TCS GROUP HOLDING -REG S UsD 160913 0.19
59 558 ECHO INVESTMENT S.A. PLN 71964 0.08 Canada 418 524 0.49
21308 EUROCASH SA PLN 79 534 0.09 201 ERO COPPER CORP CAD 422 0.00
1455 KRUK SA PLN 96 006 0.11 76 644 GRAN TIERRA ENERGY INC UsD 56709 0.07
20788 PKO BANK POLSKI SA PLN 206 568 024 14 452 KINROSS GOLD CORP usD 91770 0.11
8881 POLSKI KONCERN NAFTOWY ORLEN ~ PLN 179 112 021 3037 PAN AMERICAN SILVER CORP UsD 86767 0.10
14156 POWSZECHNY ZAKLAD UBEZPIECZE ~ PLN 136 465 0.16 4063 WHEATON PRECIOUS METALS CORP  USD 179 056 021
5997 WARSAW STOCK EXCHANGE PLN 75 045 0.09 United States of
India 1128 200 1.32 America 345122 0.40
17 464 HDFC BANK LIMITED INR 352198 041 2128 BUNGE LTD UsD 166 303 0.19
159 HDFC BANK LTD - ADR UsD 11 626 0.01 559 NEWMONT MINING CORP UsD 35429 0.04
8326 HINDUSTAN UNILEVER LTD INR 276 927 032 2200 YUM CHINA HOLDINGS INC HKD 143 390 0.17
1498 HOUSING DEVELOPMENT FINANCE INR 49926 0.06 Cayman Islands 307 964 0.36
5546 JUBILANT FOODWORKS LTD INR 229924 027 90 BANCO BTG PACTUAL SA . PNA BRL 20 0.00
1678 RELIANCE INDUSTRIES LTD INR 47668 0.06 12 639 BANCO BTG PACTUAL SA-UNIT BRL 307 444 0.36
6859 TITAN CO LTD INR 159 931 0.19
Thailand 290 945 0.33
Hong Kong 1058603 1.22 76 900 AIRPORTS OF THAILAND PCL-FOR THB 148 761 0.17
44000 AIA GROUP LTD HKD 546757 0.63 86 800 CENTRAL PATTANA PUB CO-FOREI THB 142 184 0.16
16700 ASM PACIFIC TECHNOLOGY LTD HKD 226 053 026
4800 HONG KONG EXCHANGES & CLEAR ~ HKD 285793 033 South Africa 252 966 0.29
1275 ANGLO AMERICAN PLATINUM LTD ZAR 147282 0.17
81 CAPITEC BANK HOLDINGS LTD ZAR 9567 0.01
5586 CLICKS GROUP LTD ZAR 96 117 0.1
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BNP PARIBAS FUNDS SICAV Emerging Multi-Asset Income

Securities portfolio at 30/06/2021

Expressed in USD

1 0, 1 0,
Quantity Denomination Quotation Market value % of met Quantity Denomination Quotation Market value % of met
currency assets currency assets
Singapore 242472 0.28 Brazil 2349722 2.72
883 SEA LTD-ADR usD 242472 0.28 BRAZIL NTN-F 10.000% 14-
6250000 o0 oS FLAT BRL 1313 000 1.53
- 0, -
Greece 215 944 0.25 1720 000 (1)356&12/;1621\91? /leO'OOM 18 BRL 363 941 042
43762 ALPHA BANK A.E. EUR 55945 0.06 BRAZIL NTN-F 10.000% 20-
10900 FF GROUP EUR 1 0.00 280000 41/01/2031 FLAT BRL 38917 0.07
10 615 OPAP SA EUR 159 998 0.19 200 000 BRAZIL REP OF 3.875% 20-12/06/2030 USD 201 538 0.23
. 200 000 BRAZIL REP OF 4.750% 19-14/01/2050 UsD 193913 0.22
Czech Republic 113 987 013 200 000 REP OF BRAZIL 5.625% 16-21/02/2047 UsD 218413 0.25
30 535 MONETA MONEY BANK AS CZK 115987 0.13 R ’
: Indonesia 2298 845 2.65
Colombia 104773 0.12 )
INDONESIA GOVT 10.250% 07-
1780 BANCOLOMBIA S.A.- ADR USD 51264 0.06 | 564000000 |5 /070057 IDR 46 909 0.05
3660 ECOPETROL SA - ADR s8] 53509 0.06 | 3799 000 000 III;I/DOSO/I;(ES;A GOVT 6.125% 12- IDR 260 952 0.30
0, n
Peru 104518 0.12 1w5m0m0§£$§£AGova%ﬁlg IDR 114010 0.13
863 CREDICORP LTD UsD 104 518 0.12
2 160 000 000 III;I/DO()O/I;OESSZIA GOVT 8.250% 11- IDR 165 203 0.19
Guernsey Island 69 637 0.08 INDONESIA GOVT 8.250% 15-
42 827 ETALON GROUP-GDR REGS - W/I USD 69 637 0.08 | 3283000000 |5 050036 IDR 247923 0.29
INDONESIA GOVT 8.375% 13-
Luxembourg 65 754 0.08| 390000000 oo IDR 29 331 0.03
300 GLOBANT SA usD 65 754 0.08 | | ges 000 000 NDONESIA GOVT 8.375% 13- IDR 143 325 0.17
15/03/2034 :
Slovenia 50637 0.06 | 3112 000 000 III;I/DOA‘E/I;@SQIA GOVT 8.375% 19- IDR 236 941 027
3310 NOVA LIUBLJANSKA B-GDR REG S EUR 50 637 0.06
0, -
. 2515 000 000 III;I/DO?/I;&S;A GOVT9.000% 13 IDR 200 159 0.23
Malaysia 41703 0.05 INDONESIA GOVT 9.500% 10.
.500% 10-
59900 DIALOG GROUP BHD MYR 41703 0.05 | 3670000000 ;507037 IDR 302459 0.35
0, _
Austria 37 442 0.04 345 000 lsz/Il’ 0%%;§DONESIA 8.500% 05 UsD 551 633 0.64
1653 RAIFFEISEN BANK INTERNATIONAL EUR 37 442 0.04 .
Malaysia 2079 034 2.40
. 0, -
Argentina 5310 0.01 wwmw%&ggAmWT””Am MYR 325 644 038
350 PAMPA ENERGIA SA-SPON ADR UsD 5310 0.01
1 020 000 MALAYSIA GOVT 3.882% 18- MYR 258 142 030
Bonds 37291634  43.07 14/03/2025 '
o, x
. 160 000 11‘45’;)';\2‘525;‘* GOVT 3.885% 19 MYR 40 525 0.05
Russia 2947 669 341 MALAYSIA GOVT 4.065% 20
.065% 20-
285000 RUSSIA 12.750% 98-24/06/2028 USD 476 182 0.55 90000 5062050 MYR 20 866 0.02
0, -
14 670 000 RUSSIA-OFZ 6.000% 19-06/10/2027 RUB 191 331 0.22 50 000 11\451/\1%;%2\5%1% INVEST 3.465% 20 MYR 12 140 0.01
10920 000 RUSSIA-OFZ 6.100% 20-18/07/2035 RUB 136 301 0.16 120 00 MALAYSIA INVEST 3.871% 13- R 10355 s
4458 000 RUSSIA-OFZ 7.000% 13-16/08/2023 RUB 61332 0.07 08/08/2028 :
26 570 000 RUSSIA-OFZ 7.050% 13-19/01/2028 RUB 365 647 0.42 118 000 ?@%@Z‘SF INVEST 4.045% 17- MYR 29935 0.03
8415000 RUSSIA-OFZ 7.250% 18-10/05/2034 RUB 116 613 0.14 -
v 40 000 %ﬁ%gi“ INVEST 4.119% 19 MYR 9799 0.01
47248 000 RUSSIA-OFZ 7.400% 19-17/07/2024 RUB 656 736 0.76 VAL AYSIA INVEST 4.194% 15
42970 000 RUSSIA-OFZ 7.650% 19-10/04/2030 RUB 611301 0.71 80000 15072022 e MYR 19741 0.02
6 075 000 RUSSIA-OFZ 7.700% 19-16/03/2039 RUB 87926 0.10 675 000 %%IS%%A INVEST 4.245% 15- MYR 173 502 0.20
16200 000 RUSSIA-OFZ 8.500% 16-17/09/2031 RUB 244 300 0.28 MALAYSIA INVEST 4.638% 19-
26000 {1 172049 MYR 6426 0.01
Mexico . 2621032 3.04 163 000 MALAYSIA INVEST 4.786% 15- MYR 42453 0.05
19 200 000 MEXICAN BONOS 10.000% 05- MXN 1077771 1.25 31/10/2035 '
°M5é %/32;\‘] BONOS 10.000% 06 120 000 MALAYSIAN GOVT 3.502% 07- MYR 29 830 0.03
1960 000 000% 06- MXN 123 450 0.14 31/05/2027 ‘
20/11/2036 ’ 385 000 MALAYSIAN GOVT 3.844% 13- MYR 93701 ol
8 800 000 Il‘g%l/g(ﬁg BONOS 7.750% 12- MXN 453774 0.53 15/04/2033 ’
o, _
e BONOS §.500% 0. 206 000 MALAYSIAN GOVT 3.955% 15 MYR 75200 0.09
11 090 000 et MXN 612258 0.71 15/09/2025
31/05/2029 MALAYSIAN GOVT 4.059% 17-
% 20- 610 000 : MYR 154 677 0.18
369 000 ZP%%%;OS MEXICA 7.690% 20 USD 353779 0.41 30/09/2024
0, "
. 100 000 11\45%5;\2\53551;1\1 GOVT 4.498% 10 MYR 26 328 0.03
South Africa 2431627 2.82 MALAYSIAN GOVT 4.736% 16.
o oo .
5003 000 ZRF/II)Z(/)ZFOZS?UTH AFRICA 10.500% 98 ZAR 398 033 0.46 4500005032046 MYR 113709 0.13
MALAYSIAN GOVT 5.248% 08-
0, -
500 000 llzf/foc/);ozsgum AFRICA 4.300% 16 Usb 515875 0.60 1450000 0o 050 MYR 397971 0.46
% 13- 167 000 PETRONAS 7.625% 96 -15/10/2026 UsD 217 998 0.25
8251 000 ?553%%3520“}1 AFRICA 8.250% 13 ZAR 527222 0.61
REP OF SOUTH AFRICA 8.500% 13- Thailand 1821448 2.10
6 447 000 31/01/2037 ° ZAR 388297 0.45 1 430 000 THAILAND GOVT 1.450% 19- THB 45 53 0.05
9777 000 REP OF SOUTH AFRICA 9.000% 15- ZAR 602 200 0.70 17/12/2024 ) ’
31/01/2040 ’ 11315000 THAILAND GOVT 2.400% 18- THB 367 159 0.43
17/12/2023
THAILAND GOVT 2.875% 16-
3840000 |00 6 THB 123 327 0.14
5200 000 THAILAND GOVT 2.875% 18- THB 178 567 0.21

17/12/2028
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BNP PARIBAS FUNDS SICAV Emerging Multi-Asset Income

Securities portfolio at 30/06/2021

Expressed in USD

1 0, 1 0,
Quantity Denomination Quotation Market value % of met Quantity Denomination Quotation Market value % of met
currency assets currency assets
THAILAND GOVT 3.400% 15- .
9475000 7062036 THB 336515 0.39 Czech Republlc 975 309 1.12
THAILAND GOVT 3.580% 12- CZECH REPUBLIC 0.250% 17-
2450000 o5 07 THB 87 679 0.10 2050000 40055027 CZK 87 690 0.10
THAILAND GOVT 3.600% 17- CZECH REPUBLIC 0.950% 15-
335000 17/06/2067 THB 12 149 0.01 3850 000 15/05/2030 CZK 166 383 0.19
THAILAND GOVT 3.650% 10- CZECH REPUBLIC 1.000% 15-
4340000 5000031 THB 157 295 0.18 5650000 500 e 006 CZK 253 366 0.29
THAILAND GOVT 3.775% 12- CZECH REPUBLIC 1.200% 20-
425 000 25/06/2032 THB 15612 0.02 2000 000 13/03/2031 CZK 87 827 0.10
THAILAND GOVT 4.000% 15- CZECH REPUBLIC 1.250% 20-
2255000 17/06/2066 THB 89517 0.10 3 440 000 14/02/2025 CZK 158 050 0.18
THAILAND GOVT 4.750% 09- CZECH REPUBLIC 2.000% 17-
11350000 515 - THB 400 032 0.46 3410000 13000033 CZK 161 005 0.19
THAILAND GOVT 5.670% 07- CZECH REPUBLIC 2.750% 18-
200000 5 e THB 8014 0.01 950000 53> 120 CZK 47306 0.05
CZECH REPUBLIC 4.850% 07-
Turkey 1722438 1.99 200000 51112057 CzK 13 682 0.02
250 000 REP OF TURKEY 8.000% 04-14/02/2034 usD 280 438 0.32 :
! Chile 939 709 1.09
TURKEY GOVT BOND 11.000% 17-
1190000 54000057 TRY 105 679 0.12 200 000 CODELCO INC 3.000% 19-30/09/2029 usD 208 038 0.24
°, -
735 000 gRl IK/ZE()\;' OGOVT BOND 11.700% 20 TRY 64 837 0.08 200 000 CODELCO INC 4.375% 19-05/02/2049 usD 234225 0.27
TESORERIA PESOS 4.500% 15-
% 18- 140 000 000 CLP 203 276 0.24
5 591 184 TURKEY GOVT BOND 12.200% 18 TRY 508217 0.60 01/03/2026 FLAT
%01/2053GOVT BOND 12.600% 20 0 000 000 TESORERIA PESOS 4.700% 18- cp 98 130 o1l
3510000 o /11“0 /:Ezoz 5 -600% 20- TRY 344 940 0.40 01/09/2030 FLAT '
TURKEY GOVT BOND 7.100% 13 75 000 000 TESORERIA PESOS 5.000% 15- cLp 104908 012
2932000 TURKE et TRY 287 041 0.33 01/03/2035 FLAT '
%03/2053GOVT BOND 9.000% 14. 60 000 000 TESORERIA PESOS 6.000% 13- cp ol 132 o1l
445000 TURKE 000% 14- TRY 41286 0.05 01/01/2043 '
24/07/2024
. Hungary 905 925 1.04
Colombia 1706 221 197 45530 000 HUNGARY GOVT 1.000% 19-26/11/2025  HUF 147 579 0.17
1085 000 000 COLOMBIA TES 10.000% 09-24/07/2024 ~ COP 330 806 0.38
105 480 000 HUNGARY GOVT 1.500% 20-22/04/2026 ~ HUF 347058 0.40
642 600 000 COLOMBIA TES 6.000% 12-28/04/2028 cop 165 166 0.19
22 180 000 HUNGARY GOVT 2.000% 20-23/05/2029  HUF 72956 0.08
970 000 000 COLOMBIA TES 7.000% 17-30/06/2032 cop 252 509 0.29
2960 000 HUNGARY GOVT 2.250% 20-20/04/2033  HUF 9415 0.01
675 000 000 COLOMBIA TES 7.250% 19-18/10/2034 cop 176 359 0.20
30 840 000 HUNGARY GOVT 2.500% 18-24/10/2024 ~ HUF 106 711 0.12
190 000 000 COLOMBIA TES 7.250% 20-26/10/2050 cop 46212 0.05
14 890 000 HUNGARY GOVT 3.000% 16-27/10/2027 ~ HUF 52530 0.06
785 000 000 COLOMBIA TES 7.500% 11-26/08/2026 cop 222108 0.26
15280 000 HUNGARY GOVT 3.000% 19-21/08/2030  HUF 53811 0.06
485 000 000 COLOMBIA TES 7.750% 15-18/09/2030 cop 134 871 0.16 X
154 090 REP OF COLOMBIA 10.375% 03- sp 175 100 s 12290 000 HUNGARY GOVT 3.000% 20-25/04/2041  HUF 39 697 0.05
28/01/2033 : 21300 000 HUNGARY GOVT 3.250% 15-22/10/2031  HUF 76 168 0.09
Poland 1629062 1.89 Hong Kong 834 299 0.97
POLAND GOVT BOND 0.750% 20- CNAC HK FINBRID 5.125% 18-
660 000 55045025 PLN 172 582 0.20 600000 |0 e USD 687299 0.80
POLAND GOVT BOND 1.250% 20- HUARONG FIN 2019 3.750% 19-
975 000 25/10/2030 PLN 247 967 0.29 200 000 29/05/2024 USD 147 000 0.17
POLAND GOVT BOND 2.250% 19-
226000 5510/2024 PLN 62298 0.07 Kazakhstan 814611 0.94
430 000 g?/OL;*/;g GGOVT BOND 2.500% 15- PLN 119779 0.14 23900 000 KAZAKHSTAN 5.300% 12-19/03/2022 KZT 54411 0.06
KAZMUNAYGAS NAT 4.750% 17-
L 065 000 ZP?/OL?/;E 7GOVT BOND 2.500% 16- PLN 297 899 034 300000 000007 usD 342 431 0.40
KAZMUNAYGAS NAT 5.375% 18-
0, _
1 590 000 POLAND GOVT BOND 2.500% 18 PLN 439 872 051 350 000 045030 usD 417769 0.48
25/04/2024
I .
350 000 ZP?/OL;“/;)ESOVT BOND 2.750% 13 PLN 99 700 0.12 Romania 789 141 0.90
20 000 POLAND GOVT BOND 2.750% 15- . 25 505 003 450 000 ROMANIA 3.250% 16-29/04/2024 RON 110 640 0.13
25/10/2029 : 156 000 ROMANIA 4.000% 20-14/02/2051 usD 163 586 0.19
570 000 ZP?/OL;“/;)E SGOVT BOND 3.250% 14- PLN 163 070 0.19 1050 000 ROMANIA 4.750% 14-24/02/2025 RON 271290 031
230 000 ROMANIA 5.800% 12-26/07/2027 RON 64 086 0.07
Peru 1202372 1.38 110 000 ROMANIA GOVT 3.650% 20-28/07/2025  RON 27473 0.03
455 000 PERU B SOBERANO 5.400% 19- PEN 112215 0.13
12/08/2034 : 45000 ROMANIA GOVT 4.750% 19-11/10/2034 ~ RON 11533 0.01
660 000 fl’%gz%zszERANO 6.350% 16- PEN 192 368 022 95000 ROMANIA GOVT 4.850% 18-22/04/2026  RON 24984 0.03
. 430 000 ROMANIA GOVT 5.000% 18-12/02/2029  RON 115 549 0.13
300 000 zRf/gf/zBé“;f OF PERU 2.783% 20 usD 306 056 0.35 ’
160 000 REPUBLIC OF PERU 5.700% 14- PEN 46409 0.05 Ukraine 761 450 0.88
12/08/2024 : 200 000 UKRAINE GOVT 7.253% 20-15/03/2033 usD 208 225 0.24
445 000 ggg?gf OF PERU 6.900% 07- PEN 123 089 0.14 300 000 UKRAINE GOVT 7.375% 17-25/09/2032 usD 315 000 0.36
% 08- 200 000 UKRAINE GOVT 9.750% 18-01/11/2028 usD 238225 0.28
210 000 REPUBLIC OF PERU 6.950% 08 PEN 61 523 0.07 b
12/08/2031
REPUBLIC OF PERU 8.750% 03-
230000 517112033 usD 360 712 0.42
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BNP PARIBAS FUNDS SICAV Emerging Multi-Asset Income

Securities portfolio at 30/06/2021

Expressed in USD

1 0, 1 0,
Quantity Denomination Quotation Market value % of met Quantity Denomination Quotation Market value % of met
currency assets currency assets
Bahrain 712713 0.82 Senegal 210788 0.24
400 000 BAHRAIN 5.250% 21-25/01/2033 USD 389 500 0.45 200 000 2R3E/55(?2$)353ENEGAL 6.250% 17- USD 210 788 0.24
300 000 BAHRAIN 7.500% 17-20/09/2047 UsD 323213 0.37
. . Ivory Coast 210 600 0.24
Dominican Republic 652 816 0.75 IVORY COAST-PDI 6.125% 17-
DOMINICAN REPUBL 5.875% 20- 200000 5062033 UsD 210 600 0.24
350 000 UsD 349 409 0.40
30/01/2060
10 400 000 POMINICAN REPUBL 8.625% 21- DoP 182 701 021 Angola 204 788 0.24
11/06/2031 200 000 ANGOLA REP OF 9.125% 19-26/11/2049 usD 204 788 0.24
REP OF DOMINICAN 7.450% 14-
100 000 UsD 120 706 0.14
30/04/2044 Morocco 193 000 0.22
°, "
Qatar 593 850 0.69 200 000 11‘45?11;2%20 KINGDOM 3.000% 20 USD 193 000 0.22
QATAR STATE OF 4.000% 19-
300 000 UsD 345375 0.40 .
14/03/2029 . Bolivia 179913 0.21
200 000 ng/IgoT/]on(ig QATAR 4.625% 16- usD 248 475 0.29 200 000 BOLIVIA GOVT 4.500% 17-20/03/2028 UsD 179913 0.21
Philippines 571 760 0.67 British Virgin Islands 159125 0.18
% 10- SCENERY JOURNEY 13.750% 18-
1230 000 11’511151/21’(1215\113 GOVT 8.125% 10 PHP 34 160 0.04 200000 0o usD 159 125 0.18
% 15. .
200000 SHLIPPINES(RER) 3.950% 13 UsD 221750 0.26 Surinam 124 225 0.14
REP OF SURINAME 9.250% 16-
200 000 REP OF PHILIPPINES 9.500% 05- USD 315 850 037 200000 571 00> USD 124 225 0.14
02/02/2030
South Korea 478 582 0.55 TUNIE&’}?’TOBOND 637500 19 109 384 0.13
375% 19-
6600000 000 EXP-IMP BK KOREA 7.250% 17- IDR 478 582 0.5 1000001 51071206 EUR 109 384 0.13
07/12/2024
Ghana 304 450 0.45 Argentina 107 309 0.12
0
200 000 GHANA REP OF §.125% 19-26/03/2032 UsD 202350 0.23 27619 ?ﬁgfﬁiﬁ;ﬁfﬁ;ﬁ?ﬂ 2029 usb 10454 0.01
200 000 GHANA REP OF 8.750% 20-11/03/2061 UsD 192 100 0.22 152783 50 0 m027 R UsD 96 855 0.11
Saudi Arabia 358 125 0.41 Lebanon 76 676 0.08
300 000 gﬁ{% (%T BOND 4.625% 17- UsD 358 125 041 100 000 LEBANESE REP 6.650% 15-03/11/2028 UsD 12488 0.01
100 000 REP OF LEBANON 6.600% 11- USD 12 488 001
Oman 341906 0.40 121715/11>1(/)21? i6EBANON 7.250% 17 '
% 20- 250% 17-
300 000 OMAN INTRNL BOND 7.375% 20: USD 341 906 0.40 400 000 230372037 USD 51 700 0.06
28/10/2032
Kenya 331447 0.38 Serbia 74593 0.09
% 10- SERBIA T-BONDS 4.500% 19-
11 600 000 &5ﬁ;§3§?FRASTRUC1175°“19 KES 106 659 0.12 2540000 01 m026 RSD 28049 0.03
- 0, -
200 000 KENYA REP OF 8.000% 19-22/05/2032 UsD 224788 0.26 2100 000 25%312‘332 BONDS 4.500%20 RSD 23 466 0.03
. - 0, -
Sri Lanka 314287 0.36 1900 000 SERBIS LBONDS 3.875% 18 RSD 23078 0.03
REP OF SRI LANKA 7.550% 19-
500 000 UsD 314287 0.36
28/03/2030 Venezuela 0 0.00
0, -
Egypt 280 500 0.32 820000 ) FNEZURLA 11750% 11 UsD 0 0.00
ARAB REP EGYPT 7.500% 21-
300 000 UsD 280 500 0.32
16/02/2061 Floaﬁng rate bonds 582 561 0.68
Uruguay 238 906 0.28 Ecuador 350 943 0.41
o
160 000 URUGUAY 4.975% 18-20/04/2055 UsD 206330 024 132300 REPUBLIC OF ECUA 20-31/07/2030 SR~ USD 113 447 0.13
1370 000 URUGUAY 8.500% 17-15/03/2028 uYu 32576 0.04 346710 REPUBLIC OF ECUA 20-31/07/2035 SR USD 237 496 0.28
Paraguay 229475 0.27 Argentina 231618 0.27
o
200 000 PARAGUAY 4.950% 20-28/04/2031 UsD 229 475 0.27 474 485 ARGENTINA 20-09/07/2030 SR USD 152 178 018
Panama 226 913 0.26 250 996 ARGENTINA 20-09/07/2035 SR UsD 79 440 0.09
200 000 PANAMA 4.500% 18-16/04/2050 UsD 226 913 0.26 .
Ofther fransferable securities 154 584 0.18
El Salvador 225625 0.26
EL SALVADOR REP 6.375% 14- 154 564 0.18
250000 | 5 UsD 225 625 0.26 Shares
The Netherlands 218 538 0.25 Russia 154 564 0.18
MDGH - GMTN BV 3.700% 19- 186 359 MAGNITOGORSK IRON & STEEL RUB 154 564 0.18
200000 2700 o UsD 218538 0.25 WORKS PJSC
Nigeria 214 975 0.25 Warrants, Rights 20 0.00
200 000 REP OF NIGERIA 7.875% 17-16/02/2032 USD 214975 0.25 CVC BRASIL OPERADORA E AGENC BRL 20 0.00
RTS 26/07/2021 :
Cayman Islands 214 663 0.25
ICD FUNDING LTD 4.625% 14-
200000 57 <050 UsD 214 663 0.25
Costa Rica 211788 0.25
COSTA RICA GOVT 6.125% 19-
200000 (o5 oot UsD 211788 0.25
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BNP PARIBAS FUNDS SICAV Emerging Multi-Asset Income

Securities portfolio at 30/06/2021

Expressed in USD

1 0,
Quantity Denomination Quotation Market value % of net
currency assets
Shares/Units in investment funds 8794 087 10.21
Luxembourg 7148 798 8.29
3751.33 BNP PARIBAS FUNDS ASIA EX- USD 496226 0.57

JAPAN SMALL CAP - X CAP
BNP PARIBAS FUNDS CHINA
31221.00 EQUITY- X USD ACC XCA USD 3807 088 4.42

BNP PARIBAS FUNDS RMB BOND -

2 342.00 X CAP USD 2845107 3.30
BNP PARIBAS INSTICASH USD 1D
2.88 SHORT TERM XCA USD 377 0.00
Ireland 1645 289 1.92
9 632.00 SOURCE PHYSICAL GOLD P - ETC USD 1 645 289 1.92
Total securities portfolio 83988966 9725
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BNP PARIBAS FUNDS SICAYV Energy Transition

Securities portfolio at 30/06/2021

Expressed in EUR

Quantity Denomination %E::;lcoyn Market value %a:Sfe?SCt Quantity Denomination %E::;lcoyn Market value %a:Sfe?SCt
Transferable securities admitted to an United Kingdom 149 894 085 419
official stock exchange listing and/or 3406 338 242 95.68 311961 APTIV PLC UsD 41386 984 116
traded on another regu|c|fed market 2304 298 CERES POWER HOLDINGS PLC GBP 28 372 567 0.79

shares 3363 109 442 04.47 8954961 ITM POWER PLC GBP 47 505 262 1.33
1866 751 SSE PLC GBP 32629272 0.91
United States of

America 2024 547 945 56.91 Canada 135 608 647 3.80
4130909 ADVENT TECHNOLOGIES HOLDINGS ~ USD 33579528 0.94 11391565 ANAERGIA INC CAD 15097379 043
478 457 ALLEGRO MICROSYSTEMS INC Ush 20518 812 057 3937551 BALLARD POWER SYSTEMS INC usD 60 163 946 1.69
1775 144 GREENPOWER MOTOR CO INC usD 29 383 655 0.82

1299 894 AMERICAN usD 19061 604 0.54
SUPERCONDUCTOR CORP 1712051 LOOP ENERGY INC CAD 8149 293 0.23

3024 826 APPHARVEST INC usb 40 810 537 114 6 246 594 STANDARD LITHIUM LTD CAD 21 651 456 0.60

1489 169 CF FINANCE ACQUISITION III USD 12 594 962 0.36 422 709 XEBEC ADSORPTION INC CAD 1162918 0.03

2 155 443 DANIMER SCIENTIFIC INC usD 45529 848 1.28

4814570 ELECTRIC LAST MILE SOLUTIONS usD 40 923 236 115 | 149731 EVE REF) SETE(SJFK NOK 84 71 i 3747‘55 2(‘) 32 i

1 409 555 ENPHASE ENERGY INC UsD 218261728 6.15 2317531 VESTAS WIND SYSTEMS A/S DKK 76 292 700 2.14

2363 456 EOS ENERGY ENTERPRISES INC usD 35793 633 1.00

1785 005 FISKER INC usD 29 020 066 0.81 France 68 263 574 1.92

303231 GENERAC HOLDINGS INC USD 106 152 584 2.99 5908 220 ENGIE EUR 68 263 574 1.92
1072 793 GREEN PLAINS INC usD 30 413 442 0.85 South Korea 51876476 1.46
548 301 HOLICITY INC-CLASS A usD 5710024 0.16 81650 LG CHEM LTD KRW 51876 476 1.46
2105565 HYLIION HOLDINGS CORP usD 20 684 571 0.57 Norway 515005 '»
2640 039 INDIE SEMICONDUCTOR INC-A usD 21 994 760 0.61 1 296 246 AGILYX AS NOK 3874 160 o011
512 153 INFRASTRUCTURE AND ENERGY AL usD 5553830 0.16 10 192 601 AKER CARBON CAPTURE AS NOK 19771 143 0.55
616 653 LIVE OAK ACQUISITION CO-CL A usD 5158275 0.15 3628 679 AKER CLEAN HYDROGEN AS NOK 2 894 438 0,08

1429 064 NIKOLA CORP usD 21763 130 0.60 2540 550 CAMBI ASA NOK 3634727 0.10

4260 406 ORIGIN MATERIALS INC usD 29 458 917 0.82 1 960 686 CIRCA GROUP AS NOK 3364 228 0.10

2970 793 ORION ENERGY SYSTEMS INC usD 14354 198 0.41 958 905 HEXAGON PURUS HOLDING AS NOK 3639270 0.10

2809 069 PERIDOT ACQUISITION CORP -A usD 28 851 050 0.80 3858 918 OTOVO AS - A SHARES NOK 4517304 0.13

11331611 PLUG POWER INC usD 326 695 150 9.22 2557 334 QUANTAFUEL AS NOK 9617976 027

1160 599 PROTERRA INC usD 16 744 961 0.47

2629 689 PURECYCLE TECHNOLOGIES INC USD 52442 993 147 Sweden 42150785 119
1861 194 QUANTUMSCAPE CORP usD 45921 694 1.29 3008 382 CELL IMPACT AB SEK 16714 881 0.47
705 603 RENEWABLE ENERGY GROUP INC usD 37091 906 1.04 737895 NILAR INTERNATIONAL AB SEK 4147113 0.12
4662 249 ROMEO POWER INC usD 32001 608 0.89 2300000 OX2 AB SEK 13 803983 0.39
1580 934 SHOALS TECHNOLOGIES GROUP -A usD 47325371 1.33 856 327 SCANDINAVIAN BIOGAS FUELS IN SEK 2955181 0.08
2039 716 SOFTWARE ACQUISITION GRPII-A usD 17 113 732 0.48 2750867 SWEDISH STIRLING AB SEK 4529627 0.13
340 980 SOLAREDGE TECHNOLOGIES INC usD 79 464 240 223 The Netherlands 29908 973 0.83
3848 551 SPARTAN ACQUISIT CORP II- A usD 32420 124 0.91 1038 506 AMG ADVANCED METALLURGICAL EUR 29 908 973 0.83
8 745 727 ?ﬁg&%‘:}iﬁi{fﬁ usD 277733 433 7.83 India 29728 724 0.83
4041 188 SUNRUN INC UsD 190 081 344 536 1309 632 AZURE POWER GLOBAL LTD USD 29728 724 0.83
25000 THUNDER BRIDGE ACQUISITION-A usD 229 151 0.01 Australia 26 466 785 0.75
844 987 TPI COMPOSITES INC USD 34500 608 0.96 33 844 302 IONEER LTD AUD 7 499 095 0.21
1239705 VELODYNE LIDAR INC UsSD 11122743 0.31 2104 022 VULCAN ENERGY RESOURCES LTD AUD 10 248 936 0.29
5240077 VIEW INC usb 37470 152 1.05 5774 957 WESTERN AREAS LTD AUD 8718 754 0.25
China 404 806 767 11.37 Luxembourg 26 427 186 0.74

4533500 BYD COLTD - H HKD 114 329 788 3.22 2000 000 ARRIVAL SA USD 26427 186 0.74

978 383 DAQO NEW ENERGY CORP - ADR usD 53 642 350 1.50
14 649 000 SEELY AUTOMOBILE HKD 38855923 1.09 freland 18229 414 031
HOLDINGS LTD 1499 186 FUSION FUEL GREEN PLC-A usD 18229 414 0.51
23512 617 MING YANG SMART ENERGY GRO-A CNY 49614 176 1.39 Israel 0547 352 0.27
1370974 NIO INC - ADR USD 61502502 173 3262 847 GENCELL LTD ILS 9541 352 027
900 461 NUVVE HOLDING CORP usD 10 493 609 0.30
694971 WUHAN DR LASER TECHNOLOGY -A  CNY 13532 941 0.38 Bonds 43228 800 1.1
864 260 WUXI LEAD INTELLIGENT EQUI-A CNY 6773 583 0.19 United Kingdom 43 228 800 1.21
25679 600 XINJIANG GOLDWIND SCI+TEC - H HKD 33829 766 0.95 19 000 000 585/115%1““‘01% 0.000% 20- EUR 43 228 800 121
12232000 XINYI SOLAR HOLDINGS LTD HKD 22232129 0.62
Spain 210 154 985 5.90

1950 000 CORP ACCIONA ENERGIAS RENOVA EUR 52123 500 1.46

3900 841 EDP RENOVAVEIS SA EUR 76 222 433 2.14

2905 151 SIEMENS GAMESA RENEWABLE EUR 81809 052 230

ENERGY SA

The accompanying notes form an integral part of these financial statements
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BNP PARIBAS FUNDS SICAYV Energy Transition

Securities portfolio at 30/06/2021

Expressed in EUR

1 0,
Quantity Denomination Quotation Market value % of met
currency assets
Other fransferable securities 18 766 267 1.06
Shares 0 0.00
Australia 0 0.00
526 005 VULCAN ENERGY RG DS AUD 0 0.00
Warrants, Rights 18 766 267 1.06
GOLDMAN SACHS INTERNATNAL
1017 326 WTS 19/10/2022 USD 18 766 267 1.06
Shares/Units in investment funds 123 197 216 3.47
Luxembourg 123197216 3.47
BNP PARIBAS INSTICASH EUR 3M
1223 069.44 Standard VNAV - X CAP EUR 123 197 216 347
Total securities portfolio 3548301725  100.21

The accompanying notes form an integral part of these financial statements
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BNP PARIBAS FUNDS SICAV Enhanced Bond é6M

Securities portfolio at 30/06/2021

Expressed in EUR

. N uotation % of net . . uotation % of net
Quantity Denomination Q Market value ° Quantity Denomination Q Market value °
currency assets currency assets
" - 70 192
Transferable securities admitted to an 5000 000 54 BANQUE FRANC0.625% 19 EUR 5083 677 0.18
.. . -
official stock exchange listing and/or 2406 996 911 85.78 4000 000 ‘fS;?J?;?ES”E FRANCE 0.625% 17 EUR 4044 330 014
fraded on another regulated market PUBLICIS GROUPE 0.500% 16-
2000000 ("0 EUR 2028211 0.07
Bonds 2049582228  73.02
15 400 000 RCI BANQUE 0.750% 17-26/09/2022 EUR 15550278 0.55
France 574 820 908 20.47 5604 000 RCI BANQUE 0.750% 19-10/04/2023 EUR 5673 045 0.20
9700 000 ACCOR 1.250% 17-25/01/2024 EUR 10 147 342 0.36 17 000 000 RENAULT 1.250% 19-24/06/2025 EUR 16 748 669 0.60
7000 000 f;ﬁ;?&gCE'KLM 3.730% 16- EUR 7137165 0.25 3500 000 RENAULT 2.375% 20-25/05/2026 EUR 3547 166 0.13
RAL o, _
5000 000 ALD SA 0.375% 19-18/07/2023 EUR 5049 714 0.18 15 300 000 iggllggsGENE E1.125%18 EUR 15817 731 0.56
8 000 000 ATOS SE 0.750% 18-07/05/2022 EUR 8055615 0.29 18900 000 SOCIETE GENERALE 1.250% 19- EUR 19 541 681 070
0 1o, 15/02/2024 :
3500 000 AUCHAN SA 2.375% 19-25/04/2025 EUR 3775318 0.13 1 400 000 SOCIETE GENERALE 2.625% 15- . a1 258 s
3600 000 AUCHAN SA 2.625% 19-30/01/2024 EUR 3826153 0.14 27/02/2025 -
4300000 AUCHAN SA 2.875% 20-29/01/2026 EUR 4786315 0.17 3 400 000 (S)%ég{)';GENERALE 4.000% 13- EUR 3656014 0.13
3600000 gﬁgﬂég s:{;fﬁﬁiggj’g;ﬁ;n EUR 6490271 023 10 000 000 UNEDIC 0.100% 20-25/11/2026 EUR 10 179 030 036
7400 000 MUT%EL 1.875% 16-04/11/2026 EUR 7910 639 0.28 6100 000 URW 0.625% 20-04/05/2027 EUR 6169 305 0.22
BANQUE FEDERATIVE DU CREDIT 6 600 000 VALEO SA 1.500% 18-18/06/2025 EUR 6798 001 0.24
7200000 \y5TUEL 2.375% 16-24/03/2026 EUR 7840 560 0.28
BANQUE FEDERATIVE DU CREDIT 9500 000 VALEO SA 3.250% 14-22/01/2024 EUR 10220319 0.36
14400 000 \yTUEL 3.000% 14-21/05/2024 EUR 15621 260 0.56 VEOLIA ENVIRONNEMENT 0.314%
1000000 /"o 093 EUR 1009 917 0.04
19 700 000 BNP PARIBAS 1.000% 17-29/11/2024 EUR 20 169 349 0.72 -
1500 000 VIVENDI SA 0.000% 19-13/06/2022 EUR 1503 638 0.05
3000 000 BNP PARIBAS 1.125% 18-22/11/2023 EUR 3093 571 0.11
2600 000 BNP PARIBAS 1.125% 19-28/08/2024 EUR 2694 724 0.10 Italy 204 577 147 7.32
29 000 000 BNP PARIBAS 2.375% 15-17/02/2025 EUR 31191 886 1.12 4193 000 ACEA SPA 0.000% 21-28/09/2025 EUR 4189677 0.15
1000 000 BNP PARIBAS 2.750% 15-27/01/2026 EUR 1105 186 0.04 1500 000 FERROVIE DEL 0.875% 17-07/12/2023 EUR 1537 496 0.05
21 500 000 BPCE 0.625% 19-26/09/2024 EUR 21912 832 0.78 5137 000 IZI:/E';/SZAOZS()ANP AOLO 0.625% 21- EUR 5127663 0.18
11 800 000 BPCE 1.125% 17-18/01/2023 EUR 12 041 990 0.43 8613 000 INTESA SANPAOLO 1.000% 19- EUR 8866 911 032
20 000 000 BPCE 4.625% 13-18/07/2023 EUR 21906 956 0.78 ?:I/;)E/SZAOZQANPAOLO 3.028% 14 ’
4100 000 CAPGEMINI SA 0.500% 16-09/11/2021 EUR 4103 469 0.15 8500000 1 509/7006 o EUR 9552524 0.34
0, -
2000 000 CAPGEMINI SE 1.250% 20-15/04/2022 EUR 2021 807 0.07 6381 000 111;/1(‘)1;/521(%)253ANPA0L0 6.625% 13 EUR 7219 506 0.26
8 000 000 CARMILA SA 1.625% 20-30/05/2027 EUR 8182923 0.29
’ 30 000 000 ITALY BTPS 0.000% 20-15/01/2024 EUR 30 175 200 1.09
15000 000 CARMILA SA 1.625% 21-01/04/2029 EUR 14 877 987 0.53
CARREFOUR BAN Q/ {’JE 0.107% 21 20 000 000 ITALY BTPS 0.000% 21-01/04/2026 EUR 19 902 000 0.71
RRE .107% 21-
4500000 44062025 EUR 4506254 0.16 24500 000 ITALY BTPS 0.000% 21-15/04/2024 EUR 24621 429 0.88
11 500 000 ggggggngICHARD 2.798% 14- EUR 11 208 407 0.40 11 500 000 ITALY BTPS 1.750% 19-01/07/2024 EUR 12163 320 0.43
CIE DE ST GOBAIN 0.625% 19- 15000 000 ITALY BTPS 2.450% 18-01/10/2023 EUR 15 933 000 0.57
5000 000 : EUR 5106 824 0.18
15/03/2024 5000 000 ITALY BTPS 4.500% 10-01/03/2026 EUR 6034 250 0.22
0, -
4300 000 gﬁ)tl))/gog GOBAIN 0.875% 18 EUR 4401193 0.16 15316 000 POSTE ITALIANE 0.000% 20-10/12/2024  EUR 15 290 879 0.55
5000 000 CMA CGM SA 5.250% 17-15/01/2025 EUR 5107 125 0.18 18 931 000 tsjblllocgggn' S-P.A. 6.950% 12- EUR 20 620 402 0.74
CNP ASSURANCES 0.375% 20- 0 17-
7100000 2032028 EUR 6945 623 0.25 12 046 000 ?7171100/1;0%?1 BANCHE 0.750% 17 EUR 12 199 503 0.43
CNP ASSURANCES 1.875% 16- 0 19.
11200000 501 5055 EUR 11475 386 0.41 10M2m0;%2§i?BN«HELQSAW EUR 11 143 387 0.40
1000 000 COFACE 4.125% 14-27/03/2024 EUR 1100 161 0.04 .
16 600 000 CREDIT AGRICOLE SA 2.800% 15- EUR 18070 878 0.64 Unlfeq States of
16/10/2025 ) America 192 751 809 6.86
0
2000 000 gﬁgggzlfumu ARKEA 1.250% 17- EUR 2069 833 0.07 5198 000 ABBVIE INC 1.250% 20-01/06/2024 EUR 5361572 0.19
1000 000 CREDIT MUTUEL ARKEA 3.250% 16- EUR | 138 539 0.04 7775000 AT&T INC 0.250% 19-04/03/2026 EUR 7811706 0.28
g¥0EGé2821§RANSP L 0875% 17 ' 3000000 AT&T INC 1.950% 19-15/09/2023 EUR 3125213 0.11
875% 17-
4200000 50 0 o EUR 4309 634 0.15 4598 000 (1)380/0031/(21(1)\12(;1 HLDS INC 0.100% 21- EUR 1609557 016
ELEC DE FRANCE 4.625% 09- .
5100000 |\ 0a EUR 5869 709 0.21 4000 000 fgggzl(\)/{;‘)‘TOR CRED 1.744% 20- EUR 4057 441 014
10 000 000 EUTELSAT SA 2.000% 18-02/10/2025 EUR 10 694 475 0.38 15 050 000 FORD MOTOR CRED 3.021% 19- EUR 16717 012 00
1438000 FNAC DARTY SA 1.875% 19-30/05/2024 EUR 1447922 0.05 06/03/2024 ’
GEN ELECTRIC CO 0.875% 17-
11000 000 GROUPAMA SA 6.000% 17-23/01/2027 EUR 13 820325 0.49 12000 000 |7 0c~0s ’ EUR 12318 120 0.44
1600 000 HIT FINANCE BV 4.875% 06-27/10/2021  EUR 1625 839 0.06 14291 000 515(1)\15 /132161233CTRIC CO 1.250% 15- EUR 14633770 0.52
o, -
5000 000 ICADE 1.125% 16-17/11/2025 EUR 5229442 0.19 040 090 GEN MOTORS FIN 0.200% 19- R R o2s
22 600 000 IMERYS SA 2.000% 14-10/12/2024 EUR 24005 196 0.86 02/09/2022 -
3000 000 INFRA FOCH SAS 2.125% 14-16/04/2025  EUR 3194 899 0.11 5898 000 (?5&}\;(%501‘5 FIN 2.200% 19- EUR 6228 597 0.22
20 000 000 JCDECAUX SA 2.000% 20-24/10/2024 EUR 21 162 648 0.75 3700 000 GOLDMAN SACHS GROUP 4.750% 06- EUR 3748 777 013
LA BANQUE POSTALE 1.000% 17- 12/10/2021 :
15 300 000 EUR 15 801 884 0.56
16/10/2024 10 932 000 HJ HEINZ CO 2.000% 15-30/06/2023 EUR 11298 824 0.40
5000 000 LA MONDIALE 0.750% 20-20/04/2026 EUR 5056 772 0.18 2 853 000 HONEYWELL INTL 0.000% 20- EUR 2864 991 010
10 700 000 MERCIALYS 1.800% 18-27/02/2026 EUR 11201 820 0.40 10/03/2024 ’
JOHNSON CONTROLS 1.000% 17-
7000 000 MERCIALYS 4.625% 20-07/07/2027 EUR 8282 850 0.30 12601000 "/ 5005053 ’ EUR 12 887 438 0.46
6 700 000 NEXANS SA 2.750% 17-05/04/2024 EUR 7041 968 0.25

The accompanying notes form an integral part of these financial statements
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BNP PARIBAS FUNDS SICAV Enhanced Bond é6M

Securities portfolio at 30/06/2021

Expressed in EUR

1 0, 1 0,
Quantity Denomination Quotation Market value % of met Quantity Denomination Quotation Market value % of met
currency assets currency assets
18 400 000 MYLAN INC 2.125% 18-23/05/2025 EUR 19 620 444 0.70
’ The Netherlands 152 006 942 5.40
14 900 000 MYLAN NV 2.250% 16-22/11/2024 EUR 15905 982 0.57 )
° 5000 000 ABN AMRO BANK NV 1.250% 20 EUR 5221773 0.19
10 427 000 STRYKER CORP 1.125% 18-30/11/2023 EUR 10 758 327 0.38 ﬁ?ggﬁo BANK NV 7.125% 12
4619000 THERMO FISHER 0.125% 19-01/03/2025 ~ EUR 4639493 0.17 15500 000 (00 e EUR 16 621 386 0.59
WELLS FARGO CO 0.500% 19- DAIMLER INTL FIN 0.250% 19-
10000 000 000 = EUR 10 154 663 0.36 7000000 011 o3 EUR 7058 164 0.25
18 626 000 ZIMMER BIOMET HOLDINGS 1.414% EUR 19 043 008 0.68 8770 000 EASYJET FINCO 1.875% 21-03/03/2028 EUR 8783 159 0.31
16-13/12/2022 EDP FINANCE BV 1.125% 16-
. . 1000 000 e EUR 1032 664 0.04
United Kingdom 185 307 857 6.60 Ili/gzs/égi‘tw CORP 0.125% 19
0 17 1125% 19-
850 000 1133{11(;2162;(5 BANK PLC 0.625% 17 EUR 2882275 0.10 15085 000 [0 oo% EUR 15 169 137 0.54
0 16. LEASEPLAN CORP 0.250% 21-
16 000 000 ggg%ggs BANK PLC 1.875% 16 EUR 16775 214 0.60 4846000 5,05 5006 EUR 4829 962 0.17
o 11 LEASEPLAN CORP 0.750% 17-
23 840 000 ?(‘)?(%C/ZLO‘;;{S BANK PLC 6.625% 11 EUR 25010 186 0.90 5900000 2109002 EUR 5970536 0.21
0 17. LEASEPLAN CORP 1.000% 18-
21000 000 zBﬂTl}zSé{zZELECOMM PLC 1.000% 17 EUR 21612337 0.77 4800000 5052023 EUR 4903 999 0.17
0, _
5000 000 DS SMITH PLC 1.375% 17-26/07/2024 EUR 5181 467 0.18 22 750 000 (';S(I)JZI/SZ(%I;EYF US €O 4.000% 17 EUR 23273 964 0.83
5000 000 DS SMITH PLC 2.250% 15-16/09/2022 EUR 5112139 0.18 5000 000 RABOBANK 3.875% 13-25/07/2023 EUR 5407 482 0.19
GLAXOSMITHKLINE 0.000% 19- 0 20.
7 657 000 23/09/2023 ° EUR 7 695 006 0.27 9900 000 ORSE/II)S/(Z)(I)‘ZE‘NTL FIN 0.125% 20, EUR 9959 035 0.35
HAMMERSON PLC 1.750% 16- % 19-
15700000 |55 053 EUR 16 080 643 0.57 6ﬁ5mo§g£ﬁ%fﬂKmRﬂN0W04W EUR 6375 586 0.23
HEATHROW FNDG 1.500% 20- % 20-
7900 000 12/10/2025 ° EUR 8237198 0.29 9 626 000 g;éggoNzglNANCE 0.816% 20. EUR 9716 168 0.35
18 820 000 IZ{}E/&T/;;;?W FUNDING 1.875% 14- EUR 19 139200 0.68 4500 000 VONOVIA BV 0.875% 18-03/07/2023 EUR 4580 041 0.16
0 19. WINTERSHALL FIN 0.452% 19-
3188 000 511%(53/52 OFZIEIANCE PL2.875% 19 EUR 3245 862 0.12 22900 000 1o 0 003 EUR 23103 886 0.82
0, X
10000 000 YA TWEST MARKETS 1.000% 19 EUR 10314 062 0.37 Germany 131752 146 4.70
0 16. 2500 000 ADIDAS AG 0.000% 20-09/09/2024 EUR 2512615 0.09
3000 000 SANTANDER UK GRP 1.125% 16 EUR 3079 114 0.11 ’
08/09/2023 8 000 000 BASF SE 0.101% 20-05/06/2023 EUR 8053 358 0.29
STANDARD CHARTERED 3.125% 14- .
12450000 9,11 504 EUR 13 695 870 049 2100 000 gbf;?oszTSREAM BANK 0.000% 20- EUR 2102222 0.07
STANDARD CHARTERED 3.625% 12- 0 10,
6259000 531112022 EUR 6576230 023 4100 000 fgxgg;ZBANK AG 0.250% 19 EUR 4116 345 0.15
TESCO CORP TREAS 0.875% 19- )
2669000 19/95/2026 EUR 2742317 0.10 8190 000 ggggggzngBANK AG 0.500% 18- EUR 8304 662 030
TESCO CORP TREAS 1.375% 18- o0 10,
17400000 541012023 EUR 17928737 0.64 8810 000 ggxgg;ZBANK AG 0.625% 19 EUR 8995 924 032
. 0, -
Spain 166 683 396 5.93 7000 000 fgggg;m“ AG 0.000% 19 EUR 7007 273 0.25
ABERTIS INFRAEST 0.625% 19-
3100 000 EUR 3156533 0.11 % 21-
15/07/2025 8 400 000 ?IT/OLZI/JZ?Z-?ANSA AG 2.875% 21 EUR 8556 569 0.30
AMADEUS IT GROUP SA 0.875% 18-
4400000 io o EUR 4476 095 0.16 7092000 5911/1?15218121?5 MEDICA 0.250% 19- EUR 7 145 442 025
13200 000 ARVAL SERVICE 0.000% 21-30/09/2024  EUR 13 198 081 0.47 0 19.
0, 10. 10000 000 MERCK FIN SERVIC 0.005% 19 EUR 10 047 046 0.36
BANCO BILBAO VIZ 0.375% 19- 15/12/2023
8000000 o0 EUR 8104 194 0.29
ANCO BILBAG VIZ 1.125% 19 4400 000 METRO AG 1.125% 18-06/03/2023 EUR 4480718 0.16
1125% 19-
4700000 ¢/ 2024 EUR 4846 467 0.17 1747 000 METRO AG 1.375% 14-28/10/2021 EUR 1752988 0.06
7000 000 OB;?(I)\;%?)ZSA?BADELL 1.625% 18- EUR 7282 431 0.26 8000000 SCHAEFFLER AG 1.125% 19-26/03/2022  EUR 8047 553 0.29
5 000 009 PANCO SABADELL 1.750% 19- SUR S 1sasit ol 5000 000 THYSSENKRUPP 1.375% 17-03/03/2022 EUR 5001 439 0.18
10/05/2024 : 5000 000 THYSSENKRUPP 1.875% 19-06/03/2023 EUR 5004 471 0.18
0, -
4000 000 ?ﬁg?g;ﬁBADELL 2:300% 21 EUR 4022 698 0.14 10 000 000 THYSSENKRUPP 2.875% 19-22/02/2024 EUR 10 126 292 0.36
0, .-
9000 000 BANCO SANTANDER 2.125% 18- EUR 0737 343 035 5000 000 TLG IMMOBILEN 0.375% 19-23/09/2022  EUR 5027263 0.18
08/02/2028 12000 000 VOLKSWAGEN BANK 0.375% 19- EUR 12 077 884 0.43
12 500 000 CAIXABANK 1.125% 17-12/01/2023 EUR 12 747 088 0.45 05/07/2022 -
o
4000000 CAIXABANK 1.750% 18-24/10/2023 EUR 4165493 0.15 10 000 000 Y;_’féfi%‘ggm FINANCIAL 1.375% EUR 10337 678 0.37
10 000 000 CAIXABANK 2.375% 19-01/02/2024 EUR 10 609 513 0.38 % 18-
COMUNIDAD MADI:ID 4.125% 14 3000000 Yg(;}fzso\g? CENEEAS Lone I8 EUR 3054404 o1
6500000 5'c o0 e 1 EUR 7323567 0.26
1 800 000 FERROVIAL EMISIO 0.540% 20- EUR 1 809 369 0.06 Japan 118 130 585 4.20
12/11/2028 : 4275000 ASAHI GROUP 0.010% 21-19/04/2024 EUR 4285528 0.15
6300 000 iﬁ%gfé;xlARlA COL 1.350% 20- EUR 6597209 024 15999 000 ASAHI GROUP 0.155% 20-23/10/2024 EUR 16 088 505 0.57
o Te MITSUBISHI UFJ FINANCE 0.980% 18-
10 000 000 1221}\148;30151412114 COLONIAL 1.450% 16 EUR 10 435 582 0.37 5000000 0510/2023 EUR 5132035 0.18
MIZUHO FINANCIAL 0.118% 19-
11 700 000 KUTXABANK 0.500% 19-25/09/2024 EUR 11859 482 0.42 8846 000 (o0 opa ’ EUR 8 895209 0.32
MERLIN PROPERTIES 1.750% 17- MIZUHO FINANCIAL 0.184% 21-
2000000 50005 s EUR 2108013 0.08 13330000 300000 EUR 13330 994 0.48
SANTANDER ISSUAN 2.500% 15- MIZUHO FINANCIAL 0.523% 19-
5000000 /037005 EUR 5407474 0.19 18000000 |0 > 0pa EUR 18313 164 0.65
SANTANDER ISSUAN 3.250% 16- NISSAN MOTOR CO 1.940% 20-
11 000 000 04/04/2026 EUR 12 385 685 0.44 22 000 000 15/09/2023 EUR 22906 325 0.82
18000 000 SPANISH GOVT 0.000% 21-31/05/2024 EUR 18 216 000 0.65
3000 000 TELEFONICA EMIS 1.477% 15- EUR 3010 568 o1l

14/09/2021
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BNP PARIBAS FUNDS SICAV Enhanced Bond é6M

Securities portfolio at 30/06/2021

Expressed in EUR

1 0, 1 0,
Quantity Denomination Quotation Market value % of met Quantity Denomination Quotation Market value % of met
currency assets currency assets
NISSAN MOTOR CO 2.652% 20~
2400000 > 06 EUR 2614250 0.09 Convertible bonds 31127136 111
5974 000 NTT FINANCE 0.010% 21-03/03/2025 EUR 5989918 0.21
SUMITOMO MITSUI (; 819% 18 ltaly 18326 351 0.66
20150000 53079003 o EUR 20574 657 0.73 5000 000 ENTS.P.A. 0.000% 16-13/04/2022 CV EUR 5000 150 0.18
TELECOM ITALIA 1.125% 15-
Ireland 80 659 683 2.89 13300000 56032022 cv EUR 13326 201 0.48
6412000 AIB GROUP PLC 1.250% 19-28/05/2024 EUR 6642 088 0.24
’ France 12 800 785 0.45
6400 000 AIB GROUP PLC 2.250% 18-03/07/2025 EUR 6930 506 0.25 22 600 UNIBAIL-RODAMCO 0.000% 14- EUR 0340 715 0.33
20 587 000 BANK OF IRELAND 10.000% 12- EUR 23 503 560 0.84 01/07/2021 CV FLAT -
19/12/2022 - 10 000 UNIBAIL-RODAMCO 0.000% 15- EUR 3460 070 o012
15 603 000 FCA BANK IE 0.125% 20-16/11/2023 EUR 15 648 434 0.56 01/01/2022 CV ’
6084 000 FCA BANK IE 0.250% 20-28/02/2023 EUR 6117333 0.22 Floating rate bonds 326 287 547 11.65
11 406 000 FCA BANK IE 0.500% 19-13/09/2024 EUR 11558 880 0.41 United States of
10250 000 TAMMERSON IRLND 1.750% 21- EUR 10 258 882 0.37 e
03/06/2027 : America 80175 731 2.86
Luxembourg 20 642 812 584 7600 000 AT&T INC 18-05/09/2023 FRN EUR 7782715 0.28
: BANK OF AMERICA CORP 18-
0, _
17319 000 ?;Iff/lz{(g?N FUNDING 1.500% 18 EUR 17619 864 0.63 22857000 50 001 FRN EUR 23002 956 0.82
GENERAL MOTORS FIN 18-
5743 000 CNH IND FIN 0.000% 20-01/04/2024 EUR 5736 164 0.20 21400000 5039022 FRN EUR 2403 157 0.09
HEIDELCEMENT FIN 0.500% 18- GOLDMAN SACHS GP 20-
10000 000 o0 > EUR 10 066 308 0.36 9810000 5 1 ERN EUR 9828 872 0.35
18 859 000 LOGICOR FIN 0.750% 19-15/07/2024 EUR 19169 172 0.68 16 800 000 S(S(;I/)ZI\SQNFIS{%CHS GROUP 17- EUR 16 842 551 0.60
26 577 000 LOGICOR FIN 1.500% 18-14/11/2022 EUR 27051 304 0.97 MORGAN STANLEY 19
. 20000000 5o ) FRN EUR 20 315 480 0.72
Belgium 39843 163 1.42
0, A
23 600 000 ?gg}%ngNK SA1.000% 17 EUR 24345 965 0.87 France 77 390 976 2.75
3500 000 AXA SA 13-04/07/2043 FRN EUR 3848 861 0.14
15000 000 KBC GROUP NV 1.125% 19-25/01/2024 EUR 15497 198 0.55
4000 000 BNP PARIBAS 14-14/10/2027 FRN EUR 4130269 0.15
Poland 26 487 145 0.94 17 000 000 BNP PARIBAS 19-15/07/2025 FRN EUR 17218 435 0.61
AUTOSTRADE PER L 1.625% 15- CARREFOUR BANQUE 19-
9768 000 EUR 9941 744 0.35
12/06/2023 7100000 100 193 FRN EUR 7142263 0.25
0 12 ;
14 889 000 REP OF POLAND 3.375% 12-09/07/2024 EUR 16 545 401 0.59 2700 000 CASINO GUICHARD 13 EUR 1991 949 0.07
Port | 31/01/2049 FRN
orfuga 24 756 750 0.88 CREDIT LOGEMENT 17-
CAIXA GERAL DEPO 1.250% 19- 6400000 »¢/11/2029 FRN EUR 6588 798 0.23
1200 000 EUR 1237254 0.04
25/11/2024 LA BANQUE POSTALE 15-
1400 000 EUR 1452413 0.05
23100 000 REFER 4.250% 06-13/12/2021 EUR 23519 496 0.84 19/11/2027 FRN
2094000 RCI BANQUE 17-04/11/2024 FRN EUR 2099 382 0.07
Denmark 20249 762 0.72 15 347 000 RCI BANQUE 17-14/03/2022 FRN EUR 15 390 667 055
0, -
2900 000 NYKREDIT 0.125% 19-10/07/2024 EUR 2911 838 0.10 1 600 000 RCI BANQUE 19-18/02/2030 FRN EUR 1 608915 0.06
10 300 000 NYKREDIT 0.875% 19-17/01/2024 EUR 10553 077 0.38 :
15700 000 SOCIETE GENERALE 17 EUR 15919 024 0.57
6725000 SYDBANK A/S 1.250% 19-04/02/2022 EUR 6784 847 0.24 22/05/2024 FRN
Norway 10073 866 0.36 Italy 51492627 1.84
CASSA DEPO PREST 15-
10 000 000 DNB BANK ASA 0.050% 19-14/11/2023 EUR 10 073 866 0.36 9750000 500 79 FRN EUR 9764 655 0.35
Austria 9101 576 0.32 8 000 000 CASSA DEPOSITI E 16-26/07/2022 FRN EUR 8001 120 0.29
o . CREDITO EMILIANO 19-
9065000 OMV AG 0.000% 20-16/06/2023 EUR 9101 576 0.32 19685000 550 0 L iR EUR 20260 513 0.72
Sweden 7658 344 0.27 5600 000 ITALY CCTS EU 16-15/02/2024 EUR 5674760 0.20
4875000 SCANIA CV AB 0.000% 20-23/11/2022 EUR 4884733 0.17 7740 000 UNICREDIT SPA 19-23/09/2029 FRN EUR 7791 579 0.28
VOLVO TREAS AB 0.125% 20- . .
2755000 17/09/2024 EUR 2773611 0.10 United Klngdom 41759 499 1.49
LLOYDS BANKING GROUP PLC 18-
Romania 6518 531 0.23| 20500000 y55,2004 FRN EUR 20737365 0.74
6300 000 NE PROPERTY 2.625% 19-22/05/2023 EUR 6518 531 0.23 ROYAL BK SCOTLND 18-
o 20000000 (o s FRN EUR 21022 134 0.75
Finiand 6121272 0.22 The Netherlands 20781 781 0.75
6 151 000 OF CORPORATE BK 0.100% 20- EUR 6121272 0.22 DELTA LLOYD LEVE 12-
16/11/2027 5000000 5o o 47 FRN EUR 5518228 0.20
Cayman Islands 5024991 0.18 5000 000 ING GROEP NV 17-11/04/2028 FRN EUR 5244 505 0.19
5000 000 ?H&?;;’;’HAM FIN 1.375% 14- EUR 5024 991 0.18 8500 000 ING GROEP NV 17-15/02/2029 FRN EUR 8982 400 0.32
1000 000 ING GROEP NV 17-26/09/2029 FRN EUR 1036 648 0.04
Hong Kong 4421245 0.16
4322000 CKH FIN 16 1.250% 16-06/04/2023 EUR 4421245 0.16 CRED%%%{ gsieG);g{JC’P’;gNDING s 20312 546 0.72
20 000 000 - EUR 20 312 546 0.72
Canada 2992298 0.11 20/12/2022 FRN
% 10. .
2960 000 FOVAL B CANADA 0.250% 19 EUR 2992298 0.11 Spain 14114192 0.51
BANCO BILBAO VIZCAYA
10000000 \ p GENTARIA 17-01/12/2023 FRN EUR 10033734 0.36
BANCO SANTANDER 17-
4000000 | ) FRN EUR 4080 458 0.15

The accompanying notes form an integral part of these financial statements
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BNP PARIBAS FUNDS SICAV Enhanced Bond é6M

Securities portfolio at 30/06/2021

Expressed in EUR

1 0,
Quantity Denomination Quotation Market value % of met
currency assets
Denmark 11270 483 0.40
11 130 000 DANSKE BANK A/S 20-24/05/2023 FRN EUR 11270 483 0.40
Ireland 5596 983 0.20
5200 000 CLOVERIE PLC 12-01/09/2042 FRN EUR 5596 983 0.20
Belgium 2390 989 0.09
2300 000 KBC GROUP NV 17-18/09/2029 FRN EUR 2390 989 0.09
Sweden 1001 740 0.04
1000 000 NORDEA BANK AB 16-07/09/2026 FRN EUR 1001 740 0.04
Money Market Instruments 77031 380 2.75
France 52026 467 1.86
6 000 000 FAURECIA 0.000% 17/05/2022 NEUCP EUR 6023176 0.21
5000 000 FAURECIA 0.000% 27/07/2021 NEUCP EUR 5001 853 0.18
LOUIS DREYFUS COMPANY BV
11 000 000 0.000% 30/09/2021 N EUR 11 004 218 0.39
10 000 000 NEXANS SA 0.000% 10/09/2021 NEUCP EUR 9998 700 0.36
10 000 000 NEXANS SA 0.000% 25/08/2021 NEUCP EUR 9999 145 0.36
10 000 000 REXEL SA 0.000% 19/08/2021 NEUCP EUR 9999 375 0.36
Greece 20 004 000 0.71
HELLENIC T-BILL 0.000% 21-
20 000 000 30/07/2021 EUR 20 004 000 0.71
The Netherlands 5000913 0.18
5000 000 REN FINANCE BV 0.000% 15/07/2021 EUR 5000913 0.18
Shares/Units in investment funds 279279 719 9.97
France 279279719 9.97
250.00 BNP PARIBAS LCR 1 FCP EUR 24 963 663 0.90
10211.00 BNP PARIBAS MONEY 3M - IC EUR 234 860 898 8.38
5854.00 BNP PARIBAS OBLI CT- 1 EUR 17 450 774 0.62
CAMGESTION OPPORTUNITE
18 182.00 OBLIGATAI 1 3 24C EUR 2004 384 0.07
Total securities porffolio 2763308010  98.50

The accompanying notes form an integral part of these financial statements
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BNP PARIBAS FUNDS SICAV Environmental Absolute Return Thematic Equity

(EARTH)

Securities portfolio at 30/06/2021

Expressed in USD

Quantity Denomination QCE:::;?; Market value (%;:S?::t Quantity Denomination QQE?:;;ICO; Market value ‘%;:Sfe?set
Transferable securities admitted to an Sweden 2045 358 0.39
official stock exchange listing and/or 488 768 133 92.87 306 881 NILAR INTERNATIONAL AB SEK 2045358 0.39
traded on another regulated market Australia 1854790 0.35

Shares 488 768 133 92.87 320861 VULCAN ENERGY RESOURCES LTD AUD 1854 790 0.35

United States of Other transferable securities 0 0.00
America 338 004 360 64.20

723 400 ADVENT TECHNOLOGIES HOLDINGS USD 6973 576 133 Warrants, Rights 0 0.00

635027 APPHARVEST INC UsD 10 160 432 1.93 0215 \R/%%(I)\IWEZI(\)I;RGY RESOURCES LTD AUD 0 0.00
996 501 ATLANTIC SAPPHIRE ASA NOK 10 526 426 2.00

363099 CF FINANCE ACQUISITION 11 UsD 3641 883 069 |Total securities portfolio 488768 133 92.87
398 068 DANIMER SCIENTIFIC INC USD 9971 603 1.89
301 508 ELECTRIC LAST MILE SOLUTIONS UsD 3039201 0.58
222070 ENPHASE ENERGY INC UsD 40778 714 7.75
141 473 GENERAL MOTORS CO UsD 8370957 1.59
722 106 GRAFTECH INTERNATIONAL LTD USD 8390872 1.59
345265 INDIE SEMICONDUCTOR INC-A UsD 3411218 0.65
1023 328 ORIGIN MATERIALS INC UsD 8391 290 1.59
648 438 PERIDOT ACQUISITION CORP -A UsD 7897975 1.50
1402 977 PLUG POWER INC UsD 47967 784 9.1
137 870 PURECYCLE TECHNOLOGIES INC UsD 3260 626 0.62
149 382 RENEWABLE ENERGY GROUP INC UsD 9312474 177
969 935 ROMEO POWER INC UsD 7895271 1.50
264394 SHOALS TECHNOLOGIES GROUP -A USsD 9385 987 178
659 333 SOFTWARE ACQUISITION GRPII-A UsD 6560 363 125
77 463 SOLAREDGE TECHNOLOGIES INC UsD 21408 449 4.07
444393 SPARTAN ACQUISIT CORP II- A UsD 4439486 0.84
1301318 O ERaY UsD 49007637 930
876 171 SUNRUN INC UsD 48 872819 9.29
983410 VIEW INC UsD 8339317 1.58
China 52583339 10.00
659500 BYD CO LTD - H HKD 19719 188 3.75
223229 DAQO NEW ENERGY CORP - ADR UsD 14514 350 276
185933 NIO INC - ADR UsD 9891636 1.88
5410600 XINJIANG GOLDWIND SCIH+TEC - H HKD 8458 165 1.61
Canada 29029 601 5.52
479 552 ANAERGIA INC CAD 5394 621 1.03
697 312 BALLARD POWER SYSTEMS INC USD 12 635293 240
707 766 FARMERS EDGE INC CAD 6847 320 130
393 636 LOOP ENERGY INC CAD 2222010 0.42
469 619 STANDARD LITHIUM LTD CAD 1930357 037
United Kingdom 21351747 4.06
934839 CERES POWER HOLDINGS PLC GBP 13 650 384 259
640 800 ITM POWER PLC GBP 4031332 0.77
382063 SUBSEA 7 SA NOK 3670 031 0.70
Denmark 14925156 2.84
382308 VESTAS WIND SYSTEMS A/S DKK 14925 156 2.84
Norway 14474 199 2.75
682810 AGILYX AS NOK 2420132 0.46
2544 555 AKER CARBON CAPTURE AS NOK 5853379 L11
589624 CAMBI ASA NOK 1000 385 0.19
1841 258 CIRCA GROUP AS NOK 3746 624 0.71
1047 145 OTOVO AS - A SHARES NOK 1453 679 0.28
Spain 7251 505 1.38
312936 EDP RENOVAVEIS SA EUR 7251 505 138
Ireland 4078726 0.78
282 852 FUSION FUEL GREEN PLC-A UsD 4078 726 0.78
Germany 3169352 0.60
304 042 THYSSENKRUPP AG EUR 3169352 0.60

The accompanying notes form an integral part of these financial statements
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BNP PARIBAS FUNDS SICAV Euro Bond

Securities portfolio at 30/06/2021

Expressed in EUR

. N uotation % of net . . uotation % of net
Quantity Denomination Q Market value ° Quantity Denomination Q Market value °
currency assets currency assets
Trgnsfer0b|e Securiﬂes C'd m”fed to an 600 000 LA POSTE SA 0.375% 19-17/09/2027 EUR 608 457 0.07
. L. 0, 10.
official stock exchange listing and/or 763 289 092 93.88 3400 000 LEGRAND SA 0.625% 19-24/06/2028 EUR 3512915 0.43
1400 000 LEGRAND SA 0.750% 20-20/05/2030 EUR 1456 455 0.18
fraded on another regulated market 0
1 500 000 LVMH MOET HENNES 0.750% 20- EUR 1 550 562 019
Bonds 705999313  86.82 07/04/2025 :
2100 000 MICHELIN 0.000% 20-02/11/2028 EUR 2064 607 0.25
AER(Q’gngims | 125% 19 234222 982 28.78 5000 000 ORANGE 1.125% 19-15/07/2024 EUR 5183 866 0.64
1125% 19- o 10,
3000000 oo 0aa EUR 3103 750 0.38 400 000 gilfgg(ggumm SA 0.500% 19 EUR 820 195 0.10
1268 000 AIRBUS SE 1.375% 20-09/06/2026 EUR 1 346 626 0.17 .
’ 2600 000 PERNOD RICARD SA 1.125% 20 EUR 2713 150 0.33
1000 000 APRR SA 1.250% 20-14/01/2027 EUR 1064 307 0.13 07/04/2025
% 19- 3031000 RCI BANQUE 1.125% 20-15/01/2027 EUR 3126 541 0.38
2000 000 :)\5)/((%/1;(?21\74]3 LOAN 0.050% 19 EUR 2025 424 0.25 Q ’
BANG PED CRD MUT 0.100% 20 4500 000 RCI BANQUE 1.625% 17-11/04/2025 EUR 4702916 0.58
1400000 (jc/1 02027 o EUR 1392326 0.17 1,500 000 SANOFI 1.500% 20-01/04/2030 EUR 1662 542 0.20
BANQ FED CRD MUT 0.250% 21- SCHNEIDER ELEC 1.000% 20-
3800000 000" 1ag EUR 3720 479 0.46 600000 (01007 EUR 633719 0.08
BANQUE FEDERATIVE DU CREDIT SOCIETE GENERALE 0.125% 21-

500000 e 0.950% 18.17/07/2025 EUR 515315 0.06 2000000 [ 20 EUR 1975714 0.24
1000 000 BPCE 0.125% 19-04/12/2024 EUR 1009 368 0.12 1741 000 SODEXO 2.500% 14-24/06/2026 EUR 1955072 0.24
1400 000 BPCE 0.250% 20-15/01/2026 EUR 1412384 0.17 1000 000 TEREGA SA 0.875% 20-17/09/2030 EUR 1006 235 0.12
5200 000 BPCE 0.250% 21-14/01/2031 EUR 5045207 0.62 1200 000 TOTAL CAP INTL 1.491% 20-08/04/2027 ~ EUR 1294 472 0.16

14 000 000 BPCE 0.625% 19-26/09/2024 EUR 14 268 820 1.76 1800 000 URW 0.625% 20-04/05/2027 EUR 1820 451 0.22
0, -
2100 000 BPCE SFH 0.010% 20-23/03/2028 EUR 2114 666 0.26 Italy 93014 325 1144
5500000 BPCE SFH 0.375% 16-10/02/2023 EUR 5575 580 0.69 550 000 ASSICURAZIONI 2.429% 20-14/07/2031  EUR 591 280 0.07
7500 000 BPCE SFH 0.625% 19-22/09/2027 EUR 7864 850 0.97 % 19-
’ 2300 000 SREPIT AGRICOLE 1.000% 19 EUR 2449 097 0.30
500 000 BPCE SFH 2.375% 13-29/11/2023 EUR 533 806 0.07 1213/'1(‘)]33/522257ANPA0LO 0750% 21
0, _ . 0Zl=
5000 000 ggﬁ/SZ%ZMORT DET 1.375% 14 EUR 5311757 0.65 1819000 | <o~ og EUR 1827677 0.22
INTESA SANPAOLO 3.625% 12-
0, -
1700 000 Oc%?/SZ%ZFSR DE FIN 0.010% 20. EUR 1722 305 021 1700000 (/o0 EUR 1798 433 0.22
o 19. 2200 000 ITALY BTPS 0.600% 21-01/08/2031 EUR 2152084 0.26
2600 000 CAISSE FR DE FIN 0.500% 19 EUR 2702 711 0.33 ’
19/02/2027 4164 000 ITALY BTPS 0.650% 16-15/10/2023 EUR 4253484 0.52
CAISSE FR DE FINANCEMENT 0.200%
8300000 |2 h023 °  EUR 8398 957 1.03 5000 000 ITALY BTPS 0.850% 19-15/01/2027 EUR 5172 050 0.64
1600 000 CAPGEMINI SE 1.625% 20-15/04/2026 EUR 1714925 0.21 6400 000 ITALY BTPS 0.950% 20-15/09/2027 EUR 6 644 544 0.82
1 200 000 ?ﬁ) é)/gog GOBAIN 1.375% 17- EUR 1289735 0.16 3000 000 ITALY BTPS 1.450% 20-01/03/2036 EUR 3090 630 0.38
7850 000 ITALY BTPS 1.650% 15-01/03/2032 EUR 8471171 1.04
1800 000 CIE FIN FONCIER 0.050% 20-16/04/2024  EUR 1822 902 0.22 5 400 000 ITALY BTPS 1.700% 20-01/092051 EUR 5229 360 064
3000 000 CNP ASSURANCES 0.375% 20- EUR 2934770 0.36 P '
08/03/2028 - 13700 000 ITALY BTPS 2.000% 18-01/02/2028 EUR 15 141 787 1.87
3900 000 COFIROUTE 0.375% 16-07/02/2025 EUR 3972455 0.49 1300 000 ITALY BTPS 2.100% 19-15/07/2026 EUR 1428206 0.18
1100 000 ?5%34 };&EUEL ARKEA 1.625% 19- EUR 1 167 968 0.14 10 000 000 ITALY BTPS 2.200% 17-01/06/2027 EUR 11 130 000 137
. 2450 000 ITALY BTPS 2.950% 18-01/09/2038 EUR 3033737 0.37
3000000 CSSE REFIN LHAB 0.010% 20 EUR 3026 002 0.37 ’
07/02/2028 600 000 ITALY BTPS 3.850% 19-01/09/2049 EUR 873 834 0.11
DEXIA CRED LOCAL 0.000% 19-
3000000 5005074 ’ EUR 3031912 0.37 5645300 ITALY BTPS I/L 3.100% 11-15/09/2026 EUR 6906 206 0.85
3500 000 ZDZE/();II//;O??{ED LOCAL 0.010% 20- EUR 3523 143 043 2649 000 SNAM 0.000% 20-07/12/2028 EUR 2560 419 0.31
3246 000 TERNA SPA 0.375% 21-23/06/2029 EUR 3242 150 0.40
7200 000 FRANCE O.A.T. 0.000% 19-25/11/2029 EUR 7238736 0.89
2000 000 TERNA SPA 0.750% 20-24/07/2032 EUR 2001275 0.25
1450 000 FRANCE O.A.T. 0.000% 20-25/11/2030 EUR 1445 346 0.18
4965000 UNICREDIT SPA 0.500% 19-09/04/2025 EUR 5016901 0.62
12100 000 FRANCE 0.A.T. 0.000% 21-25/11/2031 EUR 11935198 1.47
7812805 FRANCE O.A.T. 0.100% 20-01/03/2026 EUR 8497311 1.05 Germany 73 205 897 9.01
5200 000 FRANCE O.A.T. 0.500% 19-25/05/2029 EUR 5453 656 0.67 6000 000 BUNDESOBL-120 0.000% 20-10/10/2025  EUR 6 170 280 076
BUNDESREPUBLIK DEUTSCHLAND
0, _
1500 000 FRANCE O.A.T. 0.750% 17-25/05/2028 EUR 1601 130 0.20 5000000 (o000 e 15/08/2026 EUR 5148 500 0.63
0, -
4200 000 FRANCE O.A.T. 0.750% 20-25/05/2052 EUR 4010202 0.49 3400 000 glzg\éoD/Efé{}f;gglg(l)lz(gDEUTSCHLAND EUR 3571202 0.44
2500 000 FRANCE O.A.T. 1.250% 16-25/05/2036 EUR 2798975 0.34 -250% 18-
5000 000 BUNDESREPUBLIK DEUTSCHLAND EUR 5262 000 0.65
3000 000 FRANCE O.A.T. 1.250% 18-25/05/2034 EUR 3359 880 0.41 0.500% 16-15/02/2026 -
10 000 000 FRANCE O.A.T. 1.500% 15-25/05/2031 EUR 11417 100 1.40 1 600 000 l?lzig)?/Ef;‘f;gg%ngEUTSCHLAND EUR 2018 656 0.25
250% 17-
9800 000 FRANCE O.A.T. 1.500% 19-25/05/2050 EUR 11378 388 1.40 BUNDESREPUBLIK DEUTSCHLAND
1200 000 " EUR 1976 304 0.24
14 400 000 FRANCE O.A.T. 1.750% 17-25/06/2039 EUR 17 468 639 2.16 4.750% 03-04/07/2034
1000 000 FRANCE O.A.T. 4.000% 10-25/04/2060 EUR 1976 870 024 1659 000 DAIMLER AG 0.750% 20-10/05/2030 EUR 1705 831 021
% 07- DEUTSCHLAND /L 0.100% 21-
3460110 I;%;jzc()%?'A'T'l/L 2.100% 07 EUR 3735 535 0.46 5717656 |5 040033 EUR 6909 995 0.85
% 20- DEUTSCHLAND REP 0.000% 19-
1300 000 11{23(;1?21(1)\12% DINFRA 1.625% 20. EUR 1 368 844 0.17 4300000 5100050 EUR 3952947 0.49
0, -
1300 000 JCDECAUX SA 2.625% 20-24/04/2028 EUR 1 446 390 0.18 1,300 000 ?ggzsggLAND REP 0.000% 20 EUR 1337934 0.16
0, - 0, -
600 000 KERING 0.750% 20-13/05/2028 EUR 623 728 0.08 11 300 000 D]?U'l/‘SCHLAND REP 0.000% 20 EUR 11 668 267 ”
2100 000 A BANQUE POSTAL 0.250% 19- EUR 2120 675 026 15/08/2030
12/07/2026 . DEUTSCHLAND REP 0.000% 21-
8300 000 EUR 8501 192 1.05
6800 000 A BANQUE POSTALE 2.375% 14- EUR 7284 082 0.90 15/02/2031
15/01/2024 : 3913000 DZ HYP AG 0.010% 21-29/03/2030 EUR 3913 720 0.48
1400 000 LA POSTE SA 0.000% 21-18/07/2029 EUR 1361975 0.17

The accompanying notes form an integral part of these financial statements
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BNP PARIBAS FUNDS SICAV Euro Bond

Securities portfolio at 30/06/2021

Expressed in EUR

1 0, 1 0,
Quantity Denomination Quotation Market value % of met Quantity Denomination Quotation Market value % of met
currency assets currency assets
2300 000 EVONIK 0.625% 20-18/09/2025 EUR 2354 572 0.29
’ The Netherlands 25831013 3.17
4000 000 KFW 0.625% 15-15/01/2025 EUR 4156717 0.51 )
. 2844 000 BMW FINANCE NV 0.625% 19 EUR 2899 805 0.36
MERCK FIN SERVIC 0.375% 19- 06/10/2023
2500 000 EUR 2538745 0.31
05/07/2027 7000 000 BNG BANK NV 0.125% 19-11/04/2026 EUR 7140 754 0.88
2000 000 SAP SE 0.125% 20-18/05/2026 EUR 2018 945 0.25 % 19-
° 2600 000 PP FINANCE BV 0.375% 19 EUR 2624 563 0.32
. 16/09/2026
ACS ggg{gos O 1875% 18 71836 358 8.85 1000 000 HEINEKEN NV 1.500% 17-03/10/2029 EUR 1089 670 0.13
2300 000 170 RS EUR 2430024 0.30 MONDELEZ INTL HLDINGS NE
20/04/2026 3616 000 EUR 3582712 0.4
1900 000 BANCO SANTANDER 0.200% 21- EUR 1883491 0.23 gg%(fﬁiféézé(gﬁ)ﬁlq 0.250% 19
11/02/2028 - 2286000 J5/1072007 -2070 12 EUR 2284195 0.28
BANCO SANTANDER 1.125% 20-
1700000 53062027 EUR 1770 509 022 2000 000 SHELL INTL FIN 0.375% 16-15/02/2025 EUR 2038612 0.25
1,800 000 OCQSI; zli)l;?AL NAV 0.875% 18- EUR 1868 186 0.23 2100 000 SIEMENS FINAN 0.250% 20-20/02/2029 EUR 2110476 0.26
0, -
1700 000 KUTXABANK 0.500% 19.25/09/2024 EUR 723 173 021 1600 000 SIEMENS FINAN 0.375% 20-05/06/2026 EUR 1634996 0.20
0, -
3479000 SPANISH GOVT 0.100% 21-30/04/2031 EUR 3371725 0.41 420000 SWISSCOM FIN 0.375% 20-14/11/2028 EUR 425230 0.05
7200000 SPANISH GOVT 0.500% 20-30/04/2030 EUR 7332192 0.90 United States of
3500 000 SPANISH GOVT 1.000% 20-31/10/2050 EUR 3163 091 0.39 America 18 153 896 2.25
23700 000 SPANISH GOVT 1.400% 18-30/04/2028 EUR 25897 226 3.20 1675 000 OASI/% 5P/ 12‘(?22 & CHEM 0.500% 20- EUR 1705914 021
4600000 SPANISH GOVT 1.850% 19-30/07/2035 EUR 5257 340 0.65 % 21-
o 400 000 BOOKING HLDS INC 0.500% 21 EUR 102788 0.05
3200 000 SPANISH GOVT 2.350% 17-30/07/2033 EUR 3846 464 0.47 g%(gf‘ézgm COMTHE 0.125% 20
4100 000 SPANISH GOVT 2.750% 14-31/10/2024 EUR 4537101 0.56 3344000 4502 /2_029 S EUR 3300 736 0.41
2100 000 SPANISH GOVT 4.700% 09-30/07/2041 EUR 3473043 0.43 780 000 SEN MOTORS FIN 0.600% 21- EUR 776 795 0.10
5000 000 1 LLEFONICA EMIS 1.201% 20- EUR 5282793 065 JORNSON CONTROLS 0 375% 20
21/08/2027 ' 1502 000 R EUR 1504 208 0.19
15/09/2027
Austria 40 602 619 5.00 4000 000 MYLAN NV 2.250% 16-22/11/2024 EUR 4270 062 0.53
0, | 0, -
3471000 OMV AG 0.000% 19-03/07/2025 EUR 3474 884 0.43 3055 000 TOYOTA MTR CRED 0.250% 20 EUR 3092617 0.38
19 600 000 REPUBLIC OF AUSTRIA 0.500% 17- EUR 20 608 331 2.54 16/07/2026
. 0, -
20/04/2027 . 3.000 000 OVSS(IE/ZZ‘S;COMM INC 0.875% 19 EUR 3100 776 0.38
5500 000 zR(ﬁg;zB(gg OF AUSTRIA 0.500% 19- EUR 5789 676 0.71
3000 000 REPUBLIC OF AUSTRIA 0.750% 18- BUR 3206 136 030 Portugal ’ 15 396 004 1.90
20/02/2028 ’ 1700 000 ?;*;\IGC/(% /Sz’ggTANDER TOTTA 1.250% EUR 1848 267 0.23
7000 000 REPUBLIC OF AUSTRIA 1.200% 15- EUR 7523 592 0.93 PR CORSE OTS 2.875% 16
20/10/2025 : 9700 000 875% 16- EUR 11280227 1.39
21/07/2026
Luxembourg 37713761 4.64 1400 000 ll)goRzT/gggESE OTS 4.100% 15- EUR 2267510 028
5726 000 EIB 0.375% 16-14/04/2026 EUR 5934633 0.73
5000 000 EIB 1.125% 17-13/04/2033 EUR 5549 791 0.68 United Kingdom 12 709 300 1.55
9700 000 EIB 1.625% 14-15/03/2023 EUR 10 066 790 1.24 2975000 DS SMITH PLC 0.875% 19-12/09/2026 EUR 3037789 0.37
5000 000 ESM 0.500% 19-05/03/2029 EUR 5236 905 0.64 4000 000 g;ﬁ /%IZ%YSLER AU 3.875% 20- EUR 4593139 0.56
LUXEMBOURG GOVT 0.000% 19- 0 16.
3400000 51 0006 EUR 3466 957 043 3490 000 g()s/ggc/ZIS%LDINGs PLC 0.875% 16 EUR 3589 600 0.44
LUXEMBOURG GOVT 0.000% 20-
1015000 yer0tos % EUR 1033 841 0.13 1483 000 STELLANTIS NV 0.625% 21-30/03/2027 EUR 1488772 0.18
0, -
2223000 I;IZE“SIT/]Z“&SIN INTL 0.125% 20 EUR 2233 590 0.27 Ireland 12 483 341 1.54
% 20- 1207 000 FCA BANK IE 0.125% 20-16/11/2023 EUR 1210515 0.15
4247000 12‘13%;172%;;5 FINANCE 0.000% 20 EUR 4191254 0.52 ’
1367 000 FCA BANK IE 0.250% 20-28/02/2023 EUR 1374490 0.17
Belgium 32742243 4.01 835000 FCA BANK IE 0.500% 20-18/09/2023 EUR 843 806 0.10
550 000 AB INBEV SA/NV 2.125% 20-02/12/2027 ~ EUR 615295 0.08 2633 122 IRISH GOVT 0.000% 21-18/10/2031 EUR 2589 070 0.32
2600 000 ]13(‘)3/3;12%2 SBANK SA 0.750% 15- EUR 2701 674 0.33 2800 000 IRISH GOVT 1.350% 18-18/03/2031 EUR 3146 371 0.39
o 15 SMURFIT KAPPA AQ 2.875% 18-
3400 000 ZBZE/OLS;IJ;VSI GOVERNMENT 0.800% 15 EUR 3 534280 044 3000000 {4701 00 EUR 3319089 0.41
0, "
2000 000 szE/E)‘sG/%% GOVERNMENT 1.600% 16 EUR 2361320 0.29 Sweden 11483 743 141
BELGIUM GOVERNMENT 1.900% 15 2030 000 SKANDINAV ENSKIL 0.375% 19- EUR 2091901 0.26
2600000 ) et EUR 3195296 0.39 09/02/2026 -
SKANDINAVISKA ENSKILDA BANK
% 14- 5041 000 EUR 5117427 0.63
1500 000 5TLGTON GOVERNMENT 2600% 14 gy 1645470 020 0.500% 18-13/03/2023
BELGIUM GOVERNMENT 3.000% 14 1356 000 SVENSKA HANDELSBANKEN 0.010% EUR 1334674 0.16
980 000 50003 et EUR 1323274 0.16 20-02/12/202 :
SVENSKA HANDELSBANKEN 1.000%
% 13- 1088 000 EUR 1136138 0.14
2200 000 SELOIUM GOVERNMENT 3.750% 13- g 3656290 045 20-15/04/2025
EUROPEAN UNION 0.000% 20 1700 000 YOLVO TREAS AB 1.625% 20- EUR 1803 603 0.22
2250000 oo et EUR 2149178 0.26 26/05/2025 -
o o .
3209 000 OEEFS;E‘;N UNION 0.000% 20 EUR 3270393 0.40 Finland 10 238 667 1.26
©, -

51 000 FUROPEAN UNION 0.300% 20- . 109 796 oo 7000 000 FINNISH GOVT 0.000% 20-15/09/2030 EUR 7042 000 0.87
04/11/2050 : 2200 000 FINNISH GOVT 2.625% 12-04/07/2042 EUR 3196 667 0.39
EUROPEAN UNION 0.625% 15-

7432000 41112023 EUR 7639977 0.94 Canada 4632311 0.57
0, -
4593 000 BANK NOVA SCOTIA 0.010% 20 EUR 1632311 0.57

14/01/2027

The accompanying notes form an integral part of these financial statements
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BNP PARIBAS FUNDS SICAV Euro Bond

Securities portfolio at 30/06/2021

Expressed in EUR

1 0,
Quantity Denomination Quotation Market value % of met
currency assets
Denmark 4308612 0.53
CARLSBERG BREW 0.500% 17-
4253 000 06/09/2023 EUR 4308 612 0.53
Norway 3229681 0.40
3206 000 DNB BANK ASA 0.050% 19-14/11/2023 EUR 3229 681 0.40
Japan 2325411 0.28
1633 000 ASAHI GROUP 0.336% 21-19/04/2027 EUR 1638 780 0.20
682 000 ASAHI GROUP 0.541% 20-23/10/2028 EUR 686 631 0.08
Ivory Coast 1869 149 0.23
AFRICAN DEV BANK 0.500% 19-
1 800 000 21/03/2029 EUR 1869 149 0.23
Floating rate bonds 57289779 7.06
France 24631276 3.03
2200 000 BNP PARIBAS 19-23/01/2027 FRN EUR 2373239 0.29
2 600 000 BNP PARIBAS 20-14/10/2027 FRN EUR 2600 951 0.32
LA BANQUE POSTAL 20-
2000 000 17/06/2026 FRN EUR 2023572 0.25
LA BANQUE POSTALE 15-
6 800 000 19/11/2027 ERN EUR 7054 577 0.87
1800 000 LA POSTE 18-31/12/2049 FRN EUR 1902 523 0.23
688 000 TOTAL SA 19-31/12/2049 FRN EUR 704 733 0.09
UNIBAIL-RODAMCO 18-
4300 000 31/12/2049 FRN EUR 4252163 0.52
3700 000 VEOLIA ENVRNMT 20-20/04/2169 FRN EUR 3719518 0.46
The Netherlands 10 566 612 1.30
8500 000 ING GROEP NV 17-11/04/2028 FRN EUR 8915658 1.10
1700 000 ING GROEP NV 21-01/02/2030 FRN EUR 1650 954 0.20
Germany 6468 948 0.80
ENERGIE BADEN-WU 20-
2300 000 29/06/2080 FRN EUR 2357258 0.29
MUENCHENER
3900 000 RUECKVERSICHERUNG 12- EUR 4111 690 0.51
26/05/2042 FRN
Spain 5772114 0.71
BANCO SANTANDER 21-
2300 000 24/06/2029 FRN EUR 2296 860 0.28
3000 000 MAPFRE 17-31/03/2047 FRN EUR 3475254 0.43
Luxembourg 2850 043 0.35
HANNOVER FINANCE 12-
2 600 000 30/06/2043 FRN EUR 2 850 043 0.35
Italy 2814 998 0.35
2724 000 UNICREDIT SPA 19-03/07/2025 FRN EUR 2 814 998 0.35
Switzerland 1944 947 0.24
1938 000 UBS GROUP 20-29/01/2026 FRN EUR 1944 947 0.24
Austria 1776 624 0.22
1700 000 OMV AG 20-31/12/2060 FRN EUR 1776 624 0.22
Denmark 464 217 0.06
467 000 ORSTED A/S 21-18/02/3021 FRN EUR 464 217 0.06
Money Market Instruments 20350979 2.51
Italy 20 350 979 2.51
ITALY BTPS HYBRD 0.000% 07-
27 400 000 01/08/2039 EUR 20350979 2.51
Shares/Units in investment funds 22565 046 2.78
France 22565 046 2.78
147.00 BNP PARIBAS LCR 1 FCP EUR 14 678 633 1.81
346.00 BNP PARIBAS MONEY 3M - ID EUR EUR 7 886 413 0.97
Total securities portfolio 806205117  99.17
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BNP PARIBAS FUNDS SICAV Euro Bond Opportunities

Securities portfolio at 30/06/2021

Expressed in EUR

. L uotation % of net . Lo uotation % of net

Quantity Denomination Q Market value ° Quantity Denomination Q Market value °

currency assets currency assets

™ - TR

Transferable securities admitted to an 200000 § 0D AGRICOLE SA 0.375% 21 EUR 197 816 0.07
official stock exchange listing and/or 232712725 84.49 100 000 DANONE 0.000% 21-01/12/2025 EUR 100 405 0.04
traded on another regulated market 200 000 ENGIE 1.375% 18-22/06/2028 EUR 214920 0.08
Bonds 206 163 256 74.85 200 000 ENGIE 1.750% 20-27/03/2028 EUR 219742 0.08
) 4390 000 FRANCE O.A.T. 0.000% 19-25/03/2025 EUR 4475738 1.61
BAN gggg O VIZCAYA 36 955 554 13.43 2057 893 FRANCE O.A.T. 0.500% 21-25/05/2072 EUR 1586 121 0.8
200000\ GENTARIA 3.500% 17-10/02/2027 EUR 230918 0.08 710 000 FRANCE O.A.T. 1.250% 18-25/05/2034 EUR 795 172 0.29

1300 000 ZB;?(I)\I;Z?)}SZANTANDER 0.100% 20- EUR 1289 355 0.47 419999 FRANCE O.A.T. 1.750% 16-25/05/2066 EUR 528329 0.19

200000 BANCO SANTANDER 0.200% 21- R 108 262 - 3620 000 FRANCE O.A.T. 1.750% 17-25/06/2039 EUR 4391423 1.58
11/02/2028 : 706 000 FRANCE O.A.T. 2.000% 17-25/05/2048 EUR 908 424 033
0, -
100 000 fSE/Il“{“EOEZ)é FINANCE 0.750% 21 EUR 99 136 0.04 732 049 FRANCE O.A.T. 3.250% 13-25/05/2045 EUR 1140 071 0.41
0, - 9, -
100 000 é};ilgglgglm FIN SA 1.000% 16 EUR 103029 0.04 110 000 FRANCE O.A.T. 4.000% 05-25/04/2055 EUR 208 226 0.08
OMOBILIARIA COL 0.750% 21 110 000 FRANCE O.A.T. 4.500% 09-25/04/2041 EUR 190 645 0.07
750% 21-
100000 55 067029 EUR 99 051 0.04 200 000 GECINA 0.875% 21-30/06/2036 EUR 197 565 0.07
300 000 g’{?&%;ggROPERTIE 1.375% 21- EUR 297 381 011 100 000 GROUPAMA SA 6.000% 17-23/01/2027 EUR 125 639 0.05
HOLDING DINFRA 0.625% 21-
200 000 I(;’S/ESI/EIEZEROP ERTIES 1.875% 16- EUR 212901 0.08 100000, 4/99/2008 EUR 99 063 0.04
100 000 NORTEGAS ENERGIA 2.065% 17- ur 107956 oo0s 200 000 ICADE 0.625% 21-18/01/2031 EUR 194 843 0.07
28/09/2027 - ICADE SANTE SAS 1.375% 20-
5 100000 | 7000 >0 EUR 104 839 0.04
200 000 RED ELECTRICA FI 0.500% 21- EUR 198317 0.07
24/05/2033 : 100 000 LA MONDIALE 0.750% 20-20/04/2026 EUR 101 135 0.04
°, -
100 000 ;ﬁ;g?o}z] GCONS FIN 0.000%21 EUR 99 195 0.04 106 000 LA POSTE 4.375% 03-26/06/2023 EUR 116 013 0.04
0, u
200 000 SANTANDER ISSUAN 2.500% 15- EUR 216299 0.08 100 000 MICHELIN 0.875% 18-03/09/2025 EUR 103911 0.04
18/03/2025 100 000 MUTUELLE ASSUR 0.625% 21- EUR 99388 0.04

21400 000 SPANISH GOVT 0.400% 17-30/04/2022 EUR 2419 608 0.87 21/06/2027 :
330000 SPANISH GOVT 0.500% 20-30/04/2030 EUR 336 059 0.12 200 000 ORANGE 0.000% 21-29/06/2026 EUR 200093 0.07
390 000 SPANISH GOVT 0.600% 19-31/10/2029 EUR 402 168 0.15 100 000 ORANGE 0.750% 21-29/06/2034 EUR 100 693 0.04

1471 000 SPANISH GOVT 1.300% 16-31/10/2026 EUR 1 588 062 0.58 100 000 ORANGE 1.250% 20-07/07/2027 EUR 106 629 0.04

0, -

2020 000 SPANISH GOVT 1.400% 18-30/04/2028 EUR 2207274 0.80 100 000 gzsfgll?ﬁggw FRANC 0.000% 21 EUR 99717 0.04
190 000 SPANISH GOVT 1.850% 19-30/07/2035 EUR 217151 0.08 100 000 RENAULT 1.000% 18-18/04/2024 EUR 99 539 0.04
820 000 SPANISH GOVT 2.350% 17-30/07/2033 EUR 985 656 036 200 000 RENAULT 2.500% 21-01/04/2028 EUR 200 457 0.07
539000 SPANISH GOVT 2.700% 18-31/10/2048 EUR 707 847 0.26 700 000 SNCF RESEAU 0.750% 19-25/05/2036 EUR 711 262 026
260000 SPANISH GOVT 2.900% 16-31/10/2046 EUR 351296 0.13 200 000 TOTAL CAP INTL 0.625% 17-04/10/2024  EUR 205 396 0.07
403 000 SPANISH GOVT 3.450% 16-30/07/2066 EUR 620 044 023 3500 000 UNEDIC 0.250% 20-25/11/2029 EUR 3562651 128

% 14- . .
6000000 SPANISH GOVT 3.800% 14-30/04/2024 EUR 6726 301 2.43 100 000 11J7I>1110B/1;(I)I£2R0DAMC0 1.375% 14 EUR 101 996 0.04
710 000 SPANISH GOVT 4.200% 05-31/01/2037 EUR 1060 747 039
0, -
200 000 SPANISH GOVT 4.700% 09-30/07/2041 EUR 330 766 0.12 300000 URW 0.625% 20-04/05/2027 EUR 303 408 o
0, -
380 000 SPANISH GOVT 4.900% 07-30/07/2040 EUR 637271 023 380000 WPP FINANCE 2.375% 20-19/05/2027 EUR 425742 0.15
913000 SPANISH GOVT 5.150% 13-31/10/2044 EUR 1650 476 0.60 Italy 22972253 8.32
12300 000 SPANISH GOVT 5.400% 13-31/01/2023 EUR 13 460 137 488 100 000 gf/gg;g;ﬂ ROMA 1.625% 20- EUR 105 126 0.04
TELEFONICA EMIS 1.069% 19-
100000 0 o4 EUR 102 891 0.04 243000 ASSICURAZIONI 1.713% 21-30/06/2032  EUR 242939 0.09
130 000 ASSICURAZIONI 2.429% 20-14/07/2031 EUR 139757 0.05
france 26849 392 o.73 100 000 ASSICURAZIONI 3.875% 19-29/01/2029  EUR 117 756 0.04
211000 AIRBUS SE 1.375% 20-09/06/2026 EUR 224 084 0.08 BT :
0, -
200000 ALSTOM S 0.000% 21-11/01/2029 EUR 194270 0.07 278000 ATLANTIA SPA 1.875% 21-12/02/2028 EUR 285 530 0.10
0, -
100 000 APRR SA 0.125% 20-18/01/2029 EUR 99 660 0.04 169,000 E\II\ITIES; :;’:;; ﬁ gié‘g%‘;/;gz; EUR 169424 0.06
.625% 21-
100 000 ARKEMA 0.125% 20-14/10/2026 EUR 100 619 0.04 300000 54022026 EUR 299455 0.11
200 000 AUCHAN SA 2.375% 19-25/04/2025 EUR 215732 0.08 400 000 IN/TE/SA SANPAOLO 3.928% 14- EUR 449 531 0.16
15/09/2026 :
BANQ FED CRD MUT 0.010% 21- )
300000 '} e EUR 298 869 0.11 200 000 III;I/](“)IS/SZAOZS3ANPAOLO 6.625% 13- EUR 226 281 0.08
BANQ FED CRD MUT 0.250% 21-
200000 190712028 EUR 195815 0.07 479000 ITALY BTPS 1.500% 21-30/04/2045 EUR 465277 0.17
100 000 ?Q(I)\IG% gg) CRD MUT 1.875% 19- EUR 107 448 0.04 3470 000 ITALY BTPS 1.650% 15-01/03/2032 EUR 3744 582 1.35
100 000 PANQUE FEDERATIVE DU CREDIT SUR 206 16 o7 1560 000 ITALY BTPS 2.050% 17-01/08/2027 EUR 1723 706 0.63
MUTUEL 0.750% 18-17/07/2025 : 650 000 ITALY BTPS 2.450% 17-01/09/2033 EUR 755 469 027
172000 BNP PARIBAS 1.125% 18-22/11/2023 EUR 177365 0.06 960 000 ITALY BTPS 2.450% 20-01/09/2050 EUR 1097 712 0.40
200 000 BNP PARIBAS 1.625% 19-02/07/2031 EUR 208 511 0.08 243000 ITALY BTPS 2.700% 16-01/03/2047 EUR 291 461 0.1
1500 000 BPCE SFH 0.010% 20-27/05/2030 EUR 1494976 0.54 357000 ITALY BTPS 2.800% 16-01/03/2067 EUR 422160 0.15
°, -
200 000 gs‘?ﬁ/szgﬁ)MORT DET 0.000% 20 EUR 197 361 0.07 1360 000 ITALY BTPS 2.950% 18-01/09/2038 EUR 1684034 0.61
°, -
100 000 lCﬁ(l){Gl}foFgUR BANQUE 0.107% 21- EUR 100 139 004 310000 ITALY BTPS 3.100% 19-01/03/2040 EUR 392 144 0.14
504 000 ITALY BTPS 3.850% 19-01/09/2049 EUR 734 021 0.27
300000 CARREFOUR SA 1.000% 19-17/05/2027 EUR 313743 0.11 440 000 TTALY BTPS 4.000% 05-01/02/2037 EUR 606 892 o2
CIE DE ST GOBAIN 1.125% 18- e ’
100000 »3 /037026 EUR 105 231 0.04 1095000 ITALY BTPS 5.000% 03-01/08/2034 EUR 1613 154 0.59
400 000 chfngggRICOLE SA 0.125% 20- EUR 392 632 0.14 907 000 ITALY BTPS 5.000% 09-01/09/2040 EUR 1439 581 0.52
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BNP PARIBAS FUNDS SICAV Euro Bond Opportunities

Securities portfolio at 30/06/2021

Expressed in EUR

1 0, 1 0,
uantif enomination arket value uantif enomination arket value
tity D " Quotation Market val % of net tity D " Quotation Market val % of net
currency assets currency assets
3310000 ITALY BTPS 9.000% 93-01/11/2023 EUR 4027 245 1.45 112000 PHILIPS NV 0.500% 19-22/05/2026 EUR 114 652 0.04
374783 ITALY BTPS /L 0.550% 18-21/05/2026 EUR 393251 0.14 190 000 11{‘555%3;;613131\1 TSY 0.375% 20- EUR 193 098 0.07
TELECOM ITALIA 1.625% 21-
218000 1 ¢/01/2029 EUR 21427 0.08 150 000 UPJOHN INC 4.000% 20-22/06/2050 UsD 133 834 0.05
100 000 TERNA SPA 0.375% 21-23/06/2029 EUR 99 881 0.04 200 000 ;/;()L()I/(zso\gf?GEN INTEN 0.875% 20- EUR 206 752 0.08
0, -
100000 TERNA SPA 1.000% 19-10/04/2026 EUR 104379 0.04 300 000 VONOVIA BV 0.500% 19-14/09/2029 EUR 298 277 0.11
0 -
400 000 UNICREDIT SPA 0.850% 21-19/01/2031 EUR 392 661 0.14 200 000 VONOVIA BY 2.250% 15.15/12/2023 EUR 21162 0.08
466 000 UNICREDIT SPA 1.800% 20-20/01/2030 EUR 483 458 0.18
0, -
241 000 UNIONE DI BANCHE 1.500% 19 EUR 251115 0.0 Unn‘eq States of
101042024 America 14569 011 5.31
Belgium 18 821 581 6.83 300 000 ABBVIE INC 1.375% 16-17/05/2024 EUR 311288 0.11
384 000 AB INBEV SA/NV 1.125% 19-01/07/2027  EUR 405 600 0.15 180 000 ABBVIE INC 4.250% 20-21/11/2049 usD 182 187 0.07
2610 000 BELGIAN 0.000% 21-22/10/2031 EUR 2581 564 0.93 100 000 AIR PROD & CHEM 0.500% 20- EUR 101 846 0.04
BELGIUM GOVERNMENT 0320 4.250% 05/0512028
420000 0501032041 EUR 705 268 0.26 860 000 ALLISON TRANS 5.875% 19-01/06/2029  USD 796 165 0.29
BELGIUM GOVERNMENT 0324 4.500% AMERICAN TOWER 0.450% 21-
700000 1 e 035006 EUR 868 350 0.32 300000 50503 EUR 300016 0.11
240 000 ?%Sgé}\;o?;)VERNMENT 03382.250%  pur 334 483 0.12 247000 APPLE INC 0.875% 17-24/05/2025 EUR 256 547 0.09
R BANK OF AMERICA CORP 1.375% 15-
830 000 23532;%% GOVERNMENT 1.600% 16- EUR 979 948 036 100000 56/03/205 EUR 105 164 0.04
BECTON DICKINSON 3.794% 20-
403775 ZBZE/OLGC;%% GOVERNMENT 1.700% 19- EUR 487756 018 110000 5o 050 UsD 103 788 0.04
BLOOMIN BRANDS 5.125% 21-
230 000 ZBZE/%)‘S%‘Q GOVERNMENT 1.900% 15- EUR 282 661 0.10 2260000 15/04/5029 USD 1979 306 0.72
BOOKING HLDS INC 0.100% 21-
226 000 5 LOTIM GOVERNMENT 3.750% 13- EUR 375 601 0.14 100000 55032025 EUR 100 251 0.04
BOOKING HLDS INC 0.500% 21-
560 000 235{)‘;3/%;\; OLO 31 5.500% 98- EUR 84 123 0.8 100000 o5 e EUR 100 697 0.04
700 000 BELGIUM OLO 44 5.000% 04- ur R . 240 000 BROADCOM INC 3.750% 21-15/02/2051 UsD 211476 0.08
. 0, -
28/03/2035 . 640 000 fSE/II\IOT/%zIa GARDEN 4.125% 20 USD 550 805 0.20
8488 000 CUROPEAN UNION 0.000% 21- EUR 8 605 573 311 0
%%%zl)(giN UNION 0.700% 21 240000 gl}/lé‘lgo}?l{ conmorTRIY usb 201303 o7
550 967 Haadi i EUR 559 689 0.20
06/07/2051 100 000 CITIGROUP INC 0.750% 16-26/10/2023 EUR 101 900 0.04
400 000 KBC GROUP NV 0.750% 21-31/05/2031 EUR 400 144 0.15 - % 21-
& 100 000 gggs?zgs?)LA CO/THE 0.400% 21 EUR 100 023 0.04
300 000 SOLVAY SA 0.500% 19-06/09/2029 EUR 303 710 0.11 CSCHOLDINGS LLC 4.125% 20
.125% 20-
The Netherlands 15 438 295 5.63 000 011272030 usp B0 o
) CVS HEALTH CORP 5.050% 18-
100 000 ABB FINANCE BV 0.000% 21- EUR 96 620 0.04 70000 5o noas UsD 76 770 0.03
19/01/2030 :
175 000 AHOLD DELHAIZE 0.375% 21- EUR 173 564 0.06 80 000 ?SI/AOI;?%Z? 1 FIN/DI8.350% 21- UsD 110 633 0.04
18/03/2030 :
DISCOVERY COMMUN 4.650% 20-
218 000 SSC/)(I)\IQ’I/“ZIE)(Z}A[‘JMMI FIN 1.125% 20- EUR 25107 0.08 150 000 (g2 so UsD 148 465 0.05
100 000 DANFOSS FIN I BV 0.125% 21- EUR 99789 0.04 100 000 EQUINIX INC 0.250% 21-15/03/2027 EUR 99 240 0.04
ZDSI/gfl/}:IZ‘GINTREPID 0625% 21 ' 144 000 FEDEX CORP 0.450% 21-04/05/2029 EUR 143 369 0.05
306000 {'5/071031 e EUR 295 169 0.11 140 000 FEDEX CORP 5.250% 20-15/05/2050 UsD 159 962 0.06
601 000 EASYJET FINCO 1.875% 21-03/03/2028 EUR 601 902 0.22 650 000 (F) 8(1}521842‘?0‘{ CRED 4.271% 20- USD 587242 0.21
ENEL FIN INTL NV 0.000% 19- I
230000 |7 oy EUR 231338 0.08 150 000 ?713(1)\15/EZI£SCTRIC C0 0.875% 17 EUR 153977 0.06
ENEL FIN INTL NV 0.000% 21- o 1
200000 17/66/2027 EUR 197552 0.07 212 000 5’5315}\;(%;0“ FIN 0.600% 21 EUR 211 129 0.08
ENEL FIN INTL NV 0.375% 19-
GOLDMAN SACHS GP 1.000% 21-
175000 1910672027 EUR 176917 0.06 275000 [pooe & EUR 275 198 0.10
124000 EURONEXT NV 0.125% 21-17/05/2026 EUR 124 265 0.05 9% 20-
° 1300 000 H&E EQUIPMENT 3.875% 20 UsD 1078 674 0.39
1700 000 ING BANK NV 0.750% 19-18/02/2029 EUR 1806 225 0.66 15/12/2028
196 000 JDE PEETS NV 0.000% 21-16/01/2026 EUR 194 748 0.07 200 000 HARTFORD FINL 3.600% 19-19/08/2049  USD 185 470 0.07
% 20- 160 000 HCA INC 5.250% 19-15/06/2049 UsD 172 140 0.06
100000 11(41(/){\121/%(32”@ KPR 0875720 EUR 99474 0.04 HILLENBRANDOINC 3.750% 21
700 000 TSl UsD 586 965 0.21
100 000 LSEG NTHRLND BV 0.250% 21- EUR 99 653 004 01/03/2031
06/04/2028 ’ 200 000 IBM CORP 0.950% 17-23/05/2025 EUR 207 745 0.08
NATURGY ENERGY GROUP F 0.875% o
200000 |2 c0ch s EUR 206 611 0.07 140 000 gﬁ(%lggslglz PEPPER 3.800% 20 USD 133011 0.05
NED WATERSCHAPBK 0.000% 19- —
250000 9>/10/2034 EUR 241 061 0.09 230 000 OKE(’)*(EO’:?INZ FOOD 4.375% 16 UsD 219853 0.08
NETHERLANDS GOVERNMENT
1545150 5 0004 12-15/01/2033 EUR 2001943 0.73 790 000 MATTEL INC 3.750% 21-01/04/2029 usD 692 807 0.25
MCDONALDS CORP 4.200% 20-
1270000 3 oy MENT EUR 2178939 0.79 160000 102 e ° UsD 163319 0.06
750% 10-
620 000 NETHERLANDS GOVERNMENT EUR 994 344 0.36 116 000 MET LIFE GLOB 0.375% 19-09/04/2024 EUR 117 689 0.04
vy .
;g}‘;{/ EgiﬂoDlS/ZGO&ERNMENT 130 000 MOSAIC CO 5.625% 13-15/11/2043 UsD 144 138 0.05
1370000 5 5000, 98-15/01/2028 EUR 1904 738 0.69 220 000 NEWELL RUBBERMAID 5.500% 16- UsD 235 552 0.00
570 000 NETHERLANDS GOVT 0.250% 19- EUR 593 267 022 01/04/2046
15/07/2029 : 1180 000 ORGANON FIN 1 4.125% 21-30/04/2028 usD 1015274 0.37
1500 000 NN BANK NV 0.010% 20-08/07/2030 EUR 1494 470 0.54 100 000 PROCTER & GAMBLE 0.500% 17- EUR 102 488 0.04
224000 NN GROUP NV 1.625% 17-01/06/2027 EUR 242362 0.09 25/1012024
176 000 PROLOGIS EURO 0.375% 20-06/02/2028 ~ EUR 177 179 0.06
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BNP PARIBAS FUNDS SICAV Euro Bond Opportunities

Securities portfolio at 30/06/2021

Expressed in EUR

1 0, 1 0,
uantif enomination arket value uantif enomination arket value
Quantity D " Quotation Market val % of net Quantity D " Quotation Market val % of net
currency assets currency assets
0, _ 0, -

740 000 ;-ﬁmggRM POWER 5.000% 17 usD 660 659 0.24 392 000 TES;ESZ?N INTL 0.000% 21 EUR 392 821 0.14

140 000 THERMO FISHER 0.500% 19-01/03/2028 ~ EUR 141 394 0.05 150 000 PROLOGIS INTL 11 1.876% 15- EUR 160 517 0.06

558000 TOYOTA MTR CRED 0.125% 21- EUR 257 000 0.09 17/04/2025
05/11/2027 X 300 000 REPSOL EUROPE 0.375% 21-06/07/2029  EUR 298 050 0.11
UNION PAC CORP 3.250% 20- TRATON FINANCE 0.125% 21-

180000 (oo o5 usD 160 119 0.06 200000 05 205 EUR 200 418 0.07

150 000 Z;Ffégg)COMM INC 3.000% 20- USD 118 334 0.04 130 000 WHIRLPOOL FIN 1.100% 17-09/11/2027 ~ EUR 135912 0.05

Greece 13 785 138 4.99 United Kingdom 4979 850 1.83
ASTRAZENECA PLC 0.375% 21-

9381000 HELLENIC REP 0.000% 21-12/02/2026 EUR 9361 747 339 209000 (13062029 EUR 208 843 0.08
4454 000 HELLENIC REP 0.750% 21-18/06/2031 EUR 4423391 1.60 191 000 ijRsLAYS BANK PLC 1.500% 18- EUR 197 924 0.07

03/09/2023 :
Germany 13 612 796 4.94 271 000 BP CAPITAL PLC 0.900% 18-03/07/2024  EUR 279 469 0.10

- 0, -
200 000 BASF SE 0.250% 20-05/06/2027 EUR 203 150 0.07 226 000 ggfzz?zgz%m EURO 0.200% 20: EUR 222 555 0.08
0 -

300 000 BAYER AG 0.050% 21-12/01/2025 EUR 299 237 0.11 COCACOLA EURO 1.125% 19-

BUNDESREPUBLIK DEUTSCHLAND 137000 15042029 EUR 143740 0.05

540 000 EUR 828 365 0.30
2.500% 12-04/07/2044 CREDIT AGRICOLE 1.250% 16-

BUNDESREPUBLIK DEUTSCHLAND 200000 1410412026 EUR 211 842 0.08

560 000 EUR 928 015 0.34
3.250% 10-04/07/2042 DIAGEO FINANCE PLC 1.000% 18-

BUNDESREPUBLIK DEUTSCHLAND 100000 55 /0419025 EUR 104 008 0.04
1 490 000 EUR 2822269 1.01

4.750% 08-04/07/2040 HEATHROW FNDG 1.125% 21-

COMMERZBANK AG 0.500% 18- 190000 ()¢10/2030 EUR 187926 0.07

108 000 EUR 109 512 0.04
28/08/2023 300 000 HEATHROW FNDG 1.500% 20- EUR 312 805 o011

274 000 DAIMLER AG 0.750% 21-11/03/2033 EUR 274922 0.10 12/10/2025 :

% 21- X
200000 ZDZE/(I)JZ”I/'ZSOCZEIE BOERSE 0.000% 21 EUR 200760 0.07 207 000 LLOYDS BANK 0.375% 20-28/01/2025 EUR 209 764 0.08
) -
| 560 000 DEUTSCHLAND REP 0.000% 21- R L sas 120 wer 187 000 Eﬁtv (ég;}) I\/E:IS 13.3 11?53 g) 12 21502/0/2011/2028 EUR 183 930 0.07
15/05/2036 ’ 395000 | ¢ 6 Sesest EUR 393277 0.14

200 000 DT PFANDBRIEFBAN 0.100% 21- EUR 199 517 0.07 .

02/02/2026 ' 132 000 ggggg)g“ INITIAL 0.875% 19- EUR 136 233 0.05

218 000 E.ON SE 0.100% 21-19/12/2028 EUR 214114 0.08

211000 STELLANTIS NV 0.625% 21-30/03/2027 EUR 211 821 0.08
69,000 E.ON SE 1.000% 20-07/10/2025 EUR T 0.3 300 000 STELLANTIS NV 0.750% 21-18/01/2029 EUR 298 555 0.11

226 000 FRESENIUS MEDICA 1.500% 20- EUR 240 109 0.09 RSt :
29/05/2030 : 179 000 STELLANTIS NV 1.250% 21-20/06/2033 EUR 176 613 0.06
FRESENIUS SE & C 1.625% 20- TESCO CORP TREAS 0.375% 21-

200000 (1¢/10/2027 EUR 215 086 0.08 132000 5022030 EUR 128 797 0.05

200 000 fgg;gg’zlgs SE & C 2.875% 19- EUR 233351 0.08 210000 UNILEVER NV 1.250% 20-25/03/2025 EUR 221 065 0.08

VODAFONE GROUP 0.900% 19-
100 000 INFINEON TECH 1.125% 20-24/06/2026 EUR 104 437 0.04 121000 5,011 006 EUR 125 860 0.05
0 -

280 000 KFW 1.250% 16-04/07/2036 EUR 317775 0.12 300 000 ;’()Cfﬁz/%zF()(Z)?E GROUP 1.125% 17 EUR 314 144 0.11

300 000 MERCK FIN SERVIC 0.375% 19- EUR 304 649 011 |
05/07/2027 - 130 000 VODAFONE GROUP 4.250% 19- USb 128 031 0.05

260 000 YORDRHEIN-WEST 1.000% 16- EUR 283 905 0.10 050 0
16/10/2046 . WPP FINANCE 2016 1.375% 18-

200000 50200 EUR 209 818 0.08

340 000 NORDRHEIN-WEST 1.650% 17- EUR 424354 0.15 0
16/05/2047 ’ wzmoEﬁ?ﬁE?ﬂﬂDyxmﬁmAZL EUR 372 830 0.14

- 0, -
260 000 NORDRHEIN-WEST 1.750% 17 EUR 345 744 0.13
1 850 000 fj(;\/lllg/ligSIZIT 0.010% 20-15/09/2028 EUR 1863 947 0.68 Mexico 4425701 1,60
.010% 20- X
: 400 000 AMERICA MOVIL SA 1.500% 16- EUR 416 200 015
VOLKSWAGEN BANK 0.750% 17- 10/03/2024

130 000 EUR 132118 0.05
15/06/2023 4000 000 PETROLEOS MEXICA 2.500% 17- EUR 4009 501 145
VOLKSWAGEN BANK 1.875% 19- 21/08/2021 ’

300000 50 0 EUR 314 509 0.11

. .

223 000 VOLKSWAGEN LEAS 0.000% 21 EUR 223238 0.08 Austria 3688 230 1.34
12/07/2023 100 000 ERSTE GROUP 0.375% 19-16/04/2024 EUR 101 531 0.04
VOLKSWAGEN LEAS 0.375% 21-

298000 50022006 ’ EUR 298 748 0.11 211000 OMV AG 1.000% 17-14/12/2026 EUR 221128 0.08
VOLKSWAGEN LEAS 2.625% 14- REPUBLIC OF AUSTRIA 1.500% 16-

200000 |07 004 EUR 213543 0.08 220000 54059047 EUR 269 385 0.10

100 000 VONOVIA SE 1.500% 21-14/06/2041 EUR 100 902 0.04 790 000 12‘;7(1; ;J/%gf OF AUSTRIA 2.400% 13- EUR 1014773 037

Luxembourg 7971 190 2.89 250 000 5555%‘}5 OF AUSTRIA 3.150% 12- EUR 396 436 0.14
BECTON DICKINSON 1.213% 21- .

100000 |7 5036 EUR 98 818 0.04 530,000 121(5(1;31235; OF AUSTRIA 3.800% 12- EUR 1 098 989 0.40

153000 CNH IND FIN 0.000% 20-01/04/2024 EUR 152 818 0.06 % 07-

300 000 REPUBLIC OF AUSTRIA 4.150% 07 EUR 479 197 017

400 000 CNH IND FIN 1.625% 19-03/07/2029 EUR 424551 0.15 15/03/2037

) -
2000 000 EIB 4.000% 05-15/10/2037 EUR 3156 260 1.14 100 000 ggé%()%SURANCE 1.375% 20 EUR 106 791 0.04
1200 000 ESM 1.800% 17-02/11/2046 EUR 1547 108 0.56 Port ’ 6068 130
r 55 .
500 000 EUROFINS SCIEN 0.875% 21-19/05/2031  EUR 495311 0.18 oruga )
PORTUGUESE OTS 1.950% 19-
HEIDELCEMENT FIN 1.125% 19- 2000000 4 <106 2020 EUR 2297660 0.82

187 000 EUR 196 161 0.07
01/12/2027 250 000 PORTUGUESE OTS 2.875% 16- EUR 290728 01l

100 000 LOGICOR FIN 0.875% 21-14/01/2031 EUR 96 590 0.04 21/07/2026 :
LUXEMBOURG GOVT 0.000% 19- PORTUGUESE OTS 3.875% 14-

322000 310 D006 EUR 328 341 0.12 70000 5052030 EUR 92271 0.03
MEDTRONIC GLOBAL 0.000% 20- PORTUGUESE OTS 4.100% 06-

287000 J5109055 EUR 287 514 0.10 110000 5049037 EUR 164 960 0.06

0, -
470 000 PORTUGUESE OTS 4.100% 15 EUR 761 236 028

15/02/2045

The accompanying notes form an integral part of these financial statements
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BNP PARIBAS FUNDS SICAV Euro Bond Opportunities

Securities portfolio at 30/06/2021

Expressed in EUR

1 0, 1 0,
Quantity Denomination Quotation Market value % of met Quantity Denomination Quotation Market value % of met
currency assets currency assets
Egypt 3081422 1.11 Switzerland 390 862 0.14
3330 000 OAS(%I?ZISZE; EGYPT 7.600% 19- USD 3081 422 L1 100 000 CREDIT SUISSE 0.625% 21-18/01/2033 EUR 93938 0.03
300 000 UBS GROUP 0.250% 21-24/02/2028 EUR 296 924 0.11
Hungary 2464 191 0.88
2514000 HUNGARY 0.500% 20-18/11/2030 EUR 2464 191 0.88 ARO&%‘% L&fN SA 0.000% 20 390 443 0.14
. 400000 'l e et EUR 390 443 0.14
Finland 1949 656 0.71
850 000 FINNISH GOVT 0.250% 20-15/09/2040 EUR 825 688 0.30 Sri Lanka 340511 0.12
240 000 FINNISH GOVT 1.125% 18-15/04/2034 EUR 269 165 0.10 650 000 11‘554(/321‘;)2551;1 LANKA 6.750% 18- UsD 340 511 0.12
120 000 FINNISH GOVT 2.625% 12-04/07/2042 EUR 174 364 0.06
NORDEA BANK ABP 0.500% 21- Australia 238 308 0.09
189000 19/03/2031 EUR 188 542 0.07 MACQUARIE GROUP 0.350% 20-
242 000 EUR 238 308 0.09
130 000 SAMPO OYJ 1.000% 16-18/09/2023 EUR 134 093 0.05 03/03/2028
0 ). .
100 000 g;?;?oggso OY10.625% 20 EUR 99 416 0.04 Slovenia 191 230 0.07
REP OF SLOVENIA 1.750% 16-
- 0, -
263 000 YPM-KYMMENE OY10.500% 21 EUR 258 388 0.09 160000 312040 EUR 191230 0.07
22/03/2031
: 15323 318 5.57
Ireland 1726 364 0.62 Floating rate bonds
°, -
174 000 ggg;;gysANCE IRE 0.000% 21 EUR 174 027 0.06 France 3011237 1.09
164 000 CCEP FINANCE IRE 0.500% 21- ur 163 664 006 200 000 ARKEMA 20-31/12/2060 FRN EUR 201 286 0.07
06/09/2029 : 347000 AXA SA 21-07/10/2041 FRN EUR 346 215 0.13
236 000 CLOVERIE PLC 1.500% 18-15/12/2028 EUR 257 152 0.09 100 000 BNP PARIBAS 21-13/04/2027 FRN EUR 99247 0.04
% 21~ .
145 000 FCA BANK IE 0.000% 21-16/04/2024 EUR 144922 0.05 100 000 g;ﬁggﬁ(;};lﬁow ASSURANCES 18 EUR 106907 0.04
100 000 FCA BANK IE 0.125% 20-16/11/2023 EUR 100 291 0.04
334 000 FCA BANK IE 0.500% 19-13/09/2024 EUR 338477 0.12 300000 ENGIE 20-31/12/2060 FRN EUR 300657 011
111000 FCA BANK IE 1.250% 19-21/06/2022 EUR 112445 004 200 000 MUTUELLE ASSUR 21-21/06/2052 FRN EUR 201 625 0.07
132 000 PRESENIUS FIN IR 0.500% 21 UR 13187 005 200 000 ORANGE 14-29/12/2049 FRN EUR 224230 0.08
01/10/2028 : 200 000 ORANGE 20-15/10/2169 FRN EUR 204 110 0.07
0, -
200 000 gS’?é‘g}‘;()EzI;SON IRLND 1.750% 21 EUR 200 173 0.07 100 000 ORANGE 21-31/12/2061 FRN EUR 98 508 0.04
103 000 RYANAIR DAC 0.875% 21-25/05/2026 EUR 103 334 0.04 100 000 SCOR SE 20-17/09/2051 FRN EUR 99 853 0.04
SOCIETE GENERALE 20-
: 200 000 EUR 203 026 0.07
Bahrain 1400877 0.51 22/09/2028 FRN
SOCIETE GENERALE 20-
1480 000 BAHRAIN 7.000% 16-12/10/2028 UsD 1400 877 0.51
b 200000 3,711 030 FRN EUR 199 637 0.07
SOCIETE GENERALE 21-
Wi n 1390 404 0.51
135 000 ERIC§SO§ ﬁ\f 1.000% 21-26/05/2029 EUR 135 845 0.05 2000 127062020 FRN . e o
SKANDINAY ENSKJLOO 3’750/ 0 : 300 000 SUEZ 19-31/12/2059 FRN EUR 301 596 0.11
.375% 21-
200000 5, /06/2028 EUR 199120 0.07 229000 TOTAL SE 21-31/12/2061 FRN EUR 228912 0.08
189 000 SKF AB 0.250% 21-15/02/2031 EUR 181487 0.07
’ The Netherlands 2427 801 0.89
0
300 000 SWEDBANK AB 0.250% 19-09/10/2024 EUR 302499 0.11 200 000 ABERTIS FINANCE 21-31/12/2061 FRN ~ EUR 198 062 0.07
200 000 TELE2 AB 0.750% 21-23/03/2031 EUR 197 768 0.07 :
0 100 000 ASR NEDERLAND NV 19 EUR 111 858 0.04
249 000 TELIA CO AB 0.125% 20-27/11/2030 EUR 239 039 0.09 02/05/2049 FRN
% 1. 100 000 IBERDROLA INTL 21-31/12/2061 FRN EUR 100 384 0.04
135000 YOLVO TREAS AB 0.000% 21 EUR 134 646 0.05
18/05/2026 100 000 IBERDROLA INTL 21-31/12/2061 FRN EUR 100 867 0.04
Dominican Republic 1270111 0.46 100 000 ING GROEP NV 21-09/06/2032 FRN EUR 99 949 0.04
°, _
1330 000 111;5/57%% ?XOMINICAN 6.000% 18 USsD 1270 111 0.46 130 000 NN GROUP NV 17-13/01/2048 FRN EUR 154 801 0.06
309 000 REPSOL INTL FIN 21-31/12/2061 FRN EUR 310 532 0.11
Canada 1225182 0.45 TELEFONICA EUROP 21-
430 000 HUDBAY MINERALS 4.500% 21- USD 204 615 026 100000 311512061 FRN EUR 97639 0.04
01/04/2026 : 200000 YOLKSWAGEN INTERNATION EN 15- EUR 202 791 0.07
470 000 TECK RESOURCES 6.250% 11- USD $20 567 019 29/12/2049 FRN :
15/07/2041 : 300 000 VOLKSWAGEN INTERNATION FN 17- EUR 308 483 o1l
Japan 1103 390 0.41 TNV '
. VOLKSWAGEN INTFN 15-
100 000 ASAHI GROUP 0.010% 21-19/04/2024 EUR 100 246 0.04 200000 59/13/2049 FRN EUR 219420 0.08
100 000 NIDEC CORP 0.046% 21-30/03/2026 EUR 99930 0.04 300 000 ;’81'“21/(250‘2’6*35\1]\1 INTEN 20- EUR 323792 0.12
0, -
165 000 11\171/5053/;15121\(110T0R €0 2.652% 20 EUR 179 730 0.07 200 000 WINTERSHALL FIN 21-20/07/2169 FRN  EUR 199 223 0.07
119000 NTT FINANCE 0.342% 21-03/03/2030 EUR 118 430 0.04 United States of
710 000 TAKEDA PHARM 3.175% 20-09/07/2050 ~ USD 605 054 0.22 America 1549 404 0.56
China 895 775 0.33 100 000 gﬁz; I(I)\IFC ;;g;/(?gi FRN EUR 102 404 0.04
o 1 _
1 600 000 gg(l)zf;O%;’ERGRANDE 8.750% 17 USD 895 775 0.33 271000 55032031 FRN EUR 270 007 0.10
GOLDMAN SACHS GP 21-
. 259 000 EUR 259 112 0.09
Slovakia 428 484 0.16 30/04/2024 FRN
180 000 ;b(gl\;;ol;llA GOVT 1.625% 16- EUR 209 287 0.08 313000 JPMORGAN CHASE 21-17/02/2033 FRN ~ EUR 305 023 0.11
SLOVAKIA GOVT 3.625% 14-
170 138 505000 EUR 219197 0.08

The accompanying notes form an integral part of these financial statements
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BNP PARIBAS FUNDS SICAV Euro Bond Opportunities

Securities portfolio at 30/06/2021

Expressed in EUR

1 0, 1 0,
Quantity Denomination Quotation Market value % of met Quantity Denomination Quotation Market value % of met
currency assets currency assets
MORGAN STANLEY 19-
101 000 26/07/2024 ERN EUR 102 593 0.04 NOfWGy 295 606 0.11
MORGAN STANLEY 21- 300 000 DNB BANK ASA 21-23/02/2029 FRN EUR 295 606 0.11
237000 0 L FRN EUR 232 468 0.08 .
277 000 MORGAN STANLEY 21- EUR 277797 010 Switzerland 197 746 0.07
200 000 UBS GROUP 20-05/11/2028 FRN EUR 197 746 0.07
[taly 1284 087 0.45 . 11 226 151 4.07
269 000 ENEL SPA 21-31/12/2061 FRN EUR 265 548 0.10 Floating rate notes
265000 ENEL SPA 21-31/12/2061 FRN EUR 260 362 0.09 United States of
118 000 ENI SPA 20-31/12/2060 FRN EUR 123 819 0.04 America 11226 151 4.07
202 000 ENLSPA 21-31/12/2061 FRN EUR 201 648 0.07 661795 CAS 2016-C04 1M2 16-25/01/2029 USD 582 486 021
200 000 UNICREDIT SPA 20-15/01/2032 FRN EUR 204311 0.07 603 148 CAS 2016-C05 2M2 16-25/01/2029 FRN USD 532533 0.19
228 000 UNICREDIT SPA 21-05/07/2029 FRN EUR 228 399 0.08 801 890 CAS 2016-C06 1M2 16-25/04/2029 FRN USD 702 901 0.26
. 684 926 CAS 2017-C01 1M2 17-25/07/2029 FRN USD 599 600 0.22
ermany 821043 0.30 2300 000 FREMF 2016-K60 B 16-25/12/2049 FRN USD 2102015 0.76
100 000 ALLIANZ SE 15-07/07/2045 FRN EUR 106 873 0.04
100 009 COMMERZBANK AG 20- - - 005 900 000 FREMF 2017-K68 B 17-25/10/2049 FRN USD 838 399 0.30
24/03/2026 FRN - 1300 000 FREMF 2018-K82 B 18-25/09/2028 FRN USD 1234 560 045
200 000 11)7E/(‘)J2T/250C2’;EF IENANK AG 21- EUR 201 161 0.07 1478 415 IHSER 2018-SFR4 D 18-17/012038 FRN ~ USD 1248 993 0.45
STACR 2016-DNA1 M3 16-
DEUTSCHE BANK AG 21- 583 666 USD 515623 0.19
300000 e e RN EUR 304 035 0.11 25/07/2028 FRN
100000 TALANX AG 17.05/12/2047 FRN EUR 107 134 0.04 749 316 STACR 2016-DNA4 M3 16-25/03/2029 USD 654312 0.24
STACR 2016-HQA4 M3 16-
. . 971 630 USD 853 496 031
United Kingdom 819 137 0.30 25/04/2029 FRN
185 000 BARCLAYS PLC 21-12/05/2032 FRN EUR 186 455 0.07 472791 2;’3%022%1;1'&1\]’“ M2 17- USD 413017 0.15
366 000 BP CAPITAL PLC 20-22/06/2169 FRN EUR 390 774 0.14 | 100 000 STACR 2017-DNA3 M2 17- USD 048216 034
132 000 NATWEST GROUP 21-26/02/2030 FRN EUR 131 996 0.05 25/03/2030 FRN
100 000 SWISS RE FIN UK 20-04/06/2052 FRN EUR 109 912 004| Money Market Instruments 1252611 045
Argentina 810 105 0.29
3035 400 ARGENTINA 20-09/07/2035 SR USD 810105 0.29 Italy 1252611 0.45
. 1250 000 ITALY CTZS 0.000% 19-29/11/2021 EUR 1252611 045
Spain 795 603 0.29
100 000 BANCO SABADELL 21-16/06/2028 FRN ~ EUR 98 475 0.04 |Shares/Units in investment funds 26 686 022 9.67
100 000 %&?ﬁ;f;&’mf)ﬂ 21- EUR 99 863 0.04
200 000 BANKINTER SA 21-23/12/2032 FRN EUR 200 341 0.07 BNP l&kﬁigg?&%? ABS EUROPE 18616 197 6.7
200 000 CAIXABANK 20-18/11/2026 FRN EUR 200 091 0.07 1542800 15vca EUR 18616197 6.75
200 000 CAIXABANK 21-09/02/2029 FRN EUR 196 833 0.07 France $069 825 502
Ausiralia 607 098 0.22 810.51 BNP PARIBAS INVEST 3 MOIS - X EUR 8069 825 2.92
100 000 AUSNET SERVICES 21-11/03/2081 FRN  EUR 101 661 004 |Total securities portfolio 260 651 358 94.61
228 000 AUST & NZ BANK 21-05/05/2031 FRN EUR 226997 0.08
WESTPAC BANKING 21-
279000 |3 T FRN EUR 278 440 0.10
Cyprus 518778 0.19
319000 AROUNDTOWN SA 19-12/01/2168 FRN  EUR 326511 0.12
200 000 AROUNDTOWN SA 21-31/12/2061 FRN  EUR 192 267 0.07
Ireland 510356 0.19
300 000 AIB GROUP PLC 21-17/11/2027 FRN EUR 300 609 0.11
211000 BANK OF IRELAND 21-10/05/2027 FRN ~ EUR 209 747 0.08
Belgium 399 891 0.15
400 000 KBC GROUP NV 19-03/12/2029 FRN EUR 399 891 0.15
Sweden 371945 0.14
373000 NORDEA BANK AB 21-18/08/2031 FRN ~ EUR 371945 0.14
Austria 302779 0.11
100 000 ERSTE GROUP 20-08/09/2031 FRN EUR 103 477 0.04
200 000 RAIFFEISEN BK IN 21-17/06/2033 FRN EUR 199 302 0.07
Japan 300 691 0.11
300 000 MITSUB UFJ FIN 21-08/06/2027 FRN EUR 300 691 0.11
Denmark 300011 0.11
200 000 DANSKE BANK A/S 21-09/06/2029 FRN ~ EUR 200 041 0.07
100 000 NYKREDIT 21-28/07/2031 FRN EUR 99970 0.04
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BNP PARIBAS FUNDS SICAYV Euro Corporate Bond

Securities portfolio at 30/06/2021

Expressed in EUR

. N uotation % of net . . uotation % of net
Quantity Denomination Q Market value ° Quantity Denomination Q Market value °
currency assets currency assets
Trgnsfer0b|e Securiﬂes C'd m”fed to an 5000 000 ENGIE 1.750% 20-27/03/2028 EUR 5493 549 0.32
. L. o0 19.
official stock exchange listing and/or 1573 884 270 92.59 2500 000 FAURECIA 2.375% 19-15/06/2027 EUR 2557084 0.15
2500 000 FAURECIA 2.375% 21-15/06/2029 EUR 2545 094 0.15
fraded on another regulated market ’
1 082393 930 364 1100 000 GECINA 2.875% 13-30/05/2023 EUR 1158 442 0.07
B 0, -
Bonds 3600 000 11{4(/)(3/)2101\]208 DINFRA 0.625% 21 EUR 3566 262 0.21
United States of % 20-
- 10 000 000 H(/)LI/)ING DINFRA 1.625% 20 EUR 10 529 567 0.62
America 180772 256 10.63 11C8 :géOSZ:NTE SAS 0.875% 19
10 000 000 ABBVIE INC 1.375% 16-17/05/2024 EUR 10376 264 0.61 5000000 oo o W07 1P EUR 5038 797 0.30
5000 000 fgﬁf,}lclﬁll/wf&IjAHONAL GROUP pyp 5399 861 0.32 9000 000 JCDECAUX SA 2.625% 20-24/04/2028 EUR 10013 468 0.59
875% 17-
4700 000 AT&T INC 1.600% 20-19/05/2028 EUR 5035 828 030 3000 000 LA MONDIALE 2.125% 20-23/06/2031 EUR 3144 074 0.18
0, -
6300 000 AT&T INC 1.800% 18-05/09/2026 EUR 6783 327 0.40 3700 000 2’{%{,}%’;‘5 ASSUR 0.625% 21 EUR 3677364 0.22
5336 000 gg&%&g HLDS INC 0.500% 21- EUR 5373192 0.32 4200 000 ORANGE 0.750% 21-29/06/2034 EUR 4229 097 0.25
B PSA BANQUE FRANC 0.000% 21-
6768 000 ?g&?z\gﬁRNER INC 1.000% 21 EUR 6808 202 0.40 1800000 70005 EUR 1794913 0.11
. 3736 000 RCI BANQUE 1.625% 18-26/05/2026 EUR 3947 845 0.23
2500 000 OBSISZT/?(EECIENTIF €0.625% 19 EUR 2533 804 0.15 Q &
5000 000 URW 0.625% 20-04/05/2027 EUR 5056 808 0.30
3000 000 DANAHER CORP 2.100% 20-30/09/2026 ~ EUR 3300315 0.19 5000000 VALEO SA 1.500% 18.18/06/2025 EUR 5150001 030
500% 18- .
o, n
5900 000 OD;/GO?/-Z‘?);EURO FIN'1.125% 19 EUR 6093 465 0.36 . .
DIGITAL EURO FIN 2.500% 19 United Kingdom 110 890 033 6.51
. (] - 0, -
3000000 |'c0 2026 EUR 3294921 0.19 6270 000 st/(T)SZAozngECA PLC0.375% 21 EUR 6265 302 0.37
2000 000 ELI LILLY & CO 1.625% 15-02/06/2026 EUR 2153926 0.13 3000000 BG ENERGY CAP 2.250% 1421/11/2020  EUR 3427 492 020
3684000 EQUINIX INC 0.250% 21-15/03/2027 EUR 3656 000 0.21 5000 000 BP CAPITAL PLC 0.831% 19-08/11/2027  EUR 5151785 0.30
3351000 FEDEX CORP 0.450% 21-04/05/2029 EUR 3336309 020 5000 000 BP CAPITAL PLC 1.573% 15-16/02/2027 ~ EUR 5368 909 0.32
GEN ELECTRIC CO 0.875% 17- 0 10,
5000000 2o s EUR 5132550 030 5000 000 ?%g};ggELECOMM 0.500% 19 EUR 5064 201 030
GEN ELECTRIC CO 1.500% 17- y o .
7000000 s 0000 EUR 7382815 043 suomogﬁgzgﬁAEUM”jm“zo EUR 9091 440 0.53
GEN ELECTRIC CO 1.875% 15- I
2500000 o e o057 EUR 2694 543 0.16 5000 000 gﬁ; /%{ZEYSLER AU 3.750% 16 EUR 5497 645 0.32
GEN MOTORS FIN 0.600% 21- o 0.
3849000 50050077 EUR 3833186 023 10 441 000 ?Sﬁﬁggw FNDG 1.500% 20 EUR 10 886 656 0.64
GEN MOTORS FIN 0.850% 20-
5000000 57" 026 ° EUR 5085707 0.30 4500 000 ITV PLC 1.375% 19-26/09/2026 EUR 4698 486 0.28
0, - -
2000 000 GEN MOTORS FIN 2.200% 19 EUR 8448 419 0.50 8996 000 NATL GRID PLC 0.163% 21-20/01/2028 EUR 8848 316 0.52
01/04/2024 NATWEST MARKETS 0.125% 21-
GOLDMAN SACHS GP 0.250% 21- 15 806 000 18/06/2026 EUR 15 737 064 0.92
7500000 50t hooe EUR 7366 722 0.43
3 500 000 1M CORP 0.300% 20111022028 SUR ) 50475 ots 3859 000 STELLANTIS NV 0.750% 21-18/01/2029 EUR 3840 409 0.23
.300% 20- . 0 10.
) 7000 000 1LSCO CORP TREAS 0.875% 19 EUR 7192290 0.42
2000 000 IBM CORP 0.875% 19-31/01/2025 EUR 2068 803 0.12 29/05/2026
JOHNSON CONTROLS 0.375% 20- UBS AG LONDON 0.010% 21-
5424000 (5000007 EUR 5431974 0.32 4661000 5906 n006 EUR 4654078 0.27
MONDELEZ INT INC 0.250% 21- VODAFONE GROUP 1.600% 16-
7418000 2000008 EUR 7 362 462 0.43 2500000 59027031 EUR 2713 246 0.16
MORGAN STANLEY 1.750% 15- 'YORKSHRE BLD SOC 0.500% 21-
5000 000 30/01/2025 EUR 5314 447 0.31 12 425 000 01/07/2028 EUR 12452714 0.73
4234 000 MYLAN INC 2.125% 18-23/05/2025 EUR 4514835 0.27 The Netherlands 102 846 893 6.05
5400 000 MYLAN NV 2.250% 16-22/11/2024 EUR 5764 584 0.34 5300 000 ABN AMRO BANK NV 1.250% 20- EUR 5535079 033
10 000 000 MYLAN NV 3.125% 16-22/11/2028 EUR 11 608 811 0.68 é%(ﬁl/_zloé%MMl FIN 2.125% 20.
y 125% 20-
2500 000 STRYKER CORP 0.250% 19-03/12/2024 EUR 2523999 0.15 3002000 7112023 EUR 315139 0.19
2778 000 THERMO FISHER 0.500% 19-01/03/2028 ~ EUR 2805 668 0.16 5555 000 ODé?{l;’/l;)EZl; INTL FIN 0.250% 19- EUR 5601 157 033
VERIZON COMM INC 0.375% 21- .
4700000 32 o EUR 4654 174 0.27 2500 000 (1))5}}21/‘25521;13 TEL FIN 1.375% 18- EUR 5 655 626 ol6
VERIZON COMM INC 0.875% 16-
5000000 1> 1042025 EUR 5162511 0.30 13 000 000 EASYJET FINCO 1.875% 21-03/03/2028 EUR 13019 505 0.77
VERIZON COMM INC 1.300% 20- ENEL FIN INTL NV 0.000% 21-
8900000 /oo ooy EUR 9160 295 0.54 20025000 {000 o EUR 19779 881 115
o, n
7500 000 %;%II‘%ZFOMET 1.164% 19 EUR 7805 612 046 6224 000 EURONEXT NV 0.125% 21-17/05/2026 EUR 6237278 0.37
4000 000 FRESENIUS FIN 4.000% 14-01/02/2024 EUR 4411 090 0.26
France 125924 439 7.39 6543 000 JDE PEETS NV 0.000% 21-16/01/2026 EUR 6501 190 0.38
8000000 AIRBUS SE 2.000% 20-07/04/2028 EUR 8839937 052 7090 000 JDE PEETS NV 0.500% 21-16/01/2029 EUR 7036 787 041
BANQ FED CRD MUT 0.625% 21- 0 o1
6700000 (o1 0g EUR 6709 503 039 2952 000 3;%2;;?“1\”) BV 0.000% 21 EUR 2950 520 0.17
2500 000 BNP PARIBAS 1.000% 17-29/11/2024 EUR 2559 562 0.15 4960 000 PHILIPS NV 1.375% 20-30/03/2025 EUR $211 171 031
10 100 000 BPCE 0.625% 20-28/04/2025 EUR 10 347 320 0.61 % 20-
’ 9555 000 R%CI?TT BENTSY 0.375% 20 EUR 9710 790 0.57
3000000 CARMILA SA 1.625% 21-01/04/2029 EUR 2975 597 0.17 11{9E°D5E %(OIZS()GAS FIN 1 875% 15
875% 15-
4500 000 (ljﬁ&l}foggm BANQUE 0.107% 21- EUR 4506254 0.26 5000000 5,00 EUR 5360 766 0.32
WINTERSHALL FIN 1.823% 19-
5300 000 CNP ASSURANCES 0.375% 20- EUR S 184761 030 5500000 5005051 EUR 5684 657 0.33
08/03/2028
CRED AGRICOLE SA 0.375% 21-
12400000 50 o EUR 12 264 596 0.72
CRED AGRICOLE SA 2.000% 19-
4300000 oo 0 EUR 4634544 0.27

The accompanying notes form an integral part of these financial statements
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BNP PARIBAS FUNDS SICAYV Euro Corporate Bond

Securities portfolio at 30/06/2021

Expressed in EUR

1 0, 1 0,
Quantity Denomination Quotation Market value % of met Quantity Denomination Quotation Market value % of met
currency assets currency assets
BANCO SABADELL 5.625% 16-
Italy 99 464 980 584 7000000 g e EUR 8152593 0.48
0, -
1948 000 ASSICURAZIONI 1.713% 21-30/06/2032 EUR 1947514 0.11 10000 000 (1)32%%()) ZS(;ANTANDER 0.300% 19 EUR 10 068 220 0.59
2869 000 ASSICURAZIONI 3.875% 19-29/01/2029 EUR 3378416 0.20 BANCO SANTANDER 1.625% 20
1625% 20-
5655000 ENI SPA 0.375% 21-14/06/2028 EUR 5669 191 033 6000000 51012030 EUR 6177536 0.36
0 - -
2 500 000 IZI;I;{)I;:/SZAOZSGANPAOLO 0.625% 21 EUR 5 495 456 0.15 12 000 000 BANKIA 1.125% 19-12/11/2026 EUR 12376 252 0.73
o, -
297 000 INTESA SANPAOLO 0.750% 21- . 3027 oo 2700 000 BANKINTER SA 0.625% 20-06/10/2027 EUR 2717 130 0.16
16/03/2028 : 10 000 000 CAIXABANK 0.750% 18-18/04/2023 EUR 10 160 668 0.60
INTESA SANPAOLO 1.350% 21- CELLNEX FINANCE 0.750% 21-
8000000 5402031 EUR 7977 417 0.47 6000000 | oo EUR 5948 182 0.35
INTESA SANPAOLO 2.925% 20- INMOBILIARIA COL 0.750% 21-
20 000 000 |20 EUR 21269 535 1.24 5300000 ) b0 EUR 5249 680 0.31
3000 000 SNAM 0.000% 20-07/12/2028 EUR 2899 682 0.17 5000 000 MADRILENA RED FI 1.375% 17- EUR 5 156 534 030
11/04/2025 -
0, -
2962 000 SNAM 0.625% 21-30/06/2031 EUR 2932 160 0.17 000 000 MERLIN PROPERTIE 1.375% 21- R 938 550 il
6774000 SNAM SPA 0.875% 16-25/10/2026 EUR 7009 882 0.41 01/06/2030 :
5000 000 TERNA SPA 0.375% 20-25/09/2030 EUR 4899 860 0.29 Japan 52012 552 3.05
3246000 TERNA SPA 0.375% 21-23/06/2029 EUR 3242150 0.19 1425000 ASAHI GROUP 0.010% 21-19/04/2024 EUR 1428 509 0.08
5000 000 TERNA SPA 1.000% 19-10/04/2026 EUR 5218964 031 5499 000 ASAHI GROUP 0.155% 20-23/10/2024 EUR 5529764 0.33
0, _ 0, -
6000 000 UNICREDIT SPA 0.850% 21-19/01/2031 EUR 5889914 0.35 13 664 000 Il\/;l/éltj/?(g;‘INANClAL 0.184% 21 EUR 13 665019 0.80
10 000 000 UNIPOL GRUPPO 3.500% 17-29/11/2027 ~ EUR 11274 412 0.66 NISS AN MOTOR CO 2.652% 20
G 6000000 o~ e s 2 EUR 6535626 0.38
ermany 96 620 136 3.70 NISSAN MOTOR CO 3.201% 20-
7100 000 ALBEMARLE NH 1.625% 19-25/11/2028 ~ EUR 7592567 0.45 3400000 4000028 EUR 3846715 0.23
7500 000 gz%\%gngANK AG 0.875% 20- EUR 7622057 0.45 3982000 NTT FINANCE 0.010% 21-03/03/2025 EUR 3992610 0.23
v 17 4464000 NTT FINANCE 0.342% 21-03/03/2030 EUR 4442 632 0.26
4000 000 SOMMERZBANK AG 4.000% 17 EUR 4595320 0.27 O
30/03/2027 7500 000 SUMITOMO MITSUI 0.303% 20- EUR 7447933 044
DEUTSCHE BANK AG 1.625% 20- 28/10/2027 -
15 000 000 EUR 15763 516 0.92
20/01/2027 5000 000 TAKEDA PHARM 0.750% 20-09/07/2027 EUR 5123 744 0.30
DEUTSCHE BANK AG 4.500% 16-
5000 000 EUR 5760 406 0.34
19/05/2026 ) Sweden 35454 857 2.09
2800 000 ?(5&3253?3 WOHNEN 1.000% 20- EUR 2899 820 0.17 4527000 ERICSSON LM 1.000% 21-26/05/2029 EUR 4555320 0.27
0, X
2500 000 E.ON SE 0.000% 19-28/08/2024 EUR 2508 423 0.15 7000 000 g@%‘;ﬁgg“ HLD 0.875% 19 EUR 7023 048 0.41
FRESENIUS MEDICA 1.500% 20- % 15-
3159000 5902 030 EUR 3356213 0.20 smomogﬁgﬁgfm”ﬂDLBOAB EUR 5230 166 031
°, -
3300 000 fggfggggs SE & C0.750% 20 EUR 3361 807 0.20 2500 000 SCANIA CV AB 2.250% 20-03/06/2025 EUR 2704 172 0.16
0 91. SKANDINAV ENSKIL 0.375% 20-
12w0moiﬁﬂ§£§AKﬂm@0b%“21 EUR 11844 307 0.70 8000000 717005007 EUR 8051 820 0.47
7000 000 INFINEON TECH 1.125% 20-24/06/2026 EUR 7310614 0.43 4000000 TELIA CO AB 0.125% 20-27/11/2030 EUR 31839983 0.23
0, -
3500 000 LEG IMMOB SE 0.750% 21-30/06/2031 EUR 3493 435 0.21 4061 000 Yg(/)é“s\/’z(())zT()REAs AB 0.000% 21 EUR 4050 348 0.24
VOLKSWAGEN LEAS 0.000% 21-
12993 000 EUR 12979 641 0.76
19/07/2024 Ireland 30 647 483 1.81
2000 000 VONOVIA SE 0.375% 21-16/06/2027 EUR 2001 289 0.12 4377000 FCA BANK IE 0.000% 21-16/04/2024 EUR 4374 651 0.26
1000 000 VONOVIA SE 1.500% 21-14/06/2041 EUR 1009 025 0.06 4204000 FCA BANK IE 0.500% 20-18/09/2023 EUR 4248334 0.25
ZF FINANCE GMBH 2.000% 21- HAMMERSON IRLND 1.750% 21-
4500000 (e EUR 4521696 0.27 4783000 (o) EUR 4787144 0.28
0, -
Luxembourg 95 669 982 562 5051 000 RYANAIR DAC 0.875% 21 205/05/2026 EUR 5067 361 0.30
14 571 000 CNH IND FIN 0.000% 20-01/04/2024 EUR 14 553 654 0.86 11000 000 f%{g}i’(‘ \PPA AQ 2.875% 18- EUR 12 169 993 0.72
3000 000 CNH IND FIN 1.625% 19-03/07/2029 EUR 3184 132 0.19 D 3
5743 000 EUROFINS SCIEN 0.875% 21-19/05/2031  EUR 5689 140 0.33 enmar 13946770 0.82
5900 000 CARLSBERG BREW 0.625% 20- EUR 5940 286 0.35
4207000 EUROFINS SCIEN 2.125% 17-25/07/2024  EUR 4451075 0.26 09/03/2030 :
16 500 000 LOGICOR FIN 1.625% 19-15/07/2027 EUR 17 371 367 1.01 3000 000 oDzl?(I)\(I;zlf)E fANK A/S 1.500% 20- EUR 3070 794 0.18
3500 000 LOGICOR FIN 3.250% 18-13/11/2028 EUR 4065 276 0.24 5000 000 NYKREDIT 0.375% 21-17/01/2028 EUR 4935 690 029
MEDTRONIC GLOBAL 0.000% 20-
10595000 |5/ 000 EUR 10 613 960 0.62 Portugal 0132 748 0.54
0, -
11 836 000 TES;%Z?N INTL 0.000% 21 EUR 11 860 796 0.70 8500 000 EDP SA 1.625% 20-15/04/2027 EUR 9132748 0.54
0 91 .
5829 000 2{/%/;)(3135 INTL 110.750% 21 EUR 5700 721 0.34 Belgium 7798 595 0.45
0, -
11200 000 REPSOL EUROPE 0.375% 21-06/07/2029  EUR 11127 200 0.65 2500000 AB INBEV SAINV 2.125% 20-02/12/2027  EUR 2796795 0.16
) 5000 000 KBC GROUP NV 0.750% 21-31/05/2031 EUR 5001 800 0.29
3500 000 %;%5 INANCE 0.125% 21 EUR 3507 307 0.21 ’
TRATON FINANCE 1.250% 21- Austria 6942 348 0.41
3500000 »403/2033 EUR 3545354 0.21 7000 000 ERSTE GROUP 0.125% 21-17/05/2028 EUR 6942 348 0.41
- RSTFIJSCI'IQ AEST L1250 19 89521 675 5.27 Australia 5375352 0.32
. - 0 19.
5000 000 26/03/2028 ° EUR 5103 874 0.30 5000 000 ;?/{;;/gg;}CORP LTD 1.375% 19 EUR 51375352 0.32
AMADEUS IT GROUP 1.875% 20-
6000000 5,00 2028 EUR 6409018 0.38 Norway 5369 925 0.32
0, -
5000 000 BANCO BILBAO VIZ 0.375% 19 EUR 5063 108 030 5 400 000 SANTANDER CONSUM 0.125% 21- EUR 5369925 03

15/11/2026

14/04/2026

The accompanying notes form an integral part of these financial statements
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BNP PARIBAS FUNDS SICAYV Euro Corporate Bond

Securities portfolio at 30/06/2021

Expressed in EUR

1 0, 1 0,
Quantity Denomination Quotation Market value % of met Quantity Denomination Quotation Market value % of met
currency assets currency assets
Canada 5087 407 0.30 Italy 46 997 574 2.77
BANK NOVA SCOTIA 0.500% 19- ASSICURAZIONI GENERALI 15-
5000000 300> 024 EUR 5087407 0.30 4000000 50047 FRN EUR 4926 040 0.29
2700 000 ENEL SPA 20-31/12/2060 FRN EUR 2823551 0.17
Cyprus 4638579 0.27
) 10 699 000 ENEL SPA 21-31/12/2061 FRN EUR 10 561 708 0.62
4400 000 *ROUNDTOWN SA 1.625% 18 EUR 4638579 0.27
31/01/2028 5000 000 ENI SPA 20-31/12/2060 FRN EUR 5307215 0.31
Mexico 4276 920 0.25 4052000 ENI SPA 21-31/12/2061 FRN EUR 4044 945 0.24
4000 000 /2*21\/’{)%1/121021; MOVIL SA 3.259% 13- EUR 4276 920 0.25 5000 000 UNICREDIT SPA 19-23/09/2029 FRN EUR 5033320 0.30
5000 000 UNICREDIT SPA 20-16/06/2026 FRN EUR 5168 832 0.30
Floating rate bonds 491 490 340 28.95 9116 000 UNICREDIT SPA 21-05/07/2029 FRN EUR 9131 963 0.54
France 122510 849 7.23 United States of
3000000 ARKEMA 20-31/12/2060 FRN EUR 3019290 0.18 America 40 665 951 530
2500 000 AXA SA 14-20/05/2049 FRN EUR 2819 365 0.17 .
5000 000 ?{7&1200221;1;{451‘ CRP20 EUR 6038 562 0.36
5000000 AXA SA 16-06/07/2047 FRN EUR 5719118 0.34 BANK OF AMER CRP 21
2000000 AXA SA 21-07/10/2041 FRN EUR 1995 475 0.12 3000000 5, 007028 FRN EUR 3022255 0.18
3000 000 BNP PARIBAS 20-01/09/2028 FRN EUR 2990 102 0.18 10000 000 CITIGROUP INC 20-06/07/2026 FRN EUR 10 434 100 0.61
5000 000 BNP PARIBAS 20-15/01/2032 FRN EUR 5039 230 0.30 9714 0go SOLDMAN SACHS GP 21- EUR 9718 195 0.57
30/04/2024 FRN -
5000 000 BNP PARIBAS 20-17/04/2029 FRN EUR 5168 465 0.30
11 420 000 MORGAN STANLEY 21- EUR 11452 839 0.67
12500 000 BNP PARIBAS 21-13/04/2027 FRN EUR 12 405 934 0.73 29/10/2027 FRN
5000000 CNP ASSURANCES 20-30/06/2051 FRN EUR 5340314 031 Spain 32782 322 1.94
CRED AGRICOLE SA 20- BANCO BILBAO VIZ 20-
5000 000 EUR 5156 889 0.30
72/04/2026 FRN 4000000 |t 0 FRN EUR 4020 440 0.24
5000000 SREDIT ACRICOLE ASSURANCES 14 gur 5698 047 0.34 3400 000 BANCO SABADELL 20-11/03/2027 FRN ~ EUR 3491308 0.21
. 2500 000 BANCO SABADELL 21-16/06/2028 FRN  EUR 2461 881 0.14
10 000 000 CREDIT AGRICOLE ASSURANCES 16 EUR 12 198 696 o
27/09/2048 FRN BANCO SANTANDER 21-
4000 000 EUR 4015 191 0.24
2000 000 ELEC DE FRANCE 21-31/12/2061 FRN EUR 2009718 0.12 gﬁ%%gégﬂ?LNDERZI
7000 000 ENGIE 19-31/12/2059 FRN EUR 7 144 052 0.42 4600000 540 170 FRN EUR 4593719 0.27
2200 000 ENGIE 21-31/12/2061 FRN EUR 2189 000 0.13 7900 000 BANKINTER SA 21-23/12/2032 FRN EUR 7913 458 0.47
4500 000 MUTUELLE ASSUR 21-21/06/2052 FRN EUR 4536 565 0.27 6000 000 CALXABANK 18-17/04/2030 FRN EUR 6286325 0.37
4000 000 ORANGE 19-31/12/2049 FRN EUR 4198330 0.25 Ireland 3 134 489 159
SOCIETE GENERALE 20- relan :
2500000 55007028 FRN EUR 2537831 0.15 7222000 AIB GROUP PLC 21-17/11/2027 FRN EUR 7236 669 0.43
5000 000 EEIC;EEI;OC;%ERALE 20- EUR 4990917 0.29 10 045 000 BANK OF IRELAND 21-10/05/2027 FRN ~ EUR 9985 353 0.59
SOCIETE GENERALE 21- 15000 000 BANK OF IRELAND 21-11/08/2031 FRN ~ EUR 14912 467 0.87
10 000 000 EUR 9771398 0.57
12/06/2029 FRN Belgium 16 940 889 1.00
6000 000 SOGECAP SA 14-29/12/2049 FRN EUR 6774 949 0.40 9 :
2000 000 AGEAS 20-24/11/2051 FRN EUR 2008 333 0.12
8800 000 TOTAL SE 21-31/12/2061 FRN EUR 8796 614 0.52
4300 000 SOLVAY SA 18-31/12/2049 FRN EUR 4618782 0.27
2000 000 VEOLIA ENVRNMT 20-20/04/2169 FRN ~ EUR 2010 550 0.12
10 000 000 SOLVAY SA 20-02/09/2169 FRN EUR 10313 774 0.61
The Netherlands 61364399 3.61
Portugal 13 889 829 0.81
8000 000 ABERTIS FINANCE 21-31/12/2061 FRN EUR 7922474 0.47
7000 000 BANCO COM PORTUG 21- EUR 6867 284 0.40
2000 000 IBERDROLA INTL 21-31/12/2061 FRN EUR 2007 689 0.12 12/02/2027 FRN :
5000 000 IBERDROLA INTL 21-31/12/2061 FRN EUR 5043 366 0.30 2000 000 EDP SA 20-20/07/2080 FRN EUR 2008 829 0.12
2500 000 NN GROUP NV 14-29/06/2049 FRN EUR 2754 561 0.16 5000 000 EDP SA 21-02/08/2081 FRN EUR 5013716 0.29
2500 000 NN GROUP NV 17-13/01/2048 FRN EUR 2976 941 0.18 Sweden 12801 189 0.76
8000 000 REPSOL INTL FIN 21-31/12/2061 FRN EUR 8 039 668 0.47 3000 000 NORDEA BANK AB 21-18/08/2031 FRN  EUR 2991 518 0.18
18 000 000 gﬁ&;ﬁgﬁlgﬁﬁwop 18- EUR 19 359 793 1.13 7080 000 SWEDBANK AB 21-20/05/2027 FRN EUR 7080 536 0.42
10000 000 VOLKSWAGEN INTERNATIONEN 17- Lo 11039 814 0.65 2700 000 TELIA CO AB 20-11/05/2081 FRN EUR 2729135 0.16
31/12/2049 FRN
2000 000 VOLKSWAGEN INTFN 20- EUR 5220093 013 Germany 12280 273 0.72
31/12/2060 FRN 3500 000 ALLIANZ SE 20-08/07/2050 FRN EUR 3745478 0.22
United Kingdom 51546710 3.03 3500 000 BERTELSMANN SE 15-23/04/2075 FRN EUR 3802812 0.22
9669 000 BARCLAYS PLC 21-12/05/2032 FRN EUR 9745 068 0.57 4000 000 DEUFCHE BANK AG 20- EUR 4731 983 0.28
19/05/2031 FRN :
3406 000 BARCLAYS PLC 21-22/03/2031 FRN EUR 3422132 0.20
7000 000 BP CAPITAL PLC 20-22/06/2169 FRN EUR 7473 812 0.44 Denmark 8556 762 0.50
4000000 HSBC HOLDINGS 20-13/11/2026 FRN EUR 4011812 0.24 8555000 DANSKE BANK A/S 21-09/06/2029 FRN  EUR 83556762 0.50
7000 000 NGG FINANCE 19-05/09/2082 FRN EUR 7075 855 0.42 Australia 8077023 0.48
6 680 000 ROYAL BANK OF SCOTLAND 18- EUR 7035 829 0.41 5000 000 AUSNET SERVICES 21-11/03/2081 FRN  EUR 5083 043 0.30
02/03/2026 FRN :
3000000 ESTPAC BANKING 21- EUR 2993 980 0.18
7109 000 STANDARD CHART 21-23/09/2031 FRN ~ EUR 7119776 0.42 13/05/2031 FRN -
3500000 VODAFONE GROUP 20-27/08/2080 FRN  EUR 3594070 0.21
Luxembourg 6928 835 0.41
2000000 VODAFONE GROUP 20-27/08/2080 FRN  EUR 2068 356 0.12 7100 000 GRAND CITY PROP 20-31/12/2060 FRN  EUR 6928 835 041

The accompanying notes form an integral part of these financial statements
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BNP PARIBAS FUNDS SICAYV Euro Corporate Bond

Securities portfolio at 30/06/2021

Expressed in EUR

1 0,
Quantity Denomination Quotation Market value % of met
currency assets
Japan 6521989 0.38
6 507 000 MITSUB UFJ FIN 21-08/06/2027 FRN EUR 6521 989 0.38
Austria 5580 462 0.33
5600 000 RAIFFEISEN BK IN 21-17/06/2033 FRN EUR 5580 462 0.33
Switzerland 4406 298 0.26
4000 000 CREDIT SUISSE 20-02/04/2026 FRN EUR 4 406 298 0.26
Cyprus 4326 004 0.25
4500 000 AROUNDTOWN SA 21-31/12/2061 FRN EUR 4326 004 0.25
Finland 3178493 0.19
3000 000 SAMPO OYJ 20-03/09/2052 FRN EUR 3178 493 0.19
Shares/Units in investment funds 140 967 991 8.25
Luxembourg 140 967 991 8.25
BNP PARIBAS FLEXI I ABS EUROPE
15 000.00 AAA XCA EUR 15375299 0.89
BNP PARIBAS FUNDS EURO SHORT
42 780.91 TERM CORPORATE BOND - X CAP EUR 4537 343 0.27
BNP PARIBAS INSTICASH EUR 1D
733 137.39 SHORT TERM VNAYV - I CAP EUR 100 921 052 5.92
BNPP EURO HIGH YIELD SHT
165 455.65 DURATION BD ICA EUR 20 134 297 1.17
Total securities porffolio 1714852261  100.84

The accompanying notes form an integral part of these financial statements
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BNP PARIBAS FUNDS SICAYV Euro Corporate Bond Opportunities

Securities portfolio at 30/06/2021

Expressed in EUR

. N uotation % of net . Lo uotation % of net
Quantity Denomination Q Market value ° Quantity Denomination Q Market value °
currency assets currency assets
Transferable securities admitted to an United Kingdom 20 547 361 1111
official stock exchange listing and/or 261 440 035 98.14 1520000 BP CAPITAL PLC 0.830% 16-19/09/2024  EUR 1564 200 0.59
traded on another regu|c|fed market 920 000 BP CAPITAL PLC 1.876% 20-07/04/2024 EUR 971376 0.36
BRITISH TELECOMM 0.500% 19-
Bonds 181 040 078 67.98 437000 00 05 EUR 442611 0.17
BRITISH TELECOMM 1.125% 19-
France 41307172 15.49 496000 150012029 EUR 510307 0.19
AEROPORT PARIS 1.125% 19- BRITISH TELECOMM PLC 1.000% 17-
900 000 e’ 024 EUR 931 125 0.35 1030000 57117004 EUR 1060 034 0.40
AEROPORT PARIS 2.125% 20- COCA-COLA EURO 0.200% 20-
400000 (> a6 EUR 442 309 0.17 491000 EUR 483516 0.18
0, -
761 000 AIRBUS SE 1.375% 20-09/06/2026 EUR 808 188 0.30 900 000 g;?gginlSSE LD 0.250% 21 EUR 902 684 0.34
500 000 ALSTOM S 0.000% 21-11/01/2029 EUR 485 675 0.18
1300 000 EASYJET PLC 1.750% 16-09/02/2023 EUR 1325 601 0.50
o
1535000 ALTICE FRANCE 2.125% 20-15/02/2025 ~ EUR 1495 630 0.56 150 000 HEATHROW FUNDING 1.500% 15- R 160070 e
1300 000 ALTICE FRANCE 4.125% 20-15/01/2029  EUR 1302 381 0.49 11/02/2030 :
700 000 AUCHAN SA 3.250% 20-23/07/2027 EUR 811284 0.30 1,600 000 gj/f)'; /gg;ISO“DAT 1:500% 19- EUR 1450 280 0.54
BANQ FED CRD MUT 0.625% 20- % 21
1100000 5 0°5 03 EUR 1 086 545 0.41 2600 000 IZI;I};)%/S(%I;ISOLIDAT 2.750% 21 EUR 2598 196 0.99
BANQ FED CRD MUT 0.625% 21- % 21~
600000 13/1175008 EUR 600 851 0.23 1000 000 121;%15 /%;I;SOLIDAT 3.750% 21 EUR 1001 684 0.38
BANQ FED CRD MUT 0.750% 19- % 10-

900000 e i06026 EUR 929 374 0.35 1000 000 11121/1(')5 /(236;1;45 TECH 2.375% 19 EUR 978 415 0.37
1100 000 BPCE 0.250% 20-15/01/2026 EUR 1109 730 0.42 1300 000 ITV PLC 1.375% 19-26/09/2026 EUR 1357341 051
1200 000 BPCE 0.250% 21-14/01/2031 EUR 1164279 0.44 % 17-

’ 1,800 000 JA/GU/AR LAND ROVER 2.200% 17 EUR 1794 376 0.67
900 000 BPCE 0.625% 19-26/09/2024 EUR 917 281 0.34 11\15A (;_11 é?f\‘)‘v IDE BLDG 0250% 20
1300 000 BPCE 1.375% 18-23/03/2026 EUR 1368 630 0.51 1572000 551072025 o EUR 1586 266 0.60
CAISSE NA REA MU 2.125% 19- NATL GRID ELECT 0.823% 20-

400000 oo EUR 419255 0.16 550000 (71000 EUR 555331 0.21
CARREFOUR BANQUE 0.107% 21- ROLLS-ROYCE PLC 0.875% 18-

600000 10 o5 EUR 600 834 0.23 700000 o<y EUR 688 894 0.26
CIE DE ST GOBAIN 1.875% 18- ROLLS-ROYCE PLC 1.625% 18-

400000 5 0% Se EUR 445 855 0.17 2000000 (oo e EUR 1861 283 0.70
CRED AGRICOLE SA 0.125% 20- ROLLS-ROYCE PLC 4.625% 20-

1000000 0,0 0% EUR 981 580 0.37 2209000 | oo EUR 2408 567 0.90

900 000 ?%?ﬁ%%%UXOTTICA 0.750% 19- EUR 930285 035 754000 SSE PLC 1.250% 20-16/04/2025 EUR 787 838 0.30

°, -

400 000 EUTELSAT SA 1.500% 20-13/10/2028 EUR 417208 0.16 1 080,000 ig&‘*ggg ?Zgggg"fs 10/12/1 012029 EUR 1074797 040

445 000 FAURECIA 2.375% 19-15/06/2027 EUR 455 161 0.17 529000 57072029 e EUR 516 165 0.19

500 000 FAURECIA 2.375% 21-15/06/2029 EUR 509 019 0.19 609 000 VICTORIA PLC 3.625% 21-24/08/2026 EUR 616574 0.23

800 000 GECINA 1.375% 17-30/06/2027 EUR 862 694 0.32 663 000 VMED 02 UK FIN 3.250% 20-31/01/2031 ~ EUR 664 281 0.25

HOLDING DINFRA 0.625% 21- YORKSHRE BLD SOC 0.500% 21-
200000 | o0 o2 EUR 198 126 0.07 1677000 077008 EUR 1680 741 0.63
700 000 ICADE 0.625% 21-18/01/2031 EUR 681952 0.26 299 goo Y ORKSHRE BLD SOC 0.625% 20- EUR 305 933 011
21/09/2025 :

900 000 ICADE 1.625% 18-28/02/2028 EUR 965 282 0.36

500 000 JCDECAUX SA 2.000% 20-24/10/2024 EUR 529 066 0.20 The Netherlands 25013 996 9.41

400 000 LA MONDIALE 2.125% 20-23/06/2031 EUR 419210 0.16 400 000 ACHMEA BV 1.500% 20-26/05/2027 EUR 426928 0.16

ASHLAND SERVICES 2.000% 20-
1010 000 LOXAM SAS 3.250% 19-14/01/2025 EUR 1016 671 0.38 700000 5o g ’ EUR 708 158 0.27
- 0, -

200 000 MICHELIN 0.000% 20-02/11/2028 EUR 196 629 0.07 5wmwgm&%MWHNNﬁém EUR 535 380 0.20

200000 MICHELIN 0.625% 20-02/11/2040 FUR 19001 007 2700 000 DUFRY ONE BV 2.000% 19-15/02/2027 EUR 2546 137 0.97

200 000 MUTUELLE ASSUR 0.625% 21- EUR 695 718 026 :000% 19- :

21/06/2027 : 341 000 DUFRY ONE BV 3.375% 21-15/04/2028 EUR 338213 0.13
1022 000 gf/g %‘;EZ?OLDING 3.500% 21- EUR 1018 604 0.38 1 800 000 EASYJET FINCO 1.875% 21-03/03/2028 EUR 1802 701 0.68
o 01 ENEL FINANCE INTERNATIONAL NV
1000 000 ZPZS/’SI?Z’?)I;?UE FRANC 0.000% 21 EUR 997 174 037 2861000 171550 18-16/09/2026 EUR 3 006 946 114
875000 RCI BANQUE 0.500% 16-15/09/2023 EUR 883 666 0.33 412000 gﬁiﬁ?ﬁ;ﬁ;ﬁ??ﬁ?% 06/2029 EUR 410101 0.15
550 000 RCI BANQUE 1.625% 18-26/05/2026 EUR 581187 0.22 1100000 500036 R EUR 1104359 041
- 9, -

440 000 RCI BANQUE 2.000% 19-11/07/2024 EUR 462 896 0.17 598 000 SG(%%)O 2A8NTOLIN 3.500% 21 EUR 595 880 022

900 000 RENAULT 1.125% 19-04/10/2027 EUR 839 038 0.32
1570 000 IPD 3 BV 5.500% 20-01/12/2025 EUR 1630 446 0.61

1100 000 SANEF 1.875% 15-16/03/2026 EUR 1178 424 0.44
1100 000 JAB HOLDINGS 2.500% 18-25/06/2029 EUR 1238 59 0.47

900000 SUEZ 1.250°% 20-14/05/2033 FUR 939025 033 662 000 JDE PEETS NV 0.500% 21-16/01/2029 EUR 657 031 0.25

| 100 000 TELEPERFORMANCE 1.500% 17- EUR 1139 731 0.43 KONINKLLIKE KpN (fms_o o :
03/04/2024 ’ 300000 |75, 875% 20- EUR 298 422 0.11
1 850 000 [EREOS FIN GROUP 7.500% 20- EUR 1975 060 0.74 o2 0
301072025 ’ 700 000 lfgg%gg”“ KPN 1.125% 16- EUR 721 800 0.27
1300 000 UMG GROUPE VYV 1.625% 19- EUR 1385328 0.52
02/07/2029 : 675 000 MAXEDA DIY 5.875% 20-01/10/2026 EUR 692335 0.26
0, -
1900 000 URW 0.625% 20-04/05/2027 EUR 1921 587 0.72 766 000 2%1)3]/321\32?\1 INTL 3.125% 21 EUR 783 312 0.29
0, R
700 000 URW 0.750% 21 25/10/202§ EUR 705 586 0.26 115 00y SAIPEM FIN INTL 3.375% 20- R 2t 10 oas
500000 VEOLIA ENVRNMT 0.800% 20- EUR S04 138 0.19 15/07/2026 :
15/01/2032 636 000 SCHLUMBERGER FIN 0.500% 19- EUR 625 553 0.23
1100 000 VIVENDI SA 0.875% 17-18/09/2024 EUR 1128476 0.42 15/10/2031 -
800 000 VIVENDI SA 1.125% 19-11/12/2028 EUR 833 532 031
755 000 WPP FINANCE 2.375% 20-19/05/2027 EUR 845 882 0.32

The accompanying notes form an integral part of these financial statements
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BNP PARIBAS FUNDS SICAYV Euro Corporate Bond Opportunities

Securities portfolio at 30/06/2021

Expressed in EUR

1 0, 1 0,

Quantity Denomination Quotation Market value % of met Quantity Denomination Quotation Market value % of met

currency assets currency assets

1570 000 SHELL INTL FIN 0.875% 19-08/11/2039 EUR 1481853 0.56 1310 000 INTESA SANPAOLO 1.000% 19- EUR 1349351 051
TRIVIUM PACK FIN 3.750% 19- 19/11/2026

1300000 /087006 EUR 1317 869 0.49 700 000 UNICREDIT SPA 0.325% 21-19/01/2026 EUR 698 255 0.26

1064 000 ;JS%C(’)/I;(I)\I;INANCE 1.362% 20- EUR 1113 170 0.42 700 000 UNICREDIT SPA 1.800% 20-20/01/2030 EUR 726224 0.27

1,500 000 Y?}Slfsﬁ’zgg/fggfm“lw FN EUR 1628 158 0.61 Sweden 7 808 889 2.94

-875% 17- 499 000 ALFA LAVAL TREAS 0.250% 19- EUR 904 857 034
600 000 ZF EUROPE 2.000% 19-23/02/2026 EUR 606 450 0.23 25/06/2024 :
620 000 BALDER 1.125% 19-29/01/2027 EUR 630 702 0.24
Germany 21364024 8.02 357 000 BALDER 1.250% 20-28/01/2028 EUR 360 481 0.14
% 20- 250% 20- .
700 000 OASI?(%Z%%P ERTIES 3.250% 20 EUR 720 771 0.27 MOLNLYCKE HLD 0.625% 20-
1551000 ot oo : EUR 1508 710 0.57
335000 COVESTRO AG 0.875% 20-03/02/2026 EUR 345737 0.13 MOLNLYCKE HLD 0.875% 19
.875% 19-
1278 000 DAIMLER AG 0.750% 21-11/03/2033 EUR 1282301 0.48 1000000 1< ,09/5029 EUR 1003 293 0.38
1000 000 DAIMLER AG 1.000% 17-15/11/2027 EUR 1046 625 0.39 442 000 g%ﬁggENE AB 1.125% 17- EUR 455 641 0.17
0 -
645000 ggﬁﬁiﬁ ggj;;s AA’GZ? :275/ ?/4/ 22825 EUR 709 861 027 1145 000 TELE2 AB 1.125% 18-15/05/2024 EUR 1179 369 0.44
.625% 20- o o1

1300000 0 >0 EUR 1366 171 0.51 269 000 Y;(;l‘zl;onl\zll;ALL AB 0.125% 21 EUR 264 771 0.10

FRESENIUS SE & C 0.750% 20- .
632000 4 501/2028 EUR 643 837 0-24 1500 000 5 RISURE HOLDING 3.230% 21- EUR 1501 065 0.56
) -
825 000 ZH(SOCA‘I/{ZTOIZ%F AKTIENG 0.625% 21 EUR 808 234 0.30 .
o United States of

21100 000 HP PELZER 4.125% 17-01/04/2024 EUR 2042 644 0.77 .

° America 7490 209 2.82
600 000 INFINEON TECH 1.125% 20-24/06/2026 EUR 626 624 0.24 _
o 638 000 ARDAGH METAL PAC 2.000% 21 EUR 639 192 024

2000 000 MAHLE GMBH 2.375% 21-14/05/2028 EUR 1991 783 0.75 01/09/2028

589 000 NOVELIS SHEET 3.375% 21-15/04/2029 EUR 603 766 0.23 486000 AT&T INC 1.800% 19-14/09/2039 EUR 498 490 0.19

1400 000 PCF GMBH 4.750% 21-15/04/2026 EUR 1428312 0.54 671000 2 izﬁﬁgfggs‘);;oz’zo;?‘z 015/ 2029 EUR 668 058 0.25

1300 000 SCHAEFFLER AG 3.375% 20-12/10/2028 ~ EUR 1432 898 0.54 497000 50052027 R EUR 494 958 0.19

1334000 STYROLUTION 2.250% 20-16/01/2027 EUR 1317 505 0.49 1100 000 MMS USA FIN INC 0.625% 19- EUR 1119 355 0.42

746 000 VOLKSWAGEN LEAS 0.000% 21- EUR 745933 0.8 13/06/2025 .

19/07/2024 ’ 900 000 li%i /5052’2 FININC 1.250% 19- EUR 944 425 0.35
541 000 YOLKSWAGEN LEAS 0.625% 21- EUR 540 194 020 SUPERIOR IND INT 6.000% 17

19/07/2029 ’ 2100000 {500 os Rt EUR 2119335 0.80

1310 000 VOLKSWAGEN LEAS 1.375% 17- EUR 1 369 599 051 |

20/01/2025 ’ 210 000 Yssgsl/zzgg COMMINC 1.300% 20- EUR 216 142 0.08
800 000 VONOVIA SE 0.625% 21-24/03/2031 EUR 790 543 0.30 WELLS FARGO CO 0.625% 20-
800 000 ZF FINANCE 3.000% 20-21/09/2025 EUR 848 011 0.32 800000 140812030 EUR 790254 0.30
ZF FINANCE GMBH 2.000% 21-
700 000 (e n0a7 ’ EUR 703 375 0.26 Luxembourg 6847 214 2.58
Soai 1910 000 ARENA LUX FIN 1.875% 20-01/02/2028 EUR 1805 642 0.68
pain 13 891747 5.21 BLACKSTONE PROP 1.750% 19-
AEDAS HOMES OPCO 4.000% 21- 400000 5032029 ° EUR 414973 0.16
314000 o6 EUR 321155 0.12
0 -
200 009 AMADEUS IT GROUP SA 0.875% 15- . 015 565 s 1103 000 gl:lﬂpgg SFT ;.6(?15{ (/;, 2191 ;)530/071/72029 EUR 1170 699 0.44
18/09/2023 : 800 000 ¢ 1o/ 125%17- EUR 840 400 0.32

1 100 000 BANCO SABADELL 2.500% 21- EUR 1106 242 0.42 04/10/2024 |

15/04/2031 ’ 1100 000 g’zl}(‘;%%g” PROPERTIES 1.500% 18- pyp 1165284 0.4
900 000 BANCO SANTANDER 0.250% 19- EUR 909210 034

19/06/2024 : 399 000 LOGICOR FIN 0.875% 21-14/01/2031 EUR 385395 0.14

BANCO SANTANDER 0.500% 20- PROLOGIS INTL 11 0.875% 19-

1100000 e oy EUR 1103 506 041 1037000 (o o EUR 1064 821 0.40

1300 000 CAIXABANK 1.125% 19-27/03/2026 EUR 1356 246 0.51 .

500 000 CAIXABANK 1.375% 19-19/06/2026 EUR 522200 0.20 Belgium 3081429 1.3
EDOREAMS ODIG EOOSA-S S00% 18 : 601000 AB INBEV SA/NV 2.125% 20-02/12/2027 ~ EUR 672 349 0.25
800000 11 /09/2023 o EUR 793797 0.30 600 000 ELIA SYSTEM OP 1.500% 18-05/09/2028 ~ EUR 647292 0.24
1030 000 gsc/go?zoog?LlA SA2.629% 17- EUR 1136719 0.43 1300 000 KBC GROUP NV 0.750% 21-31/05/2031 EUR 1300 468 0.49
1062 000 ONTEX GROUP 3.500% 21-15/07/2026 EUR 1061320 0.40

1400 000 GRIFOLS SA 2.250% 19-15/11/2027 EUR 1422792 0.53
womoﬁmg%gAMAcmA3m%m' EUR 837741 031 Poland 3274922 1.23

0, -

400 000 MERLIN PROPERTIE 2.375% 20- R Lors s s 1152000 INPOST SA 2.250% 21-15/07/2027 EUR 1159 488 0.44
13/07/2027 : 2127000 SYNTHOS 2.500% 21-07/06/2028 EUR 2115434 0.79
NATURGY ENERGY GROUP CAP .

1000000, 4550 17-11/04/2024 EUR 1030289 0.39 Austria 2949 160 1.10

900 000 ;;\/1615;01\21 4C0NS FIN 0.375% 19- EUR 910 429 0.34 1300 000 BAWAG PSK 0.375% 19-03/09/2027 EUR 1284 766 0.48
1120 000 OMV AG 1.000% 19-03/07/2034 EUR 1130439 0.42
Italy 8347 808 3.13 500 000 UNIQA INSURANCE 1.375% 20- EUR 533 955 0.20
1315000 ASSICURAZIONI 1.713% 21-30/06/2032 EUR 1314 672 0.49 09/07/2030
600 000 ASSICURAZIONI 2.124% 19-01/10/2030 EUR 635241 0.24 Ireland 2164 643 0.81
0 -
1284 000 OCQ%ZAOIS MILANO 1.250% 20 EUR 1311176 0.49 400 000 CRH FINANCE 1.375% 16-18/10/2028 EUR 430277 0.16
250 000 FRESENIUS FIN IR 1.500% 17- EUR 177 538 0.29
791 000 ENI SPA 0.375% 21-14/06/2028 EUR 792 985 0.30 30/01/2024 :
GUALA CLOSURES 3.250% 21- HAMMERSON IRLND 1.750% 21-
802000 o0 g EUR 804 207 0.30 956000 (120 007 EUR 956 828 0.36
717 000 INTESA SANPAOLO 0.625% 21- EUR 715 697 027

24/02/2026
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BNP PARIBAS FUNDS SICAYV Euro Corporate Bond Opportunities

Securities portfolio at 30/06/2021

Expressed in EUR

1 0, 1 0,
Quantity Denomination Quotation Market value % of met Quantity Denomination Quotation Market value % of met
currency assets currency assets
Switzerland 2040 861 0.77 Italy 11564 792 4.34
2062000 UBS GROUP 0.250% 21-24/02/2028 EUR 2040 861 0.77 270 000 ENEL SPA 20-31/12/2060 FRN EUR 282355 0.11
755000 ENEL SPA 21-31/12/2061 FRN EUR 745312 0.28
Denmark 2023530 0.76
% 20- 1300 000 ENI SPA 20-31/12/2060 FRN EUR 1364 109 0.51
1500 000 SARLSBERG BREW 0.375% 20 EUR 1515273 0.57
30/06/2027 481000 ENI SPA 21-31/12/2061 FRN EUR 483 608 0.18
300000 DKT FINANCE 7.000% 18-17/06/2023 EUR 508257 0.19 1400 000 INTESA SANPAOLO 17-31/12/2049 FRN  EUR 1534782 0.58
Cyprus 1894 589 0.71 900 000 UNICREDIT S.P.A. 16-29/12/2049 FRN EUR 963 093 0.36
1300 000 féjg/%?gow SA 0.000% 20- EUR 1268 940 0.48 1600 000 UNICREDIT SPA 19-23/09/2029 FRN EUR 1610 662 0.60
1330 000 UNICREDIT SPA 20-16/06/2026 FRN EUR 1374909 0.52
600 000 AROUNDTOWN SA 1.450% 19- EUR 25 649 0.23
09/07/2028 940 000 UNICREDIT SPA 20-20/01/2026 FRN EUR 959 021 0.36
Finland 1198074 0.44 1555000 UNICREDIT SPA 20-22/07/2027 FRN EUR 1652903 0.62
196 000 SPA HOLDINGS 3 3.625% 21-04/02/2028 ~ EUR 197 250 0.07 593000 UNICREDIT SPA 21-05/07/2029 FRN EUR 594 038 0.22
STORA ENSO OYJ 0.625% 20- . .
325000 5122030 ° EUR 323102 0.12 United Kingdom 9998 759 3.76
600 000 ;T/%);{//Z\O}zzgso 0YJ 2.500% 18- EUR 67772 0.25 400 000 AVIVA PLC 14-03/07/2044 FRN EUR 441221 0.17
1253 000 BARCLAYS PLC 19-09/06/2025 FRN EUR 1274 676 0.48
Cayman Islands 194 450 0.07 616 000 BARCLAYS PLC 21-12/05/2032 FRN EUR 620 846 0.23
200000 §31 ST DES ESTABLL0.230% 20- EUR 194 450 0.07 686 000 BARCLAYS PLC 21-22/03/2031 FRN EUR 689 249 0.26
80 3999 3016 916 000 BP CAPITAL PLC 20-22/06/2169 FRN EUR 978 002 0.37
Floating rate bonds 57 1 BRITISH TELECOMM 20-
1510 000 EUR 1 468 360 0.55
The Netherlands 14550 122 5.45 18/08/2080 FRN
: 462 000 NATWEST GROUP 21-26/02/2030 FRN EUR 461987 0.17
700 000 ABERTIS FINANCE 20-31/12/2060 FRN EUR 723 456 0.27 | 614 009 ROVAL BK SCOTLND 19- R 645 06 e
650 000 ACHMEA BV 15-29/12/2049 FRN EUR 716 943 0.27 15/11/2025 FRN :
800 000 ch(%ljf(gﬁﬁm RAB 20- EUR 28 376 031 1692 000 SSE PLC 20-31/12/2060 FRN EUR 1 830 006 0.69
569 000 VODAFONE GROUP 20-27/08/2080 FRN  EUR 588 447 0.22
2300 000 FERROVIAL NL 17-31/12/2049 FRN EUR 2292453 0.86
300000 ING GROEP NV 21-09/06/2032 FRN EUR 299 846 0.11 Germany 7513 264 2.82
COMMERZBANK AG 20-
866 000 REPSOL INTL FIN 21-31/12/2061 FRN EUR 870 294 0.33 400000 (05 D050 FRN EUR 443 196 0.17
TELEFONICA EUROP 18- DEUTSCHE BANK AG 14-
1100 000 EUR 1136276 0.43
31/12/2049 FRN 1000000 30 FRN EUR 1019 148 0.38
TELEFONICA EUROP 18- DEUTSCHE BANK AG 20-
1100 000 EUR 1183 099 0.4
31/12/2049 FRN 900000 |41 05 S FRN EUR 918 413 0.34
TELEFONICA EUROP 20- DEUTSCHE BANK AG 21-
900 000 EUR 915 855 0.34
31/12/2060 FRN 1000000 |2 o FRN EUR 1 005 803 0.38
TELEFONICA EUROP 21- ENERGIE BADEN-WU 16-
900 000 EUR 878 753 0.33
31/12/2061 FRN 927000 (1ot 077 FRN EUR 943 962 0.35
VOLKSWAGEN INTERNATION FN 14- HANNOVER RUECKV 21-
900 000 EUR 1023416 0.38
29/03/2049 FRN 1200000 3000 040 FRN EUR 1204 429 0.45
700000 3 QLS WAGEN INTEN 20- EUR 755 515 0.28 1000 000 MERCK 20-09/09/2080 FRN EUR 1029 461 0.39
MUENCHENER
VOLKSWAGEN INTFN 20-
1.200 000 EUR 1332056 0.50 900 000 RUECKVERSICHERUNG 12- EUR 948 852 0.36
31/12/2060 FRN 26/05/2042 FRN
1600 000 WINTERSHALL FIN 21-20/07/2169 FRN  EUR 1593 784 0.60
A Spain 4514773 1.70
rance 12930 491 4.83 300 000 BANCO SABADELL 20-11/03/2027 FRN  EUR 308 057 0.12
100 000 ARKEMA 20-31/12/2060 FRN EUR 100 643 0.04
1100 000 CAIXABANK 20-10/07/2026 FRN EUR 1123205 0.42
811000 AXA SA 21-07/10/2041 FRN EUR 809 165 0.30
1100 000 CAIXABANK 21-09/02/2029 FRN EUR 1082 579 0.41
600 000 BNP PARIBAS 19-04/06/2026 FRN EUR 608 824 0.23
900 000 CAIXABANK 21-18/06/2031 FRN EUR 904 992 0.34
500 000 BNP PARIBAS 20-17/04/2029 FRN EUR 516 847 0.19
1100 000 IBERCAJA 20-23/07/2030 FRN EUR 1095 940 0.41
900 000 CNP ASSURANCES 20-30/06/2051 FRN EUR 961 257 0.36
600 000 ?Egoggté% ARKEA 20- EUR 624 807 0.23 Unn‘eq States of
America 3764336 1.41
500 000 SRED AGRICOLE SA 20- EUR 515 689 0.19
22/04/2026 FRN } 2000 000 AT&T INC 20-31/12/2060 FRN EUR 2035 140 0.76
500 000 gﬁgg&fgc’;ﬁgow ASSURANCES 14- Lo 560 805 021 939000 JPMORGAN CHASE 21-17/02/2033 FRN ~ EUR 915 068 0.34
500 000 SREDIT AGRICOLE ASSURANCES 13- ;5 555 408 021 830000 347%1;%31\1 ill;?fNLEY 2" EUR 814128 031
29/01/2049 FRN -
600 000 LA MONDIALE 19-31/12/2059 FRN EUR 659 325 0.25 Ireland 3153062 118
400 000 MUTUELLE ASSUR 21-21/06/2052 FRN EUR 403 250 0.15 650 000 AIB GROUP PLC 21-17/11/2027 FRN EUR 651320 0.24
800 000 SCOR SE 20-17/09/2051 FRN EUR 798 820 0.30 888 000 BANK OF IRELAND 21-10/05/2027 FRN EUR 882 727 0.33
300 000 g;)/oc;%}zigc}%ﬁmw 20- EUR 304 540 o1l 1100 000 BANK OF IRELAND 21-11/08/2031 FRN  EUR 1093 581 0.41
500 000 ZURICH FINANCE 20-17/09/2050 FRN EUR 525434 0.20
SOCIETE GENERALE 20-
1300 000 EUR 1297 638 0.49
24/11/2030 FRN :
Austria 2640 068 1.00
SOCIETE GENERALE 21-
800000 |5 065029 FRN EUR 781712 0.29 600 000 BAWAG GROUP AG 19-26/03/2029 FRN  EUR 626 384 0.24
1100 000 ?855%?&%“‘% 21- EUR 1098 921 041 500 000 OMV AG 20-31/12/2060 FRN EUR 522537 0.20
1000 000 RAIFFEISEN BK IN 20-18/06/2032 FRN EUR 1092 543 0.41
900 000 SOGECAP SA 14-29/12/2049 FRN EUR 1016242 0.38
400 000 RAIFFEISEN BK IN 21-17/06/2033 FRN EUR 398 604 0.15
1300 000 TOTAL SE 20-31/12/2060 FRN EUR 1307 598 0.49
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Securities portfolio at 30/06/2021

Expressed in EUR

1 0,
Quantity Denomination Quotation Market value % of met
currency assets
Luxembourg 1830 645 0.69
CPI PROPERTY GRO 20-
810 000 31/12/2060 ERN EUR 854 753 0.32
1000 000 GRAND CITY PROP 20-31/12/2060 FRN EUR 975 892 0.37
Switzerland 1389019 0.52
833 000 CREDIT SUISSE 19-24/06/2027 FRN EUR 849 356 0.32
540 000 CREDIT SUISSE 20-14/01/2028 FRN EUR 539 663 0.20
Belgium 1305416 0.49
1300 000 AGEAS 20-24/11/2051 FRN EUR 1305416 0.49
Norway 1250414 0.47
1269 000 DNB BANK ASA 21-23/02/2029 FRN EUR 1250414 0.47
Cyprus 1190929 0.45
600 000 AROUNDTOWN SA 19-12/01/2168 FRN EUR 614 128 0.23
600 000 AROUNDTOWN SA 21-31/12/2061 FRN EUR 576 801 0.22
Sweden 991 075 0.37
991 000 SWEDBANK AB 21-20/05/2027 FRN EUR 991 075 0.37
Australia 977 035 0.37
WESTPAC BANKING 21-
979 000 13/05/2031 FRN EUR 977 035 0.37
Denmark 835757 0.31
800 000 ORSTED A/S 17-24/11/3017 FRN EUR 835757 0.31
Shares/Units in investment funds 8178732 3.09
Luxembourg 8178732 3.09
BNP PARIBAS INSTICASH EUR 1D
35267.36 SHORT TERM VNAYV - I CAP EUR 4854777 1.83
BNPP EURO HIGH YIELD SHT
2731494 DURATION BD ICA EUR 3323955 1.26
Total securities portfolio 269 618 767 101.23
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BNP PARIBAS FUNDS SICAYV Euro Covered Bond

Securities portfolio at 30/06/2021

Expressed in EUR

. N uotation % of net . . uotation % of net
Quantity Denomination Q Market value ° Quantity Denomination Q Market value °
currency assets currency assets
Trgnsfer0b|e Securiﬂes C'd m”fed to an 500 000 AEGON BANK 0.375% 21-09/06/2036 EUR 496 601 0.75
. - . COOPERATIEVE RAB 0.010% 20-
official stock exchange listing and/or 66 030 050 99.39 900000 (oo o EUR 897252 135
°, ~
fraded on another regulated market 1100 000 gg(%f/’;if:TlEVE RAB 0.250% 17 EUR 1121008 1.69
Bonds 66 030 050 99.39 700 000 ING BANK NV 1.875% 13-22/05/2023 EUR 731 201 1.10
France 17 486 756 26.36 500 000 NN BANK NV 0.010% 20-08/07/2030 EUR 498 157 0.75
% 19- 500 000 NN BANK NV 0.050% 20-24/09/2035 EUR 478 213 0.72
1700 000 6&5)/((%/1;(())21\7413 LOAN 0.050% 19 EUR 1721611 2.60 ’
400 000 NN BANK NV 0.375% 21-04/03/2041 EUR 390 804 0.59
200 000 BPCE SFH 0.010% 21-18/03/2031 EUR 197 998 0.30 )
200 000 BPCE SFH 0.010% 21-29/01/2036 EUR 188 780 0.28 BAN Csé)g’[]; O VIZCAYA 6828 984 10.28
200 000 BPCE SFH 0.125% 21-03/12/2030 EUR 200 746 0.30 1100000 4 p SENTARIA 4.000% 05-25/02/2025 EUR 1274509 1.92
0, -
600 000 BPCE SFH 0.375% 16-10/02/2023 EUR 608 245 0.92 600 000 1235/7(1)\11(/?2(())2561%NTANDER 1.500% 16 EUR 647 615 0.97
300 000 BPCE SFH 0.375% 17-21/02/2024 EUR 306 259 0.46
1500 000 BANKINTER SA 1.000% 15-05/02/2025 EUR 1565 959 236
o
100 000 BPCE SFH 0.750% 18-02/09/2025 EUR 104 402 0.16 © 100 000 CAJA RURAL NAV 0.500% 15- R 307084 Lo
700 000 BPCE SFH 4.000% 11-23/03/2022 EUR 722 908 1.09 16/03/2022 :
% 20- CAJA RURAL NAV 0.625% 16-
1100 000 59(1)2/52%;5 DE FIN 0.010% 20: EUR 1108 801 1.67 1200 000 01/12/2023 ° EUR 1223 949 1.84
0, . 0, -
500 000 53(1)2/52% 3Fé1 DE FIN 0.010% 20 EUR 197 832 075 800 000 TBERCAJA 0.250% 16-18/10/2023 EUR 809 018 1.22
CAISSE FR DE FIN 0.010% 21- Italy 6242721 9.39
300000 y¢/03/2031 EUR 495127 0.75 900 000 CASS RISP PARMA 0.875% 14- EUR 906 121 136
300 000 CAISSE FRDE FIN 0.010% 21- EUR 201414 045 31/01/2022 .
27/04/2029 ’ CASS RISP PARMA 0.875% 15-
. 1100 000 EUR 1126929 1.70
200 000 CAISSE FR DE FIN 0.125% 21- EUR 100 496 030 16/06/2023
30/06/2031 : 500 000 CREDIT AGRICOLE 0.125% 21- EUR 491932 074
1100 000 CAISSE FR DE FINANCEMENT 0.750% EUR 1 158 245 174 15/03/2033 .
17-11/01/2027 : 1 080 000 CREDITO EMILIANO 0.875% 14- EUR 1084 590 1.63
1 000 000 CAISSE REFIN L HAB 4.000% 12- EUR 043 339 57 05/11/2021 .
17/06/2022 : 500 000 CREDITO EMILIANO 1.125% 19- EUR 517475 078
700 000 CAISSE REFIN L HAB 4.300% 11- EUR 755 830 L1 17/01/2024 :
24/02/2023 : INTESA SANPAOLO 1.125% 18-
1000 000 EUR 1057 772 1.59
2500 000 CIE FIN FONCIER 0.010% 19-10/11/2027 EUR 2521635 3.81 14/07/2025
INTESA SANPAOLO 3.625% 12-
200 000 CIE FIN FONCIER 0.010% 21-16/04/2029  EUR 200 503 0.30 1000000 (002 1% % EUR 1057 902 1.59
CREDIT AG HOME L 0.010% 20-
1300000 55/11/2031 EUR 1281331 1.93 Canada 4501 394 6.76
CREDIT AGRICOLE HOME L 0.875% BANK OF MONTREAL 0.050% 21-
200000 /™ 082028 EUR 213 802 0.32 300 000 (e 020 EUR 299310 0.45
CREDIT MUTUEL - CIC 1.000% 18- CAN IMPERIAL BK 0.010% 21-
100000 307 o e EUR 107 550 0.16 200000 30,04 200 EUR 199 923 0.30
CSSE REFIN LHAB 0.010% 19- NATL BANK CANADA 0.010% 21-
300000 (27050 EUR 300 431 0.45 240000 yo02 o EUR 241291 0.36
LA BANQUE POST H 0.010% 19- ROYAL BANK OF CANADA 0.250% 18-
1000000 550 3 50 EUR 1000 975 1.51 1051000y 6053 EUR 1065334 1.60
LA BANQUE POSTALE 2.375% 14- ROYAL BANK OF CANADA 0.250% 19-
2100000 [0 0% EUR 2249 496 3.40 720 000 o o0 EUR 731 882 1.10
ROYAL BK CANADA 0.010% 21-
Germony 8409 891 12.65 346 000 27/01/2031 EUR 341370 0.51
0, -
333000 BERLIN HYP AG 0.010% 20-02/09/2030 EUR 332266 0.50 600 000 1119?(3)(617216 ;K CANADA 0.050% 19 EUR €07 516 091
0, R
404 000 BERLIN HYP AG 0.010% 21-24/01/2028 EUR 408 294 0.61 000 000 TORONTO DOMINION BANK 0.375% e o1 7es s
200 000 BERLIN HYP AG 0.250% 21-19/05/2033 EUR 201 197 0.30 16-27/04/2023 :
°, -
730 000 DZ HYP AG 0.010% 20-27/10/2028 EUR 735 131 L11 Norway 3438 558 518
0, . 0, -
520 000 DZ HYP AG 0.010% 21-20/04/2029 EUR 522 877 0.79 1100 000 (1))81;1;30 g(OJZL;GKREDITT 0.010% 20 EUR 1110 475 67
285000 DZ HYP AG 0.010% 21-29/03/2030 EUR 285 052 0.43 DNB BOLIGKREDITT 0.010% 21
.010% 21-
1300 000 0L90N7?§)§4HESSEN'TH 0.000% 19- EUR 1316 326 1.98 212000 510112031 EUR 210128 032
DNB BOLIGKREDITT 0.375% 18-
685 000 1L;3/ 0]361/\22561\1-WUERT 0.010% 20- EUR 694 046 104 963000 |, 2005 EUR 980 813 1.48
DNB BOLIGKREDITT 0.625% 18-
146 000 Ilvé%f/(;lgng HYPOBANK 0.010% 21- EUR 134 502 0.20 1096000 [ o0 005 EUR 1137 142 1.71
0, -
200 000 g’%;]/czlgfg HYPOBANK 0.250% 21 EUR 196 697 030 Portugal 3091316 4.65
1 600 000 BANCO COMMERCIAL PORTUGUES EUR L 617 147 243
775 000 UNICREDIT 0.010% 20-15/09/2028 EUR 780 843 118 0.750% 17-31/05/2022 ’
794 000 UNICREDIT 0.010% 20-24/06/2030 EUR 792 835 1.19 900 000 ?Q;S&ZQZTANDER TOTTA 0.875% EUR 930 561 1.40
252 000 UNICREDIT 0.010% 21-10/03/2031 EUR 250 507 0.38 500 000 BANCO SANTANDER TOTTA 1.250% EUR 543 608 0.82
150 000 UNICREDIT 0.010% 21-21/01/2036 EUR 142709 0.21 17-26/09/2027 ’
300 000 UNICREDIT 0.010% 21-21/05/2029 EUR 301298 0.45 United Kingdom 1994617 3.00
1300 000 UNICREDIT 0.250% 20-15/01/2032 EUR 1315311 1.98 200 000 ?ls/g;zlglﬁNCE LTD 0.250% 21- EUR 200 294 0.30
The Netherlands 7470 704 11.25 200 000 NATIONWIDE BLDG 0.500% 21- EUR 196 605 0.30
700 000 ABN AMRO BANK NV 1.125% 19- EUR 778 304 17 05/05/2041 | ’
23/04/2039 ’ 700 000 12\1511'012})\12\;/11313 BLDG 0.750% 13- EUR 710 924 1.07
ABN AMRO BANK NV 1.250% 18-
800000 {0t 0033 EUR 894 152 1.35
ABN AMRO BANK NV 1.500% 15-
600000 300130 EUR 679715 1.02
500 000 AEGON BANK 0.010% 20-16/11/2025 EUR 505277 0.76

The accompanying notes form an integral part of these financial statements
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BNP PARIBAS FUNDS SICAYV Euro Covered Bond

Securities portfolio at 30/06/2021

Expressed in EUR

Quantity Denomination %E::;i(;n Market value %a;)sfe?sﬁ
500 000 ?ZA/I(;IIFS?OI\ZI?ER UK PLC 0.050% 20- EUR 504 666 0.76
200 000 2)?/205(321)(25 SECNZ 0.010% 21- EUR 199 685 0.30
180 000 TS&I;ZS()I;?E BLD SOC 0.375% 17- EUR 182 443 0.27

Finland 1833717 2.76

1130 000 ?II;()CS(/)ZR();’?RATE BANK 0.250% 16- EUR 1145945 1.72
520 000 1091’/11\/11/2(1){31(")GAGE BANK 0.010% 20- EUR 518 098 0.78
170 000 (2)51;5\3/1/(2)(1){311GAGE BANK 0.050% 21- EUR 169 674 0.26

Australia 1491 900 2.24
200 000 Ig(‘j(;rll;z‘/g%STRALlABK 0.010% 21- EUR 199 654 0.30
600 000 13\1(%1'1]7218;}6STRALIABK 0.750% 19- EUR 626 600 0.94
650 000 ;A;I;ZOSS"EZP(‘)/;E BANKING 0.500% 17- EUR 665 646 1.00
South Korea 1307975 1.97

1100 000 KHFC 0.010% 20-07/07/2025 EUR 1107 059 1.67

200 000 KHFC 0.010% 21-29/06/2026 EUR 200916 0.30
Belgium 807 757 1.22

500 000 ZBE{)OI/)Z‘?:;;BAS FORTIS SA.0.000% 16- EUR 504 719 0.76

300 000 KBC BANK NV 0.375% 16-01/09/2022 EUR 303 038 0.46
Sweden 521230 0.78

519 000 ;I/?BZS(I)-IZEEPOTEK AB 0.010% 20- EUR 521230 0.78
Ireland 302 098 0.45

300 000 OB;?(I)\ISI/(ZE;;LAND MTGE 0.375% 15- EUR 302 098 0.45
New Zealand 199 682 0.30

200 000 }139(1)\161/(20N2}§§W ZEALAND 0.010% 21- EUR 199 682 0.30
Denmark 100 750 0.15

100 000 gﬁ%ggALKREDIT 0.010% 21- EUR 100 750 0.15
Shares/Units in investment funds 422 066 0.64
France 422 066 0.64

384.96 BNP PARIBAS MOIS - ISR - X CAP EUR 422 066 0.64
Total securities porffolio 66452116  100.03

The accompanying notes form an integral part of these financial statements
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BNP PARIBAS FUNDS SICAYV Euro Defensive Equity

Securities portfolio at 30/06/2021

Expressed in EUR

Quantity Denomination %E::;lcoyn Market value %a:Sfe?SCt Quantity Denomination %E::;lcoyn Market value %a:Sfe?SCt
Transferable securities admitted to an 11309 KONINKLUKE DSM NV EUR 1780037 147
official stock exchange listing and/or 114 817 757 9%4.72 463 566 KONINKLIJKE KPN NV EUR 1221033 1.01
fraded on another regulated market 22742 KONINKLIJKE PHILIPS NV EUR 950 388 0.78

48 610 NN GROUP NV - W/I EUR 1933706 1.60
Shares 114 817757 9472 14 825 RANDSTAD HOLDING NV EUR 956 213 0.79
Germgny 36984 247 30.52 27498 VOPAK EUR 1053173 0.87
1427 ADIDAS AG EUR 447 935 0.37 27626 WOLTERS KLUWER EUR 2340 475 1.93
17 462 ALLIANZ SE - REG EUR 3672259 3.03 Spain 2876 510 320
14 373 BAYERISCHE MOTOREN WERKE AG EUR 1283 653 1.06 33415 ENAGAS SA EUR 651 091 0.54
15426 BRENNTAG AG EUR 1209 707 1.00 85 304 RED ELECTRICA CORPORACION SA EUR 1335434 1.10
34613 COVESTRO AG EUR 1885024 1.56 50410 REPSOL SA EUR 532 027 044
42728 DAIMLER AG - REG EUR 3217418 2.65 344 572 TELEFONICA SA EUR 1357958 112
14 259 DEUTSCHE BOERSE AG EUR 2098 925 1.73 .
54863 DEUTSCHE POST AG - REG EUR 3146 942 2.60 Belgium 3294329 271
181 880 DEUTSCHE TELEKOM AG - REG EUR 3239 647 2.67 27171 AGEAS EUR 1271 603 105
33420 FRESENIUS SE & CO KGAA EUR 1470313 1.21 201150 COLRUYT SA EUR 950274 0.78
25528 GEA GROUP AG EUR 872 036 0.72 65835 PROXIMUS EUR 1072452 0.8
10 141 HELLOFRESH SE EUR 831359 0.69 Italy 3267043 2.69
30750 INFINEON TECHNOLOGIES AG EUR 1039 965 0.86 35924 ASSICURAZIONI GENERALIL EUR 607295 0.50
5664 LEG IMMOBILIEN AG EUR 687 893 0.57 280 840 SNAM SPA EUR 1369 095 113
8 485 MERCK KGAA EUR 1372025 1.13 1168 175 TELECOM ITALIA SPA EUR 489 349 0.40
5 208 g{ljj}ggf\l}{ggggﬂEwNG GREG EUR 1223 573 Lol 127515 TERNA SP.A. EUR 801 304 0.66
25067 SAP SE EUR 2978 962 2.46 Finland 2919 144 241
20798 SIEMENS AG - REG EUR 2779 029 2.29 18 567 KESKO OYJ - B EUR 578 362 048
5209 SYMRISE AG EUR 612 058 0.50 34023 KONE OYJ - B EUR 2340 782 1.93
691681 [oLLF ONICA DEUTSCHLAND EUR 1538990 1.27 Austria 2205 763 1.82
18 559 UNITED INTERNET AG - REG EUR 639914 0.53 29009 OMV AG EUR 1391562 115
13511 VONOVIA SE EUR 736 620 061 23710 VOESTALPINE AG EUR 814201 0.67
France 35 368 139 20,17 United Kingdom 1936437 1.60
5113 AIR LIQUIDE SA EUR 754 986 0.2 116 977 STELLANTIS NV EUR 1936 437 1.60
9061 AMUNDI SA EUR 673 685 0.56 Ireland 1652204 1.36
6222 ARKEMA EUR 658 288 0.54 7905 KINGSPAN GROUP PLC EUR 629 554 0.52
81063 AXA SA EUR 1733532 1.43 22 353 SMURFIT KAPPA GROUP PLC EUR 1022 650 0.84
31622 BNP PARIBAS EUR 1671 855 138 Portugal 744 392 0.61
4870 CAPGEMINI SE EUR 788940 0.65 48400 JERONIMO MARTINS EUR 744 392 0.61
75998 CARREFOUR SA EUR 1260 427 1.04 e .
31445 COMPAGNIE DE SAINT GOBAIN EUR 1746 455 1.4 Total securities pOI’ﬂOlIO 114817757 94.72
31946 DANONE EUR 1896 634 1.56
1514 HERMES INTERNATIONAL EUR 1859 949 1.53
21152 IPSEN EUR 1855453 1.53
10 196 LEGRAND SA EUR 910 095 0.75
7766 LOREAL EUR 2918 463 241
3701 LVMH EUR 2447 471 2.02
16 169 MICHELIN (CGDE) EUR 2174 731 1.79
126 108 ORANGE EUR 1212528 1.00
20 593 PUBLICIS GROUPE EUR 1110 786 0.92
34009 SANOFI AVENTIS EUR 3005 035 248
16 425 SCHNEIDER ELECTRIC SE EUR 2179 269 1.80
4053 SEB SA EUR 617 677 0.51
2702 TELEPERFORMANCE EUR 924 895 0.76
61284 TOTAL SA EUR 2338291 1.93
24781 VALEO SA EUR 628 694 0.52
The Netherlands 22569 549 18.63
327 ADYEN NV EUR 673 784 0.56
131 667 AEGON NV EUR 460 703 0.38
11071 ASML HOLDING NV EUR 6414 538 529
59731 CNH INDUSTRIAL NV EUR 831754 0.69
3757 FERRARI NV EUR 653718 0.54
76 710 ING GROEP NV EUR 854 549 0.70
97 546 KONINKLIJKE AHOLD DELHAIZENV ~ EUR 2445 478 2.02

The accompanying notes form an integral part of these financial statements
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BNP PARIBAS FUNDS SICAV Euro Equity

Securities portfolio at 30/06/2021

Expressed in EUR

1 0,
Quantity Denomination Quotation Market value v of net
currency assets
Transferable securities admitted to an
official stock exchange listing and/or 1634061 801 99.33
fraded on another regulated market
Shares 1634 061 801 99.33
France 557307 507 33.88
367 701 AIR LIQUIDE SA EUR 54294 730 3.30
3464 132 CREDIT AGRICOLE SA EUR 40 925 255 2.49
391 759 ESSILORLUXOTTICA EUR 60973 371 3.71
170 511 LVMH EUR 112 758 925 6.85
408 244 MICHELIN (CGDE) EUR 54908 818 3.34
225796 PERNOD RICARD SA EUR 42269 011 2.57
821 595 SANOFI AVENTIS EUR 72 596 134 4.41
489 899 SCHNEIDER ELECTRIC SE EUR 64 999 799 3.95
1891 333 VIVENDI EUR 53 581 464 3.26
Germany 378 167 516 22.98
139 541 ADIDAS AG EUR 43 801 920 2.66
221 714 ALLIANZ SE - REG EUR 46 626 454 2.83
212 503 DEUTSCHE BOERSE AG EUR 31 280 442 1.90
3248 862 DEUTSCHE TELEKOM AG - REG EUR 57 868 730 3.52
4307 125 E.ON SE EUR 42011 697 2.55
1298 230 INFINEON TECHNOLOGIES AG EUR 43 906 139 2.67
564 997 SIEMENS AG - REG EUR 75 494 899 4.59
316 402 SYMRISE AG EUR 37177 235 2.26
The Netherlands 230278 830 14.00
193 882 ASML HOLDING NV EUR 112 335 231 6.83
335902 KONINKLIJKE DSM NV EUR 52 870 975 3.21
789 046 PROSUS NV EUR 65072 624 3.96
Spain 130 853 036 7.96
731 456 AMADEUS IT GROUP SA EUR 43 389970 2.64
16 352 306 BANCO SANTANDER SA EUR 52 646 249 3.20
1469 910 GRIFOLS SA EUR 33572 744 2.04
84 059 GRIFOLS SA-B EUR 1244073 0.08
Finland 119595716 7.27
958 843 NESTE OYJ EUR 49 514 653 3.01
2850 691 NORDEA BANK ABP EUR 26 790 794 1.63
1116 880 SAMPO OYJ - A EUR 43290 269 2.63
Ireland 57886 275 3.52
1362 030 CRH PLC EUR 57 886 275 3.52
United Kingdom 46 169 335 2.81
189 724 LINDE PLC EUR 46 169 335 2.81
Belgium 44 478 927 2.70
731 441 ANHEUSER - BUSCH INBEV SA/NV EUR 44 478 927 2.70
Switzerland 43453 438 2.64
1419 815 STMICROELECTRONICS NV EUR 43 453 438 2.64
Portugal 25871221 1.57
1 682 134 JERONIMO MARTINS EUR 25871 221 1.57
Shares/Units in investment funds 12 022 439 0.73
Luxembourg 12022439 0.73
BNP PARIBAS INSTICASH EUR 1D
100 483.59 SHORT TERM VNAYV - X CAP EUR 12 022 439 0.73
Total securities porffolio 1646084240 100.06

The accompanying notes form an integral part of these financial statements
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BNP PARIBAS FUNDS SICAV Euro Government Bond

Securities portfolio at 30/06/2021

Expressed in EUR

. L otation % of net . L otation % of net
Quantity Denomination Qu Market value % Quantity Denomination Qu Market value %
currency assets currency assets
Transferable securities admitted to an Germany 206 729 648 16.82
official stock exchange listing and/or 1179 674 515 95.98 19139 929 gl;(%IDJ/EIS‘SR?;g%(I};DEUTSCHLAND EUR 20 142 861 164
500% 16-
fraded on another regulated market ¢ 857 370 BUNDESREPUBLIK DEUTSCHLAND EUR 10519275 0.86
1179 674 515 95.98 2.500% 12-04/07/2044 -
Bonds : 5715 300 DEUTSCHLAND REP 0.000% 20- EUR 5724 268 047
15/05/2035 -
Ital 345 686 593 28.12 % 20-
ACQUIRE{,TE UNI 2.800% 19- 123 670 203 DEUISCHLAND REP 0.000% 20 EUR 127700 615 1038
. 5/08/2030
2788000 50 505 EUR 3079289 0.25 )
12990 0oo PEUTSCHLAND REP 0.000% 20- EUR 13 388 663 1.09

14015000 ITALY BTPS 0.350% 19-01/02/2025 EUR 14234755 116 15/11/2027

42435000 ITALY BTPS 0.500% 20-01/02/2026 EUR 43265877 3.52 1831 143 DECISS ILAND REP 0.000% 21- EUR 1700 894 0.14
9063270 ITALY BTPS 0.500% I/L 15-20/04/2023 EUR 9300978 076 | 20400000 KFW 0.000% 19-30/06/2022 EUR 20 521 131 67
5080000 ITALY BTPS 0.600% 21-01/08/2031 EUR 4969358 0.40 NIEDERSACHSEN 0.125% 19-

3223000 EUR 3285786 0.27
7000 000 ITALY BTPS 0.650% 16-15/10/2023 EUR 7150430 0.58 07/03/2025
0/ 18-

32169 002 ITALY BTPS 0.650% 19-28/10/2027 EUR 34438 448 2.80 3703 000 RENTENBANK 0.050% 18-12/06/2023 EUR 3746155 030

29530000 ITALY BTPS 0.850% 19-15/01/2027 EUR 30 546 127 2.49 Spain 131291 187 10.68
8870000 ITALY BTPS 0.950% 20-15/09/2027 EUR 9208 923 0.75 1500 000 ?(5(25/?0‘“217-14 VELOCI 0.950% 19- EUR 1577 946 0.13
2535000 ITALY BTPS 0.950% 21-01/03/2037 EUR 2412433 0.20 5300000 FADE 0.050% 19-17/09/2024 BUR 5326 823 01

18 589,000 ITALY BTPS 0.950% 21-01/12/2031 EUR 18725 664 1521 20746000 SPANISH GOVT 0.000% 20-30/04/2023 EUR 20938 315 170

260000 ITALY BTPS 1.500% 15-01/06/2025 EUR 275785 0.02 §746 000 SPANISH GOVT 0.100% 21-30/04/2031 EUR 8476 317 0.69
8115000 ITALY BTPS 1.500% 21-30/04/2045 EUR 7882505 0641 12915000 SPANISH GOVT 0.500% 20-30/04/2030 EUR 13152119 107
7131000 ITALY BTPS 1.650% 20-01/12/2030 EUR 7715742 0.63 6768 000 SPANISH GOVT 0.500% 21-31/10/2031 EUR 6775537 0.55
2952000 ITALY BTPS 1.700% 20-01/09/2051 EUR 2858717 0.23 6119000 SPANISH GOVT 0.850% 21-30/07/2037 EUR 6028133 0.49

10340000 ITALY BTPS 1.800% 20-01/03/2041 EUR 10792 685 0881 13393000 SPANISH GOVT 1.000% 20-31/10/2050 EUR 12103 794 0.98
3000000 ITALY BTPS 1.850% 17-15/05/2024 EUR 3176520 0.26 340 000 SPANISH GOVT 1 200% 20-31/10/2040 EUR 345287 0.03

13471000 ITALY BTPS 1.850% 20-01/07/2025 EUR 14475128 118 43000 SPANISH GOVT 1250% 20.31/10/2030 BUR 46 555 0.00
3710000 ITALY BTPS 2.000% 18-01/02/2028 EUR 4100440 0.33 7160000 SPANISH GOVT 1.300% 16-31/10/2026 EUR 7729793 0.63

51280000 ITALY BTPS 2.100% 19-15/07/2026 EUR 56337 234 457 7720000 SPANISH GOVT 1.400% 18.30/07/2028 EUR © 447 378 0.69

499000 ITALY BTPS 2.150% 21-01/03/2072 EUR 487563 0.04 3580 000 SPANISH GOVT 1.450% 17-31/10/2027 EUR 3916914 032
3020000 ITALY BTPS 2.200% 17-01/06/2027 EUR 3361260 0.27 2334000 SPANISH GOVT 1450% 21-31/10/2071 EUR 2060 642 0.17
10 120 000 ITALY BTPS 2.450% 17-01/09/2033 EUR 11762 071 0.96 £ 269 000 SPANISH GOVT 1.500% 17-30/04/2027 EUR 0054 555 074
10000 000 ITALY BTPS 2.500% 14-01/12/2024 EUR 10 895 200 0.89 90000 SPANISH GOVT 1.600% 15.30/04/2025 EUR 06 839 001
364000 ITALY BTPS 2.500% 18-15/11/2025 EUR 403414 0.03 16,000 SPANISH GOVT 1.950% 15.30/07/2030 EUR 18356 0.00
1587000 ITALY BTPS 2.800% 16-01/03/2067 EUR 1876659 0.15 141000 SPANISH GOVT 1.950% 16-30/04/2026 EUR 156 002 0.01
5024000 ITALY BTPS 3.100% 19-01/03/2040 EUR 6355260 0.52 2410000 SPANISH GOVT 2.150% 15-31/10/2025 EUR 2669412 0.22
2010000 ITALY BTPS 3.350% 19-01/03/2035 EUR 2564097 0.21 7007000 SPANISH GOVT 2.750% 14-31/10/2024 EUR 7754016 0.63
18000 000 ITALY BTPS 3.750% 14-01/09/2024 EUR 20235 060 1.65 5 485,000 SPANISH GOVT 2.900% 16.31/10/2046 EUR 2411003 0.60
63000 ITALY BTPS 5.000% 03-01/08/2034 EUR 92812 0.01 646000 SPANISH GOV 3.450% 16-30/07/2066 EUR 993917 0.08
1705 000 ITALY BTPS 5.000% 09-01/09/2040 EUR 2706 159 0.22 280 000 SPANISH GOVT 4.400% 13.31/10/2023 EUR 312250 003
France 213 738 426 17.40 120000 SPANISH GOVT 4.650% 10-30/07/2025 EUR 144 724 0.01
3400 000 5217(1)?/52% 2C3ENT IMMO 0.000% 19- FUR 3421 865 0.28 8000000 SPANISH GOVT 5.400% 13-31/01/2023 EUR 8 754 560 0.71
. .
11300 000 gg{g/SZ%ZCZENT IMMO 0.125% 18- EUR 11383 040 0.93 Belgium 105994 813 8.62
< 100 000 DEXIA CRED LOCAL 0.000% 19- R < 15250 oag| 20580000 BELGIAN 0:000%21.22/1012031 EUR 20355 781 1.66
29/05/2024 ’ 1121 000 ng/LCgA;I RETAIL 2.250% 13- EUR 1186 130 0.10
11400 000 DEXIA CRED LOCAL 0.000% 21- EUR 11418 595 0.93 BE26GISI\?I GOVERNMENT 0.200% 16
21/01/2028 7000000 5500 200% 16- EUR 7139230 0.58
5000 000 DEXIA CRED LOCAL 1.250% 14- EUR 5266205 043 .
26/11/2024 : 57220 000 BELGIUM GOVERNMENT 0.800% 17- EUR 20 121 589 37
DEXIA CRED LOCAL 1.250% 15- 22/06/2027
100000 - 09025 EUR 106 349 0.01 | 400 000 BELGIUM GOVERNMENT 03204250% 1 jp 2350 894 0.19
6300 000 DEXIA CREDIT LOCAL 0.250% 18- EUR 6385970 0.52 10-28/03/2041 | ’
01/06/2023 ' 6450000 BELGNIN GOVERNMENT 03244.300% g 8001 225 0.65
6495 639 FRANCE O.A.T. 0.000% 20-25/02/2023 EUR 6564 006 0.53 -
BELGIUM GOVERNMENT 0338 2.250%

32810000 FRANCE O.A.T. 0.500% 16-25/05/2026 EUR 34326 150 2.79 1812460 17 22/06/2057 EUR 2525989 021
3230 651 FRANCE O.A.T. 0.500% 21-25/05/2072 EUR 2490 024 0.20 3987000 2‘32‘:7'62;‘3% GOVERNMENT 1.600% 16- EUR 4707 291 038
8863 682 FRANCE O.A.T. 0.500% 21-25/06/2044 EUR 8458 231 0.69 5002264 BELGIUM GOVERNMENT 1.700% 19- EUR 6066 845 0.49

22544 416 FRANCE O.A.T. 0.750% 17-25/05/2028 EUR 24064 361 1.96 22/0(2;2050 oo 2 150% 16 ’

BELGIUM GOVERNMENT 2.150% 16-

463 100 FRANCE O.A.T. 0.750% 20-25/05/2052 EUR 42173 0.04 1856000 5o ° EUR 2596 204 021

11613 400 FRANCE O.A.T. 1.250% 16-25/05/2036 EUR 13002 247 1.06 524 000 BELGIUM GOVERNMENT 3.750% 13- EUR £70 862 007
6498 813 FRANCE O.AT. 1250% 18-25/052034  EUR 7278 411 0.59 e GOVERNMENT 4.250% 1.

37737726 FRANCE O.A.T. 1.500% 19-25/05/2050 EUR 43815764 3.56 997000 58109/2022 EUR 1058505 0.09

810000 FRANCE O.A.T. 1.750% 13-25/05/2023 EUR 846 993 0.07
1624000 FRANCE O.A.T. 1.750% 16-25/05/2066 EUR 2042878 0.17

19177 126 FRANCE O.A.T. 1.750% 17-25/06/2039 EUR 23263772 1.89
4700000 SOCIETE PARIS 0.700% 20-15/10/2060 EUR 4007 142 0.33

The accompanying notes form an integral part of these financial statements
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BNP PARIBAS FUNDS SICAV Euro Government Bond

Securities portfolio at 30/06/2021

Expressed in EUR

1, 0, 1 0,
Quantity Denomination Quotation Market value v of net Quantity Denomination Quotation Market value Vo of net
currency assets currency assets
COMM FRANC BELG 0.625% 21-
5300 000 EUR 5214729 0.42 e
}%%@iN UNION 0.000% 21 Shares/Units in investment funds 48165 021 3.91
12101053 (oo oo EUR 12308315 1.00 ;
o
5 452 402 EUROPEAN UNION 0.700% 21- EUR 2491 224 020 rance 48 165 021 3.91
06/07/2051 82.88 BNP PARIBAS INVEST 3 MOIS - I- C EUR 48165 021 3.91
Austria 78 046 863 6.35 |Total securities portfolio 1227 839 536 99.89
HAA-BANK INTL AG 2.375% 12-
5100000 |05 EUR 5303486 0.43
9197000 REP OF AUSTRIA 0.000% 21-20/02/2031  EUR 9192 693 0.75
304 000 REP OF AUSTRIA 0.700% 21-20/04/2071 EUR 289 539 0.02
REPUBLIC OF AUSTRIA 0.000% 16-
6435000 | 0o EUR 6515539 0.53
REPUBLIC OF AUSTRIA 0.000% 17-
280000 570005 EUR 282184 0.02
REPUBLIC OF AUSTRIA 0.000% 20-
3000 500030 EUR 3022 0.00
REPUBLIC OF AUSTRIA 0.500% 17-
49980000 50 40052 EUR 52551246 427
REPUBLIC OF AUSTRIA 0.750% 20-
563 000 5 051 EUR 580 207 0.05
REPUBLIC OF AUSTRIA 0.850% 20-
357000 30050 EUR 324827 0.03
REPUBLIC OF AUSTRIA 1.500% 16-
1000000 5" o0 EUR 1224478 0.10
REPUBLIC OF AUSTRIA 2.100% 17-
964000 50707117 EUR 1584 769 0.13
REPUBLIC OF AUSTRIA 4.150% 07-
122000 [0 0no EUR 194 873 0.02
Ireland 30201 298 2.45
30058 632 IRISH GOVT 0.000% 21-18/10/2031 EUR 29555 751 2.40
657 500 IRISH GOVT 0.550% 21-22/04/2041 EUR 645 547 0.05
The Netherlands 30133 557 2.45
BANK NEDERLANDSE GEMEENTEN
5000000 0 e 111072023 EUR 5055410 0.41
14 250 000 BNG BANK NV 0.000% 21-20/01/2031 EUR 14 151 059 1.15
NETHERLANDS GOVERNMENT
4520000 00 2028 EUR 4871701 0.40
NETHERLANDS GOVERNMENT
2490000 5 7sd0 s 012047 EUR 4017316 0.33
NETHERLANDS GOVERNMENT 7
37069 1 1223-PRN 0.000% 93-15/01/2023 EUR 37466 0.00
NETHERLANDS GOVT 0.000% 20-
1005926 [0 o0os EUR 899 801 0.07
NETHERLANDS GOVT 0.000% 21-
1137500 0o 0oe EUR 1100 804 0.09
Slovenia 17412 844 142
REP OF SLOVENIA 0.200% 20-
8710000 57025073 EUR 8847 770 0.72
REP OF SLOVENIA 1.250% 17-
7854000 150007 EUR 8565074 0.70
Latvia 8126472 0.66
8077000 REP OF LATVIA 0.125% 20-14/04/2023 EUR 8126 472 0.66
Luxembourg 6740 817 0.55
2403 000 DUCHY OF LUX 0.000% 20-14/09/2032 EUR 2377606 0.19
594000 EFSF 0.000% 20-15/10/2025 EUR 603 990 0.05
EUROPEAN INVT BK 0.000% 20-
1410000 o500 0 EUR 1430 244 0.12
LUXEMBOURG GOVT 0.625% 17-
2212000 7007 EUR 2328977 0.19
Portugal 3659092 0.30
PORTUGUESE OTS 1.000% 21-
4061055 |50 e EUR 3659 092 0.30
Finland 1198 687 0.10
128 000 FINNISH GOVT 0.250% 20-15/09/2040 EUR 124 339 0.01
880 000 FINNISH GOVT 1.375% 17-15/04/2047 EUR 1074348 0.09
Estonia 702 351 0.06
702 000 ESTONIA REP OF 0.125% 20-10/06/2030  EUR 702 351 0.06
Greece 11 867 0.00
4606 900 HELLENIC REPUBLIC 0.000% 12- EUR 11 867 0.00

15/10/2042

The accompanying notes form an integral part of these financial statements
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BNP PARIBAS FUNDS SICAYV Euro High Quality Government Bond

Securities portfolio at 30/06/2021

Expressed in EUR

uotation % of net
Q Market value °

Quantity Denomination
currency assets

Transferable securities admitted to an

official stock exchange listing and/or 275 840 329 97.63
fraded on another regulated market

Bonds 275 840 329 97.63

Germany 181313 223 64.19

1090 000 BUNDESREPUBLIK DEUTSCHLAND EUR 1122373 0.40

0.000% 16-15/08/2026

BUNDESREPUBLIK DEUTSCHLAND
15 860 000 0.250% 18-15/08/2028 EUR 16 659 027 5.90

BUNDESREPUBLIK DEUTSCHLAND
6940 000 0.500% 16-15/02/2026 EUR 7303 656 2.59

BUNDESREPUBLIK DEUTSCHLAND
19 699 000 0.500% 17-15/08/2027 EUR 20939 052 7.41

BUNDESREPUBLIK DEUTSCHLAND
8120 000 0.500% 18-15/02/2028 EUR 8655108 3.06

BUNDESREPUBLIK DEUTSCHLAND
3299 900 1.500% 13-15/05/2023 EUR 3435988 1.22

BUNDESREPUBLIK DEUTSCHLAND
4762 000 2.500% 12-04/07/2044 EUR 7304 956 2.59

BUNDESREPUBLIK DEUTSCHLAND
8823 542 2.500% 14-15/08/2046 EUR 13 802 755 4.89

BUNDESREPUBLIK DEUTSCHLAND

7 140 000 3.250% 10-04/07/2042 EUR 11 832194 4.19
BUNDESREPUBLIK DEUTSCHLAND

4810 000 4.750% 03-04/07/2034 EUR 7921 685 2.80

DEUTSCHLAND REP 0.000% 20-

16 307 398 15/05/2035 EUR 16 324 416 5.78
0 -

43 062 940 1D5E/(I)gZSOC;;LAND REP 0.060% 20 EUR 44 466 362 15.73
0 -

7 100 000 IDSI?(%FI;ZS(SELAND REP 0.000% 21 EUR 7041 709 2.49

658 975 1D5}E/(I)J§ZSOCSI;LAND REP 0.000% 21- EUR 612 102 0.22
0 -

13 220 000 1DSI~?(I)J2"1/"ZSOC21(-)ILAND REP 0.250% 19 EUR 13 891 840 4.92

The Netherlands 83 859 501 29.67

5060 000 NETHERLANDS GOVERNMENT EUR 5322108 1.88

0.500% 16-15/07/2026

NETHERLANDS GOVERNMENT
26 420 000 0.750% 17-15/07/2027 EUR 28328 581 10.02
NETHERLANDS GOVERNMENT
1.750% 13-15/07/2023

NETHERLANDS GOVERNMENT
8760 000 2.000% 14-15/07/2024 EUR 9476 918 3.35
NETHERLANDS GOVERNMENT
2.250% 12-15/07/2022

NETHERLANDS GOVERNMENT
341 048 4.000% 05-15/01/2037 EUR 546 966 0.19

NETHERLANDS GOVT 0.250% 19-

15490 933 EUR 16 270 901 5.76

10 000 000 EUR 10 305 800 3.65

13 074 525 15/07/2029 EUR 13 608 227 4.82
Luxembourg 5582119 1.97
1466 000 DUCHY OF LUX 0.000% 20-14/09/2032 EUR 1450 508 0.51
LUXEMBOURG GOVT 0.000% 19-
2408 000 13/11/2026 EUR 2455 421 0.87
LUXEMBOURG GOVT 0.625% 17-
1592 000 01/02/2027 EUR 1676 190 0.59
Belgium 5085 486 1.80
EUROPEAN UNION 0.000% 21-
4159 502 06/07/2026 EUR 4230 744 1.50
EUROPEAN UNION 0.700% 21-
841 422 06/07/2051 EUR 854 742 0.30
Shares/Units in investment funds 3644 383 1.29
France 3644 383 1.29
6.27 BNP PARIBAS INVEST 3 MOIS-1-C EUR 3644 383 1.29
Total securities porifolio 279484712 98.92

The accompanying notes form an integral part of these financial statements
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BNP PARIBAS FUNDS SICAYV Euro High Yield Bond

Securities portfolio at 30/06/2021

Expressed in EUR

. N uotation % of net . . uotation % of net
Quantity Denomination Q Market value ° Quantity Denomination Q Market value °
currency assets currency assets
Transferable securities admitted fo an United States of
official stock exchange listing and/or 581 444 767 89.26 America 64621114 9.94
traded on another regu|c|fed market 7700 000 APL LTD 8.000% 94-15/01/2024 usb 7148 748 1.10
BANFF MERGER SUB 8.375% 18-
Bonds 485 669 440 7455 2860 000 (106 EUR 3000 208 0.46
. . 1052 000 BELDEN INC 3.375% 17-15/07/2027 EUR 1079 608 0.17
United Kingdom 133 104 465 20.42 BOXER PARENT C(;’b 500% 20
0. .500% 20-
| 430 000 /leL/g;ch(; 3GLOBAL 6.500% 20 EUR 1 458 990 0.22 2500000 (7 50s EUR 2649 406 0.41
CATALENT PHARMA 2.375% 20-
0, _
1 870 000 ?;gezcogfcomMAN 6.500% 18 EUR 1907 577 0.29 1900000 o e EUR 1905 189 0.29
% 18- 1146 000 COTY INC 4.000% 18-15/04/2023 EUR 1136 275 0.17
3281 000 ARQIVA BROAD FIN 6.750% 18 GBP 3919778 0.60 °
30/09/2023 2049 000 COTY INC 4.000% 18-15/04/2023 EUR 2031764 031
BELLIS ACQUISITI 3.250% 21- % 20-
5446000 |0 006 GBP 6356 339 0.98 10 789 000 f%g;(‘fz?‘TOR CRED 2.748% 20 GBP 12 740 982 1.97
BELLIS FINCO PLC 4.000% 21- o/ 2.
2583000 |07 GBP 3012153 0.46 23m0mf2$2£?0R0WD1ﬁ04m EUR 2484 538 0.38
CO-OPERATIVE GRO 5.125% 19-
3703000 [ oss voa ’ GBP 4577 676 0.70 4050 000 HJ HEINZ CO 4.125% 15-01/07/2027 GBP 5274135 0.81
- 0, -
5040 000 CO-OPERATIVE WHOLESALE 7.500% GBP 5853 761 0.44 1000 000 IQVIA INC 2.250% 21-15/03/2029 EUR 996 861 0.15
11-08/07/2026 2717 000 KRATON POLYMERS 5.250% 18- EUR 2785 007 0.43
2700 000 DEUCE FINCO 5.500% 21-15/06/2027 GBP 3147832 0.48 15/05/2026 :
2800 000 EC FINANCE 2.375% 17-15/11/2022 EUR 2759 480 0.42 1912000 11(51}(%172%2 SINTL INC 3.750% 17- EUR 1948 963 030
GATWICK AIRPORT 4.375% 21- o 1.
2457000 20 5 06 GBP 2891579 0.44 1919 000 g/‘l‘l/’oT}glgzlzTNR/FINL 2.500% 21 GBP 2275723 035
HEATHROW FINANCE 4.750% 18- % 10.
1895000 (/105004 GBP 2320689 0.36 1 000 000 gg&gg;TNR/F INL 3.692% 19 GBP 1240 901 0.19
2114 000 HEINZ (H.J) FIN 6.250% 00-18/02/2030 GBP 3175 849 0.49 1794 000 NETFLIX INC 3.625% 19-15/06/2030 EUR 2 140 601 033
0, -
4328 000 III;%?/SZ(%%ATTRO FI2:500% 21 EUR 4364 057 0.67 2000 000 NETFLIX INC 3.875% 19-15/11/2029 EUR 2406 533 0.37
849 000 111;%(7)/52 é)zléATTRO FI 3.750% 21- EUR €72 763 013 1951 000 ORGANON FIN 1 2.875% 21-30/04/2028 EUR 1977 600 0.30
0, A
341 000 INTL GAME TECH 3.500% 19- e R o 3316 000 (S)gg;g:li 124:1\255753 /; 71570/1?/2:)9/2025 EUR 3356 566 0.52
15/06/2026 ' 1672000 50 R EUR 1675372 0.26
10170 000 [ THACA ENERGY N9.375% 19- UsD 8896 361 138 SCIFMTIFIC GAMES 5.500% 18
15/07/2024 ’ 1937000 50 > 006 B EUR 1971935 0.30
4600 000 JAGUAR LAND ROVER 3.875% 15- GRP 5449327 084
01/03/2023 - 2858 000 TENNECO INC 5.000% 16-15/07/2026 UsD 2394199 0.37
JAGUAR LAND ROVER 5.000% 14-
7618000 [0 o n GBP 9053810 1.40 France 59710 004 9.18
JAGUAR LAND ROVR 6.875% 19- BANIJAY ENTERTAI 3.500% 20-
1950000 (¢ oo EUR 2266 661 0.35 1000000 (e s EUR 1008 561 0.15
0, -
6 500 000 OKIC/{%Z/I;(?;JSTAG UK F19.875% 20 USD 6062 994 0.93 3353000 CAB 3.375% 21-01/02/2028 EUR 3337009 0.51
CASINO GUICHARD 1.865% 17-
1,000 000 OLQ&?;)(;;(ES GROUP 5.125% 16- GBP 1224713 0.19 2000000 130612022 EUR 1995726 031
CASINO GUICHARD 2.798% 14-
% 20- 3600 000 EUR 3508 719 0.54
3940 000 Il"é%gégz‘% SPENCER 3.750% 20 GBP 4765 790 0.73 05/08/2026
1 000 009 MARKS & SPENCER 4250% 16- onp 236 550 oo 2750 000 CGG SA 7.750% 21-01/04/2027 EUR 2844 467 0.44
08/12/2023 : 4850 000 CMA CGM SA 5.250% 17-15/01/2025 EUR 4953911 0.76
MARKS & SPENCER 6.000% 12- % 14-
960 000 1062025 ’ GBP 1256 487 0.19 2000 000 g&\;\gggump EAN 4.000% 14 EUR 2057311 0.32
4000 000 g’éﬁ%gz‘% SPENCER 6.125% 11- GBP 4795 006 0.74 2300 000 ERAMET 4.196% 17-28/02/2024 EUR 2284231 0.35
0, -
2290000 ;vi%li%gq FINANCE 6.750% 18- GBP 5435 365 037 8000 000 ERAMET 5.875% 19-21/05/2025 EUR 8 099 890 1.25
OCADO BROUP PLC 4.000% 17 1160 000 FAURECIA 2.625% 18-15/06/2025 EUR 1174942 0.18
.000% 17-
1520000 |5/067004 GBP 1788 487 0.27 1621 000 GETLINK SE 3.500% 20-30/10/2025 EUR 1681342 0.26
PAYSAFE FIN PLC 3.000% 21- LABORATOIRE EIME 5.000% 21-
3865000 | o0 e EUR 3805 641 0.58 1338000 1705 050 EUR 1361 966 0.21
4719 000 PREMIER FOODS 3.500% 21-15/10/2026 ~ GBP 5495238 0.84 3000 000 LOXAM SAS 3.250% 19-14/01/2025 EUR 3019815 0.46
769 000 RAC BOND CO 5.000% 17-06/11/2022 GBP 894 618 0.14 3 551 000 MOBILUX FINANCE 4.250% 21- EUR 3551713 0.55
1480 000 STONEGATE PUB 8.250% 20- GBP 1801 163 0.28 072028
31/07/2025 - 1000 000 ORANO SA 2.750% 20-08/03/2028 EUR 1044279 0.16
1000 000 g;f/gf;;gl;/lER PLC 3.875% 20- EUR 1043 474 0.16 4731000 QUATRIM 5.875% 19-15/01/2024 EUR 4915982 0.75
TALKTALK TELECOM 3.875% 20- 1000 000 REXEL SA 2.125% 21-15/06/2028 EUR 1020 733 0.16
2475 000 GBP 2838233 0.44 )
20/02/2025 RUBIS TERMINAL 5.625% 20-
2 649 000 EUR 2789 739 0.43
1 392 000 THAMES WATER KEM 4.625% 20- GBP | 658 397 025 15/05/2025
19/05/2026 ’ 1600 000 SPCM SA 4.875% 17-15/09/2025 UsD 1386 640 0.21
2076 000 TI AUTOMOTIVE 3.750% 21-15/04/2029  EUR 2114 694 0.32 % 16-
% 7600 000 Tglggggzgm GROUP 4.125% 16 EUR 7673028 1.18
590 022 UNIQUE PUB FIN 7.395% 99-28/03/2024  GBP 736 282 0.11
1484 000 VICTORIA PLC 3.625% 21-24/08/2026 EUR 1502 455 0.23 The Netherlands 56091112 8.59
VIRGIN MEDIA SEC 4.250% 19- ALCOA NEDERLAND 6.125% 18-
6210000 /o0 030 GBP 7196 453 1.10 2983000 | </0sn008 usb 2749 446 0.42
VIRGIN MEDIA SEC 5.000% 17- AXALTA COATING 3.750% 16-
6000000 5000007 GBP 7254 042 1.11 1450000 5017025 EUR 1474 831 0.23
2170000 VMED 02 UK FIN 4.500% 21-15/07/2031  GBP 2537081 039 2766 000 gﬁ&l&gNmuN 3.500%21- EUR 2756 193 0.42
1397 000 INTERTRUST 3.375% 18-15/11/2025 EUR 1426 044 0.22
1571 000 IPD 3 BV 5.500% 20-01/12/2025 EUR 1631484 0.25

The accompanying notes form an integral part of these financial statements
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BNP PARIBAS FUNDS SICAYV Euro High Yield Bond

Securities portfolio at 30/06/2021

Expressed in EUR

1 0, 1 0,
Quantity Denomination Quotation Market value % of met Quantity Denomination Quotation Market value % of met
currency assets currency assets
2000 000 LOUIS DREYF 1.625% 21-28/04/2028 EUR 2017655 031 1061 000 11{55/]13021(;121?3“]3 SARL 5.625% 21- EUR 1091 006 017
3160 000 LOUIS DREYF 2.375% 20-27/11/2025 EUR 3346 706 0.51
| 445 000 OLIVETTIFINANCE 7.750% 03- EUR 5111365 032
1055000 METINVEST BV 5.625% 19-17/06/2025 EUR 1114212 0.17 24/01/2033
2491 000 METINVEST BV 7.750% 19-17/10/2029 USD 2329339 036 1431 000 ROSSINI SARL 6.750% 18-30/10/2025 EUR 1496 545 0.23
%21 SIG COMBIBLOC PU 2.125% 20-
2840 000 Il\fs(?(gl/f;(l)\lzGFINANCE B3.625% 21 EUR 2833 204 0.43 5000000 Jein s EUR 5283 504 0.81
% 16. STENA INTERNATIO 5.750% 14-
3000 000 ?51/1E5§)22EAN GRP 3.125% 16 EUR 3101 400 0.48 4500000 1 04 USD 3923 839 0.60
. % 20- SUMMER BC HOLDCO 5.750% 19-
4581000 0Q1 }:)‘;};IéZI;OLDING 2.000% 20 EUR 4358216 0.67 2295000 51102026 EUR 2398089 037
0, -
1550 000 g%‘;?zl\gzgm INTL 3.125% 21 EUR 1585 031 0.24 Poland 15970 834 2.45
o . AUTOSTRADE PER L 2.000% 20-
1300000 SEEECTA GROUP BV 8.000% 20 EUR 1313 000 0.20 6000000 44/15/208 EUR 6243 024 0.96
AUTOSTRADE PER L 2.000% 21-
3382 000 gﬁgﬁzgi;?RM FNC 6.000% 20- EUR 3645796 0.56 5103000 o0 mS EUR 5270021 0.81
TEVA PHARMACEUTICAL FNC 4429 000 INPOST SA 2.250% 21-15/07/2027 EUR 4457789 0.68
5800000 | s 10200 EUR 5431338 0.83 .
1750 000 UNITED GROUP 4.875% 17-01/07/2024 EUR 1769 602 0.27 CELLN%?’T% LECOM 1.750% 20 14007 811 216
% 17- 2000 000 00 28 EUR 1988 443 031
7 883 000 ?;OCOI/{Z((?ZL;JING BV 3.875% 17 EUR 7982220 123 23/10/2030
5 680 000 EDREAMS ODIGEO SA 5.500% 18- EUR 5659219 041
1900 000 ZF EUROPE 2.000% 19-23/02/2026 EUR 1920 425 0.29 01/09/2023 -
2000 000 ZIGGO 3.375% 20-28/02/2030 EUR 1970 509 0.30 6195000 GRIFOLS SA 3.200% 17-01/05/2025 EUR 6244 138 0.96
lmzmoﬂ%ﬁ%ﬁcw@DFmAMﬁ4lW%l& EUR 1334 461 0.20 3119 000 NH HOTEL GRP 4.000% 21-02/07/2026 EUR 3116011 0.48
Finlan 5784 983 0.88
Germany 45532685 697 and
3 310 000 CHEPLAPHARM ARZN 3.500% 20- SUR w152 036 6000 000 NOKIA OYJ 3.375% 17-12/06/2022 USD 5168075 0.79
11/02/2027 : 613 000 SPA HOLDINGS 3 3.625% 21-04/02/2028 ~ EUR 616 908 0.09
CHEPLAPHARM ARZN 4.375% 20-
2600 000 EUR 2699 777 0.41
15/01/2028 Sweden 4849 452 0.75
1288 000 CT INVESTMENT 5.500% 21-15/04/2026  EUR 1318 083 0.20 939 000 VERISURE HOLDING 3.875% 20- EUR 959 419 015
970 000 CRUENENTHAL GMBH 3.625% 21- EUR 996 393 0.15 15/07/2026
15/11/2026 : 3560 000 VOLVO CAR AB 2.500% 20-07/10/2027 EUR 3890 033 0.60
HAPAG-LLOYD AG 2.500% 21-
1573000 5/04/2028 EUR 1609709 0.25 Canada 3291363 0.51
2000 000 INFINEON TECH 1.500% 15-10/03/2022 EUR 2023 655 0.31 3186 000 PA/NT/HER BF AGG 2 4.375% 19- EUR 3291 363 0.51
15/05/2026 :
5500 000 MAHLE GMBH 2.375% 21-14/05/2028 EUR 5477 402 0.84
4537 000 NIDDA HEALTHCARE 3.500% 20- EUR 4497 982 0.69 Czech Republic 2878430 0.44
30/09/2024 2 865 000 SAZKA GROUP AS 3.875% 20- EUR 5 878 430 044
o o }
2 114000 {’SE/?IC/I;OIZ’?OPERTY 4.375% 20 EUR 2216 682 034 15/02/2027
PLATIN 1426 GMBH 5.375% 17- Denmark 2309 467 0.35
7775000 50612023 EUR 7820033 1.20 1831000 TELE DANMARK 5.625% 11-23/02/2023  GBP 2309 467 0.35
6700 000 SCHAEFFLER AG 3.375% 20-12/10/2028 ~ EUR 7384938 113 J Island
ersey islan 1818 956 0.28
TECHEM VERWALTUN 2.000% 20-
2775 000 EUR 2745 042 0.42 % 21-
15/07/2025 1506 000 ?{70?216];3 CO LTD 6.500% 21 GBP 1818956 0.28
2300000 ZF FINANCE 3.000% 20-21/09/2025 EUR 2438031 0.37
o .
1900000 ggggg@ orpHETe FUR 11973 806 030 SAPP;A\P%?I:ZII? HOL 3.125% 19 1400315 021
1397000 04006 e EUR 1400318 0.21
[taly 42029 756 6.46
2937000 ALMAVIVA 7.250% 17-15/10/2022 EUR 2 986 896 0.46 Greece 1335 986 0.21
5000000 ATLANTIA 6.250% 04-09/06/2022 GBP 6091 736 0.94 1311000 MYTILINEOS SA 2.250% 21-30/10/2026 EUR 1335 986 0.21
0, -
1693 000 ?gg;foglgo BIDCO 3.500% 21 EUR 1691 854 0.26 Ireland 1290 859 0.20
o o1 EIRCOM FINANCE 2.625% 19-
2 588 000 ?;?éx;{;\;(;xz?lnco SPA 5.125% 21 EUR 2670263 041 1299000 [s0o 027 EUR 1290 859 0.20
% 21- .
1712 000 ?SL/J&I/“Z%ZCSLOSURES 3.250% 21 EUR 1716711 0.26 Convertible bonds 10 818 026 1.67
3006 000 KEDRION SPA 3.375% 21-15/05/2026 EUR 2989 990 0.46 Italy 8015759 1.24
4982 000 NEXI 2.125% 21-30/04/2029 EUR 4923 144 0.76 3000 000 ;255;%1\24&&“ 1.125% 15- EUR 8015 759 124
4242000 PIAGGIO & C 3.625% 18-30/04/2025 EUR 4315975 0.66
2300 000 PRO-GEST SPA 3.250% 17-15/12/2024 EUR 2199457 034 France 2802 267 0.43
°, x
2643 000 REKEEP SPA 7.250% 21-01/02/2026 EUR 2845 808 0.44 33722 fﬁf;)?\] ‘;";’8;‘\’4 1(: 10265/ (}/O/f;’f)i/cl;’/;LAT EUR 1670486 0.26
o o 1125% 17-
2200 000 ?g)/glll/\ggzl;OLDlNG 3.750% 20. EUR 2200 455 034 24490 (R AT EUR 1131781 0.17
% 21- .
7517000 [LLECOMITALIAL625% 21 EUR 7388 417 113 Floating rate bonds 84 957 301 13.04
Luxembourg 29641845 #33 3900 000 ABEIJ:QSe Fglliligggfj ggzs/zoel FRN EUR ? 33 2:5242%2 36(95(2
2750 000 “*RCELORMITTAL 4.250% 19- UsD 2564 523 0.39 § )
16/07/2029 1500 000 IPD 3 BV 20-01/12/2025 FRN EUR 1521 656 0.23
2285000 B&M EUROPEAN 3.625% 20-15/07/2025  GBP 2735433 0.42 1000 000 REPSOL INTL FIN 20-31/12/2060 FRN EUR 1 060 358 016
CRYSTAL ALMOND S 4.250% 19-
5079000 o 00a ’ EUR 5189722 0.80 1877 000 REPSOL INTL FIN 20-31/12/2060 FRN EUR 2062 854 0.32
2 775 000 DANA FIN LUX SAR 3.000% 21- EUR 2847819 0.44 3200 000 TELEFONICA EUROP 16- EUR 3273 620 0.50

15/07/2029

31/12/2049 FRN

The accompanying notes form an integral part of these financial statements
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BNP PARIBAS FUNDS SICAYV Euro High Yield Bond

Securities portfolio at 30/06/2021

Expressed in EUR

1 0,
Quantity Denomination Quotation Market value % of met
currency assets
TELEFONICA EUROP 17-
2500 000 31/12/2049 FRN EUR 2553 657 0.39
TELEFONICA EUROP 18-

200 000 31/12/2049 FRN EUR 206 596 0.03
3379 000 UNITED GROUP 19-15/05/2025 FRN EUR 3370 546 0.52
2000 000 WINTERSHALL FIN 21-20/01/2170 FRN EUR 1972279 0.30
5500 000 WINTERSHALL FIN 21-20/07/2169 FRN EUR 5478 633 0.84

Italy 22414 533 3.43
1052 000 BRUNELLO BIDCO 21-15/02/2028 FRN EUR 1049 654 0.16
CEDACRI MERGECO 21-
1582 000 15/05/2028 FRN EUR 1590 772 0.24
6700 000 ENI SPA 21-31/12/2061 FRN EUR 6736 321 1.03
1100 000 FABRIC BC SPA 18-30/11/2024 FRN EUR 1100 206 0.17
3610 000 FABRIC BC SPA 20-31/08/2026 FRN EUR 3613 008 0.55
1890 000 GUALA CLOSURES 18-15/04/2024 FRN EUR 1889 291 0.29
4400 000 SOFIMA HOLDING 20-15/01/2028 FRN EUR 4412 407 0.68
2000 000 UNICREDIT SPA 14-29/12/2049 FRN EUR 2022874 0.31
France 21486 728 3.32
2200 000 ELEC DE FRANCE 14-22/07/2049 FRN GBP 2907 860 0.45
4800 000 ELEC DE FRANCE 20-31/12/2060 FRN EUR 5010 805 0.77
9000 000 ELEC DE FRANCE 21-31/12/2061 FRN EUR 9043 731 1.40
2000 000 RCI BANQUE 19-18/02/2030 FRN EUR 2011 144 0.31
2500 000 VEOLIA ENVRNMT 20-20/04/2169 FRN EUR 2513188 0.39
Spain 5543 008 0.85
5400 000 BANCO SABADELL 17-31/12/2049 EUR 5543 008 0.85
Luxembourg 4026795 0.62
3000 000 HELLAS II 06-31/12/2049 FRN DFLT EUR 0 0.00
HELLAS TEL FIN 06-15/07/2015
2228783 FRN DELT EUR 223 0.00
PAPER INDUSTRIES 20-
1 666 666 01/03/2025 FRN EUR 1296 874 0.20
2711000 SES 21-31/12/2061 FRN EUR 2729 698 0.42
Sweden 3551083 0.55
1608 000 SAMHALLSBYGG 20-31/12/2060 FRN EUR 1607 370 0.25
VERISURE HOLDING 20-
1910 000 15/04/2025 FRN EUR 1943 713 0.30
United Kingdom 2563 749 0.39
MARKS & SPENCER 19-
2060 000 10/07/2027 ERN GBP 2563 749 0.39
Other transferable securities 4127 000 0.63
Bonds 4127 000 0.63
Iceland 4127000 0.63
TEVA PHARMACEUTICAL F 4.500%
4 000 000 18-01/03/2025 EUR 4127 000 0.63
Shares/Units in investment funds 62 814 639 9.65
Luxembourg 62 814 639 9.65
BNP PARIBAS INSTICASH EUR 1D
525 004.97 SHORT TERM VNAYV - X CAP EUR 62 814 639 9.65
Total securities porffolio 648386406  99.54

The accompanying notes form an integral part of these financial statements
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BNP PARIBAS FUNDS SICAYV Euro High Yield Short Duration Bond

Securities portfolio at 30/06/2021

Expressed in EUR

. N uotation % of net . . uotation % of net
Quantity Denomination Q Market value ° Quantity Denomination Q Market value °
currency assets currency assets
v - O7RTR
Transferable securities admitted to an 2000000 SBAY FOCROWINC7.000% 18 usp 1831 626 0.92
official stock exchange listing and/or 174 943 295 87.96 1000 000 gll/ngggsENERGYIWSO% 15- USsD 858 221 0.43
fraded on another regulated market KRONOS INTL INC 3.750% 17-
400000 o000 os EUR 407733 0.21
Bonds 139 639 361 70.20 LIVE NATION ENT 4.750% 19
1300000 {51 00052 Haiiae UsD 1135952 0.57
United Kingdom 36 482 284 18.35
g S 2000 000 MATTEL INC 5.875% 19-15/12/2027 UsD 1838266 0.92
ALGECO GLOBAL 6.500% 20-
860000 | <105 5023 EUR 877 435 0.44 MPT OP PTNR/FINL 2.500% 21-
715 000 GBP 847911 0.43
ALGECO SCOTSMAN 6.500% 18- 24/03/2026
860000 /05 7023 EUR 877281 0.44 MPT OP PTNR/FINL 3.325% 17-
800 000 EUR 863 510 0.43
ARQIVA BROAD FIN 6.750% 18- 24/03/2025
1119000 30,09/5023 GBP 1336858 0.67 SCIENTIFIC GAMES 5.500% 18-
938000 {5/00 06 EUR 954917 0.48
°, "
500 000 BAA SH PLC 5.750% 14-03/03/2025 GBP 639 560 0.32 000 000 TENET HEALTHCARE 6.750% 15- s 016772 .
900 000 EC FINANCE 2.375% 17-15/11/2022 EUR 886 976 0.45 15/06/2023 -
699 533 ENQUEST PLC 7.000% 16-15/10/2023 UsD 549 485 0.28 894 000 TENNECO INC 5.000% 16-15/07/2026 USD 748 920 0.38
900 000 FCE BANK PLC 1.134% 15-10/02/2022 EUR 903 745 0.45 100 000 ?géIEgZI;IRLINES 4.375% 21- USD 87291 0.04
GATWICK AIRPORT 4.375% 21- )
1809000 (06 GBP 2128 964 1.07 1 000 000 Iljsljé}"/l;ODZgONT HLDG 4.875% 19- USD 474 863 044
INEOS QUATTRO FI 2.500% 21-
275000 o000 e EUR 277291 0.14 1500 000 mI;IB(I;I;ZM WORLDWIDE 4.250% 12- USb L 281 305 0.64
INEOS QUATTRO FI 3.750% 21-
229 000 EUR 235410 0.12
11 IfI/TOZ%(())ZISSOLIDAT 0.500% 19 The Netherlands 17597 383 8.85
. o - 0, -
1800000 000 ~0>o EUR 1746 964 0.88 700 000 ?g/((ﬁlsz()?sCOATING 3.750% 16 EUR 711 988 0.36
0, -
2825 000 IlTS%EQZENERGY N9.375% 19 UsD 2471211 1.24 1300 000 DUFRY ONE BV 2.500% 17-15/10/2024 EUR 1292 433 0.65
0, _ 0, -
1 800 000 é@ggj/ﬁg;mn ROVER 3.875% 15 GBP 5 132 345 107 300 000 INTERTRUST 3.375% 18-15/11/2025 EUR 306 237 0.15
°, -
125 00y JAGUAR LAND ROVER 5.000% 14 o . o 414000 IPD 3 BV 5.500% 20-01/12/2025 EUR 429939 0.22
15/02/2022 : 420 000 LOUIS DREYF 2.375% 20-27/11/2025 EUR 444 815 0.22
800 000 Jlf;cl'gf;(g }AND ROVR 5.875% 19- EUR 878 612 0.44 1000 000 METINVEST BV 5.625% 19-17/06/2025 EUR 1056 125 0.53
NOBIAN FINANCE B 3.625% 21-
0, -
1530 000 OKIC/?2 g(l;,zUSTAG UK FI 9.875% 20 USD 427 136 o 900000 0200 EUR 897 846 0.45
OI EUROPEAN GRP 3.125% 16-
o, "
1 400 000 gg(]i)]?;)(z)é(ES GROUP 5.125% 16 GRP 1714 508 0.86 800000 1511 1h02s EUR 827 040 0.42
SAIPEM FIN INTL 3.375% 20-
0, -
1 300 000 gféﬁgggg SPENCER 4.250% 16 GBP L 607 944 081 800000 0506 EUR 832 669 0.42
SAIPEM FIN INTL 3.750% 16-
°, -
2 400 000 11\%%};2285‘ SPENCER 6.000% 12 GBP 3141215 150 2000 000 (cio0 503 EUR 2119599 1.07
SELECTA GROUP BV 8.000% 20-
0, _
772 000 x%{gLOZASN FINANCE 6.750% 18 GBP 21 005 041 370000 00y EUR 373 700 0.19
TEVA PHARM FNC 6.000% 20-
1074 000 PREMIER FOODS 3.500% 21-15/10/2026 ~ GBP 1250 664 0.63 2000000 51/01/2025 EUR 2156 000 1.08
257 000 RAC BOND CO 5.000% 17-06/11/2022 GBP 298 981 0.15 1 600 000 TE&?"/ PEAE%OA/S(])E;;HCAL ENC EUR 1498 300 0.75
1 710 000 ROLLS-ROYCE PLC 0.875% 18- EUR | 682 869 0.85 125% 16-
0910512004 . 1 750 000 TEVA PHARMACEUTICAL FNC EUR 1710 953 0.86
1.250% 15-31/03/2023 :
400 000 ROLLS-ROYCE PLC 4.625% 20- EUR 436137 0.22 -
16/02/2026 - 600 000 UNITED GROUP 4.875% 17-01/07/2024 EUR 606 721 031
410 000 gf/g;}f(g?ﬁ PUB 8.250% 20- GBP 498 971 0.25 2300 000 ZF EUROPE 1.250% 19-23/10/2023 EUR 2333018 117
0, -
571 000 gf/g;?ocz)gm{ PLC 3.875% 20 EUR 595 824 030 France 15985 341 8.03
TALKTALK TELECOM 3.875% 20. 1500 000 BANUAY ENTERTAIL3.300% 20- EUR 1512842 0.76
940000 50 s R GBP 1077 955 0.54 01/03/2025 :
TULLOW OIL PLC 10.250% 21 2300 000 CASINO GUICHARD 4.561% 13- EUR 5383 023 120
2000000 | oo o6 Bt uUsD 1768 699 0.89 25/01/2023 '
1 300 000 CASINO GUICHARD 6.625% 20- EUR 1374211 0.69
1109 760 UNIQUE PUB FIN 7.395% 99-28/03/2024  GBP 1384 857 0.70 15/01/2026 -
304 000 VICTORIA PLC 3.625% 21-24/08/2026 EUR 307 781 0.15 849 000 CGG SA 7.750% 21-01/04/2027 EUR 878 165 0.44
. 2500 000 CMA CGM SA 5.250% 17-15/01/2025 EUR 2553 561 1.28
United Stafes of 1000 000 CMA CGM SA 7 5000/o 20-15/01/2026 EUR 1111 467 0.56
America 23005 232 12.33 700 000 FAURECIA 2 ozéﬂ/ 180 15;00/2025 EUR 709 017 0'36
1500 000 “ALBERTSONS COS 3.500% 20- USD 1299 620 0.65 e ’
15/02/2023 500 000 FAURECIA 3.125% 19-15/06/2026 EUR 516 676 0.26
AMERICAN AXLE & MFG HOLDINGS
1800000 e o 51032006 USD 1567 164 0.79 300 000 LOXAM SAS 3.250% 19-14/01/2025 EUR 301982 0.15
BANFF MERGER SUB 9.750% 18- MOBILUX FINANCE 4.250% 21-
1000000 (1700006 usD 887 512 0.45 504000 | <027008 EUR 504 101 0.25
BOYD GAMING CORP 4.750% 20- RUBIS TERMINAL 5.625% 20-
800 000 011212027 USD 698 204 0.35 1343 000 15/05/2025 EUR 1414 352 0.71
CLEVELAND-CLIFFS 9.875% 20- TEREOS FIN GROUP 4.125% 16-
728 000 17/10/2005 USD 718 423 0.36 2700 000 16/06/2023 EUR 2725944 1.37
350 000 COTY INC 4.000% 18-15/04/2023 EUR 347 030 0.17 Italy 10138 172 5.00
600 000 COTY INC 4.000% 18-15/04/2023 EUR 594953 0.30 1334000 ALMAVIVA 7.250% 17-15/10/2022 EUR 1356 663 0.68
% 21- B
1000 000 COTY INC 5.000% 21-15/04/2026 s8] 855 030 0.43 2022 000 ?51?(1;;[}\%%2 ?lDCO SPA 5.125% 21 EUR 5086 272 105
2000 000 EMC CORP 3.375% 13-01/06/2023 UsD 1751767 0.88
FORD MOTOR O cf)s $00% 20 243 000 GUALA CLOSURES 3.250% 21- EUR 243 669 012
726 000 51 042003 U0 20 usD 683 177 0.34 15/06/2028 :
1 000 009 FORD MOTOR CO 9.000% 20- SD 39 607 o2 988 000 KEDRION SPA 3.375% 21-15/05/2026 EUR 982 738 0.49
22/04/2025 - 560 000 PRO-GEST SPA 3.250% 17-15/12/2024 EUR 535520 0.27
FORD MOTOR CRED 2.748% 20-
1622000 | 41000 GBP 1915458 0.96

The accompanying notes form an integral part of these financial statements
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BNP PARIBAS FUNDS SICAYV Euro High Yield Short Duration Bond

Securities portfolio at 30/06/2021

Expressed in EUR

1 0, 1 0,
Quantity Denomination Quotation Market value % of met Quantity Denomination Quotation Market value % of met
currency assets currency assets
664 000 REKEEP SPA 7.250% 21-01/02/2026 EUR 714 952 0.36 .
SALINI IMPREGILOOI 750% 17- Convertible bonds 882132 0.44
2400000 50> 0 : EUR 2372657 1.19 £
TELECOM ITALIA 5.303% 14- rance 494 908 0.25
2000000 5 <o usD 1845 701 0.93 15916 ELIS SA 0.000% 17-06/10/2023 CV FLAT ~ EUR 494 908 0.25
Luxembourg 9821414 4.95 United Kingdom 387224 0.19
165 000 B&M EUROPEAN 3.625% 20-15/07/2025  GBP 197 526 0.10 400 000 III;I/TIII/;%I;SC%UDATED 0.625% 15- EUR 387224 0.19
CIRSA FINANCE IN 4.750% 19-
2000 000 EUR 2005 245 1.01
22/05/2025 Floating rate bonds 34421802 17.32
CRYSTAL ALMOND S 4.250% 19-
1252 000 EUR 1279 294 0.64
15/10/2024 ! Italy 10611 653 5.33
1100 000 ?53;%5 AUTOMOCION 3.250% 18- EUR 1114423 0.56 1000 000 ASSICURAZIONI 07-29/12/2049 FRN GBP 1202058 0.60
L 482 000 11-155/1130}/7;1(;121%6NCE SARL 5.625% 21- EUR L2391 077 1200 000 BANCO BPM SPA 19-31/12/2049 FRN EUR 1369 490 0.69
STENA INTERNATIO 3.750% 20. 500 000 BANCO BPM SPA 20-31/12/2060 FRN EUR 531420 0.27
.750% 20-
600000 oo moas EUR 597 252 030 468 000 g:/([));?zco}; h};ll]sNRGECO 21- EUR 470 595 024
1200 000 STENA INTERNATIO 5.750% 14- USD 1 046 357 0.53
01/03/2024 - 500 000 FABRIC BC SPA 18-30/11/2024 FRN EUR 500 094 0.25
2000 000 gﬁﬁgfz\olzﬁTERNATlo 5.750% 14- USsD 1743 929 0.88 500 000 FABRIC BC SPA 20-31/08/2026 FRN EUR 500417 0.25
120 000 GUALA CLOSURES 18-15/04/2024 FRN ~ EUR 119 955 0.06
300 000 SUMMER BC HOLDCO 5.750% 19- EUR 313476 016
31/10/2026 2000 000 INTESA SANPAOLO 17-31/12/2049 FRN  EUR 2192 546 1.10
Germany 9200317 4164 800 000 INTESA SANPAOLO 20-31/12/2060 FRN  EUR 796 491 0.40
400 000 ?517(1))7%{0 ;’fOPERTIES SA 1.500% 17- EUR 392 046 020 1500 000 UNICREDIT S.P.A. 17-31/12/2049 FRN EUR 1613719 0.81
CHEPLAPHARM ARZN 3.500% 20- 1300 000 UNICREDIT SPA 14-29/12/2049 FRN EUR 1314 868 0.66
900000 11057027 EUR 908 241 0.46
The Netherlands 9916 836 1.99
410000 CT INVESTMENT 5.500% 21-15/04/2026 ~ EUR 419 576 0.21 1 800000 ABERTIS FINANCE 2031/12/2060 FRN EUR 1860315 094
| 400 000 DT LUFTHANSA AG 2.875% 21- EUR | 426 095 o ) ’
11/02/2025 : 370 000 IPD 3 BV 20-01/12/2025 FRN EUR 375 342 0.19
349 000 ?;}H?%E?THAL GMBH 3.625% 21- EUR 358 496 0.18 1000 000 KONINKLIJKE KPN 19-08/02/2168 FRN  EUR 1013 801 0.51
REPSOL INTERNATIONAL FINANCE
0, -
765 000 NIDDA HEALTHCARE 3.500% 20 EUR 758 421 0.38 1700000 &2/ o< bR EUR 1855 690 0.93
30/09/2024 TELEFONICA EUROP 14-
o, -
2 409 000 TSL/S;%;;ZG GMBH 5.375% 17 EUR 2422953 122 1000000 51700 ag FRN EUR 1112173 0.56
TELEFONICA EUROP 16-
800 000 PRESTIGEBIDCO 6.250% 16-15/12/2023  EUR 810943 0.41 800000 31157049 FRN EUR 818 405 041
1000 000 SCHAEFFLER AG 2.750% 20-12/10/2025  EUR 1067 538 0.54 1690 000 UNITED GROUP 19-15/05/2025 FRN EUR 1685772 0.85
600 000 ZF FINANCE 3.000% 20-21/09/2025 EUR 636 008 0.32 1200 000 WINTERSHALL FIN 21-20/07/2169 FRN  EUR 1195338 0.60
Mexico 4443 305 2.23 Spain 3956 804 1.99
1000 000 CEMEX SAB 2.750% 17-05/12/2024 EUR 1013 088 0.51 1400 000 BANCO BILBAO VIZ 17-31/12/2049 EUR 1456 181 0.73
2200 000 {’?/(T);‘/%Z%OS MEXICA 5.125% 16- EUR 2313 850 116 1600 000 BANCO SABADELL 17-31/12/2049 EUR 1642373 0.83
. 800 000 CAIXABANK 18-31/12/2049 FRN EUR 858 250 0.43
1 200 000 PETROLEOS MEXICA 6.875% 20 USD 1116 367 0.56
16/10/2025
France 3838656 1.94
Canada 3099211 1.57 400 000 ACCOR 19-31/12/2059 FRN EUR 391 406 0.20
PANTHER BF AGG 2 4.375% 19-
3000 000 EUR 3099 211 1.57 CASINO GUICHARD 14-
15/05/2026 1400000 02" > >3 FRN EUR 1364519 0.69
Spain 2464 296 1.4 1600 000 ELEC DE FRANCE 13-29/12/2049 FRN GBP 2082731 1.05
EDREAMS ODIGEO SA 5.500% 18- . .
785000 11 /09/2023 EUR 778 913 0.39 United Klngdom 3010503 1.52
1687 000 NH HOTEL GRP 4.000% 21-02/07/2026 EUR 1 685 383 0.85 500 000 BARCLAYS PLC 17-31/12/2049 GBP 628 268 0.32
1500 000 BARCLAYS PLC 18-31/12/2049 FRN UsD 1388979 0.70
Denmark 1723878 0.86
1000 000 DEUCE FINCO 21-15/06/2027 FRN EUR 993 256 0.50
450 000 TDC A/S 3.750% 12-02/03/2022 EUR 462 563 0.23
1000 000 TELE DANMARK 5.625% 11-23/02/2023  GBP 1261315 0.63 Belgium 1696 998 0.85
. 1600 000 KBC GROUP NV 18-31/12/2049 FRN EUR 1696 998 0.85
Finland 1292019 0.65
1500 000 NOKIA OYJ 3.375% 17-12/06/2022 UsD 1292019 0.65 Germany 881526 0.44
COMMERZBANK AG 20-
Czech Republic 1194246 0.60 800000 31212060 FRN EUR 881 526 0.44
SAZKA GROUP AS 3.875% 20-
667 000 15/02/2027 EUR 670 127 0.34 Sweden 508 826 0.26
SAZKA GROUP AS 4.125% 19- VERISURE HOLDING 20-
514000 504112024 EUR 524 119 0.26 500000 4 <040025 FRN EUR 508 826 0.26
Poland 445 880 0.22 |Shares/Units in investment funds 19632303 9.88
443 000 INPOST SA 2.250% 21-15/07/2027 EUR 445 880 0.22
Austria 400 950 0.20 Luxembourg 19632 303 9.88
o 10. ) BNP PARIBAS INSTICASH EUR 1D
400 000 ??/gf/lzg/;g 1ER HOL 3.125% 19 EUR 400 950 0.20 16408686 sHORT TERM VNAV - X CAP EUR 19632303 988
Jersey Island 245 433 o.17 |Total securities portfolio 194575598 97.84
AA BOND CO LTD 6.500% 21-
286000 3000 GBP 345 433 0.17

The accompanying notes form an integral part of these financial statements
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BNP PARIBAS FUNDS SICAYV Euro Inflation-Linked Bond

Securities portfolio at 30/06/2021

Expressed in EUR

. L uotation % of net
Quantity Denomination Q Market value °
currency assets
Transferable securities admitted to an
official stock exchange listing and/or 2221194980 93.61
fraded on another regulated market
Bonds 222 194 980 93.61
France 91139 923 38.38
1821 245 FRANCE O.A.T. 0.100% 16-25/07/2047 EUR 2 305 666 0.97
5911 009 FRANCE O.A.T. 0.100% 17-01/03/2028 EUR 6563 309 2.77
3513 662 FRANCE O.A.T. 0.100% 19-01/03/2029 EUR 3967223 1.67
11 654 493 FRANCE O.A.T. 0.100% 20-01/03/2026 EUR 12 675 582 5.34
2278 160 FRANCE O.A.T. 0.100% 20-01/03/2036 EUR 2 684 002 1.13
8 697 827 FRANCE O.A.T. 0.100% 21-25/07/2031 EUR 10 035 074 423
FRANCE O.A.T.I/L 0.100% 15-
5026 265 01/03/2025 EUR 5347 494 2.25
FRANCE O.A.T.I/L 0.100% 18-
1387 474 25/07/2036 EUR 1656 644 0.70
FRANCE O.A.T.I/L 1.800% 07-
14 178 020 25/07/2040 EUR 22512475 9.47
FRANCE O.A.T.I/L 1.850% 11-
2147614 25/07/2027 EUR 2634 184 1.11
FRANCE O.A.T.J/L 2.100% 07-
8733318 25/07/2023 EUR 9428 490 3.97
FRANCE O.A.T.I/L 3.150% 02-
2845819 25/07/2032 EUR 4371932 1.84
FRANCE O.A.T.I/L 3.400% 99-
4907 496 25/07/2029 EUR 6957 848 2.93
Italy 75 343 590 31.76
1685 702 ITALY BTPS 0.400% 19-15/05/2030 EUR 1 820 651 0.77
18 742 253 ITALY BTPS 0.650% 20-15/05/2026 EUR 20214 190 8.52
1839 554 ITALY BTPS I/L 0.150% 21-15/05/2051 EUR 1710 169 0.72
3163 883 ITALY BTPS I/L 1.250% 15-15/09/2032 EUR 3741133 1.58
6 783 407 ITALY BTPS I/L 1.300% 17-15/05/2028 EUR 7727 364 3.26
9606 491 ITALY BTPS I/L 2.350% 04-15/09/2035 EUR 12 997 702 5.48
14 104 755 ITALY BTPS I/L 2.350% 14-15/09/2024 EUR 15 803 285 6.66
7282709 ITALY BTPS I/L 2.550% 09-15/09/2041 EUR 10 809 749 4.55
424 527 ITALY BTPS I/L 3.100% 11-15/09/2026 EUR 519 347 0.22
Germany 28 732 945 12.10
DEUTSCHLAND I/L 0.100% 12-
965 676 15/04/2023 EUR 991 819 0.42
DEUTSCHLAND I/L 0.100% 15-
3426 738 15/04/2046 EUR 4890 127 2.06
DEUTSCHLAND I/L 0.500% 14-
18 935 880 15/04/2030 EUR 22850999 9.62
Spain 26978 522 11.37
2018 899 SPAIN I/L BOND 0.150% 18-30/11/2023 EUR 2113 767 0.89
2923 358 SPAIN I/L BOND 0.650% 17-30/11/2027 EUR 3313207 1.40
5067 635 SPAIN I/L BOND 0.700% 18-30/11/2033 EUR 6 022 344 2.54
5667 706 SPAIN I/L BOND 1.000% 15-30/11/2030 EUR 6798 262 2.86
7768 525 SPAIN I/L BOND 1.800% 14-30/11/2024 EUR 8 730 942 3.68
Total securities portfolio 222194980  93.61

The accompanying notes form an integral part of these financial statements
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BNP PARIBAS FUNDS SICAV Euro Medium Term Bond

Securities portfolio at 30/06/2021

Expressed in EUR

. N uotation % of net . Lo uotation % of net

Quantity Denomination Q Market value ° Quantity Denomination Q Market value °

currency assets currency assets

" - Ve 14
Transferable securities admitted to an 600 000 S-SFAY FERRE FRA2.625% 14 EUR 676 634 0.15
official stock exchange listing and/or 431373 201 97.40 700 000 SAFRAN SA 0.125% 21-16/03/2026 EUR 700 994 0.16
traded on another regulated market 1000 000 SANOFI 1.000% 20-01/04/2025 EUR 1043 583 0.24
Bonds 401 198 167 90.60 900 000 SFIL SA 0.000% 20-23/11/2028 EUR 900 599 0.20

0, -
2000 000 S(aafTE GENERALE 0.125% 21 EUR 1975714 0.45

france 96610416 21.85 &gé%%mmmuEuwvw
700 000 ATOS SE 0.750% 18-07/05/2022 EUR 704 866 0.16 1900 000 50 2004 e EUR 1964 508 0.44

3100 000 AUCHAN SA 2.875% 20-29/01/2026 EUR 3450 599 0.78 522 000 SODEXO 2.500% 14-24/06/2026 EUR 586 185 0.13

1400 000 AUCHAN SA 3.250% 20-23/07/2027 EUR 1 622 568 0.37 900 000 SUEZ 0.000% 21-09/06/2026 EUR 896 860 0.20

1500 000 BNP PARIBAS 1.000% 17-29/11/2024 EUR 1535737 0.35 4 600 000 UNEDIC 0.100% 20-25/11/2026 EUR 4682 354 1.06

2786 000 BNP PARIBAS 1.000% 18-17/04/2024 EUR 2871788 0.65 4300 000 UNEDIC 1.250% 17-28/03/2027 EUR 4 660 189 1.05
600 000 BNP PARIBAS 1.125% 19-28/08/2024 EUR 621 859 0.14 300 000 VALEO SA 1.625% 16-18/03/2026 EUR 310 636 0.07

1200 000 BPCE 0.010% 21-14/01/2027 EUR 1188 601 0.27 900 000 VALEO SA 3.250% 14-22/01/2024 EUR 968 241 0.22
700 000 BPCE 0.125% 19-04/12/2024 EUR 706 557 0.16

Italy 77 476 958 17.47

4700 000 BPCE 0.875% 18-31/01/2024 EUR 4815285 1.09

1400 000 21 RETE GAS SPA 3.000% 14-16/07/2024  EUR 1526 487 0.34
900000 BPCE 1.000% 19-01/04/2025 EUR 930054 021 1862 000 ACEA SPA 2.625% 14-15/07/2024 EUR 2001 358 0.45
600 000 CAISSE FR DE FIN 0.010% 20- EUR 607 872 014 ACOUIRENTE UI\})I ) ;3000/ i ’
07/05/2025 : 836 000 5 /(?2 12026 St EUR 923 345 0.21
600 000 CAPGEMINI SE 1.625% 20-15/04/2026 EUR 643 097 0.15
05/ 4200000 ENI S.P.A. 1.750% 15-18/01/2024 EUR 4402 878 0.99
1900 000 CARMILA SA 1.625% 20-30/05/2027 EUR 1943 444 0.44 )
021 1488000 INTESA SANPAOLO 0.625% 21- EUR 1485295 0.34
CARREFOUR BANQUE 0.107% 21 24/02/2026
400 000 EUR 400 556 0.09
14/06/2025 115 000 INTESA SANPAOLO 1.125% 15- EUR 116 099 0.03

1500 000 CARREFOUR SA 0.875% 18-12/06/2023 EUR 1527033 0.34 04/03/2022 :

600 000 CARREFOUR SA 2.625% 20-15/12/2027 EUR 688 511 0.16 1 800 000 1212/{)';/52%255’*” AOLO 2.125% 20- EUR 1931943 0.4

CIE DE ST GOBAIN 1.750% 20- % 14-
1000000 (12040053 EUR 1032331 0.23 2241 000 III;I};)?/SZAOZSZANPAOLO 3.500% 14 EUR 2288 502 0.52
0 -

1300 000 Ocﬁgs%égUEL ARKEA 0.875% 20 EUR 1349 090 0.30 1513 000 ITALGAS SPA 0.000% 21-16/02/2028 EUR 1471 486 0.33
0 -

900 000 %{(1))4 }\;l(l)Jz”l("UEL ARKEA 1.625% 19- EUR 955 610 022 7200 000 ITALY BTPS 0.000% 21-01/04/2026 EUR 7164 720 1.62
0 -

- 00 000 CREDIT AGRICOLE HOME 0.375% 16- e - oes 5100 000 ITALY BTPS 0.300% 20-15/08/2023 EUR 5165 484 1.17

24/03/2023 - 13 710 000 ITALY BTPS 0.350% 19-01/02/2025 EUR 13924972 3.13

600 000 DANONE 0.000% 21-01/12/2025 EUR 602 430 0.14 12 600 000 ITALY BTPS 0.500% 20-01/02/2026 EUR 12 846 708 2.89
900 000 21353(11/1;0?;159 LOCAL 0.000% 21- EUR 901 468 0.20 1714 000 ITALY BTPS 1.850% 17-15/05/2024 EUR 1814852 0.41
. 11914 000 ITALY BTPS 1.850% 20-01/07/2025 EUR 12 802 070 2.89

1 400 000 DEXIA CRED LOCAL 0.010% 20 EUR L 409257 032 g
22/01/2027 3200000 ITALY BTPS 2.100% 19-15/07/2026 EUR 3515584 0.79
DEXIA CRED LOCAL 0.625% 19-

4400000 [0 6 & EUR 4562 286 1.03 1947 264 ITALY BTPS I/L 0.550% 18-21/05/2026 EUR 2043216 0.46
DEXIA CRED LOCAL 1.250% 14- UNICREDIT S.P.A. 6.950% 12-

4900000 50 o0 EUR 5160 880 1.17 467000 3102022 EUR 508 675 0.11
DEXIA CRED LOCAL 1.250% 15- UNIONE DI BANCHE 1.625% 19-

2 000 000 2711012095 EUR 2 126 989 0.48 1478 000 21/04/2025 EUR 1543 284 0.35

0, -
4600000 PPN CREDITLOCAL 0.250% 17 EUR 4632437 1.05 Germany 47311428 10.67
- 0, -

1700 000 ELEC DE FRANCE 4.625% 09- EUR 1 956 570 044 9000 000 BUNDESOBL-120 0.000% 20-10/10/2025 ~ EUR 9255 420 2.09
11/09/2024 1 610 000 BUNDESREPUBLIK DEUTSCHLAND EUR L 657817 037
ESSILORLUXOTTICA 0.000% 19- 0.000% 16-15/08/2026 ’

2200 000 EUR 2212231 0.50
27/05/2023 12 488 905 DEUTSCHLAND I/L 0.100% 15- EUR 13 665 734 3.08
ESSILORLUXOTTICA 0.250% 20- 15/04/2026 ’

800000 =% EUR 810377 0.18
05/01/2024 575000 E.ON SE 0.000% 19-24/10/2022 EUR 577 122 0.13
0, -

6920 000 FRANCE O.A.T. 1.750% 14-25/11/2024 EUR 7469 932 1.69 | 568 000 E.ON SE 0.375% 20-20/04/2023 EUR | 584 599 036

1000 000 HSBC FRANCE 0.250% 19-17/05/2024 EUR 1012 804 0.23 0 16.

2000 000 HENKEL AG & €0 0.000% 16 EUR 2001013 0.45

1000 000 JCDECAUX SA 2.000% 20-24/10/2024 EUR 1058 132 0.24 13/09/2021

1000 000 JCDECAUX SA 2.625% 20-24/04/2028 EUR 1112608 025 2100000 KFW 0.010% 19-05/05/2027 EUR 2136355 048

- 4800 000 KFW 0.125% 17-15/01/2024 EUR 4883202 1.10
700 000 ]1“20%‘/“21;?6“ POSTAL 0.250% 19 EUR 706 892 0.16 %
LA BANQUE POSTALE 0.500% 16 5400 000 KFW 0.375% 18-23/04/2025 EUR 5572 650 1.26

1600000 1¢/017003 o EUR 1623917 0.37 4800 000 KFW 0.625% 15-04/07/2022 EUR 4860 252 1.10
696 000 LA POSTE 4.375% 03-26/06/2023 EUR 761 744 0.17 300 000 SCHAEFFLER AG 2.750% 20-12/10/2025  EUR 320261 0.07
900 000 LA POSTE SA 0.000% 21-18/07/2029 EUR 875 555 0.20 800 000 ;’{‘?é‘ng?gf TOWERS 0.000% 21- EUR 797 003 0.18
700 000 LA POSTE SA 0.375% 19-17/09/2027 EUR 709 866 0.16
900 000 ORANGE 0.000% 19-04/09/2026 EUR 897 998 0.20 Spain 38914 894 8.80

0, -

1000 000 ORANGE 0.000% 21-29/06/2026 EUR 1000 466 0.23 11500000 gi;éé iﬁ;‘fﬁg;ﬁ%gé&;?ﬁg/ 2024 EUR 1499782 0.34
400 000 ORANGE 0.500% 19-15/01/2022 EUR 401 697 0.09 800000 1'}/009028 e EUR 793 049 0.18
500 000 ORANGE SA 3.375% 10-16/09/2022 EUR 522 746 0.12 1800 000 BANCO SANTANDER 0.250% 19- EUR 1818419 0.41

1 100 000 PERNOD RICARD SA 0.000% 19- EUR | 104 749 0.5 IIBZ(I)\%Z(())ZS‘; NTANDER 1.375% 20
24/10/2023 ’ 800 000 (% 6 375% 20- EUR 838 381 0.19

1 100 000 PERNOD RICARD SA 1.125% 20- EUR L 147 871 0.26
07/04/2025 : 700 000 BANKINTER SA 0.625% 20-06/10/2027 EUR 704 441 0.16

563 000 ;’?;85?;?“ FRANC 0.625% 19- EUR 572422 0.13 2400 000 BANKINTER SA 0.875% 19-05/03/2024 EUR 2460 388 0.56
N 742 000 BASQUE GOVT 1.250% 15-13/04/2023 EUR 763 708 0.17
200 000 PUBLICIS GROUPE 1.125% 14 EUR 200 601 0.05 Q o
16/12/2021
1215000 RCI BANQUE 1.125% 20-15/01/2027 EUR 1253299 0.28

The accompanying notes form an integral part of these financial statements
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BNP PARIBAS FUNDS SICAV Euro Medium Term Bond

Securities portfolio at 30/06/2021

Expressed in EUR

1 0, 1 0,
Quantity Denomination Quotation Market value % of met Quantity Denomination Quotation Market value % of met
currency assets currency assets
CAJA RURAL NAV 0.500% 15- )
2100000 c0s 09s EUR 2112817 0.48 Austria 12845157 201
FERROVIAL EMISIO 0.540% 20- HAA-BANK INTL AG 2.375% 12-
500 000 12/11/2028 EUR 502 603 0.11 2200 000 13/12/2022 EUR 2287778 0.52
0 1. ¥
1 931 000 INSTIT CRDT OFCL 0.000% 21 EUR | 941 585 044 1100 000 OMV AG 1.500% 20-09/04/2024 EUR 1149011 0.26
30/04/2027 5200 000 REPUBLIC OF AUSTRIA 0.000% 16- EUR 5265 032 19
900 000 KUTXABANK 0.500% 19-25/09/2024 EUR 912268 0.21 15/07/2023 :
1400 000 KUTXABANK 1.250% 15-22/09/2025 EUR 1486 343 034 3900 000 §OE/11’ (I)i%zlﬁc OF AUSTRIA 0.750% 16- EUR 4143286 0.94
7200 000 SPANISH GOVT 0.000% 20-30/04/2023 EUR 7266 744 1.64 . .
3750 000 SPANISH GOVT 0.000% 20-31/01/2025 EUR 3799 613 0.86 Nz IEIJQ\)I&/ thc/i I’ji gg%ﬁgml\] 10257 833 2.32
1600 000 SPANISH GOVT 0.050% 18-31/10/2021 EUR 1603 408 0.36 1000000 40004 17-01/03/2022 EUR 1005 500 023
6900 000 SPANISH GOVT 0.450% 17-31/10/2022 EUR 6993 633 1.58 1006 000 ?zlﬁgg(%leANCE PLC 0.250% 18- EUR 1007 462 0.23
860 000 SPANISH GOVT 0.600% 19-31/10/2029 EUR 886 832 0.20
| 675 000 FIAT CHRYSLER AU 3.375% 20- EUR L 776 867 0.40
1100 000 SPANISH GOVT 0.800% 20-30/07/2027 EUR 1157354 0.26 07/07/2023
0 20- FIAT CHRYSLER AU 3.750% 16-
1300 000 ;51652821\;1% EMIS 1.201% 20 EUR 1373 526 031 3100000 902 04 EUR 3 408 540 0.77
GLAXOSMITHKLINE 0.125% 20-
820 000 EUR 826 524 0.19
The Netherlands 30544 170 6.89 12/05/2023
ABN AMRO BANK NV 2.875% 16- HEATHROW FNDG 1.125% 21-
200 000 18/01/2028 EUR 208 444 0.05 1269 000 08/10/2030 EUR 1255149 0.28
% 20. _
2000 000 113‘1‘\/40\2// zl:é;\ISANCE NV 0.000% 20. EUR 5011123 0.45 974 000 STELLANTIS NV 0.625% 21-30/03/2027 EUR 977791 0.22
465 000 ?%%ZF&ZANCE NV 0.125% 19- EUR 467 467 0.11 Finland 10180 579 2.30
VW FIMANCE NV 0.500% 18 3300 000 FINNISH GOVT 0.500% 16-15/04/2026 EUR 3456 366 0.78
1424000 55112002 o EUR 1441 575 0.33 1400 000 FORTUM OYJ 0.875% 19-27/02/2023 EUR 1423372 0.32
2 509 009 SONTI-GUMMI FIN 1.125% 20- EUR 2590 798 0.58 2400 000 FORTUM OYJ 1.625% 19-27/02/2026 EUR 2553 695 0.58
25/09/2024 :
RAB — 570 000 FORTUM OYJ 2.250% 12-06/09/2022 EUR 586 677 0.13
1300 000 COOPERATIEVE 0.625% 19 EUR 1326976 0.30 0 17.
27/02/2024 NORDEA MORTGAGE 0.025% 17
1,800 000 EUR 1805 628 0.41
528 000 DANFOSS FIN 1BV 0.125% 21- EUR 526 888 o1z 24/01/2022
28/04/2026 : OP CORPORATE BK 0.375% 19-
349000 5o 004 EUR 354 841 0.08
904 000 EASYJET FINCO 1.875% 21-03/03/2028 EUR 905 356 0.20
1750 000 ENBW 0.125% 21-01/03/2028 EUR 1748 197 0.39 United States of
o )
1204 000 ENEL FIN INTL NV 0.000% 21 EUR 1189 262 027 America 8493 980 1.92
17/06/2027 AMERICAN HONDA F 0.350% 19-
ENEL INVESTMENT 5.250% 03- 1304000 51082022 EUR 1314641 0.30
700 000 EUR 786 028 0.18
29/09/2023 552 000 BOOKING HLDS INC 0.100% 21- EUR 553387 o012
2300 000 HEINEKEN NV 1.000% 16-04/05/2026 EUR 2408 798 0.54 08/03/2025 :
1200 000 ING GROEP NV 1.000% 18-20/09/2023 EUR 1232751 0.28 500 000 DANAHER CORP 1.700% 20-30/03/2024 EUR 524109 0.12
LEASEPLAN CORP 0.125% 19- FORD MOTOR CRED 3.021% 19-
1693000 500 0% EUR 1702 443 0.38 458000 (1035004 EUR 480 025 0.11
LEASEPLAN CORP 3.500% 20- MCDONALDS CORP 1.000% 16-
1900000 (o005 EUR 2139 467 0.48 2400000 <1 5003 EUR 2467273 0.56
NATURGY FINANCE 1.250% 20- MMS USA FIN INC 0.625% 19-
1000 000 15/01/2026 EUR 1052 806 0.24 3 100 000 13/06/2025 EUR 3154 545 0.71
PACCAR FINANCIAL 0.125% 19-
189,000 (20~ 092 ’ EUR 189 693 0.04 South Korea 8445 959 1.91
1300 000 RABOBANK 4.125% 12-14/09/2022 EUR 1365 988 0.31 3300 000 KHFC 0.010% 20-07/07/2025 EUR 3321178 0.75
% 20- 1182 000 KHFC 0.010% 21-29/06/2026 EUR 1187 411 0.27
1300 000 gf/fgggzaNTL FIN0.125% 20 EUR 1307752 0.30 &
3919000 REP OF KOREA 0.000% 20-16/09/2025 EUR 3937370 0.89
1000000 SHELL INTL FIN 1.125% 20-07/04/2024 EUR 1037231 0.23
3000000 SHELL INTL FIN 1.250% 15-15/03/2022 EUR 3035414 0.69 Japan 5768 863 1.30
©, -
900 000 SIEMENS FINAN 0.125% 20-05/06/2022 EUR 904 327 0.20 655000 ASAHI GROUP 0.010% 21-19/04/2024 EUR 656613 0.15
) 2474000 ASAHI GROUP 0.155% 20-23/10/2024 EUR 2487 841 0.56
947 000 TOYOTA MOTOR FIN 0.625% 18 EUR 065 386 022 o
26/09/2023 1538 000 MITSUB UFJ FIN 0.339% 19-19/07/2024 EUR 1558329 0.35
Ireland 20 642 609 4.64 1066 000 1;’%2%; 6F INANCIAL 0.184% 21- EUR 1066 080 024
320 000 FCA BANK IE 0.000% 21-16/04/2024 EUR 319 828 0.07 )
581000 FCA BANK IE 0.125% 20-16/11/2023 EUR 582 692 0.13 Belgium 4627 446 1.05
1459000 FCA BANK IE 0.250% 20-28/02/2023 EUR 1 466 994 0.33 2254000 gg;gﬁ?;i:g\;:éi (/;0/201-;)2/ 1222027 EUR 252159 0.57
15200 000 IRISH GOVT 0.200% 20-15/05/2027 EUR 15577 871 3.51 1000000 15092022 e EUR 1012575 0.23
SMURFIT KAPPA AQ 2.375% 17- EUROPEAN UNION 0.000% 21-
1400000 0 o EUR 1478 225 0.33 1074 871 (i o EUR 1093 281 0.25
SMURFIT KAPPA AQ 2.875% 18-
1100000 5o e EUR 1216 999 0.27 Norway 4249 281 0.96
1587 000 DNB BANK ASA 0.050% 19-14/11/2023 EUR 1598723 0.36
Portugal 13651037 3.08 ’ o
) 1841 000 DNB BANK ASA 0.250% 19-09/04/2024 EUR 1865 296 0.42
2900 000 PORTUGUESE OTS 0.700% 20 EUR 3050 771 0.69 °
15/10/2027 771 000 DNB BOLIGKREDITT 0.375% 18- EUR 785 262 0.18
i .
9280 000 TR 1UIGUESE OTS 2875% 13 EUR 10 600 266 239 1471172023
Luxembourg 3851333 0.87
1952000 CNH IND FIN 0.000% 20-01/04/2024 EUR 1949 676 0.4
0, -
| 867 000 LUXEMBOURG GOVT 0.000% 20 EUR 1901 657 0.43

28/04/2025

The accompanying notes form an integral part of these financial statements
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BNP PARIBAS FUNDS SICAV Euro Medium Term Bond

Securities portfolio at 30/06/2021

Expressed in EUR

1 0,
Quantity Denomination Quotation Market value % of met
currency assets
Canada 3069 348 0.70
ROYAL BANK OF CANADA 0.250% 18-
1294 000 28/06/2023 EUR 1311648 0.30
TORONTO DOMINION BANK 0.625%
1724 000 18-20/07/2023 EUR 1757 700 0.40
Denmark 2542821 0.57
CARLSBERG BREW 0.500% 17-
2510 000 06/09/2023 EUR 2542 821 0.57
Sweden 1009 164 0.23
VOLVO TREAS AB 0.000% 20-
1 005 000 11/02/2023 EUR 1009 164 0.23
Switzerland 704 891 0.16
700 000 ZUERCHER KBK 0.000% 21-15/05/2026 EUR 704 891 0.16
Floating rate bonds 30175034 6.80
France 9118750 2.05
1700 000 BNP PARIBAS 20-14/10/2027 FRN EUR 1700 622 0.38
CARREFOUR BANQUE 19-
900 000 12/09/2023 FRN EUR 905 357 0.20
LA BANQUE POSTAL 20-
900 000 17/06/2026 FRN EUR 910 607 0.21
LA BANQUE POSTALE 15-
5400 000 19/11/2027 FRN EUR 5602 164 1.26
Spain 7547 994 1.70
BANCO BILBAO VIZ 21-
2300 000 24/03/2027 FRN EUR 2295018 0.52
BANCO SANTANDER 21-

700 000 24/06/2029 FRN EUR 699 044 0.16
1400 000 BANKINTER SA 17-06/04/2027 FRN EUR 1425 404 0.32
1100 000 CAIXABANK 20-10/07/2026 FRN EUR 1123205 0.25
1100 000 CAIXABANK 20-18/11/2026 FRN EUR 1100 499 0.25

900 000 CAIXABANK 21-26/05/2028 FRN EUR 904 824 0.20

Italy 7 366 382 1.67

CREDITO EMILIANO 19-
2017 000 25/10/2025 FRN EUR 2075 969 0.47
2506 000 UNICREDIT S.P.A. 16-03/01/2027 FRN EUR 2560 338 0.58

800 000 UNICREDIT SPA 19-03/07/2025 FRN EUR 826 725 0.19
1 146 000 UNICREDIT SPA 20-22/07/2027 FRN EUR 1218152 0.28

684 000 UNICREDIT SPA 21-05/07/2029 FRN EUR 685 198 0.15

United States of
America 5679 960 1.28
BANK OF AMER CRP 19-
2934 000 09/05/2026 FRN EUR 3015833 0.68
BANK OF AMER CRP 21-
1 600 000 24/08/2025 FRN EUR 1 627 680 0.37
GOLDMAN SACHS GP 21-
1 036 000 30/04/2024 FRN EUR 1036 447 0.23
United Kingdom 461 948 0.10
459 000 VIRGIN MONEY 21-27/05/2024 FRN EUR 461 948 0.10
Shares/Units in investment funds 10 039 605 227
France 10 039 605 2.27
8286.92 BNP PARIBAS MOIS - ISR - X CAP EUR 9 085 787 2.05
41.81 BNP PARIBAS MOIS ISR -1- CAP EUR 953 818 0.22
Total securities portfolio 441412806  99.67

The accompanying notes form an integral part of these financial statements
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BNP PARIBAS FUNDS SICAV Euro Mid Cap

Securities portfolio at 30/06/2021

Expressed in EUR

. L uotation % of net
Quantity Denomination Q Market value °
currency assets

Transferable securities admitted to an

official stock exchange listing and/or 33762527 97.75
fraded on another regulated market
Shares 33762 527 97.75
France 13 365 897 38.71
2694 ADP EUR 295936 0.86
11 699 ALSTOM EUR 498 260 1.44
4364 ARKEMA EUR 461 711 1.34
6792 BUREAU VERITAS SA EUR 181211 0.52
13 030 CAPGEMINI SE EUR 2110859 6.12
42 609 CNP ASSURANCES EUR 611 439 1.77
25962 EDENRED EUR 1247 474 3.61
11 280 EIFFAGE SA EUR 967 824 2.80
16 957 FAURECIA EUR 701 511 2.03
8281 GECINA SA EUR 1 069 905 3.10
1692 ILIAD SA EUR 208 793 0.60
9482 ORPEA EUR 1016 945 2.94
5882 SCOR SE EUR 157 755 0.46
1237 SEB SA EUR 188 519 0.55
8701 SODEXO SA EUR 684 769 1.98
5228 TELEPERFORMANCE EUR 1789 543 5.19
14 865 WORLDLINE SA - W/I EUR 1173 443 3.40
Germany 8190928 23.71
23262 COVESTRO AG EUR 1266 849 3.67
13 755 HELLOFRESH SE EUR 1127 635 3.26
9637 LEG IMMOBILIEN AG EUR 1170414 3.39
5624 MTU AERO ENGINES AG EUR 1174 854 3.40
11 563 PUMA SE EUR 1 162 660 3.37
2489 SCOUT24 AG EUR 177 018 0.51
TELEFONICA DEUTSCHLAND
454 725 HOLDING EUR 1011 763 293
10 787 ZALANDO SE EUR 1099 735 3.18
Italy 4079 522 11.81
487 689 A2A SPA EUR 840 776 2.43
17 659 AMPLIFON SPA EUR 735 321 2.13
46 551 FINECOBANK S.P.A. EUR 684 300 1.98
22 148 MONCLER SPA EUR 1263 765 3.66
11 522 RECORDATI SPA EUR 555360 1.61
The Netherlands 3401 230 9.85
23 556 ASR NEDERLAND NV EUR 767 690 222
40 103 NN GROUP NV - W/I EUR 1595296 4.62
12 255 WOLTERS KLUWER EUR 1038 244 3.01
Ireland 1637436 4.74
4 552 KINGSPAN GROUP PLC EUR 362 521 1.05
27 867 SMURFIT KAPPA GROUP PLC EUR 1274915 3.69
Austria 1116742 3.23
23280 OMV AG EUR 1116 742 3.23
Cyprus 1068757 3.09
162 425 AROUNDTOWN SA EUR 1068 757 3.09
Luxembourg 902015 2.61
9357 EUROFINS SCIENTIFIC EUR 902 015 2.61
Shares/Units in investment funds 957 524 2.77
Luxembourg 957524 2.77
BNP PARIBAS INSTICASH EUR 1D

8 002.99 SHORT TERM VNAYV - X CAP EUR 957 524 2.77
Total securities porffolio 34720051 100.52

The accompanying notes form an integral part of these financial statements

Page 133



BNP PARIBAS FUNDS SICAV Euro Money Market

Securities portfolio at 30/06/2021

Expressed in EUR

. N uotation % of net . . uotation % of net
Quantity Denomination Q Market value ° Quantity Denomination Q Market value °
currency assets currency assets
Transferable securities admitted to an United Kingdom 110 153 134 1221
official stock exchange listing and/or 18 807 501 2.08 7000 000 QS&}JS‘;&,{};};AL BANKOF CHINAUK iy 7019 989 0.78
.000%
fraded on another regquTed market 25000 000 BANK OF CHINA LTD/LONDON EUR 25 049 802 278
. 18 807 501 2.08 0.000% 03/12/2021 :
Floating rate bonds : BARCLAYS BANK PLC
15 000 000 EUR 14 999 897 1.66
ESTERCAP+0.1 23/12/2021
The Netherlands 14 396 105 1.59 3000 000 BP CAPITAL MARKETS PLC 0.000% EUR 3003923 033
9800 000 BMW FINANCE NV 20-24/06/2022 FRN EUR 9847 364 1.09 06/10/2021 -
TOYOTA MOTOR FIN 21- BP CAPITAL MARKETS PLC 0.000%
4500000 5,0 o ERN EUR 4548 741 0.50 5000000 10 /00/2021 EUR 5004 706 0.56
BP CAPITAL MARKETS PLC 0.000%
France 4411396 0.49 | 14000000 455812021 EUR 14007576 1.35
LVMH MOET HENNES 20- CREDIT SUISSE AG/LONDON 0.000%
4400000 ' o FRN EUR 4411396 0.49 3000000 5 o1 EUR 3004 945 0.33
GOLDMAN SACHS INTERNATIONAL
" 10 000 000 EUR 10014 124 L1l
Other transferable securities 35028 056 3.89 fﬁsﬁj %fsol?u/cﬁgl) ORATION
15 028 056 g 8000000 {1 o 000% 10/08/ EUR 8032519 0.89
Floqiing rate bonds . NATIONAL WESTMINSTER BANK
10000000 o =0 05072001 EUR 10 000 737 L1l
France 35028 056 3.89 10 000 000 UBS AG/LONDON 0.000% 14/10/2021 EUR 10014916 L11
SOCIETE GENERALE SA
35000000 o o b4 20082001 EUR 35028 056 3.89 Germany 57076 645 634
25000 000 SAP SE 0.000% 10/09/2021 EUR 25025 137 2.78
Money Market Instruments 743 892 965 82.52 y
15000 000 UNICREDIT BANK AG 0.000% EUR 15 030 745 1.67
03/12/2021 NEUCP :
France 300 396 887 33.32 5000 000 UNICREDIT BANK AG EUR 5000 449 0.55
12000 000 2NJOU ET DU MAINE (CAISSE EUR 11998 291 133 EONIACAPY0.055 09/11/2 '
REGIONALE DE C : 5000 000 VOLKSWAGEN AG 0.000% 04/02/2022 EUR 5013912 0.56
ARVAL SERVICE LEASE FRANCE VOLKSWAGEN LEASING GMBH
5000000 13004 24/05/2022 EUR 5019 689 0.56 7000000 0000 0610072021 EUR 7 006 402 0.78
AXA BANQUE SA EONIACAP+0.05
15000000 55082021 N EUR 15002 224 166 Sweden 56 208 797 6.25
10 000 000 &%ﬁ%‘é‘ﬁ gi%ESRATWE DU CREDIT EUR 9998 100 111 6000 000 SCANIA CV AB 0.000% 09/05/2022 EUR 6022725 0.67
2000 000 SCANIA CV AB 0.000% 14/04/2022 EUR 2007 070 0.22
10000 000 CAISSE REGIONALE DE CREDIT EUR 10010015 L11
AGRICOLE MUTU 3000 000 SCANIA CV AB 0.000% 20/12/2021 EUR 3006 734 0.33
CHARENTE - PERIGORD (CAISSE
10000000 p e I & DE ( EUR 10 001 339 111 5000 000 SCANIA CV AB 0.000% 23/06/2022 EUR 5021 148 0.56
5000 000 COFACE SA 0.000% 20/09/2021 NEUCP EUR 5005 639 0.56 5000 000 SCANIA CV AB 0.000% 24/09/2021 EUR 5005 764 0.56
3500 000 COFACE SA 0.000% 28/06/2022 NEUCP  EUR 3515383 039 5 000 000 g‘éggjﬁggﬁgﬂwml{m AB EUR 5017956 0.56
.000%
2000 000 COVIVIO 0.000% 28/01/2022 NEUCP EUR 2005 404 0.22
’ 25000 000 5 YENSKA HANDELSBANKEN AB EUR 25123 692 2.79
25 000 000 CREDIT INDUSTRIEL ET EUR 25005 312 . 0.000% 28/06/2022 N
COMMERCIAL ESTERCAP ’ 5000 000 VATTENFALL AB 0.000% 24/08/2021 EUR 5003 708 0.56
4000000 EIFFAGE SA 0.000% 13/12/2021 NEUCP  EUR 4008 636 0.44
10 000 000 GECINA SA 0.000% 11/03/2022 NEUCP EUR 10 031 759 L1l The Netherlands 40 555 705 4.49
3000 000 ACHMEA BANK NV 0.000% 18/112021  pipp 3005 595 0.33
7000 000 GECINA SA 0.000% 20/07/2021 NEUCP EUR 7001 998 0.78 NEUCP :
JYSKE BANK 0.000% 27/12/2021 IBERDROLA INTERNATIONAL BV
25000 000 y'pep EUR 25061 482 278 12000 000 (o000 /672021 EUR 12 004 746 1.33
JYSKE BANK ESTERCAP+0.075 KONINKLIJKE KPN NV 0.000%
12000000 305 NEU EUR 11998 831 1.33 5500000 [0 nod EUR 5500 335 0.61
10 000 000 KLEPIERRE 0.000% 13/09/2021 NEUCP EUR 10010 074 L11 10 000 000 11\‘71?11'2%1353 MARKETS NV 0.000% EUR 10 022 162 111
16 000 000 KLEPIERRE 0.000% 25/02/2022 NEUCP EUR 16 048 344 1.78 10000 000 NATWEST MARKETS NV 0.000% FUR 10022 867 .
1000 000 KLEPIERRE 0.000% 27/10/2021 NEUCP EUR 1001 575 0.11 23/12/2021 '
2000 000 KLEPIERRE 0.000% 29/04/2022 NEUCP EUR 2007373 0.22 Ireland 38 135 352 4.23
LAGARDERE SCA 0.000% 04/11/2021 BANK OF AMERICA MERRILL
1000000 \ioricn EUR 1001 272 0.11 10,000 000 "GN G INT 0.000% 207 EUR 10 027 543 L1l
LEGRAND FRANCE SA 0.000% FCA BANK SPA/IRELAND 0.000%
2500000 o o0 L NEUCP EUR 2502 419 0.28 1000000 (oo EUR 1001 331 0.11
METROPOLE DE LYON 0.000% INTESA SANPAOLO BANK IRELAND
7000000 50 o1 NEUCP EUR 7017371 0.78 7000000 b oo 60 EUR 7018 813 0.78
NATIXIS SA EONIACAP+0.07 INTESA SANPAOLO BANK IRELAND
25000000 o o UNEUC EUR 25 003 440 2.77 20000 000 b oS0 EUR 20 087 665 223
PALATINE SA ESTERCAP+0.11 .
17 000 000 03/12/2021 NEU EUR 17 000 923 1.89 Spc”n 35081 350 3.89
PSA BANQUE FRANCE SA 0.000% ACS ACTIVIDADES DE
20000000 »9,06/2022 NEUCP EUR 20088 138 223 3000000 ~GNSTRUCCION Y SERVIC EUR 5008817 0.56
SCHNEIDER ELECTRIC SE 0.000% BANCO SANTANDER SA 0.000%
6000000 7o NEUG EUR 6003 408 0.67 20000000 5205 >0 EUR 20 049 187 2.22
2000 000 SEB SA 0.000% 10/11/2021 NEUCP EUR 2003 502 0.22 10 000 000 gg%g%g?g%ﬁ%NSUMER FINANCE EUR 10 023 346 L1
.000%
4000000 SEB SA 0.000% 25/01/2022 NEUCP EUR 4010 670 0.4 b
SOCIETE DES AUTOROUTES PARIS Luxembourg 30111131 3.34
5000000 ¢ RHONE EUR 5008 253 0.56 INDUSTRIAL + COMMERCIAL BANK
25000 000 EUR 25095 338 278
7000 000 SOCIETE GENERALE SA BUR 6999 166 078 OF CHINA LT
ESTERCAP+0.075 17/12 ’ 5000 000 INTESA SANPAOLO BANK EUR 5015793 0.56
10000 000 SYNDICAT DES TRANSPORTS DILE EUR 10017 530 L1l LUXEMBOURG $.A. 0.000% ’
DE FRANCE :
7000 000 THALES SA 0.000% 01/10/2021 NEUCP EUR 7008 965 0.78
2000000 VALLOIRE HABITAT 0.000% EUR 2000 362 0.22

12/07/2021 NEUCP

The accompanying notes form an integral part of these financial statements
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BNP PARIBAS FUNDS SICAV Euro Money Market

Securities portfolio at 30/06/2021

Expressed in EUR

Quantity Denomination %E::;i(;n Market value %a;)sfe?sﬁ
Italy 27057 563 3.00

10 000 000 SNAM SPA 0.000% 02/12/2021 EUR 10 020 235 1.11
17 000 000 SNAM SPA 0.000% 16/12/2021 EUR 17 037 328 1.89
Australia 25061 906 2.78
15 000 000 é‘i'}é{/lscyplﬁgglgl&%‘%\]l{ OF CHINA EUR 15036 951 1.67

10 000 000 fg’g}gf&gﬁgﬁzg)ﬁ”{ OF CHINA EUR 10 024 955 L11
Belgium 12029 950 1.33
12 000 000 g%géinl/\?lgi“(;ONNE DU CREDIT EUR 12 029 950 1.33
Qatar 8012671 0.89
8 000 000 Sggggggafﬁg} BANK 8AQ - EUR 8012671 0.89
Finland 4011874 0.45
4000 000 2061’/0C1/021(1)12’;)RATE BANK PLC 0.000% EUR 4011874 0.45
Shares/Units in investment funds 29 441 867 3.27
France 29 441 134 3.27
757 {BIC\IIZ;’ARIBAS CASH INVEST -1 PLUS EUR 7 468 380 0.83
420.00 BNP PARIBAS MONE ETAT I EUR 21972754 2.44
Luxembourg 733 0.00
s NP PBSISTIGRHER D
Total securities portfolio 827170389  91.76

The accompanying notes form an integral part of these financial statements
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BNP PARIBAS FUNDS SICAYV Euro Short Term Bond Opportunities

Securities portfolio at 30/06/2021

Expressed in EUR

. N uotation % of net . . uotation % of net
Quantity Denomination Q Market value ° Quantity Denomination Q Market value °
currency assets currency assets
Trgnsfer0b|e Securiﬂes C'd m”fed to an 368 000 EQUINIX INC 0.250% 21-15/03/2027 EUR 365203 0.20
- - FORD MOTOR CRED 1.514% 19-
official stock exchange listing and/or 175 990 043 95.13 3000000 |50 o EUR 3043 787 1.65
fraded on another regulated market 1200 000 IG;j(IjS/EZgSCTRIC C0 0.875% 17- EUR 1231812 0.67
Bonds 149 404 447 80.76 1300 000 GEN MOTORS FIN 0.850% 20- EUR 1322 284 071
26/02/2026 :
0 -
France 30716 852 16.61 786 000 OGﬁwggoRS FIN 2.200% 19 EUR 830 057 0.45
500 000 ACCOR 1.250% 17-25/01/2024 EUR 523059 0.28 .
400 000 AEROPORT PARIS 2.125% 20- R s 556 00 1222 000 IBM CORP 0.375% 19-31/0112023 EUR 1235131 0.67
02/10/2026 . 469 000 INTERNATIONAL FL 0.500% 18- EUR 469 505 0.25
800 000 ATR FRANCE-KLM 3.000% 21- EUR 790 742 0.43 25097201
01/07/2024 ' 700 000 %?ll?glggms CORP 1.000% 16- EUR 719 621 0.39
0 -
2200 000 QKEH/;E DS/Z ;;5131 [/j TZ(()) 5?@:%227 EUR 2549 749 1.38 + 000 000 MMS USA FIN INC 0.6257% 19- . I s
1600000 |5 /00%023 Haadiing EUR 1633795 0.88 13/06/2025 '
5000 000 BNP PARIBAS 1.000% 17.29/11/2024 EUR 2047 650 - 1342000 STRYKER CORP 0.250% 19-03/12/2024 EUR 1354 883 0.73
CARREFOUR BAN GE 0'1070/ o : 1 800 000 ZIMMER BIOMET HOLDINGS 1.414% EUR | 840 299 0.99
600000 /ORIG /{Ezoz p QUE 0.107% 21- EUR 600 834 0.32 16-13/12/2022 '
0, -
1000 000 Océ?g;gngUICHARD 3.248% 14 EUR 1015 855 0.55 Italy 17 202 488 9.28
0, -
600 00 CIE DE ST GOBAIN 0875% 15- . s 120 oss 419000 ACEA SPA 0.000% 21-28/09/2025 EUR 418 668 0.23
21/09/2023 : 661 000 ACEA SPA 2.625% 14-15/07/2024 EUR 710 471 0.38
300 000 0%%)4?/?0% GOBAIN 1.750% 20- EUR 309 699 017 1400 000 ATLANTIA 5.875% 04-09/06/2024 EUR 1612427 0.87
INTESA SANPAOLO 0.625% 21-
0, -
3000 000 1C§57D/2./3§5RICOLE SA 2.700% 15 EUR 3234050 L7s 1130000 5, 00 e EUR 1127 946 0.61
700 000 DANONE 0.000% 21-01/12/2025 EUR 202 835 038 353000 IREN SPA 0.875% 16-04/11/2024 EUR 363 124 0.20
. 19. 3668 875 ITALY BTPS 0.100% I/L 18-15/05/2023 EUR 3761037 2.03
1 400 000 DASSAULT SYSTEME 0.000% 19 EUR | 406 992 0.76 o
16/09/2024 2031020 ITALY BTPS 0.650% 20-15/05/2026 EUR 2190 528 1.18
ESSILORLUXOTTICA 0.000% 19-
1400000 50 o+ ’ EUR 1407 783 0.76 600 000 ITALY BTPS 4.500% 10-01/03/2026 EUR 724110 0.39
3246 880 FRANCE O.A.T. 0.100% 20-01/03/2026 EUR 3531350 1.91 2220000 UNICREDIT SPA 0.500% 19-09/04/2025 EUR 2243206 1.21
1000000 INFRA FOCH SAS 2.125% 14-16/04/2025  EUR 1064 966 0.58 4000 000 %’7{8?52?1 BANCHE 0.750% 17- EUR 4050971 218
300 000 JCDECAUX SA 2.000% 20-24/10/2024 EUR 317 440 0.17
1000 000 MERCIALYS 4.625% 20-07/07/2027 EUR 1183 264 0.64 Germany 17192478 9.31
MUTUELLE ASSUR 0.625% 21 700 000 ADLER REAL EST 1.875% 18- EUR 701 587 038
700 000 5 0 cn027 Rt EUR 695718 0.38 27/04/2023 '
700 000 PERNOD RICARD SA 1.125% 20- ur 10463 03 1800 000 DAIMLER AG 1.625% 20-22/08/2023 EUR 1 868 850 1.01
07/04/2025 . 2682 325 DEUTSCHLAND I/L 0.100% 15- EUR 2935 080 1.59
1300 000 SOCIETE GENERALE 1.250% 19- EUR 1344137 o7 15/04/2026
. 0, -
15/02/2024 1 600 000 ?QT/OLSI/JZ?Z-?ANSA AG 3.000% 20 EUR 1614282 0.87
3100 000 TEREOS FIN GROUP 4.125% 16- EUR 3 129 788 L69
16/06/2023 : 1400 000 LANXESS 0.250% 16-07/10/2021 EUR 1399 894 0.76
VEOLIA ENVRNMT 0.892% 19- % 19-
1300 000 14/01/2024 ° EUR 1329677 0.72 1 400 000 I;/;]/EII;?Z%ZI;IN SERVIC 0.005% 19 EUR 1 406 586 0.76
The Netherlands 22 702 358 12.27 650 000 METRO AG 1.500% 15-19/03/2025 EUR 677 345 0.37
% 16- X
1 800 000 ?;gg%zlggmmc NV 1.625% 16 EUR L 958 815 106 1800 000 SCHAEFFLER AG 1.125% 19-26/03/2022  EUR 1810 699 0.98
0 -
000 090 BMW FINANCE NV 0.625% 19- . [ s 1000 000 f/ii?‘EAFGFEL?:) \1:; l3.53(7)50 g,ozo/o 2112/10/2028 EUR 1102230 0.60
06/10/2023 ' 1000000 41052 095 Rt EUR 996 254 0.54
700 000 COOPERATIEVE RAB 0.750% 18- EUR 714 646 039 o .
29/08/2023 ’ 1,000 000 ;’%11/(2502 fGEN BANK 1.875% 19- EUR 1048 363 0.57
2280 000 DAIMLER INTL FIN 0.625% 19- EUR 2314 150 125 VOLKSWAGEN LEAS 0.000% 21
27/02/2023 ' 1332000 o000 5004 Rt EUR 1330 630 0.72
693 000 DANFOSS FIN 1BV 0.125% 21- EUR 691 540 037
28/04/2026 - 300 000 VONOVIA SE 0.000% 21-16/09/2024 EUR 300 678 0.16
DEUTSCHE TEL FIN 0.375% 17- . .
1274000 30/10/2021 EUR 1277198 0.69 United Kingdom 11725 649 6.33
1700 000 EASYJET FINCO 1.875% 21-03/03/2028 EUR 1702 551 0.92 2000 000 ?ggg(l){ZJELECOMM PLC 0.875% 18- EUR 2039 665 1.10
1636 000 JDE PEETS NV 0.000% 21-16/01/2026 EUR 1625 546 0.88 % 18-
: L 677 000 PIAGEO FINANCE PLC 0.250% 18 EUR L 679 436 091
LEASEPLAN CORP 0.125% 19- 22/10/2021
2822000 |30e 0o EUR 2837 740 1.53
LEASEPLAN CORP 0.250% 21 637 000 FCE BANK PLC 0.869% 17-13/09/2021 EUR 637319 0.34
250% 21-
727000 S35 006 EUR 724 594 0.39 946 000 513]7(1)%9)/(20021;/HTHKLINE 0.000% 19- EUR 950 696 051
LEASEPLAN CORP 1.000% 19-
1001000 5o oo EUR 1009 710 0.55 3000 000 11{517%;\24(1)321;501\1 PLC 1.750% 16- EUR 3072734 Lé6
LINDE FINANCE BV 0.250% 17-
2215000 [¢/00 00 EUR 2222327 1.20 800 000 BI;I/EI;/S%ISOLIDAT 0.500% 19- EUR 776 429 042
SCHLUMBERGER FIN 0.000% 19- )
1273000 [0y EUR 1277 124 0.69 200 000 IZI;I/'I(‘)I;/S(%I;ISOLIDAT 2.750% 21- EUR 699 515 038
TOYOTA MOTOR FIN 0.625% 18-
1263000 5 000005 EUR 1287 521 0.70 1 900 000 ROLLS-ROYCE PLC 0.875% 18- EUR 1 869 855 Lol
09/05/2024
United States of
America 19 244 353 10.40
1519000 ABBOTT IL FIN 0.875% 18-27/09/2023 EUR 1556 604 0.84
AMERICAN HONDA F 0.350% 19-
1564000 5c 005y EUR 1576 763 0.85
BOOKING HLDS INC 0.100% 21-
644000 (i s EUR 645619 0.35

The accompanying notes form an integral part of these financial statements
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BNP PARIBAS FUNDS SICAYV Euro Short Term Bond Opportunities

Securities portfolio at 30/06/2021

Expressed in EUR

. . . .
Quantity Denomination Quotation Market value % of met Quantity Denomination Quotation Market value % of met
currency assets currency assets
Luxembourg 6 360 590 3.45 The Netherlands 3860 967 2.09

3000 000 LOGICOR FIN 0.750% 19-15/07/2024 EUR 3049 341 1.65 700 000 FERROVIAL NL 17-31/12/2049 FRN EUR 697 703 0.38

1300 000 LOGICOR FIN 1.500% 18-14/11/2022 EUR 1323 200 0.72 2200000 ING GROEP NV 18-20/09/2023 FRN EUR 2233584 1.21
390 000 LOGICOR FIN 2.250% 18-13/05/2025 EUR 417766 0.23 900 000 | ELEFONICA EUROP 18- EUR 929 680 0.50

NESTLE FIN INTL 0.000% 21- 31/12/2049 FRN ’
1567000 [0 e : EUR 1570 283 0.85 . .
United Kingdom 2375340 1.28
Ireland 6314827 341 2350000 STANDARD CHART 17-03/10/2023 FRN  EUR 2375 340 128
CCEP FINANCE IRE 0.000% 21- .
1336 000 06/09/2025 EUR 1336207 0.72 Austria 2242529 1.21
DELL BANK INTERN 1.625% 20- VIENNA INSURANCE 13-

1200 000 24/06/2024 EUR 1253289 0.68 2000 000 09/10/2043 FRN EUR 2242529 1.21
700 000 FCA BANK IE 0.625% 19-24/11/2022 EUR 706 903 0.38 Australia 2159022 116
970 000 FCA BANK IE 1.000% 18-21/02/2022 EUR 977067 0.53 1100 000 AUSNET SERVICES 21-11/03/2081 FRN EUR 1118269 0.60

0, -
1366 000 g;?é‘g}‘z’loEzI;SON IRLND 1.750% 21 EUR 1367 184 0.74 900 000 BHP BILLITON FIN 15-22/10/2079 FRN EUR 1040 753 0.56
672 000 RYANAIR DAC 0.875% 21-25/05/2026 EUR 674177 0.36 Ireland 2029 860 110
Japan 4404247 538 2000 000 BANK OF IRELAND 19-08/07/2024 FRN  EUR 2029 860 1.10
798 000 ASAHI GROUP 0.010% 21-19/04/2024 EUR 799 965 0.43 Japan 1805 466 0.98
249 000 ASAHI GROUP 0.155% 20-23/10/2024 EUR 250393 0.14 1783 000 ;Fﬁﬁl?zD()/;zP}l:{l?I\II{MACEUTICAL 18- EUR 1 805 466 0.98
500 000 ASAHI GROUP 0.336% 21-19/04/2027 EUR 501770 0.27
2000 000 MIZUTO FINANCIAL 1.020% T8- EUR 2053 998 111 Luxembourg 1079 090 0.58
1000 000 TALANX FINANZ 12-15/06/2042 FRN EUR 1079 090 0.58
796 000 NTT FINANCE 0.010% 21-03/03/2025 EUR 798 121 0.43
. France 687 735 0.37
AMAgFEDI%’?T GROUP 1 875 3899278 2.1 688 000 TOTAL SE 21-31/12/2061 FRN EUR 687735 037
1,300 000 875%20- EUR 1388 620 0.75
24/09/2028 sh /Units in i " t fund 8§ 720 135 470

1700 000 ARVAL SERVICE 0.000% 21-30/09/2024  EUR 1699 753 0.92 ares/uniis in invesiment 1unas :

800 000 KUTXABANK 0.500% 19-25/09/2024 EUR 810 905 0.4
France 8720135 4.70
Denmark 1888 996 1.02 15.01 BNP PARIBAS INVEST 3 MOIS - 1- C EUR 8720 135 4.70
1833000 SYDBANK A/S 1.375% 18-18/09/2023 EUR 1 888 996 1.02 o .
Total securities portfolio 184710178  99.83
Canada 1834587 0.99
TORONTO DOM BANK 0.375% 19-
1809000 55142000 EUR 1834 587 0.99
Sweden 1825356 0.99
645000 SCANIA CV AB 0.000% 20-23/11/2022 EUR 646 288 0.35
VATTENFALL AB 0.050% 20-
548000 |<)) 0006 EUR 549 470 0.30
VOLVO TREAS AB 0.000% 20-
627000 | 003 EUR 629 598 0.34
Poland 1817931 0.98
AUTOSTRADE PER L 1.625% 15-
1275000 0 ctss EUR 1297 679 0.70
AUTOSTRADE PER L 2.000% 20-
500000 (17125000 EUR 520252 0.28
Finland 1220033 0.66
1200 000 FORTUM OYJ 0.875% 19-27/02/2023 EUR 1220033 0.66
Belgium 1054424 0.57
900 000 ETHIAS 5.000% 15-14/01/2026 EUR 1054424 0.57
Floating rate bonds 26585596 1437
United States of
America 6319220 3.42
1200 000 AT&T INC 20-31/12/2060 FRN EUR 1221084 0.66
BANK OF AMER CRP 21-
2000000 5 oc o5s FRN EUR 2034 600 1.10
FORD MOTOR CREDIT 17-
1446000 (1o 50 RN EUR 1443 837 0.78
GOLDMAN SACHS GP 21-
1619000 30000 FRN EUR 1619 699 0.88
Ifc:ly 4026 367 2.18
2005000 INTESA SANPAOLO 17-19/04/2022 FRN  EUR 2017 674 1.09
2000 000 ITALY CCTS EU 15-15/06/2022 FRN EUR 2008 693 1.09

The accompanying notes form an integral part of these financial statements
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BNP PARIBAS FUNDS SICAYV Euro Short Term Corporate Bond

Securities portfolio at 30/06/2021

Expressed in EUR

. N uotation % of net . . uotation % of net
Quantity Denomination Q Market value ° Quantity Denomination Q Market value °
currency assets currency assets
"> - 70 192
Transferable securities admitted to an 100000 AHOLD DELHAIZE 0.250% 19 EUR 101 003 0.28
official stock exchange listing and/or 35434 627 97.67 100 000 ALLIANZ FINANCE 0.250% 17- EUR 100964 028
06/06/2023 :
fraded on another regulated market DAIMLER INTL FIN 0.250% 19-
100 000 EUR 100 831 0.28
06/11/2023
Bonds 25 657 597 70.71
100 000 DIGITAL DUTCH 0.625% 20-15/07/2025 ~ EUR 101 878 0.28
°, -
France 5505487 15.14 100 000 ENEL FIN INTL NV 0.000% 19 EUR 100 58 0.28
100 000 AR FRANCE-KLM 3.000% 21- EUR 98 843 0.27 17/06/72024
01/07/2024 - 100 000 EURONEXT NV 0.125% 21-17/05/2026 EUR 100213 0.28
155000 ALTICE FRANCE 2.125% 20-15/02/2025 ~ EUR 151 025 0.42 100 000 gg&r;%;NTouN 3.500% 21- EUR 99 645 027
200 000 AUCHAN SA 2.250% 13-06/04/2023 EUR 208 162 0.57
0
100 000 BANQ FED CRD MUT 0.010% 21- R 00 623 . 100 000 IPD 3 BV 5.500% 20-01/12/2025 EUR 103 850 0.29
11/05/2026 - 654 000 JDE PEETS NV 0.000% 21-16/01/2026 EUR 649 821 1.79
100 000 BOUYGUES 3.625% 12-16/01/2023 EUR 106 235 0.29 142 000 JDE PEETS NV 0.500% 21-16/01/2029 EUR 140 934 0.39
0, - 0, -
100 000 BPCE 0.125% 19-04/12/2024 EUR 100 937 0.28 100 000 35/]302 ZI\(I)E?RLND BV 0.000% 21 EUR 99950 0.28
0, .
200 000 BPCE 0.625% 18-26/09/2023 EUR 204 080 0.56 00 000 MONDELEZ INTL HLDINGS NE . 20079 .
100 000 CAPGEMINI SE 1.000% 18-18/10/2024 EUR 103 364 0.28 0.000% 20-22/09/2026 :
200 000 CARMILA 2.375% 15-18/09/2023 EUR 210038 0.58 100 000 11\?11-59&(/32‘(() ZESNERGY GROUP F 0.875% EUR 103 306 0.28
100 000 CARREFOUR SA 0.875% 18-12/06/2023 EUR 101 802 0.28 .
o 100 000 O EUROPEAN GRP 2.875% 19 EUR 101 303 0.28
CASINO GUICHARD 5.250% 21- 15/02/2025
100 000 EUR 102 225 0.28
é%‘;“ZSSZJRANCES L §75% 16 100 000 PHILIPS NV 0.750% 18-02/05/2024 EUR 102 349 0.28
875% 16- o o1
100000 5000 2 o EUR 102 459 0.28 100 000 2%1;1/321\(/)12211\1 INTL 3.125% 21 EUR 102260 0.28
100 000 DANONE 0.000% 21-01/12/2025 EUR 100 405 0.28 % 20-
o 100 000 UPYOHN FINANCE 0.816% 20 EUR 100937 0.28
HOLDING DINFRA 0.625% 17- 23/06/2022
100 000 EUR 101 034 0.28
27/03/2023 300 000 VOLKSBANK NV 0.250% 21-22/06/2026 ~ EUR 298 320 0.82
100 000 ILIAD 0.750% 21-11/02/2024 EUR 99 820 0.28
100 000 LA MONDIALE 0.750% 20-20/04/2026 EUR 101 135 0.28 COMSEirZ ?S\I’;’( &G o000 21 2420270 6.65
100 000 LOXAM SAS 3.500% 17-15/04/2022 EUR 100 032 0.28 110000 14097025 R EUR 110 088 0.30
200 000 MERCIALYS 1.787% 14-31/03/2023 EUR 205 645 0.57 100 000 SOMMERZBANK AG 1.250% 18- EUR 102 950 0.28
23/10/2023 :
MUTUELLE ASSUR 0.625% 21-
100 000 EUR 99 388 0.27 % 21-
21/06/2027 59 000 ;)313({)}21/-250%1213 KREDIT 0.010% 21 EUR 58 966 0.16
400 000 ORANGE 0.000% 21-29/06/2026 EUR 400 186 1.10 100 000 DEUTSCHE WOHNEN 1.000% 20- ur 108 565 0
200 000 ORANGE 0.500% 19-15/01/2022 EUR 200 848 0.55 30/04/2025 -
% 21 DT LUFTHANSA AG 2.875% 21-
100 000 gﬁg%ggzl;OLDlNG 3.500% 21 EUR 99 668 027 100000 | oo 05 EUR 101 864 0.28
0, -
200 000 PEUGEOT 2.000% 17-23/03/2024 EUR 210 805 0.58 100 000 ODZT/Ol;fZ’?)I;?BRIEFBAN 0.100% 21 EUR 99 758 0.27
700 000 PEUGEOT 2.000% 18-20/03/2025 EUR 743 958 2.05 14 000 E.ON SE 1.000% 20-07/10/2025 EUR 14 566 0.04
% 16- X % 1.
1000 000 PEUGEOT 2.375% 16-14/04/2023 EUR 1044312 2.87 100 000 HAPAG-LLOYD AG 2.500% 21 EUR 102334 0.28
100 000 PSA BANQUE FRANC 0.000% 21- EUR 09717 07 15/04/2028
22/01/2025 - 100 000 INFINEON TECH 0.750% 20-24/06/2023 EUR 101 662 0.28
°, -
100 000 REXEL SA 2.750% 19-15/06/2026 EUR 102 560 0.28 100 000 NIDDA HEALTHCARE HOLDING EUR 99 665 02
100 000 SOCIETE GENERALE 4.000% 13- EUR 107530 030 3.500% 17-30/09/2024
07/06/2023 : VANTAGE TOWERS 0.000% 21-
300000 3 0% s EUR 298 876 0.82
100 000 SUEZ 0.000% 21-09/06/2026 EUR 99 651 0.27 VOLKSWAGEN LEAS 0.000% 21
United Kinad 100000 15 Rt EUR 100 107 0.28
nire ingaom 3607 646 9.92
g VOLKSWAGEN LEAS 0.000% 21-
100 000 BP CAPITAL PLC 1.109% 15-16/02/2023  EUR 102 380 0.28 426 000 |02 004 EUR 425 562 1.17
CREDIT AGRICOLE 0.500% 19- VOLKSWAGEN LEAS 0.375% 21-
100000 7m0y EUR 101 590 0.28 199000 3 e EUR 199 500 0.55
800 000 chsz/;gz./;GRICOLE 0.750% 18- EUR 820357 226 300 000 VONOVIA SE 0.000% 21-16/09/2024 EUR 300 678 0.83
% 21 200 000 VONOVIA SE 0.375% 21-16/06/2027 EUR 200 129 0.55
500 000 CREDIT SUISSE LD 0.250% 21 EUR 501491 138 o
05/01/2026 tal
100 000 EASYJET PLC 1.750% 16-09/02/2023 EUR 101 969 0.28 GUALAQC{OSURES 3250% 21 2279853 6.30
% 20- 100 000 i EUR 100 275 0.28
100000 ghal SHRYSLER AU 3.375% 20 EUR 106 082 029 15/06/2028
INTESA SANPAOLO 0.625% 21-
% 21- 250 000 EUR 249 546 0.69
100 000 007’?&%10?6( AIRPORT 4.375% 21 GBP 117 687 0.32 24/02/2026
INTESA SANPAOLO 0.750% 19-
% 16- 140 000 EUR 143 486 0.40
100000 FAMMERSONPLC 1.730% 16 EUR 102424 028 04/12/2024
INTESA SANPAOLO 0.875% 17-
% 20- 500 000 EUR 505 440 1.39
100 000 ?ZE/%T/SE?W FNDG 1.500% 20 EUR 104 268 0.29 27/06/2022
INTESA SANPAOLO 1.000% 19-
% 21- 172 000 EUR 177071 0.49
395000 N WEST MARKETS 0.123% 21 EUR 393277 1.08 04/07/2024
100 000 INTESA SANPAOLO 2.125% 18- EUR l04 815 0.29
900 000 OTE PLC 2.375% 18-18/07/2022 EUR 922514 2.54 30/08/2023 -
TALKTALK TELECOM 3.875% 20- INTESA SANPAOLO 2.125% 20-
LIS 000 500 025 GBP 131 877 0.36 100000 5022 % EUR 107 330 0.30
100 000 UNILEVER NV 0.500% 18-12/08/2023 EUR 101 730 0.28 200 000 IIT;’/EI;/SZI(\;}ANPAOLO 6.625% 13- EUR 226281 0.62
The Netherlands 2912753 8.04 200 000 SNAM SPA 1.000% 18-18/09/2023 EUR 205 352 0.57
ABN AMRO BANK NV 0.250% 18-
100000 (5 o1 EUR 100 311 0.28
ABN AMRO BANK NV 0.625% 16-
100000 5 70cin0oo EUR 100 995 0.28
ABN AMRO BANK NV 2.875% 16-
100000 1o g EUR 104 222 0.29

The accompanying notes form an integral part of these financial statements
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BNP PARIBAS FUNDS SICAYV Euro Short Term Corporate Bond

Securities portfolio at 30/06/2021

Expressed in EUR

1 0, 1 0,
Quantity Denomination Quotation Market value % of met Quantity Denomination Quotation Market value % of met
currency assets currency assets

100 000 TERNA S.P.A. 1.000% 18-23/07/2023 EUR 102 601 0.28 100 000 SE CAP EUR FUND 2.625% 13- EUR 104 831 0.29

15/03/2023 -
UNICREDIT S.P.A. 1.000% 18-
250000 1e/01/2023 EUR 254137 0.70 206 000 RYANAIR DAC 0.875% 21-25/05/2026 EUR 206 667 0.57
100 000 YNICREDIT S.P.A. 2.000% 16- EUR 103 519 0.29 100 000 RYANAIR DAC 2.875% 20-15/09/2025 EUR 109 427 0.30
04/03/2023
Luxembourg 1892697 322 100 000 ASA};lIc’Gf{)gI; 0.010% 21-19/04/2024 EUR 75506225) 20218
600 000 CNH IND FIN 0.000% 20-01/04/2024 EUR 599 286 1.65 el -
0 X
100 000 EUROFINS SCIEN 2.125% 17-25/07/2024  EUR 105 802 0.29 100000 &?;3;82?;:}?&15 LA}ozfxif// 1201/ 2024 EUR 100559 0.28
ey |184% 21-
100 000 Il\/éI;:()I;’/l"zRog)sl\IlC GLOBAL 0.000% 20. EUR 100 558 028 100000 1300 006 EUR 100 007 0.28
MIZUHO FINANCIAL 0.214% 20-
784 000 I;IA‘E/SOT/]Z“&?N INTL 0.000% 21- EUR 785 642 217 100000 57/10/2025 EUR 100 706 028
100 000 NOVARTIS FINANCE 0.125% 16- R 100991 0 100 000 NIDEC CORP 0.046% 21-30/03/2026 EUR 99930 0.28
20/09/2023 - 119000 NTT FINANCE 0.010% 21-03/03/2025 EUR 119317 0.33
TRATON FINANCE 0.125% 21- o
200 000 24/03/2025 EUR 200418 0.55 100 000 TAKEDA PHARMACEUTICAL 1.125% EUR 101 858 0.28
18-21/11/2022
Spain 1842 341 5.09 Belgium 347 146 0.95
100 000 ABERTIS 3.750% 13-20/06/2023 EUR 107 570 0.30 100 000 KBC GROUP NV 0.875% 18-27/06/2023 EUR 102 303 0.28
o, -
100 000 fﬁgﬁggwmms 1.375%20 EUR 101 175 0.28 245 000 ONTEX GROUP 3.500% 21-15/07/2026 EUR 244 843 0.67
100 000 ARVAL SERVICE 0.000% 21-30/09/2024  EUR 99 985 0.28 Finland 204 178 0.56
BANCO BILBAO VIZCAYA OUTOKUMPU OYJ 4.125% 18-

100000 s 2 GENTARIA 0.750% 17-11/09/2022 EUR 101300 028 100000 | ¢/062004 EUR 101014 0.28

200 000 BANKINTER SA 0.875% 19-05/03/2024 EUR 205 032 0.57 105 000 Ingljl;/{—/Iz(gfzI;/IMENE OYJ 0.125% 20- EUR 103 164 028

100 000 CAIXABANK 0.375% 20-03/02/2025 EUR 101 004 0.28

200 000 CAIXABANK 0.625% 19-01/10/2024 EUR 203 170 0.56 Cyprus 195222 0.54

0, -
100 000 CAIXABANK 1.125% 17-12/01/2023 EUR 101 977 0.28 200 000 ‘1‘5(‘))7[/;1\821)5 OWN $A 0.000% 20 EUR 195 222 0.54
100 000 CAIXABANK 1.750% 18-24/10/2023 EUR 104 137 0.29
100 000 CELLNEX FINANCE 0.750% 21- BUR 99 136 027 Iceland 181 535 0.50
15/11/2026 - 180 000 ISLANDSBANKI 0.500% 20-20/11/2023 EUR 181 535 0.50
MERLIN PROPERTIE 2.225% 16-

100000 »5,04/203 EUR 103 401 0.28 Portugal 103 105 0.28
TELEFONICA EMIS 1.069% 19- CAIXA GERAL DEPO 1.250% 19-

500000 (<000 EUR 514 454 1.42 100000 52 oo EUR 103 105 0.28
United States of Poland 102219 0.28
America 1195595 3.30 100 000 g{?ﬁ?ﬁg? EASTERN 2.375% 20- EUR 102 219 0.28

AMERICAN INTERNATIONAL GROUP

100 000 EUR 102733 0.28 .

1.500% 16-08/06/2023 Austria 60 648 017
AMERICAN TOWER 0.450% 21- :

331000 {507 S0 EUR 331018 0.91 50 000 OMV AG 0.000% 20-16/06/2023 EUR 50202 0.14

100 000 BALL CORP 0.875% 19-15/03/2024 EUR 100 609 0.28 10000 OMV AG 1.500% 20-09/04/2024 EUR 10 446 0.03

100 000 DANAHER CORP 1.700% 20-30/03/2024  EUR 104 822 0.29 .

0 Floating rate bonds 9777030 26.96

200 000 FORD MOTOR CRED 3.250% 20- EUR 214 184 0.59

15/09/2025 X ’ France 2495599 6.90

100 000 gﬁgﬁ%‘% MOTORS FIN 0.955% 16- EUR 101 907 0.28 200 000 ARKEMA 20-31/12/2060 FRN EUR 201 286 0.55

35000 57?(;1?21\(/)1?51\1 SACHS GP 3.375% 20- EUR 19230 ol 200 000 AXA SA 13-04/07/2043 FRN EUR 219935 0.61
300 000 AXA SA 14-29/11/2049 FRN EUR 332269 0.92
0, »
100000 IT%I‘;I{(C)SARPM%?(S) I/{“ égR;)/%l(/) 20(())20/3 - EUR 101075 0.28 100 000 BNP PARIBAS 21-13/04/2027 FRN EUR 99 247 0.27
.000% 17-
100000 51700001 EUR 100017 0.28 100 000 CNP ASSURANCES 11-30/09/2041 FRN EUR 101 620 0.28
CRED AGRICOLE SA 20-
Sweden 1145 245 3.16 100 000 05/06/2030 FRN EUR 103 837 0.29

100 000 2H7?11§/T2 OFZIAI;‘ANCE AB 3.375% 20- EUR 103 616 0.29 100 000 DANONE 17-31/12/2049 FRN EUR 102 361 0.28

: 100 000 ENGIE 18-31/12/2049 FRN EUR 101 626 0.28

500 000 MOLNLYCKE HLD 1.750% 15 EUR 523017 1.44

28/02/2024 100 000 LA BANQUE POSTAL 20- EUR 100 190 028

NORDEA BANK AB 0.300% 17- 26/01/2031 FRN :
100 000 EUR 100 774 0.28

;(\)//giézs(g HANDELSBANKEN 0.500% 100 000 ORANGE 14-29/12/2049 FRN EUR 112115 031
100000 e 51032023 o EUR 101 505 0.28 100 000 ORANGE 19-31/12/2049 FRN EUR 104 958 0.29
100 000 SWEDBANK AB 0.250% 17-07/11/2022 EUR 100 900 0.28 100 000 SOCIETE GENERALE 18- EUR 101 542 0.28

VOLVO TREAS AB 0.000% 21- 23/02/2028 FRN

216 000 : EUR 215433 0.59 SOCIETE GENERALE 20-

18/05/2026 100000 5471115030 FRN EUR 99 818 0.28
Ireland 939 034 2.60 100 000 gggéggfﬁfgmw 21- EUR 99 902 0.28
100 000 ATB GROUP PLC 1.500% 18-29/03/2023 EUR 102 738 0.28
CCEP FINANCE IRE 0 0‘(’)00/ o 100 000 TOTAL SA 16-29/12/2049 FRN EUR 103 903 0.29
.000% 21-

100000 009025 EUR 100 016 0.28 400 000 TOTAL SA 16-29/12/2049 FRN EUR 412102 1.14

100 000 FCA BANK IE 0.000% 21-16/04/2024 EUR 99 946 0.28 100 000 ;JII;IIIZB&I)IZ(-)I}%%AMCO 18- EUR 98 888 0.27

111000 FCA BANK IE 0.125% 20-16/11/2023 EUR 111323 0.31

103 000 FCA BANK IE 0.500% 20-18/09/2023 EUR 104 086 0.29 The Netherlands 2177410 5.98

200 000 ABERTIS FINANCE 20-31/12/2060 FRN EUR 206 702 0.57
100 000 ACHMEA BV 13-04/04/2043 FRN EUR 110 031 0.30
100 000 DELTA LLOYD LEVE 12- EUR 110 365 0.30

29/08/2042 FRN
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BNP PARIBAS FUNDS SICAYV Euro Short Term Corporate Bond

Securities portfolio at 30/06/2021

Expressed in EUR

1 0, 1 0,
Quantity Denomination Quotation Market value % of met Quantity Denomination Quotation Market value % of met
currency assets currency assets
1000 000 IBERDROLA INTL 17-31/12/2049 FRN EUR 1025237 2.82
Luxembourg 217526 0.60
100 000 IBERDROLA INTL 18-31/12/2049 FRN EUR 105 671 0.29 )
100 000 HANNOVER FINANCE 12 EUR 109 617 0.30
100 000 ING GROEP NV 17-11/04/2028 FRN EUR 104 890 0.29 30/06/2043 FRN
100 000 ING GROEP NV 18-20/06/2023 FRN EUR 101 527 028 100 000 TALANX FINANZ 12-15/06/2042 FRN EUR 107 909 0.30
100 000 1 ELEFONICA EUROP 17- EUR 102 146 028 Austria 113 325 0.31
%}é{?ﬁgﬁgﬂww 18 100 000 UNIQA INSURANCE 13- EUR 113325 0.31
100000 51570 040 FRN EUR 103 298 0.28 31/07/2043 FRN
VOLKSWAGEN INTEN 20- e
100000 4175 > 0 FRN EUR 107 931 0.30 |Shares/Units in investment funds 938 165 2.58
100 000 WINTERSHALL FIN 21-20/07/2169 FRN ~ EUR 99 612 0.27
Luxembourg 938 165 2.58
[taly 1509 442 4.16 681527 BNP PARIBAS INSTICASH EUR 1D EUR 938 165 558
ASSICURAZIONI GENERALI 12- *“" SHORT TERM VNAV -  CAP -
300000 15 42 FRN EUR 332877 0.92
100 000 BPER BANCA 21-31/03/2027 FRN EUR 100 610 0.28 Total securities porﬂ°h° 36372792 100.25
100 000 CREDEMVITA SPA 20-18/02/2031 FRN EUR 101 400 0.28
100 000 ENEL S.P.A. 18-24/11/2078 FRN EUR 104 652 0.29
100 000 ENEL SPA 21-31/12/2061 FRN EUR 98717 0.27
300 000 ENI SPA 20-31/12/2060 FRN EUR 314794 0.87
200 000 UNICREDIT SPA 19-23/09/2029 FRN EUR 201 333 0.55
250 000 UNICREDIT SPA 20-20/01/2026 FRN EUR 255059 0.70
Germany 791 518 2.18
200 000 ALLIANZ SE 12-17/10/2042 FRN EUR 214353 0.59
100 000 ALLIANZ SE 13-29/10/2049 FRN EUR 110 065 0.30
COMMERZBANK AG 20-
100000 505 5 FRN EUR 101 790 0.28
DEUTSCHE BANK AG 20-
100000 o/ >0 RN EUR 102 046 0.28
ENERGIE BADEN-WU 16-
155000 (0’0077 FRN EUR 157 836 0.44
MUENCHENER
100 000 RUECKVERSICHERUNG 12- EUR 105 428 0.29
26/05/2042 FRN
Ireland 577 469 1.59
200 000 AIB GROUP PLC 21-17/11/2027 FRN EUR 200 406 0.55
100 000 AQUARIUS + INV 13-02/10/2043 FRN EUR 109 262 0.30
156 000 BANK OF IRELAND 19-25/11/2025 FRN  EUR 160 167 0.44
100 000 CLOVERIE PLC 12-01/09/2042 FRN EUR 107 634 0.30
Portugal 525452 1.45
BANCO COM PORTUG 21-
100000 3 FRN EUR 98 104 0.27
CAIXA GERAL DEPO 18-
100000 5o 6 FRN EUR 109 513 0.30
200 000 EDP SA 19-30/04/2079 FRN EUR 217 561 0.60
100 000 EDP SA 21-02/08/2081 FRN EUR 100 274 0.28
Sweden 511151 1.42
200 000 NORDEA BANK AB 21-18/08/2031 FRN EUR 199 435 0.55
100 000 SWEDBANK AB 21-20/05/2027 FRN EUR 100 008 0.28
100 000 TELIA CO AB 17-04/04/2078 FRN EUR 104 468 0.29
100 000 VOLVO TREAS AB 14-10/03/2078 FRN EUR 107 240 0.30
United Kingdom 325032 0.90
BARCLAYS BANK PLC 17-
100000 2 o8 FRN EUR 102 503 0.28
ROYAL BK SCOTLND 19-
120000 | o711 05 TR EUR 122377 0.34
100 000 STANDARD CHART 21-23/09/2031 FRN  EUR 100 152 0.28
Spain 300 646 0.83
200 000 CAIXABANK 20-18/11/2026 FRN EUR 200 091 0.55
100 000 CAIXABANK 21-18/06/2031 FRN EUR 100 555 0.28
United States of
America 232460 0.64
100 000 AT&T INC 18-05/09/2023 FRN EUR 102 404 0.28
GOLDMAN SACHS GP 21-
130000 5054 FRN EUR 130 056 0.36
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BNP PARIBAS FUNDS SICAYV Euro Short Term Corporate Bond Opportunities

Securities portfolio at 30/06/2021

Expressed in EUR

. N uotation % of net . Lo uotation % of net

Quantity Denomination Q Market value ° Quantity Denomination Q Market value °

currency assets currency assets
"> - 70 20-
Transferable securities admitted to an 2730 000 Yy DOMWIDE BLDG 0.230% 20 EUR 2754775 0.69
official stock exchange listing and/or 371392 285 92.93 5 400 000 ROLLS-ROYCE PLC 0.875% 18- EUR 2361922 0.59
09/05/2024 :
fraded on another regulated market ROLLS-ROYCE PLC 1.625% 18-
3000 000 EUR 2791925 0.70
Bonds 252912 636 63.26 %%(I)‘SI%OIZ{%YCE PLC 4.625% 20
3237000 |06 05370 20 EUR 3529 441 0.88
France 59302783 14.83
1382000 SSE PLC 1.250% 20-16/04/2025 EUR 1444021 0.36

1268 000 AIRBUS SE 1.375% 20-09/06/2026 EUR 1346 626 0.34

500 000 ALSTOM S 0.000% 211 1/01/2029 EUR %2810 o015 1466 000 STELLANTIS NV 0.750% 21-18/01/2029 EUR 1458 938 0.36

.000% 21- .
TESCO CORP TREAS 0.375% 21-

3000 000 ALTAREA 2.250% 17-05/07/2024 EUR 3170 357 0.79 790000 52072029 EUR 770 832 0.19

2745000 ALTICE FRANCE 2.125% 20-15/02/2025 ~ EUR 2674 596 0.67 827000 VICTORIA PLC 3.625% 21-24/08/2026 EUR 837285 0.21

1900 000 ALTICE FRANCE 4.125% 20-15/01/2029 ~ EUR 1,903 480 0.48 1174000 VMED 02 UK FIN 3.250% 20-31/01/2031  EUR 1176 268 0.29

1700 000 AUCHAN SA 3.250% 20-23/07/2027 EUR 1970 261 0.49 5 485 000 (‘)(1(/)&1/(25013513 BLD SOC 0.500% 21- EUR 2490 543 0.62
BANQ FED CRD MUT 0.625% 21- o .

1300000 23> e EUR 1301 844 0.33 764 000 ;{8&1/(25()}21?5 BLD SOC 0.625% 20- EUR 281 714 0.20

3000 000 BANQUE FEDERATIVE DU CREDIT EUR 3038729 076
MUTUEL 0.500% 18-16/11/2022 ) The Netherlands 29 905 592 7.49

1800 000 BPCE 1.125% 15-14/12/2022 EUR 1840077 0.46 700 000 ACHMEA BV 1.500% 20-26/05/2027 EUR 747 124 0.19

500 000 CAPGEMINI SE 1.250% 20-15/04/2022 EUR 505 452 0.13 -

% 960 000 ASHLAND SERVICES 2.000% 20. EUR 971 188 024
CARREFOUR BANQUE 0.107% 21- 30/01/2028

900000 10 oo oos EUR 901 251 0.23 650 000 BMW FINANCE NV 0.500% 18- EUR 658 022 0.16

1 400 000 CRED AGRICOLE SA 0.125% 20- EUR 374212 034 22112022 .
. y o 0.
09/12/2027 15wm§£m%%MMHNN%“m EUR 1417 184 0.35

600 000 EUTELSAT SA 1.500% 20-13/10/2028 EUR 625 812 0.16 PAIMLER INTL FIN 0.625% 19

753 000 FAURECIA 2.375% 19-15/06/2027 EUR 770 194 0.19 2000000 57057023 o EUR 2029982 0.51

700 000 FAURECIA 2.375% 21-15/06/2029 EUR 712 626 0.18 3900 000 DUFRY ONE BV 2.000% 19-15/02/2027 EUR 3677755 0.92
1100 000 GECINA 1.375% 17-30/06/2027 EUR 1186 205 0.30 365 000 DUFRY ONE BV 3.375% 21-15/04/2028 EUR 362017 0.09

300 000 II{EOLQ?ZI(I)\IZGS DINFRA 0.625% 21- EUR 297 188 0.07 2600 000 EASYJET FINCO 1.875% 21-03/03/2028 EUR 2603 901 0.65

ENEL FINANCE INTERNATIONAL NV
1000 000 JCDECAUX SA 2.000% 20-24/10/2024 EUR 1058 132 0.26 1700000 1" 5500 18-16/09/2026 EUR 1786721 045
1000 000 Izvil/{)l(;l/éEoIz‘?E ASSUR 0.625% 21- EUR 993 882 025 588 000 ENERGIZER G 3.500% 21-30/06/2029 EUR 585 290 0.15
GRUPO-ANTOLIN 3.375% 18-
0, -
1573 000 gﬁgg{/}zzgzl;owma 3.500% 21 EUR | 567774 0.39 1500000 3000056 EUR 1505 944 0.38
GRUPO-ANTOLIN 3.500% 21-
2200 000 PEUGEOT 2.750% 20-15/05/2026 EUR 2437709 0.61 853000 301042028 EUR 849 976 0.21
1 400 000 ;’ZS;SII?ZA’?)I;?UE FRANC 0.000% 21- EUR 1396 044 035 2230000 IPD 3 BV 5.500% 20-01/12/2025 EUR 2315856 0.58
0% 17 2200 000 JAB HOLDINGS 2.500% 18-25/06/2029 EUR 2477192 0.62

5210000 PSA BANQUE FRANCE 0.625% 17 EUR 5267740 L3l "

10/10/2022 1 000 000 KPNQWEST BV 8.875% 01- EUR 0 0.00

3000 000 RCI BANQUE 0.625% 16-10/11/2021 EUR 3002 629 0.75 31/12/2049 DFLT

0, -

745 000 RCI BANQUE 1.625% 18-26/05/2026 EUR 787 244 0.20 920000 2413?5321?\11?1\%?35 fzig/ozl; 1072026 EUR 943 628 0-24
1100 000 RCI BANQUE 2.000% 19-11/07/2024 EUR 1157239 0.29 1039000 3,03 5008 e EUR 1062 482 0.27
1300 000 RENAULT 1.125% 19-04/10/2027 EUR 1211944 0.30 1255 000 SAIPEM FININTL 3.375% 20- EUR 1 306 249 033

15/07/2026 :
SOCIETE GENERALE 1.250% 19-

4500 000 EUR 4652781 1.16 % 19-

15/02/2024 2000 000 T%:}%%PACK FIN3.750% 19 EUR 2027491 0.51
TEREOS FIN GROUP 7.500% 20-

2650000 7o EUR 2829 140 0.71 | 525 000 g}%(z/}z{oNZEINANCE 1.023% 20- EUR 1 566 840 039
UMG GROUPE VYV 1.625% 19-

2700000 5 /07/2029 EUR 2877220 0.72 1000 000 ZF EUROPE 2.000% 19-23/02/2026 EUR 1010 750 0.25

2700 000 URW 0.625% 20-04/05/2027 EUR 2730 676 0.68

’ Germany 27 327 960 6.85

1500 000 URW 0.750% 21-25/10/2028 EUR 1511969 0.38 -

o 900 000 ADO PROPERTIES 3.250% 20 EUR 926 706 0.23

1445000 WPP FINANCE 2.375% 20-19/05/2027 EUR 1618940 0.40 g%/%i‘]{éf;MANN SE 1500% 20

. . 800 000 Rtdind EUR 868 253 0.22
United Kingdom 46 528 917 11.62 15/05/2030
1685000 BP CAPITAL PLC 1.876% 20-07/04/2024 ~ EUR 1779 096 045 580000 COVESTRO AG 0.875% 20-03/02/2026 EUR 598 590 0.15
0, - 0, -

5 000 000 BRITISH TELECOMM PLC 0.500% 17 EUR 5011 492 050 1182 000 DAIMLER AG 2.625% 20-07/04/2025 EUR 1300 861 0.33
23/06/2022 2200 000 DEUTSCHE BANK AG 1.625% 20- EUR 2311982 058
COCA-COLA EURO 0.200% 20- 20/01/2027 ’

718 000 EUR 707 056 0.18

02/12/2028 1053 000 FRESENIUS SE & C 0.750% 20- EUR 1072722 0.27
CREDIT SUISSE LD 0.250% 21- 15/01/2028 :

2000 000 EUR 2005 964 0.50
05/01/2026 1 179 000 HOCHTIEF AKTIENG 0.625% 21- EUR 1155 040 0.29

1900 000 EASYJET PLC 1.750% 16-09/02/2023 EUR 1937417 0.48 26/04/2029 -

0, x
360 000 i{ﬁg;};gw FUNDING 1.500% 15- EUR 370 357 0.09 2960 000 HP PELZER 4.125% 17-01/04/2024 EUR 2879 155 0.72
INTL CONSOLIDAT 1.500% 19 3000 000 MAHLE GMBH 2.375% 21-14/05/2028 EUR 2987 674 0.75
.500% 19-
2300000 110712027 EUR 2084778 0.52 739 000 NOVELIS SHEET 3.375% 21-15/04/2029 EUR 757 527 0.19
3600 000 IZI;I/TO%/;?ZI;ISOLIDAT 2.750% 21- EUR 3597 504 0.90 2000 000 PCF GMBH 4.750% 21-15/04/2026 EUR 2040 445 0.51
0 21 1700 000 SCHAEFFLER AG 3.375% 20-12/10/2028 ~ EUR 1873 790 0.47

1400 000 [NTL CONSOLIDAT 3.750% 21 EUR 1402357 0.35
25/03/2029 2390 000 STYROLUTION 2.250% 20-16/01/2027 EUR 2360 447 0.59
INTL GAME TECH 2.375% 19- % 21

1370000 | 5025008 EUR 1 340 428 0.34 2131000 Y;&%&;@GEN LEAS 0.000% 21 EUR 2128 809 0.53

2110 000 ITV PLC 1.375% 19-26/09/2026 EUR 2203 068 0.55 % 21-

0 811000 V(/)LI/(SWAGEN LEAS 0.625% 21 EUR 209 791 0.20

4110000 ITV PLC 2.125% 15-21/09/2022 EUR 4199 547 1.05 19/07/2029
JAGUAR LAND ROVER 2.200% 17-

2500000 {50 5004 EUR 2492 189 0.62
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BNP PARIBAS FUNDS SICAYV Euro Short Term Corporate Bond Opportunities

Securities portfolio at 30/06/2021

Expressed in EUR

1 0, 1 0,
Quantity Denomination Quotation Market value % of met Quantity Denomination Quotation Market value % of met
currency assets currency assets
1200 000 VONOVIA SE 0.625% 21-24/03/2031 EUR 1185814 0.30
’ Poland 4838814 1.21
1100 000 ZF FINANCE 3.000% 20-21/09/2025 EUR 1166015 0.29 1 772 000 INPOST SA 2.250% 21-15/07/2027 EUR 1783 518 0.45
ZF FINANCE GMBH 2.000% 21-
900000 (s 07 ’ EUR 904 339 0.23 3072000 SYNTHOS 2.500% 21-07/06/2028 EUR 3055296 0.76
Italy 17 403 483 4.36 Cyprus 3940 100 0.98
1948 000 ASSICURAZIONI 1.713% 21-30/06/2032 EUR 1947514 0.49 1 900 000 ‘{‘*é}(%‘/%zDgOWN SA 0.000% 20- EUR 1 854 605 0.46
CAMPARI MILANO 1.250% 20- )
2074000 (0000 EUR 2117 897 0.53 2 000 000 g;}(%llegggow SA 1.450% 19- EUR 5 085 495 0.52
1595000 ENI SPA 1.250% 20-18/05/2026 EUR 1685 344 0.42 Austri
GUALA CLOSURES 3.250% 21- ustira 3533354 0.88
1233000 510672028 EUR 1236393 0.31 2100 000 BAWAG PSK 0.375% 19-03/09/2027 EUR 2075391 0.52
o, -
250 000 IZIZ/TOE/SZAOZS(’ANPAOLO 0.625% 21 EUR 249 546 0.06 1400 000 ERSTE GROUP 0.875% 19-22/05/2026 EUR 1457 963 0.36
9, - .
2310 000 [}y FE3A SANPAOLO 1.000% 19 EUR 2379 389 0.60 Singapore 3023412 0.76
% 18- 3.000 000 ING GROEP NV 0.750% 17-09/03/2022 EUR 3023 412 0.76
3000 000 INTESA SANPAOLO 1.750% 18 EUR 3202677 0.80 o
oo, Belgium 2869018 0.72
MEDIOBANCA SPA 1.125% 19- U .
2500 000 EUR 2589 709 0.65
15/07/2025 1104000 AB INBEV SA/NV 2.125% 20-02/12/2027 ~ EUR 1235064 0.31
2000 000 UNICREDIT SPA 0.325% 21-19/01/2026 EUR 1995014 0.50 1635 000 ONTEX GROUP 3.500% 21-15/07/2026 EUR 1633954 0.41
AED,fsp lglcuss OPCO 4.000% 21 12939334 323 Denmark 2405314 0.60
A (] - 0, -
448 000 5002026 EUR 458208 0.11 1375 000 gﬁ(}){ézsgim BREW 0.375% 20 EUR 1389 001 0.35
o, _
2500 000 11\71\/411?25;}15 CAP MKT 1.625% 15 EUR 2505 602 0.63 1000 000 DKT FINANCE 7.000% 18-17/06/2023 EUR 1016513 0.25
% 21 .
1 600 000 ?9&?2%351‘%”&]“ 2:500% 21 EUR 1609 079 0.40 Finland 1612570 0.41
o/ 50 CRH FINLAND SERYV 0.875% 20-
1900 000 OBQ(I)\IZ?Z(?)ZS;*NTANDER 0.500% 20 EUR 1906 055 048 840,000 451112023 EUR 859 565 022
. 279000 SPA HOLDINGS 3 3.625% 21-04/02/2028 ~ EUR 280 779 0.07
| 100 000 EDREAMS ODIGEO SA 5.500% 18 EUR L 091 470 027 o
01/09/2023 475 000 STORA ENSO OYJ 0.625% 20- EUR 472226 o012
o 1. .
1900000 fo 0 AQALIASA 2629% 17 EUR 2096 859 0.52 02/12/2030
1900 000 GRIFOLS SA 2.250% 19-15/11/2027 EUR 1930932 0.48 Switzerland 1457 899 0.36
INMOBILIARIA COL 1.350% 20- 1473 000 UBS GROUP 0.250% 21-24/02/2028 EUR 1457 899 0.36
1300000 100 00 EUR 1361329 0.34
. Japan 1361891 0.34
United States of 1329 000 TAKEDA PHARM 0.750% 20-09/07/2027  EUR 1361 891 034
America 11857 559 2.97 Ireland 1299 125 032
ARDAGH METAL PAC 2.000% 21- g
808 000 EUR 809 510 0.20 % 21-
01/09/2028 1298 000 1;317(1)\5\24(1)321;501\1 IRLND 1.750% 21 EUR 1299 125 032
958 000 FEDEX CORP 0.450% 21-04/05/2029 EUR 953 800 0.24
674 000 GEN MOTORS FIN 0.600% 21- EUR 671231 o017 Norway 1205 004 0.30
20/05/2027 1200 000 SANTANDER CONSUM 0.125% 19- EUR 1205 004 030
% 20- .
920 000 ?53115;‘;2 MILLS IN 0.450% 20 EUR 934776 0.23 11/09/2024
_ ' 118 479 649 29.67
2700 000 Il"i%gg%gERGROUP 1.875% 15 EUR 2750 617 0.69 Floating rate bonds
L 600 000 MMS USA FIN INC 1.250% 19- EUR L 678 978 042 The Netherlands 22111738 5.54
;ﬁ/gfg{%ﬁ; IND INT 6.000% 17 1000 000 ABERTIS FINANCE 20-31/12/2060 FRN EUR 1033 508 0.26
3000000 3 5/0n005 R EUR 3027621 0.76 1100 000 ACHMEA BV 15-29/12/2049 FRN EUR 1213288 0.30
TOYOTA MTR CRED 0.125% 21- COOPERATIEVE RAB 20-
1035000 o0 s EUR 1031026 0.26 2800000 (o c o 158 FRN EUR 2899318 0.73
3800 000 FERROVIAL NL 17-31/12/2049 FRN EUR 3787 532 0.95
Sweden 10551 748 2.64
2214000 BALDER 1.125% 19-29/01/2027 EUR 2252216 0.56 400000 ING GROEP NV 21-09/06/2032 FRN EUR 399795 0.10
593 000 BALDER 1.250% 20-28/01/2028 EUR 598 783 0.15 11176000 ?Ei :?(L);ITCT; ; LNRE)ISIZIZ/ 2061 FRN EUR 1181831 0.30
ooy N
2184 000 Il"é%%glcm HLD 0.625% 20 EUR 2124 450 0.53 2000000 31152049 FRN EUR 2151088 0.54
TELEFONICA EUROP 20-
2430 000 TELE2 AB 1.125% 18-15/05/2024 EUR 2502941 0.63 1500000 317197060 FRN EUR 1526 424 0.38
VATTENFALL AB 0.125% 21- TELEFONICA EUROP 21-
403000 1550050 EUR 396 665 0.10 1200000 3755061 FRN EUR 1171 670 0.29
VERISURE HOLDING 3.250% 21- VOLKSWAGEN INTERNATION FN 14-
2150000 o> 07 EUR 2151526 0.54 1500000 30+ ag FRN EUR 1705 694 0.43
VOLVO TREAS AB 0.000% 20- VOLKSWAGEN INTFN 20-
523000 |00 0s EUR 525167 0.13 800000 31715 > 60 FRN EUR 863 446 0.22
VOLKSWAGEN INTFN 20-
Luxembourg 0528 359 239 1700000 371500 RN EUR 1887079 0.47
3385000 ARENA LUX FIN 1.875% 20-01/02/2028 EUR 3200051 0.80 2300 000 WINTERSHALL FIN 21-20/07/2169 FRN EUR 2291 065 0.57
CPI PROPERTY GRO 2.125% 17-
1200000 54/10/2024 EUR 1260 600 0.32 France 18 630 247 4.65
1 600 000 ?(1)5(1;7?2%121351\11 BANK 0.500% 18- EUR 1 624 262 0.41 1101 000 AXA SA 21-07/10/2041 FRN EUR 1098 509 0.27
578 000 LOGICOR FIN 0.875% 21-14/01/2031 EUR 558292 0.14 1300000 BNP PARIBAS 19-04/06/2026 FRN EUR 1319119 0.33
% 20. 800 000 BNP PARIBAS 20-17/04/2029 FRN EUR 826 954 0.21
2880000 I;g};:ll())/TzRo?sN 1€ GLOBAL 00007620 EUR 2885154 0.72 CRD MUTUEL ARKEA 20-
1000 000 EUR 1041345 0.26

11/06/2029 FRN
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Securities portfolio at 30/06/2021

Expressed in EUR

1 0, 1 0,
Quantity Denomination Quotation Market value % of met Quantity Denomination Quotation Market value % of met
currency assets currency assets
CRED AGRICOLE SA 20- )
900000 5> 12006 FRN EUR 928 240 0.23 Austria 4857358 1.22
200 000 gs{z&g@g{gow ASSURANCES 14- L » 297727 0.20 1400 000 BAWAG GROUP AG 19-26/03/2029 FRN  EUR 1461 562 0.37
00 000 CREDIT AGRICOLE ASSURANCES 15 - oo 900 000 OMV AG 20-31/12/2060 FRN EUR 940 566 0.24
29/01/2049 FRN : 1700 000 RAIFFEISEN BK IN 20-18/06/2032 FRN EUR 1857323 0.46
1200 000 LA MONDIALE 19-31/12/2059 FRN EUR 1318 650 0.33 600 000 RAIFFEISEN BK IN 21-17/06/2033 FRN EUR 597 907 0.15
600 000 MUTUELLE ASSUR 21-21/06/2052 FRN EUR 604 875 0.15
1200 000 SCOR SE 20-17/09/2051 FRN EUR 1198231 0.30 Ireland 3730290 0.94
SOCIETE G];NERALE " - 939000 AIB GROUP PLC 21-17/11/2027 FRN EUR 940 907 0.24
600000 5002028 FRN EUR 609 079 0.15 1226 000 BANK OF IRELAND 21-10/05/2027 FRN  EUR 1218720 0.30
1800 000 SOCIETE GENERALE 20- EUR 1796 730 0.45 1600 000 BANK OF IRELAND 21-11/08/2031 FRN  EUR 1590 663 0.40
24/11/2030 FRN
1200 000 ?ggéggggc;%ﬁmw 21- EUR 1172568 0.29 Luxembourg 2972846 0.75
1430 000 SFIPROPERTY GRO 20- EUR 1509 008 0.38
1 600 000 gggégg?&%‘smw 21- EUR 1598 430 0.40 31/12/2060 FRN '
1500 000 GRAND CITY PROP 20-31/12/2060 FRN ~ EUR 1463 838 0.37
1400 000 SOGECAP SA 14-29/12/2049 FRN EUR 1580 821 0.40
1950 000 TOTAL SE 20-31/12/2060 FRN EUR 1961 397 0.49 Switzerland 2475537 0.62
United Kinad 1265000 CREDIT SUISSE 20-14/01/2028 FRN EUR 1264211 0.32
niied Kingaom 17669 218 443 1207 000 UBS GROUP 20-29/01/2026 FRN EUR 1211326 0.30
2263000 BARCLAYS PLC 19-09/06/2025 FRN EUR 2302 149 0.58
948 000 BARCLAYS PLC 21-22/03/2031 FRN EUR 952 490 0.24 Belgium 1907916 0.48
1613000 BP CAPITAL PLC 20-22/06/2169 FRN EUR 1722 180 0.43 1900 000 AGEAS 20-24/11/2051 FRN EUR 1907916 0.48
BRITISH TELECOMM 20-
2870000 [ gine >0e0 FRN EUR 2790 857 0.70 Sweden 1416107 0.35
2000 000 HSBC HOLDINGS 18-04/12/2024 FRN EUR 2076 591 0.52 1416 000 SWEDBANK AB 21-20/05/2027 FRN EUR 1416 107 035
627 000 NATWEST GROUP 21-26/02/2030 FRN EUR 626 983 0.16 Australia 1395194 0.35
ROYAL BK SCOTLND 19- WESTPAC BANKING 21-
3007000 [ o0 RN EUR 3066 554 0.77 1398000 [ 31 FRN EUR 1395194 0.35
2900 000 SSE PLC 20-31/12/2060 FRN EUR 3136 535 0.78
Denmark 1149 165 0.29
962 000 VODAFONE GROUP 20-27/08/2080 FRN ~ EUR 994 879 0.25 1100 000 ORSTED A/S 17-24/11/3017 FRN EUR 1149 165 0.29
Italy 16336921 4.09 Norway 085 354 0.25
1619000 ENEL SPA 21-31/12/2061 FRN EUR 1598 225 040 1000 000 DNB BANK ASA 21-23/02/2029 FRN EUR 985 354 025
1900 000 ENI SPA 20-31/12/2060 FRN EUR 1993 698 0.50
810000 ENI SPA 21-31/12/2061 FRN EUR 808 590 0.20 Cyprus 865 201 0.22
2000 000 INTESA SANPAOLO 17-31/12/2049 FRN  EUR 2192 546 0.55 900000 AROUNDTOWN SA 21-31/12/2061 FRN EUR 865201 0.22
1500 000 UNICREDIT S.P.A. 16-29/12/2049 FRN EUR 1605 155 040 | Other transferable securities 0 0.00
2300 000 UNICREDIT SPA 19-23/09/2029 FRN EUR 2315327 0.58
2100 000 UNICREDIT SPA 20-16/06/2026 FRN EUR 2170 909 0.54 Floafing rate bonds 0 0.00
2620 000 UNICREDIT SPA 20-22/07/2027 FRN EUR 2784955 0.70 .
United States of
866 000 UNICREDIT SPA 21-05/07/2029 FRN EUR 867516 0.22 )
America 0 0.00
Germany 8505611 213 8000 000 ;E}II)I\;IS%\I BROS HLDG 07-31/12/2049 EUR o 0.00
COMMERZBANK AG 20-
800000 571 2030 FRN EUR 886 392 0.22 . o . 2257 057 s
| 500 000 PEUTSCHE BANK AG 14- EUR | 528720 038 Shares/Units in investment funds .
31/05/2049 FRN
DEUTSCHE BANK AG 20-
1300 000 [o/ 50 RN EUR 1326 596 0.33 - #:éggg?;gsgﬁum o 26 257 087 6.54
1300 000 1137E/(1)J2T/25(§?21;EF g\?NK AG 21- EUR 1307 544 033 6804347 L1 T HOND - X CAP EUR 11838202 2.95
: BNP PARIBAS INSTICASH EUR 1D
1700 000 ?(;?&I;;((J)LE;K RILUECKV 21 EUR 1706 274 0.43 76 166.33 (1 ORT TERM VNAV - 1 CAP EUR 10484 781 2.61
1700 000 MERCK 20-09/09/2080 FRN EUR 1750 083 0.44 32328.90 gﬁi‘;ﬁ.ﬁ\?;ﬁ?g AYIELD SHT EUR 3934 104 0.98
H one .
Spain 7329 553 1.83 | Total securities portfolio 397 649 372 99.47
500 000 BANCO SABADELL 20-11/03/2027 FRN  EUR 513 428 0.13
2000 000 CAIXABANK 20-10/07/2026 FRN EUR 2042 190 0.51
1600 000 CAIXABANK 21-09/02/2029 FRN EUR 1574 661 0.39
1200 000 CAIXABANK 21-18/06/2031 FRN EUR 1206 656 0.30
2000 000 TBERCAJA 20-23/07/2030 FRN EUR 1992618 0.50
United States of
America 6121393 1.53
3500 000 AT&T INC 20-31/12/2060 FRN EUR 3561 495 0.89
1285000 CITIGROUP INC 20-06/07/2026 FRN EUR 1340 782 0.34
1251000 JPMORGAN CHASE 21-17/02/2033 FRN ~ EUR 1219116 0.30

The accompanying notes form an integral part of these financial statements
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BNP PARIBAS FUNDS SICAYV Europe Convertible

Securities portfolio at 30/06/2021

Expressed in EUR

. N uotation % of net . . uotation % of net
Quantity Denomination Q Market value ° Quantity Denomination Q Market value °
currency assets currency assets
Transferable securities admitted to an The Netherlands 7722 851 611
official stock exchange listing and/or 119 359 868 94.38 2200 000 Q%EZ‘&ZE“VOVIL BV 0.000% 21- EUR 2260 896 1.79
fraded on another regulated market DUFRY ONE BV 0.750% 21-
800 000 CHF 721 460 0.57
; 119359868  94.38 30/03/2026 CV
Convertible bonds . 1 000 000 'BERDROLA INTL 0.000% 15- EUR 1227 020 097
11/11/2022 CV :
France 40 910 883 32.34 JUST EAT TAKEA 1.250% 20-
16 213 ACCOR 0.700% 20-07/12/2027 CV FLAT ~ EUR 843 789 0.67 600000 30/04/2026 cv EUR 610404 0.48
0, -
700 000 3AII§OC3}-/12EOl§ 3Og\I;IGATIONS 0.000% 17- EUR 1 249 437 0.99 1600 000 QIAGEN NV 0.000% 20-17/12/2027 CV USD 1302 086 1.03
1 600 000 QIAGEN NV 1.000% 18-13/11/2024 CV USD 1 600 985 1.27
2600 000 ATOS SE 0.000% 19-06/11/2024 CV EUR 3259 984 2.58
0, _
4800 000 CARREFOUR SA 0.000% 18 USD 4196 185 132 Italy 7323211 5.79
27/03/2024 CV 1600 000 NEXI 0.000% 21-24/02/2028 CV EUR 1625776 1.29
0, -
12000 Efsgﬁigﬁ? c/;: 150%%/(39/2 20024 v EUR 750960 0.5 1300 000 NEXI 1.750% 20-24/04/2027 CV EUR 1 598 259 1.26
3 o - 0, -
39LI01 476012024 CV EUR 5902497 4.66 1 600 000 ggflEz/Lz%z‘g‘ CCVSP A 0.000% 20 EUR 1644048 1.30
85442 ELIS SA 0.000% 17-06/10/2023 CV FLAT ~ EUR 2656 819 2.10 :
’ 1600 000 PRYSMIAN SPA 0.000% 21 EUR 1610 400 1.27
2000 000 KERING 0.000% 19-30/09/2022 CV EUR 2298 920 1.82 02/02/2026 CV
2545332 KORIAN SA 17-31/12/2049 FLAT EUR 2677 125 2.12 800 000 SNAM 0.000% 17-20/03/2022 EUR 844728 0.67
MAISONS DU MONDE 0.125% 17- ;
467654 (1523 OV FLAT EUR 443 054 0.35 Unn‘eq States of
1800 000 MICHELIN 0.000% 17-10/01/2022 CV UsD 1626 603 129 . (’)?{g’ﬁlr ICCH?ASE 00007 21 3850 701 3.04
o 1 .000% 21-
0631 gs);lg:To.mM 21-19/04/2028 EUR 21169 0.49 1800000 00 ot OV EUR 1992 006 1.57
JP MORGAN CHASE 0.000% 21-
5636 ORPEA 0.375% 19-17/05/2027 CV FLAT EUR 834 032 0.66 1700000 7 ¢/05 2024 CV EUR 1858 695 1.47
SAFRAN SA 0.875% 20-15/05/2027 . .
L3487 oy FLAT EUR 3305936 261 United Kingdom 3764 793 2.98
SCHNEIDER 0.000% 20-15/06/26 INTL CONSOLIDAT 1.125% 21-
5730 oy AT EUR 1119029 0.88 1300000 4g/0< 7008 v EUR 1241630 0.98
6750 SEB SA 0.000% 16-17/11/2021 CV EUR 1231902 0.97 1300 000 OO(JC/i‘\Zl/)Z%ZCS’RC%UP PLC 0.875% 19- GBP 1955 838 155
3200 SOITEC 0.000% 18-28/06/2023 CV EUR 393734 047 500 000 WH SMITH 1.625% 21-07/05/2026 CV GBP 567325 0.45
4400 000 TOTAL SA 0.500% 15-02/12/2022 CV USD 3761 649 2,97 swed
VEOLIA ENVRNMT 0.000% 19- weaen 2906 200 2.30
2000091012025 Cv EUR 641 580 0.51 GEELY SWEDEN FIN 0.000% 19-
2200000 Jg,00 o) oy EUR 2906 200 2.30
1400 000 VINCI SA 0.375% 17-16/02/2022 CV USD 1330 053 1.05
13792 WORLDLINE SA 0.000% 19- EUR 1566 426 124 Luxembourg 2635238 2.09
30/07/2026 CV GRAND CITY PROPERTIES 0.250% 16-
1900000 030005 ey EUR 1957 475 1.55
Germany 27777 183 21.97 600 000 IWG GROUP 0.500% 20-09/12/2027 CV GBP 677763 0.54
800 000 ADIDAS AG 0.050% 18-12/09/2023 CV EUR 997 088 0.79 i :
o o0 .
Mmmm%%ﬁi%?MMGM”“m EUR 5191 830 410 Austria 1804 815 1.43
100 00g DELIVERY HERO AG 0.875% 20- . st o0 o1 1000 000 AMS AG 0.875% 17-28/09/2022 CV UsD 819 875 0.65
15/07/2025 CV : 1000000 AMS AG 2.125% 20-03/11/2027 CV EUR 984 940 0.78
DEUTSCHE POST AG 0.050% 17-
3100000 34/06/2025 Cv EUR 3774 498 2.98 Denmark 1012 608 0.80
DEUTSCHE WOHNEN 0.600% 17- GN STORE NORD 0.000% 19-
4000000 (1o ey EUR 5033 480 3.98 800000 102 i0a v EUR 1012 608 0.80
DT LUFTHANSA AG 2.000% 20-
900 000 17/11/2025 CV EUR 960210 0.76 Jersey Island 902 557 0.71
HELLOFRESH SE 0.750% 20- CORNWALL JERSEY 0.750% 21-
600000 1 e oy EUR 1046 034 0.83 800000 | rn026 Cv GBP 902 557 0.71
LEG IMMOBILIEN 0.400% 20- .
700000 3000028 CV ° EUR 727 475 0.58 Belglum 890 048 0.70
0, -
1 100 000 “EG IMMOBILIEN 0.875% 17- EUR 1343 133 106 800 000 UMICORE SA 0.000% 20-23/06/2025CV  EUR 890 048 0.70
01/09/2025 CV
o 20. e
500 000 ﬁﬂ%ﬂ%?fgf,AG 0.625% 20 EUR 430 545 034 |Shares/Units in investment funds 6 134999 4.84
RAG STIFTUNG 0.000% 20-
2100000 2000 e o EUR 2397276 1.90 France 6134 999 4.84
1800 000 SYMRISE AG 0.238% 17-20/06/2024 CV  EUR 2338092 1.85 108.00 BNP PARIBAS CASH INVEST -1 - CAP EUR 6059 676 478
700 000 ZALANDO SE 0.050% 20-06/08/2025 CV  EUR 924 252 0.73 3339 BNP PARIBAS CASH INVEST - EUR 75323 0.06
1100 000 ZALANDO SE 0.625% 20-06/08/2027 CV  EUR 1462 175 1.16 PRIVILEGE - CAP
, Total securities portfolio 125494867  99.22
Switzerland 9430274 7.45
3260 000 SIKA AG 0.150% 18-05/06/2025 CV CHF 4770 151 3.77
STMICROELECTRON 0.000% 20-
4600000 ) o oy USD 4660 123 3.68
Spain 8 428 506 6.67
ALMIRALL SA 0.250% 18-
1700000 147152001 OV EUR 1695 308 1.34
AMADEUS IT GROUP 1.500% 20-
400000 o/an00s Oy EUR 539 520 0.43
CELLNEX TELECOM 0.500% 19-
1300000 (50712008 CV EUR 1770 886 1.40
CELLNEX TELECOM 1.500% 18-
2400000 |05 oy EUR 4422792 3.50

The accompanying notes form an integral part of these financial statements
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BNP PARIBAS FUNDS SICAYV Europe Dividend

Securities portfolio at 30/06/2021

Expressed in EUR

. N uotation % of net . . uotation % of net
Quantity Denomination Q Market value ° Quantity Denomination Q Market value °
currency assets currency assets
Transferable securities admitted to an The Netherlands 22667 162 12.15
official stock exchange listing and/or 184 562 358 98.90 9169 ASML HOLDING NV EUR 5312519 2.85
fraded on another regulated market 13192 HEINEKEN NV EUR 1348222 0.72
shares 184 562 358 98.90 224919 ING GROEP NV EUR 2505 598 1.34
71326 KONINKLIJKE AHOLD DELHAIZENV ~ EUR 1788 143 0.96
France 62 286 631 33.38 12 619 KONINKLIJKE DSM NV EUR 1986 231 1.06
12232 AIR LIQUIDE SA EUR 1806 177 0.97 656 552 KONINKLIKE KPN NV EUR 1729358 0.93
16 448 AIRBUS SE EUR 1783 621 0.96 62 204 NN GROUP NV - W/I EUR 2474475 133
19 835 ARKEMA EUR 2098 543 112 39 689 RANDSTAD HOLDING NV EUR 2559 941 137
79192 AXASA EUR 1693 521 091 174 234 ROYAL DUTCH SHELL PLC - A EUR 2962 675 1.59
94763 BNP PARIBAS EUR 5010 384 2.68 .
12701 CAPGEMINI SE EUR 2057 562 1.10 Switzerland 17849 818 9.56
10 CHOCOLADEFABRIKEN LINDT -REG ~ CHF 883 963 0.47
254751 CREDIT AGRICOLE SA EUR 3009 628 161
28937 CIE FINANCIERE RICHEMONT - REG CHF 2955206 1.58
12 843 DANONE EUR 762 489 0.41
63980 NESTLE SA - REG CHF 6724 844 3.61
6398 ESSILORLUXOTTICA EUR 995 785 0.53
6 649 ROCHE HOLDING AG GENUSSCHEIN CHF 2114130 1.13
12 646 EURAZEO SA EUR 929 481 0.50
7583 SIKA AG - REG CHF 2092 554 112
33325 FAURECIA EUR 1378 655 0.74
40 352 STMICROELECTRONICS NV EUR 1234973 0.66
1969 HERMES INTERNATIONAL EUR 2418917 1.30
5446 ZURICH INSURANCE GROUP AG CHF 1844 148 0.99
3816 KERING EUR 2812392 1.51
29531 LEGRAND SA EUR 2635937 1.41 Italy 7 669 764 412
13251 LOREAL EUR 4979 726 2.67 142 289 ASSICURAZIONI GENERALI EUR 2405 396 1.29
8267 LVMH EUR 5466 967 2.93 151 432 ENEL S.P.A. EUR 1186015 0.64
18 653 MICHELIN (CGDE) EUR 2 508 829 1.34 1750 742 INTESA SANPAOLO EUR 4078 353 2.19
10 535 PERNOD RICARD SA EUR 1972152 1.06 Spain 3035 241 162
27 510 PUBLICIS GROUPE EUR 1 483 889 0.80 80 608 IBERDROLA SA EUR 828 650 0.44
45 673 SANOFI AVENTIS EUR 4035666 2.16 74271 INDUSTRIA DE DISENO TEXTIL EUR 2206 591 1.18
24687 SCHNEIDER ELECTRIC SE EUR 3275471 1.76 .
Austria 2420 080 1.30
121088 TOTAL SA EUR 4620113 2.48
74 464 WIENERBERGER AG EUR 2420 080 1.30
32425 VINCI SA EUR 2917926 1.56
57635 VIVENDI EUR 1632 800 0.87 Sweden 2325662 125
. . 22410 ASSA ABLOY AB- B SEK 569 641 031
United Kingdom 30 888 194 16.54 165 578 ERICSSON LM - B SEK 1756 021 0.94
60727 ASTRAZENECA PLC GBP 6142378 3.30
254571 BAE SYSTEMS PLC GBP 1547977 0.83 Belgium 2221 308 1.19
443 917 BP PLC GBP L628 911 0.87 34 546 KBC GROEP NV EUR 2221308 1.19
86 595 DIAGEO PLC GBP 3491238 1.87 Finland 1760 625 0.94
315721 DS SMITH PLC GBP 1536 954 0.82 55192 UPM-KYMMENE OY]J EUR 1760 625 0.94
113 758 GLAXOSMITHKLINE PLC GBP 1880 926 1.01 Denmark 1276 575 0.68
25 614 INTERTEK GROUP PLC GBP 1650014 0.88 18068 NOVO NORDISK A/S - B DKK 1276 575 0.68
10 386 LINDE PLC EUR 2527433 1.35
240 469 NATIONAL GRID PLC GBP 2579345 138 Ireland 1050187 0.56
60 436 PENNON GROUP PLC GBP 799 407 0.43 8915 KERRY GROUP PLC- A EUR 1050187 0-56
16 864 RECKITT BENCKISER GROUP PLC GBP 1256 672 067 |Shares/Units in investment funds 1411 129 0.76
88 830 RELX PLC GBP 1985727 1.06
23750 RIO TINTO PLC GBP 1 645 859 0.88 Luxembourg 1411129 0.76
87049 SSE PLC GBP 1521 545 0.82 BNP PARIBAS INSTICASH EUR 3M
1400931 g UNAY - X CAP EUR 1411129 0.76
267 145 TESCO PLC GBP 693 808 0.37 o .
Total securities porifolio 185973487  99.66
Germany 29111111 15.61
25299 ALLIANZ SE - REG EUR 5320 380 2.85
12 664 BASF SE EUR 841396 0.45
22659 BAYER AG - REG EUR 1160 367 0.62
7375 CONTINENTAL AG EUR 914 353 0.49
26 149 DAIMLER AG - REG EUR 1969 020 1.06
41289 DEUTSCHE POST AG - REG EUR 2368 337 1.27
301 861 DEUTSCHE TELEKOM AG - REG EUR 5376 748 2.88
48 570 INFINEON TECHNOLOGIES AG EUR 1642 637 0.88
12567 SAP SE EUR 1493 462 0.80
33741 SIEMENS AG - REG EUR 4508 472 2.42
38222 SIEMENS HEALTHINEERS AG EUR 1975313 1.06
28258 VONOVIA SE EUR 1540 626 0.83

The accompanying notes form an integral part of these financial statements
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BNP PARIBAS FUNDS SICAV Europe Emerging Equity

Securities portfolio at 30/06/2021

Expressed in EUR

Quantity Denomination %E::;lcoyn Market value %a:Sfe?SCt Quantity Denomination %E::;lcoyn Market value %a:Sfe?SCt
Transferable securities admitted to an Greece 1319629 255
official stock exchange listing and/or 50 692 671 97.65 301250 ALPHA BANK AE. EUR 324748 0.63
fraded on another regulated market 61332 FF GROUP EUR 6 0.00

shares 50 692 671 97.65 78 275 OPAP SA EUR 994 875 1.92
. Guernsey Island 553003 1.07
680703 ALROET:J’SC RUB 2 71035755822 522‘ ZZ 403 325 ETALON GROUP-)C/}DR REGS - W/I USD 553003 1.07
57 783 GAZPROM NEFT - ADR USD 1442 261 2.78 Lithuania 535 600 1.03
769 853 GAZPROM PAO - ADR USD 4947 989 9.52 26 000 AB IGNITIS GRUPE - REG S GDR EUR 535 600 1.03
279 789 GLOBALTRUCK MANAGEMENT PJSC ~ RUB 112226 0.22 Czech Republic 531 554 1.02
3467 343 INTER RAO UES PJSC RUB 187 506 0.36 165 953 MONETA MONEY BANK AS CzZK 531554 1.02
61823 LUKOIL PJSC - ADR USD 4828439 9.29 Slovenia 333220 0.64
16 261 MAGNIT PISC RUB 997139 1.92 25831 NOVA LIUBLJANSKA B-GDR REG S EUR 333220 0.64
68 894 MAIL.RU GROUP-GDR REGS USD 1316 416 2.54
5704 MMC NORILSK NICKEL PJSC RUB 1630 063 3.14 Austria 258939 0.50
5904 NOVATEK PISC-SPONS GDR REG S USD 1091 784 210 13 557 RAIFFEISEN BANK INTERNATIONAL EUR 258939 0.50
98 071 POLYMETAL INTERNATIONAL - W/I GBP 1775 891 32| Other fransferable securities 841726 L62

1200 373 SBERBANK OF RUSSIA PISC RUB 4235520 8.15

1833 854 SISTEMA PJSFC RUB 671017 1.29 Shares 841 726 1.62

1947 682 SURGUTNEFTEGAS-PREFERENCE RUB 1041 461 2.01 )

229766 TATNEFT PJSC RUB 1408 813 271 MA GEILl{i)%gRSK [RON & STEEL 841726 1.62

546 174 970 VTB BANK PJSC RUB 305 131 0.59 1203 540 worKs PISC RUB 841726 1.62

Poland 7551220 14.55 Slovakia 0 0.00

82618 ALLEGRO.EU SA PLN 1200 818 231 107 150 POVAZSKE STROJARNE EUR 0 0.00

49 040 BANK PEKAO SA PLN 1010 182 195 | Total securities pOI’ﬂOliO 51534 398 99.27
6933 CD PROJEKT SA PLN 284123 0.55
74204 CYFROWY POLSAT SA PLN 492091 0.95
532 588 ECHO INVESTMENT S.A. PLN 542 645 1.05
144 041 EUROCASH SA PLN 453363 0.87
9 740 KRUK SA PLN 541932 1.04
136 994 PKO BANK POLSKI SA PLN 1147 900 221
39 681 POLSKI KONCERN NAFTOWY ORLEN ~ PLN 674 834 1.30
82275 POWSZECHNY ZAKLAD UBEZPIECZE ~ PLN 668 806 1.29
50 656 WARSAW STOCK EXCHANGE PLN 534526 1.03
Turkey 3989 403 7.70
969 851 AKBANK T.A.S. TRY 497 046 0.96
181 702 ANADOLU EFES BIRACILIK VE TRY 392 593 0.76
116 389 BIM BIRLESIK MAGAZALAR AS TRY 702 119 1.35
207 939 ENERJISA ENERJI AS TRY 208 898 0.40
1 ENKA INSAAT VE SANAYI AS TRY 1 0.00
64966 TOFAS TURK OTOMOBIL FABRIKASI TRY 186 275 0.36
598 879 TURK SISE VE CAM FABRIKALARI TRY 444109 0.86
341 340 TURKCELL ILETISIM HIZMET AS TRY 533 421 1.03
682 406 TURKIYE GARANTI BANKASI TRY 549 767 1.06
959 899 TURKIYE IS BANKASI - C TRY 475174 0.92
1 TURKIYE SINAI KALKINMA BANK TRY 0 0.00
The Netherlands 3051357 5.88
565086 VEON LTD USD 872 002 1.68
36530 YANDEX NV - A USD 2179355 4.20
Hungary 3018 300 5.82
161 288 MOL HUNGARIAN OIL AND GAS PL HUF 1083 432 2.09
19481 OTP BANK PLC HUF 885 450 1.71
37652 RICHTER GEDEON NYRT HUF 846 293 1.63
39 834 WABERERS INTERNATIONAL NYRT HUF 203 125 0.39
Cyprus 2502941 4.82
72771 GLOBALTRA-SPONS GDR REGS USD 439976 0.85
24721 OZON HOLDINGS PLC - ADR USD 1221979 235
11 398 TCS GROUP HOLDING -REG S USD 840 986 1.62

The accompanying notes form an integral part of these financial statements
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BNP PARIBAS FUNDS SICAYV Europe Equity

Securities portfolio at 30/06/2021

Expressed in EUR

Quantity Denomination %E::;lcoyn Market value %a:Sfe?SCt Quantity Denomination %E::;lcoyn Market value %a:Sfe?SCt
Transferable securities admitted to an Denmark 23820 775 1.69
official stock exchange listing and/or 1406 361 301 99.55 374 735 NOVOZYMES A/S - B DKK 23820775 1.69
traded on another regulated market Portugal 21 745 274 154

Shares 1406 361 301 99.55 1413 867 JERONIMO MARTINS EUR 21745274 1.54
France 285 368 241 20.20 |Shares/Units in investment funds 8 656 354 0.61

252328 AIR LIQUIDE SA EUR 37258752 2.64

2261 139 CREDIT AGRICOLE SA EUR 26 713 096 1.89 Luxembourg 8656 354 0.61

s peo el e SERRRRIRENS we e

285731 MICHELIN (CGDE) EUR 38 430 820 , |Total securities portfolio 1415017655  100.16

489 147 SANOFI AVENTIS EUR 43221029 3.06

1096 433 VIVENDI EUR 31061 947 2.20

Germcmy 219 677 610 15.55
93597 ADIDAS AG EUR 29 380 098 2.08
125056 DEUTSCHE BOERSE AG EUR 18 408 243 1.30

2037 257 DEUTSCHE TELEKOM AG - REG EUR 36287 622 2.57

2965755 E.ON SE EUR 28927974 2.05

920 263 INFINEON TECHNOLOGIES AG EUR 31123295 2.20

380 650 SIEMENS AG - REG EUR 50 862 453 3.60

210 110 SYMRISE AG EUR 24 687 925 1.75

United Kingdom 207 650 208 14.69

228 648 FERGUSON PLC GBP 26768 157 1.89

2495 447 GLAXOSMITHKLINE PLC GBP 41260 848 2.92

166 162 LINDE PLC EUR 40 435 523 2.86

2552 943 PRUDENTIAL PLC GBP 40 846 493 2.89

455 548 RECKITT BENCKISER GROUP PLC GBP 33946 538 2.40

4542271 STANDARD CHARTERED PLC GBP 24392 649 1.73

The Netherlands 142 004 204 10.06

104 162 ASML HOLDING NV EUR 60351 463 4.28
189 066 KONINKLIJKE DSM NV EUR 29 758 988 211
629 244 PROSUS NV EUR 51893753 3.67
Switzerland 136 483 079 9.67

51349 LONZA GROUP AG - REG CHF 30719 462 2.17
644 483 NESTLE SA - REG CHF 67 740 679 4.80
64861 SCHINDLER HOLDING - PART CERT CHF 16 744 812 1.19
695 250 STMICROELECTRONICS NV EUR 21278 126 1.51
Spain 94 593 273 6.69

449 510 AMADEUS IT GROUP SA EUR 26 664 933 1.89

12 168 599 BANCO SANTANDER SA EUR 39176 804 2.77

1225 923 GRIFOLS SA EUR 28000 081 1.98

50 774 GRIFOLS SA - B EUR 751455 0.05
Sweden 91 581 558 6.48

398 747 ATLAS COPCO AB - A SEK 20 601 797 1.46

1662 723 EPIROC AB-A SEK 31969 137 2.26

1306 624 LUNDIN PETROLEUM AB SEK 39010 624 2.76

Finland 68 575 464 4.85

755 332 NESTE OYJ EUR 39005 344 2.76

762 903 SAMPO OYJ - A EUR 29 570 120 2.09

Ireland 60 151 980 4.25
705 844 CRH PLC EUR 29998 370 2.12
929 123 EXPERIAN PLC GBP 30153 610 2.13
Belgium 30491 533 2.16
501 423 ANHEUSER - BUSCH INBEV SA/NV EUR 30491 533 2.16
Norway 24218 102 172
404 541 SCHIBSTED ASA - A NOK 16 475 148 1.17
220 346 SCHIBSTED ASA - B NOK 7742954 0.55

The accompanying notes form an integral part of these financial statements
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BNP PARIBAS FUNDS SICAYV Europe Growth

Securities portfolio at 30/06/2021

Expressed in EUR

. N uotation % of net . . uotation % of net
Quantity Denomination Q Market value ° Quantity Denomination Q Market value °
currency assets currency assets
Transferable securities admitted to an Denmark 8107 143 161
official stock exchange listing and/or 503 195 258 99.83 127 537 NOVOZYMES A’S - B DKK 8107 143 161
traded on another regulated market Portugal 7121 232 141
Shares 503 195 258 99.83 463 019 JERONIMO MARTINS EUR 7121232 1.41
Germany 77 305077 15.34 Poland 5659 490 112
33912 ADIDAS AG EUR 10 644 977 2.11 389 381 ALLEGRO.EU SA PLN 5659 490 1.12
106 663 CTS EVENTIM AG + CO KGAA EUR 5621140 112 e
745 333 0.15
52393 DEUTSCHE BOERSE AG EUR 7712250 1.53 Shares/Unifs in investment funds
741 435 DEUTSCHE TELEKOM AG - REG EUR 13 206 440 2.62
Luxembourg 745 333 0.15
398 902 INFINEON TECHNOLOGIES AG EUR 13 490 866 2.68 6229.50 BNP PARIBAS INSTICASH EUR 1D EUR 745333 015
128 807 SIEMENS AG - REG EUR 17211 191 3.41 " SHORT TERM VNAV - X CAP ’
80 155 SYMRISE AG EUR 9418213 137 |Total securities porifolio 503 940 591 99.98
France 75692 563 15.02
110 074 ESSILORLUXOTTICA EUR 17131917 3.40
30569 LVMH EUR 20215 280 4.01
103 722 MICHELIN (CGDE) EUR 13 950 609 2.77
133300 SANOFI AVENTIS EUR 11778 388 2.34
445336 VIVENDI EUR 12 616 369 2.50
United Kingdom 68 409 328 13.57
80214 FERGUSON PLC GBP 9390 771 1.86
645 661 GLAXOSMITHKLINE PLC GBP 10 675 651 2.12
58707 LINDE PLC EUR 14 286 348 2.83
847 176 PRUDENTIAL PLC GBP 13554 619 2.69
150 735 RECKITT BENCKISER GROUP PLC GBP 11232475 223
1726 111 STANDARD CHARTERED PLC GBP 9269 464 1.84
The Netherlands 62 355613 12.37
36 022 ASML HOLDING NV EUR 20 871 146 4.13
479105 CTP NV EUR 8144 785 1.62
85791 KONINKLIJKE DSM NV EUR 13 503 503 2.68
240 526 PROSUS NV EUR 19836 179 3.94
Switzerland 48 166 606 9.55
21 824 LONZA GROUP AG - REG CHF 13056 175 2.59
229271 NESTLE SA - REG CHF 24098 343 4.77
21982 SCHINDLER HOLDING - PART CERT CHF 5674974 113
174 387 STMICROELECTRONICS NV EUR 5337114 1.06
Sweden 35455 656 7.04
196 819 ATLAS COPCO AB - A SEK 10 168 917 2.02
553 443 EPIROC AB-A SEK 10 641 036 211
490 544 LUNDIN PETROLEUM AB SEK 14 645 703 2.91
Spain 33056 811 6.56
183 507 AMADEUS IT GROUP SA EUR 10 885 635 2.16
2967 490 BANCO SANTANDER SA EUR 9553 834 1.90
503 156 GRIFOLS SA EUR 11492 083 2.28
76 031 GRIFOLS SA - B EUR 1125259 0.22
Ireland 22046 933 4.37
243 513 CRH PLC EUR 10 349 303 2.05
360 439 EXPERIAN PLC GBP 11 697 630 2.32
Finland 21 045 538 4.18
253 353 NESTE OYJ EUR 13 083 149 2.60
205 428 SAMPO OYJ - A EUR 7962 389 1.58
Norway 14 255 331 2.83
881 662 ADEVINTA ASA NOK 14255 331 2.83
Italy 13828 877 2.74
747 103 NEXI SPA EUR 13 828 877 2.74
Belgium 10 689 060 2.12
175 778 ANHEUSER - BUSCH INBEV SA/NV EUR 10 689 060 2.12

The accompanying notes form an integral part of these financial statements
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BNP PARIBAS FUNDS SICAYV Europe High Conviction Bond

Securities portfolio at 30/06/2021

Expressed in EUR

. N uotation % of net . Lo uotation % of net

Quantity Denomination Q Market value ° Quantity Denomination Q Market value °

currency assets currency assets
Transferable securities admitted to an 5000 000 ITALY BTPS 2.450% 17-01/09/2033 EUR 5811300 1.82
- . % 16-
official stock exchange listing and/or 314350000 98.46 5000000 ITTEAL?ég;PISTii‘I’i/; ;‘;0‘1/”32/2067 EUR 5912600 185
250% 05-
traded on another regulated market 3000000 175 5055 EUR 3658309 115
Bonds 195 992 560 61.40 United Kingdom 28 159 337 8.81
. BAA FUNDING LTD 4.625% 13-

United States of 3000000 5710006 GBP 4567970 1.43

America 42 906 736 13.45 2000 000 BARCLAYS PLC 3.250% 18-17/01/2033 GBP 2587 659 0.81

2000 000 AT&T INC 2.450% 15-15/03/2035 EUR 2247 828 0.70 1 500 000 III;I/E%MMEDIATE CAP 1.625% 20- EUR 1543234 0.48

2000 000 AT&T INC 2.600% 20-19/05/2038 EUR 2287 805 0.72 - 000 009 MARKS & SPENCER 7.125% 07- sp 7 003 086 s

1000 000 AT&T INC 3.150% 17-04/09/2036 EUR 1213 050 0.38 01/12/2037 :
CHUBB INA HLDGS 2.500% 18- RECKITT BEN TSY 1.750% 20-

1000 000 15/032038 ° EUR 1198 498 0.38 1500 000 19/05/2032 GBP 1774 930 0.56
EXXON MOBIL CORP 1.408% 20- ROLLS-ROYCE PLC 1.625% 18-

1600000 500 130 EUR 1575088 0.49 2000000 19/057028 EUR 1861283 0.58

0, . Y -

2000 000 FIDELITY NATL IN 2.950% 19 EUR 5 438 597 076 5000 000 TESCO PLC 5.125% 07-10/04/2047 EUR 7534314 235
21/05/2039 2000 000 YODAFONE GROUP 1.600% 16- EUR 2170 597 0.68
FIDELITY NATL IN 3.360% 19- 29/07/2031 -

1,000 000 GBP 1310234 0.41
s 2472000 YOPAFONE GROUP 5.900% 02- GBP 4116264 1.29

% 05- .

1,500 000 (139?(1)\19/%]33? CAP CRP 4.125% 05 EUR 2025 006 0.63 26/11/2032

0, _

2 000 000 ?;E/(I;I;EzLOIZEQCTRIC CO 1.500% 17 EUR 2109376 0.66 The Netherlands 18 678 079 5.85
e RIC CO2.125% 17 1400 000 DIGITAL DUTCH 1.500% 20-15/03/2030  EUR 1475 889 0.46

2000000 /051037 e EUR 2171422 0.68 1000 000 ENBW 6.125% 09-07/07/2039 EUR 1842 402 0.58

1208 000 TBM CORP 1.200% 20-11/02/2040 EUR 1235420 0.39 5000 000 g;;%?;)gOSWITCH 1.375% 20- EUR 2040 151 0.64
MCKESSON CORP 3.125% 17-

2000000 /05 5029 GBP 2548 525 0.80 2000 000 HEINEKEN NV 1.750% 20-07/05/2040 EUR 2135286 0.67

3917 0go MONDELEZ INTERNATIONAL INC EUR 4499 880 141 3000 000 JAB HOLDINGS 3.375% 20-17/04/2035 EUR 3685310 1.15
2.375% 15-06/03/2035 ’ TEVA PHARMACEUTICAL FNC

3000 000 EUR 2745 563 0.86

2000 000 MYLAN NV 3.125% 16-22/11/2028 EUR 2321762 0.73 1.875% 15-31/03/2027

2000 000 THERMO FISHER 1.875% 19-01/10/2049 ~ EUR 2123791 0.67 2000 000 ;’8&1/(250‘2’11*0151\1 INTEN 1.500% 21- EUR 1969 906 0.62

3667000 THERMO FISHER 2.875% 17-24/07/2037  EUR 4523 106 1.42 3 000 000 VOLKSWAGEN INTEN 4.125% 18- SUR 753 572 o7
VERIZON COMM INC 1.850% 20- 16/11/2038 :

1425 000 EUR 1533 766 0.48
18/05/2040 Soai
VERIZON COMMUNICATIONS INC pain 13046 379 4.09

11800000 5 ¢750; 17-15/01/2038 EUR 2216244 0.69 2000 000 BANCO SANTANDER 2.125% 18- EUR 5 163 854 0.68

1 000 000 VERIZON COMMUNICATIONS INC GBP | 518410 0.48 08/02/2028 .
4.750% 14-17/02/2034 - 2 400 000 CELLNEX FINANCE 2.000% 21- EUR 2374019 074

1 500 000 WELLS FARGO & CO 2.000% 16- GBP | 808 928 057 15/02/2033 .

. 0, -
28/07/2025 2700 000 gﬁ%&g&’é TELECOM 1.750% 20 EUR 2684 398 0.84
France 36023 499 11.30 1 100 000 CELLNEX TELECOM 1.900% 19- EUR 1074 420 034
1300 000 ALTAREA 1.750% 20-16/01/2030 EUR 1296 905 0.41 31/07/2029 )
0, X
1000 000 BNP PARIBAS 3.375% 19-23/01/2026 GBP 1271755 0.40 2700 000 gf"flej;zloN}fROPERTlE 1.875% 19 EUR 2669916 0.84
0, ~

2000 000 BPCE 3.850% 14-25/06/2026 EUR 2273610 0.71 900 000 MERLIN PROPERTIES 2.375% 17 EUR 979729 031

1 400 000 CAISSE NA REA MU 3.375% 18- EUR | 586 042 0.50 18/09/2029
24/09/2028 - 1000 000 TELEFONICA EMIS 1.957% 19- EUR 1100 043 0.34

RAN % 10- 01/07/2039 -

3000 000 ]sz/?lc/z?)EoF CE 4.500% EUR 4658 047 1.46

Japan 7796 077 2.43
ELEC DE FRANCE 6.000% 14- :

1000000 511 GBP 2058 023 0.64 5000000 §$g£$\5u< GROUP CORP 3.125% 17- EUR 2058 929 0.64

2000 000 PRANCE TELECOM 5.375% 10- GBP 3775 134 Lis
22/11/2050 : 2000 000 TAKEDA PHARM 2.000% 20-09/07/2040  EUR 2146 742 0.67
GIE PSA TRESORER 6.000% 03- TAKEDA PHARMACEUTICAL 3.000%

2000000 g0 0a EUR 3006 875 0.94 3000000 1271 030 EUR 3590 406 1.12

2000 000 GROUPAMA SA 6.000% 17-23/01/2027 EUR 2512786 0.79 .

N Belgium 6912 333 2.16

1600 000 INFRA PARK SAS 2.000% 17-06/07/2029  EUR 1699 472 0.53 5900 000 ETHIAS 5.000% 15-14/01/2026 EUR 6912 333 216

500 000 IXIS CIB 5.400% 03-09/01/2033 EUR 656 445 0.21
800 000 JCDECAUX SA 2.625% 20-24/04/2028 EUR 890 086 0.28 DEUT(-S;CeHr}I::r];iQI{AG A500% 16 5301592 1.66
900 000 LA MONDIALE 2.125% 20-23/06/2031 EUR 943222 0.30 1400000 4 9/055026 o EUR 1612914 051
1000 000 MERCIALYS 2.000% 17-03/11/2027 EUR 992 045 0.31 2000 000 DT/ PfANDBRIEFBAN 4.600% 17- EUR 2148 184 0.67
22/02/2027 ’
TIKEHAU CAPITAL 2.250% 19-
3600000 141012026 EUR 3760359 118 1000 000 ROSY FINANCE TLBY 3.750% 03- EUR 1 540 494 0.48
900 000 TOTAL CAP INTL 1.618% 20-18/05/2040 ~ EUR 991 754 031
UMG GROUPE VYV 1.625% 19- Australia 2595404 0.81
2000000 45/07/2029 EUR 2131274 0.67 400 000 BHP BILLITON FIN 3.125% 13- EUR 507954 0.16
1 600 000 UNIBAIL-RODAMCO 1.750% 19- EUR 1519 665 0.48 29/04/2033 :
: o To.
01/07/2049 2000 000 TRANSURBAN FIN 1.701% 19 EUR 5 087 450 0.65
03/07/2034
Italy 29 421 059 9.22
800 000 ASSICURAZIONI 3.875% 19-29/01/2029  EUR 942 047 0.30 Jersey Island 2347 287 0.74
. 2000 000 PHOENIX GROUP 4.375% 18-24/01/2029  EUR 2347287 0.74

3400 000 INTESA SANPAOLO 2.925% 20 EUR 3615 821 13 o
14/10/2030

2000 000 ITALY 6.000% 98-04/08/2028 GBP 3006 202 0.94

6000 000 ITALY BTPS 1.650% 15-01/03/2032 EUR 6474 780 2.03

The accompanying notes form an integral part of these financial statements
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BNP PARIBAS FUNDS SICAYV Europe High Conviction Bond

Securities portfolio at 30/06/2021

Expressed in EUR

1 0, 1 0,
Quantity Denomination Quotation Market value % of met Quantity Denomination Quotation Market value % of met
currency assets currency assets
Luxembourg 1573768 0.49 Austria 7 004 268 2.20
PROLOGIS INTL I 1.625% 20- UNIQA INSURANCE 15-
389000 |70 EUR 419753 0.13 2000000 500 a6 FRN EUR 2485185 0.78
RICHEMONT INTERNATIONAL VIENNA INSURANCE 15-
1000000 5 100 ¢ > 6/03/2058 EUR 1154015 0.36 4000000 (520046 FRN EUR 4519 083 1.42
Ireland 1231010 0.39 United Kingdom 3698 259 1.16
1000 000 ;331:70221(’) 3132UR FUND 3.650% 12- EUR 1231010 0.39 1300 000 SWISS RE FIN UK 20-04/06/2052 FRN EUR 1428 861 0.45
2210000 VODAFONE GROUP 20-27/08/2080 FRN  EUR 2269 398 0.71
Floating rate bonds 118357440 37.06 .
9 Spain 2781934 0.87
France 65 536 905 20.53 1400 000 MAPFRE 17-31/03/2047 FRN EUR 1621785 0.51
2000000 AXA SA 18-28/05/2049 FRN EUR 2288129 0.72 1000 000 MAPFRE 18-07/09/2048 FRN EUR 1160 149 036
6 600 000 BNP PARIBAS 14-31/12/2049 FRN EUR 7455370 233 United Stat ;
1300 000 CNP ASSURANCES 15-10/06/2047 FRN EUR 1558077 0.49 Am ea >ares o
3000 000 CNP ASSURANCES 18-31/12/2049 FRN EUR 3442088 1.08 mernca 2046753 0.64
2000 000 JPMORGAN CHASE 19-04/11/2032 FRN ~ EUR 2046 753 0.64
2100 000 CNP ASSURANCES 19-27/07/2050 FRN EUR 2179 935 0.68
1400 000 CNP ASSURANCES 20-30/06/2051 FRN EUR 1495 288 0.47 Cyprus 1000073 0.31
2000 000 CNP ASSURANCES 21-31/12/2061 FRN UsD 1770 979 0.55 1000 000 AROUNDTOWN SA 18-31/12/2049 FRN EUR 1000073 031
2900 000 SREDI ACRICOLE ASSURANCES 16- - pug 3537622 111 |Total securities portfolio 314350000  98.46
CREDIT AGRICOLE ASSURANCES 18-
4000000 50/ 16 FRN EUR 4276272 1.34
CREDIT AGRICOLE SA 14-
1000000 50050 140 FRN [SN) 954 378 0.30
1000 000 ELEC DE FRANCE 13-29/01/2049 FRN EUR 1121 465 0.35
1000 000 ELEC DE FRANCE 14-22/01/2049 FRN EUR 1122306 0.35
800 000 ELEC DE FRANCE 18-31/12/2049 FRN EUR 855 600 0.27
2800 000 LA MONDIALE 14-29/12/2049 FRN EUR 3255360 1.02
2800 000 LA POSTE 18-31/12/2049 FRN EUR 2959 480 0.93
900 000 MUTUELLE ASSUR 21-21/06/2052 FRN EUR 907 313 0.28
2400 000 MUTUELLE ASSUR 21-21/12/2169 FRN EUR 2413957 0.76
796 000 ORANGE 14-29/10/2049 FRN GBP 998 155 0.31
3600 000 ORANGE 14-29/10/2049 FRN EUR 4294974 1.35
4000 000 RCI BANQUE 19-18/02/2030 FRN EUR 4022288 1.26
1700 000 SCOR SE 16-27/05/2048 FRN EUR 1997 139 0.63
1100 000 SCOR SE 20-17/09/2051 FRN EUR 1098 378 0.34
3300000 SOGECAP SA 14-29/12/2049 FRN EUR 3726222 1.17
900 000 TOTAL SA 16-29/12/2049 FRN EUR 998 047 0.31
6000 000 TOTAL SE 21-31/12/2061 FRN EUR 5901 164 1.85
UNIBAIL-RODAMCO 18-
900000 3 ) 40 FRN EUR 906 919 0.28
The Netherlands 15222 687 4.76
1000 000 ACHMEA BV 19-24/03/2168 FRN EUR 1080 653 0.34
4000 000 AEGON NV 95-29/06/2049 SR NLG 1694 877 0.53
ASR NEDERLAND NV 19-
1000000 (0> 10 FRN EUR 1118577 0.35
2000 000 NN GROUP NV 14-15/07/2049 FRN EUR 2286 751 0.72
TELEFONICA EUROP 18-
2000000 %" 40 FRN EUR 2151088 0.67
VOLKSWAGEN INTFN 15-
800 000 5015 > 40 FRN EUR 877 680 0.27
VOLKSWAGEN INTFN 18-
5200000 31715 40 FRN EUR 6013 061 1.88
Italy 13194 056 412
ASSICURAZIONI GENERALI 15-
5300000 2 47 FRN EUR 6527 003 2.03
3000 000 ENEL SPA 19-24/05/2080 FRN EUR 3277302 1.03
2000 000 ENI SPA 20-31/12/2060 FRN EUR 2122 886 0.66
1269 000 POSTE ITALIANE 21-31/12/2061 FRN EUR 1266 865 0.40
Germany 7872 505 2.47
COMMERZBANK AG 20-
1000000 50 RN EUR 1107 990 0.35
DEUTSCHE BANK AG 20-
3000000 | o 2 FRN EUR 3548 987 111
3000 000 TALANX AG 17-05/12/2047 FRN EUR 3215528 1.01

The accompanying notes form an integral part of these financial statements
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BNP PARIBAS FUNDS SICAYV Europe Multi-Asset Income

Securities portfolio at 30/06/2021

Expressed in EUR

Quantity Denomination %E::;lcoyn Market value %a:Sfe?SCt Quantity Denomination %E::;lcoyn Market value %a:Sfe?SCt
Transferable securities admitted to an France 5353421 337
official stock exchange listing and/or 127787757 80.44 2993 AIR LIQUIDE SA EUR 441 946 028
fraded on another regulated market 3143 AXASA EUR 67213 0.04

shares 43557 014 27.55 4097 CARREFOUR SA EUR 67949 0.04
1 458 COMPAGNIE DE SAINT GOBAIN EUR 80977 0.05
United Kingdom 7590 739 4.75 1234 COVIVIO EUR 88 996 0.06
7962 31 GROUP PLC GBP 108794 0.07 29691 CREDIT AGRICOLE SA EUR 350 769 0.22
2616 ADMIRAL GROUP PLC GBP 95 809 0.06 2 586 DANONE EUR 153 531 0.10
3503 ANTOFAGASTA PLC GBP 58577 0.04 3772 ESSILORLUXOTTICA EUR 587074 037
9569 ASHMORE GROUP PLC GBP 42915 0.03 473 GECINA SA EUR 61112 0.04
676 ASHTEAD GROUP PLC GBP 42240 0.03 4846 KORIAN EUR 150 904 0.10
1691 ASOS PLC GBP 97 704 0.06 1147 LVMH EUR 758 511 048
42357 AVAST PLC GBP 241673 0.15 4061 MICHELIN (CGDE) EUR 546 205 0.34
5016 BELLWAY PLC GBP 189316 0.12 5975 ORANGE EUR 50719 0.03
5210 BHP GROUP PLC GBP 129271 0.08 426 ORPEA EUR 45 689 0.03
61 447 BOOHOO.COM PLC GBP 222181 0.14 3669 PLASTIC OMNIUM EUR 96 641 0.06
23768 BPPLC GBP 87214 0.05 628 PUBLICIS GROUPE EUR 33874 0.02
12 388 BRITVIC PLC GBP 135215 0.09 5124 REXEL SA EUR 93915 0.06
17 714 BT GROUP PLC GBP 40 032 0.03 1 432 RUBIS EUR 53686 0.03
3 844 246 CARILLION PLC GBP 45 0.00 426 S.OLTELC. EUR 79193 0.05
13 428 COUNTRYSIDE PROPERTIES PLC GBP 73925 0.05 7818 SANOFI AVENTIS EUR 690 798 044
380 CRODA INTERNATIONAL PLC GBP 32615 0.02 381 SOLUTIONS 30 SE EUR 5136 0.00
11543 DIRECT LINE INSURANCE GBP 38322 0.02 924 SOPRA STERIA GROUP EUR 149 873 0.09
23 829 DS SMITH PLC GBP 116 001 0.07 4500 SPIE SA - W/I EUR 87300 0.05
2896 FERGUSON PLC GBP 339039 0.21 5299 TOTAL SA EUR 202 183 0.13
3089 FEVERTREE DRINKS PLC GBP 92 585 0.06 13004 VIVENDI EUR 368 403 0.23
43099 GLAXOSMITHKLINE PLC GBP 712 618 0.45 360 WENDEL EUR 40 824 0.03
5722 GREGGS PLC GBP 172 970 0.11 Germany 4566 859 290
20 737 HOMESERVE SHS GBP 230 814 0.15 1110 ADIDAS AG EUR 348 429 0.22
18 113 HOWDEN JOINERY GROUP PLC GBP 172300 0.11 685 ALLIANZ SE - REG EUR 144 056 0.09
24 236 1G GROUP HOLDINGS PLC GBP 239127 0.15 3629 ALSTRIA OFFICE REIT AG EUR 56 576 0.04
19 426 KINGFISHER PLC GBP 82483 0.05 945 BASF SE EUR 62 786 0.04
24 478 LEARNING TECHNOLOGIES GROUP GBP 53 635 0.03 384 BAYERISCHE MOTOREN WERKE AG EUR 34295 0.02
28 321 LEGAL & GENERAL GROUP PLC GBP 84 984 0.05 827 BRENNTAG AG EUR 64 853 0.04
1971 LINDE PLC EUR 479 643 0.30 3583 CANCOM SE EUR 182733 0.12
39201 MAN GROUP PLC/JERSEY GBP 82174 0.05 930 COVESTRO AG EUR 50 648 0.03
10291 MICHAEL PAGE INTERNATIONAL GBP 67012 0.04 838 CTS EVENTIM AG + CO KGAA EUR 44 163 0.03
18 518 MONEYSUPERMARKET.COM GBP 55352 0.03 1395 DAIMLER AG - REG EUR 105 044 0.07
25 650 NATIONAL EXPRESS GROUP PLC GBP 79 659 0.05 1 483 DEUTSCHE BOERSE AG EUR 218 298 0.14
7394 NATIONAL GRID PLC GBP 79310 0.05 3301 DEUTSCHE POST AG - REG EUR 189 345 0.12
5390 PENNON GROUP PLC GBP 71295 0.04 31986 DEUTSCHE TELEKOM AG - REG EUR 569 735 0.36
22285 PETS AT HOME GROUP PLC GBP 118 376 0.07 35175 E.ON SE EUR 343 097 0.22
18 041 PHOENIX GROUP HOLDINGS PLC GBP 142 151 0.09 2021 EVONIK INDUSTRIES AG EUR 57 154 0.04
36319 PRUDENTIAL PLC GBP 581096 0.37 2302 FRESENIUS SE & CO KGAA EUR 101 276 0.06
5430 RECKITT BENCKISER GROUP PLC GBP 404 633 0.25 981 GEA GROUP AG EUR 33511 0.02
3805 RELX PLC GBP 85058 0.05 10 888 INFINEON TECHNOLOGIES AG EUR 368 232 0.23
36 824 RESTAURANT GROUP PLC GBP 54993 0.03 3346 JENOPTIK AG EUR 77 159 0.05
3075 RIO TINTO PLC GBP 213 095 0.13 1113 LEG IMMOBILIEN AG EUR 135174 0.09
2 090 SEVERN TRENT PLC o o oo 24 purckvERSICHER NG AG-ReG EUR
164 SPIRAX-SARCO ENGINEERING PLC GBP 26 010 0.02 5621 SIEMENS AG - REG EUR 751078 047
3085 SSE PLC P 60 655 004 995 SIEMENS ENERGY AG EUR 25293 0.02
53901 STANDARD CHARTERED PLC GBP 289 456 0.18 2294 STROEER SE & COKGAA EUR 134960 0.10
3900 STELLANTIS NV EUR 64 561 0.04 2492 SYMRISE AG EUR 292810 018
7765 TATE & LYLE PLC GBP 66791 0.04 1 638 TAG IMMOBILIEN AG EUR 43833 0.03
22713 TESCO PLC GBP 58988 0.04 14ﬁ83§§§§9”m”“a“”m EUR 31902 0.02
2171 UNILEVER PLC GBP 106 988 0.07 105 ZOOPLUS AG EUR 28 686 0.02
9767 UNITED UTILITIES GROUP PLC GBP 110 862 0.07
27 414 VODAFONE GROUP PLC GBP 38 749 0.02
6762 WH SMITH PLC GBP 126 701 0.08
18 164 WM MORRISON SUPERMARKETS GBP 52199 0.03
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BNP PARIBAS FUNDS SICAYV Europe Multi-Asset Income

Securities portfolio at 30/06/2021

Expressed in EUR

Quantity Denomination %E::r:;n Market value O/Oa;)sfe?sﬁ Quantity Denomination %E::r:;n Market value %a:Sfe?SCt
Switzerland 4566 509 2.89 The Netherlands 3480 499 2.23
1535 ABBLTD - REG CHF 43955 0.03 4233 AALBERTS INDUSTRIES NV EUR 191 840 0.12
74 ABB LTD-REG SEK 2118 0.00 16 458 AEGON NV EUR 57587 0.04
1013 ADECCO GROUP AG - REG CHF 58089 0.04 1641 ASML HOLDING NV EUR 950 795 0.61
236 ALLREAL HOLDING AG - REG CHF 39226 0.02 7637 ASR NEDERLAND NV EUR 248 890 0.16
366 BALOISE HOLDING AG - REG CHF 48179 0.03 2876 CNH INDUSTRIAL NV EUR 40048 0.03
582 gggQUE CANTONALE VAUDOIS- CHF 44120 0.03 2058 CORBION NV EUR 99 196 0.06
| 642 CEMBRA MONEY BANK AG cHF 155 352 oo 6886 KONINKLIJKE AHOLD DELHAIZENV ~ EUR 172 632 0.11
103 FISCHER (GEORG) - REC cHF 129 008 0.08 2675 KONINKLIJKE DSM NV EUR 421 045 027
175 GEBERIT AG - REG CHF 110792 007 36246 KONINKLIJKE KPN NV EUR 95472 0.06
30 GIVAUDAN - REG CHF 17761 007 2204 NN GROUP NV - W/ EUR 87675 0.06
2291 HELVETIA HOLDING AG-REG CHF 207950 0.13 7463 PROSUS NV EUR 615474 0.3
625 JULIUS BAER GROUP LTD cHF 24406 00 3818 ROYAL DUTCH SHELL PLC - A GBP 64347 0.04
385 KUEHNE & NAGEL INTL AG - REG CHF 111 194 0.07 39 383 VEONLTD Usb o1 944 0.06
1009 LOGITECH INTERNATIONAL - REG CHF 103 183 0.06 1306 WOLTERS KLUWER EUR 110 644 0.07
609 LONZA GROUP AG - REG CHF 364333 023 3904 YANDEXNV- A Usb 232910 0.15
10 219 NESTLE SA - REG CHF 1074 104 0.69 Russia 2867557 1.80
2445 NOVARTIS AG - REG CHF 188 070 0.12 71952 ALROSA PJSC RUB 111 606 0.07
31 PARTNERS GROUP HOLDING AG CHF 39634 0.02 5196 GAZPROM NEFT - ADR UsD 129 692 0.08
383 PSP SWISS PROPERTY AG - REG CHF 41053 0.03 82094 GAZPROM PAO - ADR UsD 527633 0.33
584 ROCHE HOLDING AG GENUSSCHEIN ~ CHF 185 690 0.12 682 134 INTER RAO UES PISC RUB 36 888 0.02
773 SCHINDLER HOLDING - PART CERT CHF 199 561 0.13 6367 LUKOIL PISC - ADR UsD 497 269 031
23 SGS SA - REG CHF 59 881 0.04 1994 MAGNIT PISC RUB 122274 0.08
154 SIEGFRIED HOLDING AG - REG CHF 121 871 0.08 6995 MAIL.RU GROUP-GDR REGS UsD 133 659 0.08
4440 SIG COMBIBLOC GROUP AG CHF 101 826 0.06 586 MMC NORILSK NICKEL PJSC RUB 167 464 0.11
223 SIKA AG - REG CHF 61538 0.04 603 NOVATEK PJSC-SPONS GDR REG S USD 111 508 0.07
8 188 STMICROELECTRONICS NV EUR 250 594 0.16 11847 POLYMETAL INTERNATIONAL - W/I GBP 214528 0.14
2088 SULZER AG - REG CHF 243429 0.15 133 989 SBERBANK OF RUSSIA PISC RUB 472781 030
154 SWISS LIFE HOLDING AG - REG CHF 63 162 0.04 186 453 SISTEMA PISFC RUB 68 224 0.04
712 SWISS PRIME SITE - REG CHF 59 626 0.04 206 205 SURGUTNEFTEGAS-PREFERENCE RUB 110 262 0.07
398 SWISS RE AG CHF 30309 0.02 21 457 TATNEFT PISC RUB 131 564 0.08
136 SWISSCOM AG - REG CHF 65531 0.04 57645 148 VTB BANK PISC RUB 32205 0.02
4011 UBS GROUP AG - REG CHF 51811 0.03 Spain 1950 547 124
470 ZURICH INSURANCE GROUP AG CHF 159 153 0.10 3108 égls\I g]gg[lj\élCDIgEI;S SDEER N EUR 20210 0.04
Sweden 3480 567 222 5319 AMADEUS IT GROUP SA EUR 315523 0.20
3469 AAK AB SEK 103 427 0.07 9294 APPLUS SERVICES SA EUR 76 583 0.05
3721 AFPOYRY AB SEK 103316 0.07 1333 ATLANTICA SUSTAINABLE INFRAS USD 41837 0.03
6886 ATLAS COPCO AB - A SEK 355774 022 143 604 BANCO SANTANDER SA EUR 462 333 0.29
9241 AXFOOD AB SEK 215672 0.14 6392 ENAGAS SA EUR 124 548 0.08
2491 BILLERUDKORSNAS AB SEK 41717 0.03 3038 ENDESA SA EUR 20571 005
2621 BOLIDEN AB SEK 85024 0.05 5050 FLUIDRA SA EUR 8 573 008
8562 CASTELLUM AB SEK 183 869 0.12 14611 GRIFOLS SA EUR 233715 021
4129 ELECTROLUX AB-SER B SEK 96 609 0.06 3694 IBERDROLA SA EUR 17074 0.02
9780 ELEKTA AB - B SEK 119574 0.08 69850 MAPFRE SA EUR 124524 008
19756 EPIROC AB-A SEK 379 848 024 2912 MERLIN PROPERTIES SOCIMI SA EUR 25439 0.02
10620 FABEGE AB SEK 143771 0.09 9033 RED ELECTRICA CORPORACION SA EUR 141412 0.09
3309 GETINGE AB - B SEK 105319 0.07 14 287 TELEFONICA SA EUR 56305 0.04
14920 HEXPOL AB SEK 155 496 0.10
2769 HUFVUDSTADEN AB - A SEK 39725 0.03 Finland 1679481 1.06
4089 HUSQVARNA AB - B SEK 45841 0.03 1 083 ELISA OYJ EUR 34497 0.03
1437 KINNEVIK AB - B SEK 48542 0.03 3174 FORTUM OY! EUR 73827 0.05
783 LOOMIS AB - 205 434 o3 5299 HUHTAMAKI OYJ EUR 211 695 0.13
18 389 LUNDIN PETROLEUM AB SEK 549 023 035 1434 KESKO OYJ- B EUR 44669 0.03
10727 PEAB AB SEK 111797 0.07 850 KONE OYJ- B EUR 38480 0.04
4700 SANDVIK AB . 101 303 006 4759 METSA BOARD OYJ EUR 41284 0.03
2531 SECURITAS AB- B SEK 33715 0.02 15 632 NELES OYJ EUR 190 085 0.12
5488 SWEDISH ORPHAN BIOVITRUM AB SEK 84 441 0.05 8958 NESTE OYJ EUR 462591 0.2
> 874 TELE2 AB.- B S om 00 9049 SAMPO OYJ - A EUR 350 739 022
28914 TELIA CO AB SEK 108 278 0.07
1639 WIHLBORGS FASTIGHETER AB SEK 30010 0.02
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3029 TIETO OYJ EUR 80693 0.05 Austria 483 210 031
1750 UPM-KYMMENE OYJ EUR 55825 0.04 2 658 BAWAG GROUP AG EUR 119 201 0.08
1498 VALMET OYJ EUR 55096 0.03 2609 OMY AG EUR 125 154 0.08

Italy 1490 349 0.95 1329 RAIFFEISEN BANK INTERNATIONAL ~ EUR 25384 0.02

189757 A2A SPA EUR 327141 021 2675 S&T AG EUR 51628 0.03
15816 ANIMA HOLDING SPA EUR 66285 0.04 4977 WIENERBERGER AG EUR 161753 0.10
2956 ASSICURAZIONI GENERALI EUR 49971 0.03 Turkey 129039 027
7982 BANCA GENERALI S.P.A. EUR 287 192 0.18 102428 AKBANK TAS. TRY 2494 0.03
12096 BREMBO SPA EUR 129185 0.08 19190 ANADOLU EFES BIRACILIK VE TRY 41463 0.03
5781 ENEL S.P.A. EUR 45277 0.03 12 780 BIM BIRLESIK MAGAZALAR AS TRY 77 096 0.05
14 507 HERA SPA EUR 50 542 0.03 19 239 ENERJISA ENERJI AS TRY 19328 0.01
70092 IREN SPA EUR 168 641 0.11 6461 TOFAS TURK OTOMOBIL FABRIKASI ~ TRY 18 525 0.01
13 123 ITALGAS SPA EUR 72334 0.05 80319 TURK SISE VE CAM FABRIKALARI TRY 59 562 0.04

8 682 POSTE ITALIANE SPA EUR 96 804 0.06 35171 TURKCELL ILETISIM HIZMET AS TRY 54963 0.03

7150 SNAM SPA EUR 34 856 0.02 70 314 TURKIYE GARANTI BANKASI TRY 56 647 0.04

8850 TERNA S.P.A. EUR 35613 0.04 98 906 TURKIYE IS BANKASI - C TRY 48961 0.03

43 508 UNIPOLSAI ASSICURAZIONI SPA EUR 106 508 0.07
Portugal 345433 0.21
Ireland 1202008 0.76 8399 EDP-ENERGIAS DE PORTUGAL SA EUR 37 544 0.02
8371 CRHPLC EUR 355 768 022 5668 GALP ENERGIA SGPS SA EUR 51874 0.03
11019 EXPERIAN PLC GBP 357609 023 16 646 JERONIMO MARTINS EUR 256 015 0.16

10207 GLANBIA PLC EUR 139 734 0.09
10 677 GRAFTON GROUP PLC - UTS GBP 142 659 0.09 Hungary 315786 0.20
46792 GREENCORE GROUP PLC Gap o461 004 16 445 MOL HUNGARIAN OIL AND GAS PL HUF 110 467 0.07
4750 KEYWORDS STUDIOS PLC GBP 137777 0.09 2648 OTP BANK PLC HUF 120357 0.08
3780 RICHTER GEDEON NYRT HUF 84 962 0.05

Poland 831053 0.54

8736 ALLEGRO.EU SA PLN 126 974 0.08 Cyprus 249724 0.16

6 834 BANK PEKAO SA LN 140775 009 8007 GLOBALTRA-SPONS GDR REGS UsD 48411 0.03
583 D PROIEKT SA LN 23892 00 2268 OZON HOLDINGS PLC - ADR UsD 112109 0.07

10601 CYFROWY POLSAT SA LN 0302 004 1209 TCS GROUP HOLDING -REG S UsD 89204 0.06
44100 ECHO INVESTMENT S.A. PLN 44933 0.03 Luxembourg 238 324 0.15
14 479 EUROCASH SA PLN 45572 0.03 10 462 GRAND CITY PROPERTIES EUR 238 324 0.15

1033 KRUK SA PLN 57476 0.04 Greece 151 345 0.09
15 367 PKO BANK POLSKI SA PLN 128 763 0.08 34 576 ALPHA BANK A.E. EUR 37273 0.02

4305 POLSKI KONCERN NAFTOWY ORLEN PLN 73213 0.05 8975 OPAP SA EUR 114 072 0.07

9215 POWSZECHNY ZAKLAD UBEZPIECZE ~ PLN 74908 0.05 )

4193 WARSAW STOCK EXCHANGE PLN 44245 0.03 Czech Republic 76 908 0.05

24011 MONETA MONEY BANK AS CZK 76908 0.05

Denmark 788 927 0.50
434 CHRISTIAN HANSEN HOLDING A/S DKK 33033 0.02 Guernsey Island 42746 0.03
31176 ETALON GROUP-GDR REGS - W/I UsD 42746 0.03

2217 DFDS A/S DKK 105 480 0.07

1769 NOVO NORDISK A/S - B DKK 124 987 0.08 Slovenia 32676 0.02

5 188 NOVOZYMES A/S - B DKK 329 786 021 2533 NOVA LIUBLJANSKA B-GDR REG S EUR 32676 0.02
258 PANDORA A/S DKK 29248 0.02 Malta 27917 0.02

1549 ROYAL UNIBREW DKK 166 393 0.10 1373 GVC HOLDINGS PLC GBP 27917 0.02

Belgium 678 496 0.43 Bonds 75 332 140 47.37

1072 AGEAS EUR 50 170 0.03 ) )

5947 ANHEUSER - BUSCH INBEV SA/NV EUR 361 637 023 - ALGE%’;’Z?%’:T%%%@O_ - 93 ?:’2022'; 5(‘) ‘Zj
525 COLRUYT SA EUR 24759 0.02 15/02/2023 :
572 GROUPE BRUXELLES LAMBERT SA EUR 53962 0.03 170 000 ‘I*SL/g'z'fg)%SCOTSMAN 6.500% 18- EUR 173 416 0.1

8367 PROXIMUS EUR 136 298 0.09 100 000 ASTRAZENECA PLC 0.375% 21- EUR 99925 0.06
482 SOLVAY SA EUR 51670 0.03 gﬁég‘i/lzsofwmsm 3250% 21

164 000 : GBP 191414 0.12
Norway 627 894 040 113%/&/1250 2F?Nco PLC 4.000% 21-

1738 ENTRA ASA NOK 33517 0.02 106000 | o tos : GBP 123 611 0.08
: 455 000 CO-OPERATIVE GRO 5.125% 19- GBP 6047 035

2614 SCHIBSTED ASA - B NOK 91856 0.06 17/05/2024
11 833 STOREBRAND ASA NOK 90 444 0.06 284 000 f&')g/l(’) ‘;g‘g;élVE WHOLESALE 7.500% GBP 397 288 0.25
5349 TELENOR ASA NOK 76056 0.05 100 000 DEUCE FINCO 5.500% 21-15/06/2027 GBP 116 586 0.07
1305 YARA INTERNATIONAL ASA NOK 37955 0.04 200000 EC FINANCE 2.375% 17-15/11/2022 EUR 197 106 0.12
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Quantity Denomination Quotation Market value % of met Quantity Denomination Quotation Market value % of met
currency assets currency assets
196 081 ENQUEST PLC 7.000% 16-15/10/2023 USD 154022 0.10 1940 000 12’252;3800\’1' BOND 2.750% 13- PLN 465 995 0.29
GATWICK AIRPORT 4.375% 21- .
169000 0006 GBP 198 892 0.13 1 300 000 nglfég](ggcow BOND 2.750% 19- PLN 315 404 0.20
HEATHROW FINANCE 4.750% 18-
130 000 GBP 159 203 0.10 % 14-
01/03/2024 2115 000 ggg;glog SGOVT BOND 3.250% 14 PLN 510223 0.32
HEATHROW FNDG 1.500% 20-
200000 1510/2025 EUR 208 537 0.13 900 000 REP OF POLAND 1.500% 16-19/01/2026 EUR 968 794 0.62
123000 HEINZ (H.J) FIN 6.250% 00-18/02/2030 GBP 184 782 0.12 :
INEOS f}UZTTRO FI2 ;00“/ 21 Russia 3 806 671 3.67
270000 | o0 D6 o EUR 272249 0.17 280 000 RUSSIA 12.750% 98-24/06/2028 UsD 394 492 0.25
INEOS QUATTRO FI 3.750% 21- RUSSIA-EUROBOND 1.850% 20-
100 000 15/07/2026 EUR 102 799 0.06 800 000 20/11/2032 EUR 780 550 0.49
0 - - -
689 000 Ill;-(l)z;goAz]iNERGY N 9.375% 19 USD 602713 0.38 5670 000 RUSSIA-OFZ 5.700% 20-17/05/2028 RUB 60 801 0.04
- 0, -
400 000 JAGUAR LAND ROVER 3.§75% I5- s i3 85 o 23700 000 RUSSIA-OFZ 6.000% 19-06/10/2027 RUB 260 648 0.16
01/03/2023 : 29 155 000 RUSSIA-OFZ 6.100% 20-18/07/2035 RUB 306 861 0.19
323 000 Jlf;%'g/?(g ZLAND ROVER 5.000% 14- GBP 383 878 024 61055000 RUSSIA-OFZ 6.500% 18-28/02/2024 RUB 700 683 0.44
) 1900 000 RUSSIA-OFZ 6.900% 18-23/05/2029 RUB 21 831 0.01
100 000 *AGUAR LAND ROVR 6.875% 19 EUR 116 239 0.07 o
11<5c/ ngzuf’TAG UK FL9.875% 20 77500 000 RUSSIA-OFZ 7.050% 13-19/01/2028 RUB 899 340 0.58
300000 517152025 e Usb 279 831 0.18 23980 000 RUSSIA-OFZ 7.250% 18-10/05/2034 RUB 280216 0.18
200 000 OLQ&?;%(ES GROUP 5.125% 16- GBP 244 943 015 82335000 RUSSIA-OFZ 7.400% 19-17/07/2024 RUB 965 037 0.62
70 580 000 RUSSIA-OFZ 7.650% 19-10/04/2030 RUB 846 688 0.53
100 000 LLOYDS BANK 0.375% 20-28/01/2025 EUR 101 335 0.06 )
150 000 MARKS & SPENCER 3.750% 20- Bp 51 430 ol 13 595 000 RUSSIA-OFZ 7.700% 19-16/03/2039 RUB 165922 0.10
19/05/2026 : 9720 000 RUSSIA-OFZ 8.500% 16-17/09/2031 RUB 123 602 0.08
MARKS & SPENCER 6.000% 12-
220000 550000 5s GBP 287 945 0.18 France 5535230 3.49
100 000 NATL GRID PLC 0.163% 21-20/01/2028 EUR 98 358 0.06 125000 AIRBUS SE 1.625% 20-09/06/2030 EUR 135813 0.09
100 000 T@&,‘Zﬁzsg MARKETS 0.125% 21- EUR 99 564 0.06 100 000 ALSTOM S 0.000% 21-11/01/2029 EUR 97135 0.06
% 17- 100 000 ARKEMA 0.125% 20-14/10/2026 EUR 100 619 0.06
180 000 OCADO GROUP PLC 4.000% 17 GBP 211795 ol o
15/06/2024 100 000 AUCHAN SA 2.875% 20-29/01/2026 EUR 111310 0.07
PAYSAFE FIN PLC 3.000% 21-
BANIJAY ENTERTAI 3.500% 20-
218000 | 0000 EUR 214 652 0.14 100 000 BANUAY o EUR 100 856 0.06
216 000 PREMIER FOODS 3.500% 21-15/10/2026 ~ GBP 251530 0.16 100 000 BPCE 0.625% 20-15/01/2030 EUR 101 484 0.06
100 000 RAC BOND CO 5.000% 17-06/11/2022 GBP 116 335 0.07 100 000 BPCE 4.625% 13-18/07/2023 EUR 109 535 0.07
ROLLS-ROYCE PLC 0.875% 18-
300000 (oo ooa ’ EUR 295 240 0.19 164 000 CAB 3.375% 21-01/02/2028 EUR 163218 0.10
100000 STELLANTIS NV 0.625% 21-30/03/2027  EUR 100 389 0.06 100000 SARKIFOUR BANQUE 0.107% 21- EUR 100 139 0.06
100 000 STELLANTIS NV 0.750% 21-18/01/2029 EUR 99518 0.06 % 14-
o 400 000 CASINO GUICHARD 2.798% 14 EUR 389 858 0.25
STONEGATE PUB 8.250% 20- 05/08/2026
130 000 GBP 158210 0.10
31/07/2025 362000 CGG SA 7.750% 21-01/04/2027 EUR 374435 0.24
SYNTHOMER PLC 3.875% 20-
228000 (10005 & EUR 237912 0.15 250 000 CMA CGM SA 5.250% 17-15/01/2025 EUR 255356 0.16
315 000 TALKTALK TELECOM 3.875% 20- GBP 361 230 0.23 173000 CMA CGM SA 7.500% 20-15/01/2026 EUR 192 284 0.12
20/02/2025 CNP ASSURANCES 2.750% 19-
TESCO CORP TREAS 0.375% 21- 100000 (15052029 EUR 113 461 0.07
100 000 EUR 97 574 0.06
27/07/2029 100 000 CRED AGRICOLE SA 0.375% 21- EUR 98 908 0.06
142000 TI AUTOMOTIVE 3.750% 21-15/04/2029  EUR 144 647 0.09 20/04/2028 :
250 000 YSI/I({)(;IZ% 31\(/)IEDIA SEC 4.125% 20- GBP 288 306 0.1 100 000 ENGIE 1.750% 20-27/03/2028 EUR 109 871 0.07
0, .
50000 VIRGIN MEDIA SEC 4250% 19- o - o 200 000 ERAMET 4.196% 17-28/02/2024 EUR 198 629 0.13
15/01/2030 : 400 000 ERAMET 5.875% 19-21/05/2025 EUR 404 995 0.26
130000 VMED 02 UK FIN 4.500% 21-15/07/2031  GBP 151 991 0.10 100 000 FAURECIA 2.625% 18-15/06/2025 EUR 101 288 0.06
100 000 ;’(SIDI/Z%??E GROUP 1.125% 17- EUR 104715 0.07 100 000 FAURECIA 3.125% 19-15/06/2026 EUR 103 335 0.07
B 134000 GETLINK SE 3.500% 20-30/10/2025 EUR 138 988 0.09
100 000 YORKSHRE BLD SOC 0.500% 21 EUR 100223 0.06 g
01/07/2028 100 000 HOLDING DINFRA 0.625% 21- EUR 99063 0.06
14/09/2028 :
AUT (fs ?L‘i’ggPER L 2.000% 26, 6227391 3.93 100 000 ICADE 0.625% 21-18/01/2031 EUR 97422 0.06
.000% 20- )
205000 (0 oe EUR 213303 0.13 100 000 53032?;)2501@ EIME 5.000% 21- EUR 101791 0.06
AUTOSTRADE PER L 2.000% 21- N
284000 /0o EUR 293 295 0.18 209 000 11\45%13%(% FINANCE 4.250% 21- EUR 209 042 013
BANK GOSPODARSTW 1.625% 17-
320000 30042008 EUR 350 060 0.22 100 000 ORANGE 0.000% 21-29/06/2026 EUR 100 047 0.06
266 000 INPOST SA 2.250% 21-15/07/2027 EUR 267729 0.17 100 000 ORANO SA 2.750% 20-08/03/2028 EUR 104 428 0.07
3685 000 ;’2@%}; SGOVT BOND 0.750% 20- PLN 812 532 051 376 000 QUATRIM 5.875% 19-15/01/2024 EUR 390 702 0.25
POLAND GOVT BOND 1.250% 20- 100 000 RENAULT 2.500% 21-01/04/2028 EUR 100 229 0.06
1740 000 5o 020 PLN 373155 024 RUBIS TERMINAL 5.625% 20-
207 000 ’ EUR 217 998 0.14
1 800 000 POLAND GOVT BOND 1.750% 16- PN 399200 05 15/05/2025
25/07/2021 - 100 000 SANOFI 1.000% 18-21/03/2026 EUR 105 167 0.07
POLAND GOVT BOND 2.250% 19- TEREOS FIN GROUP 4.125% 16-
196000 51 0/2024 FLN 45 559 0.03 400000 | o000t ° EUR 403 844 025
POLAND GOVT BOND 2.500% 15- UNIBAIL-RODAMCO 1.125% 18-
1840000 50 o PLN 432198 0.27 100 000 VNBAL S o EUR 103 980 0.07
POLAND GOVT BOND 2.500% 16-
1655000 57200057 PLN 390 363 0.25
0, _
1 670 000 POLAND GOVT BOND 2.500% 18 PLN 389 581 0.25

25/04/2024
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. 100 000 COTY INC 4.000% 18-15/04/2023 EUR 99 151 0.06
Romania 5003 697 3.14 ’
o
500 000 ROMANIA 2.000% 21-14/04/2033 EUR 497 500 031 126 000 COTY INC 4.000% 18-15/04/2023 EUR 124940 0.08
FORD MOTOR CRED 2.386% 19-
625 000 ROMANIA 2.750% 20-26/02/2026 EUR 690 156 0.43 239000 2051026 ’ EUR 247 764 0.16
0 -
200 000 ROMANIA 2.875% 18-11/03/2029 EUR 221 663 0.14 312000 f‘(‘)/ggzl(\)/Iz(‘)‘TOR CRED 2.748% 20. GBP 1368 448 023
0, o
150 000 ROMANIA 3.375% 18-08/02/2038 EUR 164 278 0.10 106 000 FORD MOTOR CRED 3.250% 20- R 3 sis wor
800 000 ROMANIA 3.375% 20-28/01/2050 EUR 853 750 0.54 15/09/2025 :
300 000 ROMANIA 3.875% 15-29/10/2035 EUR 352500 022 106 000 5’5(1)‘]5;‘24(%:01‘5 FIN 0.600% 21- EUR 105 564 0.07
150000 ROMANIA 4.125% 18-11/03/2039 EUR 177309 0.11 250 000 HJ HEINZ CO 4.125% 15-01/07/2027 GBP 325 564 021
300 000 ROMANIA 4.625% 19-03/04/2049 EUR 380 681 0.24 100 000 TBM CORP 0.950% 17-23/05/2025 EUR 103 872 0.07
1665000 ROMANIA 4.750% 14-24/02/2025 RON 362753 0.23 % 18-
o 301 000 KRATON POLYMERS 5.250% 18 EUR 308 534 019
340 000 ROMANIA 5.800% 12-26/07/2027 RON 79 886 0.05 g(gﬁggt')mn INC 3750 17
1200 000 ROMANIA 5.850% 13-26/04/2023 RON 258 988 0.16 213000 15092025 I EUR 217118 0.14
0 -
500 000 ROMANIA GOVT 3.650% 16-24/09/2031 RON 102 548 0.06 135 000 Iz\il/’(;gnggTNR/FINL 2.500% 21 GBP 160 095 0.10
165 000 ROMANIA GOVT 3.650% 20-28/07/2025  RON 34749 0.02
128 000 NETFLIX INC 3.625% 19-15/06/2030 EUR 152 730 0.10
1985000 ROMANIA GOVT 4.000% 20-25/10/2023  RON 417634 0.26
100 000 ORGANON FIN 1 2.875% 21-30/04/2028 EUR 101 363 0.06
275000 ROMANIA GOVT 4.150% 20-26/01/2028 ~ RON 59391 0.04
. 257000 QUINTILES IMS 2.875% 17-15/09/2025 EUR 260 144 0.16
275000 ROMANIA GOVT 4.500% 19-17/06/2024  RON 59 080 0.04 162,000 SCIENTIFIC GAMES 3.375% 13- R 62307 oo
335000 ROMANIA GOVT 4.750% 19-11/10/2034 ~ RON 72397 0.05 15/02/2026 :
985 000 ROMANIA GOVT 4.850% 18-22/04/2026 RON 218 434 0.14 222000 TENNECO INC 5.000% 16-15/07/2026 usb 185973 0.12
TOYOTA MTR CRED 0.125% 21-
The Netherlands 4638 862 2.89 100000 451172027 EUR 99616 0.06
ABB FINANCE BV 0.000% 21-
100 000 19/01/2030 EUR 96 620 0.06 [fo[y 3716295 2.33
310 000 ﬁL/gsc/)zz?) ;\;EDERLAND 6.125% 18- USb 285 729 018 405 000 ALMAVIVA 7.250% 17-15/10/2022 EUR 411 880 0.26
0, -
100 000 AXALTA COATING 3.750% I6- R 01713 00 100 000 g;f;ﬁgf&zggé 87312 (f()) ‘il 2310/06/2032 EUR 99 975 0.06
15/01/2025 ' 150 000 505 028 et EUR 149 898 0.09
200 000 DUFRY ONE BV 2.000% 19-15/02/2027 EUR 188 603 0.12
100 000 ENI SPA 0.375% 21-14/06/2028 EUR 100 251 0.06
0
100 000 DUFRY ONE BV 3.375% 21-15/04/2028 EUR 99 183 0.06 150 000 GAMMA BIDCO SPA 5.125% 21- R 255900 ol
100 000 EASYJET FINCO 1.875% 21-03/03/2028 EUR 100 150 0.06 15/07/2025 :
ENEL FIN INTL NV 0.000% 21- GUALA CLOSURES 3.250% 21-
100 000 171062027 EUR 98 776 0.06 100 000 15/06/2028 EUR 100 275 0.06
GRUPO-ANTOLIN 3.500% 21- INTESA SANPAOLO 6.625% 13-
163 000 30/04/2028 EUR 162 422 0.10 100 000 13/09/2023 EUR 113 141 0.07
228 000 INTERTRUST 3.375% 18-15/11/2025 EUR 232 740 0.15 209 000 KEDRION SPA 3.375% 21-15/05/2026 EUR 207 887 0.13
114 000 IPD 3 BV 5.500% 20-01/12/2025 EUR 118 389 0.07 262000 NEXI 2.125% 21-30/04/2029 EUR 258 905 0.16
100 000 JDE PEETS NV 0.000% 21-16/01/2026 EUR 99 361 0.06 492 000 PIAGGIO & C 3.625% 18-30/04/2025 EUR 500 580 0.32
100 000 Il(ﬁglg(gEUKE KPN 0.875% 20- EUR 99 474 0.06 160 000 PRO-GEST SPA 3.250% 17-15/12/2024 EUR 153 006 0.10
X 200 000 REKEEP SPA 7.250% 21-01/02/2026 EUR 215347 0.14
245000 LOUIS DREYF 2.375% 20-27/11/2025 EUR 259 476 0.16 100 000 SOFIMA HOLDING 3.750% 20- R w01 259 oo
100 000 METINVEST BV 5.625% 19-17/06/2025 EUR 105 613 0.07 15/01/2028 :
236000 METINVEST BV 7.750% 19-17/10/2029 UsD 220 684 0.14 444000 [ELECOMITALIA T623% 21- EUR 436 405 027
0 -
167 000 11‘15%371/’2*(1)\125 INANCE B 3.625% 21 EUR 166 600 0.10 100 000 TERNA SPA 0.375% 21-23/06/2029 EUR 99 881 0.06
% 16- -
1mmo%f$£?““mP“5“m EUR 103 380 0.07 252 000 WEBUILD SPA 5.875% 20-15/12/2025 EUR 278 675 0.18
299 000 Q- PARK HOLDING 2.000% 20- EUR 284 450 018 Hungary 3377556 2.14
glla/ggéggcmup BV 8.000% 20 500 000 HUNGARY 0.500% 20-18/11/2030 EUR 490 094 0.31
105000 1 042006 U EUR 106 050 0.07 900 000 HUNGARY 1.750% 20-05/06/2035 EUR 953 606 0.61
763 000 gEXSZE;I?RM ENC 6.000% 20- EUR 822 514 0.52 111220 000 HUNGARY GOVT 1.000% 19-26/11/2025 ~ HUF 303 991 0.19
189 750 000 HUNGARY GOVT 1.500% 20-22/04/2026 ~ HUF 526 460 0.33
150 000 UNITED GROUP 4.000% 20-15/11/2027 EUR 148 847 0.09
34890 000 HUNGARY GOVT 1.500% 20-23/08/2023  HUF 99 768 0.06
146 000 UNITED GROUP 4.875% 17-01/07/2024 EUR 147 635 0.09
0
15 009 UPC HOLDING B 3.875% 17- SUR 156 508 04 100 860 000 HUNGARY GOVT 2.000% 20-23/05/2029 ~ HUF 279 749 0.18
15/06/2029 : 5520 000 HUNGARY GOVT 2.250% 20-20/04/2033 ~ HUF 14 805 0.01
100 000 ZF EUROPE 2.000% 19-23/02/2026 EUR 101075 0.06 23000 000 HUNGARY GOVT 2.250% 21-22/06/2034 ~ HUF 60 009 0.04
100 000 ZF EUROPE 2.500% 19-23/10/2027 EUR 102 561 0.06 47770 000 HUNGARY GOVT 3.000% 16-27/10/2027 ~ HUF 142 108 0.09
United States of 31400 000 HUNGARY GOVT 3.000% 19-21/08/2030  HUF 93 246 0.06
America 4524792 285 19930 000 HUNGARY GOVT 3.000% 20-25/04/2041  HUF 54283 0.03
100 000 ABBVIE INC 1.375% 16-17/05/2024 EUR 103 763 0.07 29980 000 HUNGARY GOVT 3.250% 15-22/10/2031 ~ HUF 90 401 0.06
0, - -
100 000 /lxsh//{)}?/zzloczz;N TOWER 0.450% 21 EUR 100 005 0.06 73200 000 HUNGARY GOVT 6.750% 11-22/10/2028 ~ HUF 269 036 0.17
450 000 APL LTD 8.000% 94-15/01/2024 USD 417784 0.26
100 000 AT&T INC 1.800% 18-05/09/2026 EUR 107 672 0.07
BANFF MERGER SUB 8.375% 18-
380000 (10 06 EUR 398 629 0.25
107 000 BELDEN INC 3.375% 17-15/07/2027 EUR 109 808 0.07
CATALENT PHARMA 2.375% 20-
150000 100 0oe EUR 150 410 0.09

The accompanying notes form an integral part of these financial statements
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BNP PARIBAS FUNDS SICAYV Europe Multi-Asset Income

Securities portfolio at 30/06/2021

Expressed in EUR

1 0, 1 0,
Quantity Denomination Quotation Market value % of met Quantity Denomination Quotation Market value % of met
currency assets currency assets
i TURKEY GOVT BOND 11.700% 20-
Czech Republic 2745 878 1.73 1280000 13115030 TRY 95213 0.06
CZECH REPUBLIC 0.250% 17- TURKEY GOVT BOND 12.200% 18-
4240000 [ 07 CZK 152937 0.10 5722653 gt TRY 516302 0.33
CZECH REPUBLIC 0.950% 15- TURKEY GOVT BOND 12.400% 18-
10 280 000 15/05/2030 CZK 374 621 0.24 330 000 08/03/2028 TRY 26233 0.02
CZECH REPUBLIC 1.000% 15- TURKEY GOVT BOND 12.600% 20-
16 910 000 26/06/2026 CZK 639 434 0.40 1 820 000 0171012025 TRY 150 820 0.09
CZECH REPUBLIC 1.200% 20- TURKEY GOVT BOND 16.200% 18-
4980 000 13/03/2031 CZK 184 409 0.12 725 000 14/06/2023 TRY 68 647 0.04
CZECH REPUBLIC 1.250% 20- TURKEY GOVT BOND 7.100% 13-
6470000 |4 ios CZK 250 665 0.16 570000 (s TRY 47055 0.03
5290 000 1C32/]130C/12-10132;3PUBLIC 2.000% 17- CzZK 210617 0.13 300 000 TURKEY REP OF 4.625% 19-31/03/2025  EUR 311250 0.20
% 14. .
4840 000 SZECT KEPUBLIC 2.400% 14 czK 195 167 0.12 Serbia 1572296 1.00
SERBIA REPUBLIC 1.650% 21-
% 18- 1,000 000 EUR 980 000 0.63
1520 000 g;/}g;l;olzzgpumlc 2.750% 18 CZK 63 824 0.04 03/03/2033
SERBIA REPUBLIC 3.125% 20-
0, _
1410000 gGZ/IIEIC/IZ-IOI;;EPUBLIC 4.850% 07 7K Q1 340 0.05 533000 o000y EUR 592296 0.37
o (0. .
2%NWC??MHMMC”WAW CZK 125 684 0.08 Bulgaria 1415859 0.90
a0 o 1000 000 BUGARIA-FLIRB-REG 2.950% 13- EUR 1101125 0.70
465 000 ?%;(/?ngoup AS 3.875% 20- EUR 467 180 0.29 03/09/2024 '
250 000 BULGARIA REP 3.125% 15-26/03/2035 EUR 314734 0.20
Croatia 2708 970 1.71 .
Spain 1398171 0.87
500 000 CROATIA 1.125% 19-19/06/2029 EUR 513 844 0.32
100 000 BANCO BILBAO VIZCAYA EUR 115 459 0.07
1000 000 CROATIA 1.500% 20-17/06/2031 EUR 1042 500 0.67 ARGENTARIA 3.500% 17-10/02/2027 :
350 000 CROATIA 2.750% 17-27/01/2030 EUR 403 988 025 100 000 ?Cg?g;gANTANDER 0.200% 21- EUR 99 131 0.06
650 000 CROATIA 3.000% 17-20/03/2027 EUR 748 638 0.47 % 18-
’ 153 000 53(1;5;5‘2435 ODIGEO SA 5.500% 18 EUR 151814 0.10
Luxembourg 2553424 1.59 432000 GRIFOLS SA 3.200% 17-01/05/2025 EUR 435427 027
250 000 B&M EUROPEAN 3.625% 20-15/07/2025  GBP 299 282 0.19 0 21
100 000 INMOBILIARIA COL 0.750% 21 EUR 99051 0.06
100 000 CNH IND FIN 0.000% 20-01/04/2024 EUR 99 881 0.06 22/06/2029
o 19. MERLIN PROPERTIE 1.375% 21-
505 000 lcgﬁ)s/;é;ﬁ ALMOND § 4.250% 19 EUR 516 009 0.32 100000 )1 /062030 EUR 99 127 0.06
°, -
173 000 DANA FIN LUX SAR 3.000% 21- EUR 177 540 ol 200 000 NH HOTEL GRP 4.000% 21-02/07/2026 EUR 199 808 0.13
15/07/2029 100 000 RED ELECTRICA FI 0.500% 21- EUR 99159 0.06
100 000 DH EUROPE 0.200% 19-18/03/2026 EUR 100 449 0.06 24/05/2033 :
% 21 SANTAN CONS FIN 0.000% 21-
100 000 ?Ss/foggz’zNCE SARL 5.625% 21 EUR 102 828 0.06 100000 53055006 EUR 99195 0.06
0 19. .
162000 (I DTRONIC GLOBAL 1.125% 19 EUR 170 876 0.11 Ukraine 1285930 0.81
: 444 000 UKRAINE GOVT 4.375% 20-27/01/2030 EUR 414 030 0.26
&7 000 OLIVETTI FINANCE 7.750% 03 EUR 127 120 0.08 o
24/01/2033 800 000 UKRAINE GOVT 6.750% 19-20/06/2026 EUR 871 900 0.55
306 000 ROSSINI SARL 6.750% 18-30/10/2025 EUR 320016 0.20 doni
SIG COMBIBLOC PU 2.125% 20- Macedonia 1154938 0.72
349000 ¢ /062025 EUR 368789 0.23 250 000 MACEDONIA-C BOND 5.625% 16- EUR 274 188 017
26/07/2023 :
259 000 SUMMER BC HOLDCO 5.750% 19- EUR 270 634 017
31/10/2026 - 200 000\ MACEDONIA BOND 3.675% 20- EUR 480750 0.55
03/06/2026 -
Germany 2493 866 1.56 . .
205 000 CHEPLAPHARM ARZN 3.500% 20- EUR 207 701 0.1 Lithuania 1054563 0.67
11/02/2027 : 1000 000 LITHUANIA 0.750% 20-06/05/2030 EUR 1054 563 0.67
100 000 CT INVESTMENT 5.500% 21-15/04/2026 ~ EUR 102 336 0.06 Mont 010 346 )
ontenegro 4 .57
GRUENENTHAL GMBH 3.625% 21-
100 000 EUR 102 721 0.06 % 19-
15/11/2026 771 000 g’;%/ggl;fc‘m REP 2.550% 19 EUR 698 863 0.4
300 000 MAHLE GMBH 2.375% 21-14/05/2028 EUR 298 767 0.19 MONTENEGRO REP 3.375% 18
% 20- 210 000 21270 18 EUR 211 483 0.13
304 000 NIDDA HEALTHCARE 3.500% 20 EUR 301386 0.19 21/04/2025
30/09/2024 .
121 000 11)?/11&512{012)?0PERTY 4.375% 20- EUR 126 877 0.08 Armenia 829376 0.52
PLATIN 1426 GMBH 5.375% 17 995 000 ARMENIA 3.950% 19-26/09/2029 USD 829376 0.52
260000 | 05 270 L EUR 261 506 0.16
Ireland 820918 0.50
500 000 SCHAEFFLER AG 3.375% 20-12/10/2028 ~ EUR 551115 0.35 % 21-
o 100 000 CCEP FINANCE IRE 0.000% 21 EUR 100016 0.06
VOLKSWAGEN LEAS 0.000% 21- 06/09/2025
134000 EUR 134 143 0.08
12/07/2023 100 000 FCA BANK IE 0.125% 20-16/11/2023 EUR 100 291 0.06
VOLKSWAGEN LEAS 0.375% 21- o o1
100000 5/07/2026 EUR 100251 0.06 100 000 1;317(1)\5\24(1)3213501\1 IRLND 1.750% 21 EUR 100 087 0.06
VOLKSWAGEN LEAS 2.625% 14-
106 000 /om0 EUR 113178 0.07 400 000 RUSSIAN RAIL 2.200% 19-23/05/2027 EUR 420 200 0.26
% 20. R
100 000 ZF FINANCE GMBH 2.750% 20 EUR 103 885 0.07 100 000 RYANAIR DAC 0.875% 21-25/05/2026 EUR 100 324 0.06
25/05/2027
Kazakhstan 814 962 0.51
Turkey 2255 461 1.43
319 000 KAZAKHSTAN 2.375% 18-09/11/2028 EUR 357041 0.22
370 000 TURKEY GOVT BOND 10.500% 17- TRY 26756 0.02 |
11/08/2027 X 244 000 KAZMUNAYGAS NAT 4.750% 17- USD 234852 015
2 580 000 TURKEY GOVT BOND 10.700% 17- TRY 774 303 0.49 Eﬁ%ﬁgg;YGASNAT63B°18
17/08/2022 | ’ 200000 5 o 0ag 375% 18- usD 223 069 0.14
3190 000 TURKEY GOVT BOND 11.000% 17- TRY 238 882 0.15

24/02/2027

The accompanying notes form an integral part of these financial statements
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BNP PARIBAS FUNDS SICAYV Europe Multi-Asset Income

Securities portfolio at 30/06/2021

Expressed in EUR

1 0, 1 0,
Quantity Denomination Quotation Market value % of met Quantity Denomination Quotation Market value % of met
currency assets currency assets
Denmark 736 608 0.46 The Netherlands 2011389 1.26
584000 TELE DANMARK 5.625% 11-23/02/2023  GBP 736 608 0.46 200 000 ABERTIS FINANCE 20-31/12/2060 FRN ~ EUR 206 702 0.13
Latvia 191617 031 300 000 ABERTIS FINANCE 21-31/12/2061 FRN ~ EUR 297 093 0.19
350000 REP OF LATVIA 2.250% 17-15/02/2047  EUR 491617 031 100 000 TBERDROLA INTL 19-31/12/2049 FRN EUR 108 672 0.07
. 100 000 IBERDROLA INTL 21-31/12/2061 FRN EUR 100 867 0.06
SAPPﬁ) Lﬁ)’I‘QSHOL 1 125% 19 473 660 0.30 110 000 IPD 3 BV 20-01/12/2025 FRN EUR 111588 0.07
125% 19-
366 000 51042006 EUR 366 869 0.23 200 000 REPSOL INTL FIN 20-31/12/2060 FRN EUR 219 803 0.14
UNIQA INSURANCE 1.375% 20- TELEFONICA EUROP 16-
100000 g0 =020 EUR 106 791 0.07 100000 3175010 FRN EUR 102 301 0.06
TELEFONICA EUROP 21-
Sweden 429 987 0.27 100 000 31/12/2061 FRN EUR 97 639 0.06
,
100 000 Yﬁg}i‘é?f HOLDING 3.875% 20- EUR 102175 0.06 261000 UNITED GROUP 19-15/05/2025 FRN EUR 260 347 0.16
0 100 000 Y OLKSWAGEN INTEN 20- EUR 107 931 0.07
300 000 VOLVO CAR AB 2.500% 20-07/10/2027 EUR 327812 021 317122060 FRN X
Japan 208 448 013 400 000 WINTERSHALL FIN 21-20/07/2169 FRN ~ EUR 398 446 025
0, -
100 000 [IPSAN MOTOR €O 2.652% 20 EUR 108927 0.07 France 1960 828 1.21
100 000 NTT FINANCE 0.342% 21-03/03/2030 EUR 99 521 0.06 100000 ARKEMA 20-31/12/2060 FRN EUR 100 643 0.06
M 100 000 AXA SA 21-07/10/2041 FRN EUR 99774 0.06
orocco 176 109 0.11 CREDIT AGRICOLE ASSURANCES 18-
MOROCCO KINGDOM 1.500% 19- 100000 5o 015048 FRN EUR 106 907 0.07
188,000 5o 0o EUR 176 109 0.11
100 000 ELEC DE FRANCE 14-22/07/2049 FRN GBP 132 175 0.08
Belgium 159977 0.10 400 000 ELEC DE FRANCE 20-31/12/2060 FRN EUR 417 567 0.26
143 000 AB INBEV SA/NV 2.125% 20-02/12/2027 EUR 159977 0.10 400 000 ELEC DE FRANCE 21-31/12/2061 FRN EUR 401 944 0.25
Mexico 135 265 0.09 100 000 ENGIE 20-31/12/2060 FRN EUR 100219 0.06
130 000 11\(%};1/{210%1: MOVIL SA 1.500% 16- EUR 135265 0.09 100 000 MUTUELLE ASSUR 21-21/06/2052 FRN ~ EUR 100 813 0.06
100 000 ORANGE 20-15/10/2169 FRN EUR 102 055 0.06
Jersey Island 128027 0.08 100 000 SOCIETE GENERALE 21- EUR 97714 0.06
106 000 AA BOND CO LTD 6.500% 21- GBP 128 027 0.08 12/06/2029 FRN
31/01/2026 : 100 000 TOTAL SE 21-31/12/2061 FRN EUR 99 962 0.06
Canada 105 373 0.07 200 000 VEOLIA ENVRNMT 20-20/04/2169 FRN  EUR 201 055 0.13
PANTHER BF AGG 2 4.375% 19- .
102000 1500 e EUR 105 373 0.07 Spain 609 113 0.38
400 000 BANCO SABADELL 17-31/12/2049 EUR 410 593 0.26
Cyprus 97611 0.06 100 000 BANCO SABADELL 21-16/06/2028 FRN ~ EUR 98 475 0.06
100 000 AROUNDTOWN SA 0.000% 20- EUR 97611 0.06
16/07/2026 - 100 000 CAIXABANK 20-18/11/2026 FRN EUR 100 045 0.06
Convertible bonds 389913 0.24 Sweden 454 369 0.28
100 000 NORDEA BANK AB 21-18/08/2031 FRN ~ EUR 99717 0.06
France 196 301 0.12
3718 ELIS SA 0.000% 17-06/10/2023 CV FLAT ~ EUR 115611 0.07 141,000 i;ﬁgﬁ;sﬁgfgégzgm 2060 FRN EUR 140945 0.09
Iy ’
1746 g\é;sgis DU M 0.125% 17-06/12/23 EUR 20 690 0.05 210000 50 S ERN EUR 213707 0.13
United Kingdom 193 612 0.12 270 000 SES leL;)l(/?zr/rzl(fz?FUerxig EUR 227711i{222 0011:
00 15. - )
200 000 'NTL CONSOLIDATED 0.625% 15 EUR 193612 o012
17/11/2022 CV . .
8 508 690 - United Kingdom 250132 0.15
Floating rate bonds S S 100 000 BARCLAYS PLC 21-12/05/2032 FRN EUR 100 787 0.06
Italy 2139833 1.34 120000 JEARIS & SPENCER 19- GBP 149 345 0.09
100000 ASSICURAZIONI GENERALI 15- EUR 123 151 0.08
27/10/2047 FRN ' Ireland 199 609 0.12
280 000 BANCO BPM SPA 21-31/12/2061 FRN EUR 306 171 0.19 100 000 AIB GROUP PLC 21-17/11/2027 FRN EUR 100 203 0.06
CEDACRI MERGECO 21-
100000 s oe RN EUR 100 554 0.06 100 000 BANK OF IRELAND 21-10/05/2027 FRN  EUR 99 406 0.06
100 000 ENEL SPA 21-31/12/2061 FRN EUR 98717 0.06 United States of
100 000 ENI SPA 20-31/12/2060 FRN EUR 104 931 0.07 America 197 739 0.12
200 000 ENI SPA 21-31/12/2061 FRN EUR 201 084 0.13 100 000 JPMORGAN CHASE 21-17/02/2033 FRN  EUR 97 451 0.06
100 000 FABRIC BC SPA 18-30/11/2024 FRN EUR 100 019 0.06 100 000 %%Rogzgg i"ll;/;NLEY 21- EUR 100 288 0.06
260 000 FABRIC BC SPA 20-31/08/2026 FRN EUR 260217 0.16
180 000 GUALA CLOSURES 18-15/04/2024 FRN ~ EUR 179 933 0.1 Switzerland 113915 0.07
250 000 INTESA SANPAOLO 20-31/12/2060 FRN ~ EUR 248 904 0.16 100 000 ggfég&?ggﬁmw 16- EUR 113915 0.07
200 000 UNICREDIT SPA 17-31/12/2049 FRN EUR 211 841 0.13 German 101 345 0,06
200 000 UNICREDIT SPA 20-15/01/2032 FRN EUR 204311 0.13 Y :
100 000 PEUTSCHE BANK AG 21- EUR 101 345 0.06
17/02/2032 FRN -
Denmark 100 021 0.06
100 000 DANSKE BANK A/S 21-09/06/2029 FRN  EUR 100 021 0.06
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BNP PARIBAS FUNDS SICAYV Europe Multi-Asset Income

Securities portfolio at 30/06/2021

Expressed in EUR

1 0,
Quantity Denomination Quotation Market value % of met
currency assets
Norway 98 535 0.06
100 000 DNB BANK ASA 21-23/02/2029 FRN EUR 98 535 0.06
Other transferable securities 98 986 0.06
Shares 95319 0.06
Russia 95 319 0.06
MAGNITOGORSK IRON & STEEL
136 291 WORKS PJSC RUB 95319 0.06
Warrants, Rights 3 667 0.00
ACS ACTIVIDADES DE CONST RTS
3108 06/07/2021 EUR 3667 0.00
Shares/Units in investment funds 12551 607 7.95
Luxembourg 5013 797 3.18
ALPHA UCITS SICAV FAIR OAKS
2270.19 DYNAMIC CREDIT FUND - E EUR EUR 2501 863 1.59
1 705.03 BNP PARIBAS FLEXI ABS OPP XCA EUR 2511934 1.59
United Kingdom 4336992 2.74
SEQUOIA ECONOMIC
3348 104.00 INFRASTRUCTURE INCOME FUND GBP 4336992 2.74
LIMITED - ORD NPV
Ireland 3200818 2.03
22222.00 SOURCE PHYSICAL GOLD P - ETC USD 3200818 2.03
Total securities portfolio 140438350  88.45

The accompanying notes form an integral part of these financial statements
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BNP PARIBAS FUNDS SICAYV Europe Real Estate Securities

Securities portfolio at 30/06/2021

Expressed in EUR

1 0,
Quantity Denomination Quotation Market value v of net
currency assets
Transferable securities admitted to an
official stock exchange listing and/or 266 262 102 99.08
fraded on another regulated market
Shares 266 262 102 99.08
United Kingdom 66 449 210 24.73
319 715 BIG YELLOW GROUP PLC GBP 4 867 698 1.81
2652253 GRAINGER PLC GBP 8805313 3.28
1178 142 GREAT PORTLAND ESTATES PLC GBP 9737 221 3.62
1303 985 LAND SECURITIES GROUP PLC GBP 10 259 322 3.82
1748 860 SEGRO PLC GBP 22297 481 8.30
837 842 UNITE GROUP PLC GBP 10482 175 3.90
Germany 55175 258 20.53
91 948 ALSTRIA OFFICE REIT AG EUR 1433 469 0.53
241 678 DEUTSCHE WOHNEN AG - BR EUR 12 465 751 4.64
137206 LEG IMMOBILIEN AG EUR 16 663 669 6.20
452 267 VONOVIA SE EUR 24 612 369 9.16
Sweden 38121 200 14.18
89 176 CATENA AB SEK 4028 835 1.50
687 453 FABEGE AB SEK 9306 576 3.46
510 596 HUFVUDSTADEN AB - A SEK 7325155 2.73
553210 KUNGSLEDEN AB SEK 5651011 2.10
295 554 PANDOX AB - W/I SEK 4149 762 1.54
2166 378 gAMHALLSBYGGNADSBOLAGET IN SEK 7659 861 285
Belgium 28976 124 10.79
101 405 AEDIFICA EUR 11286 377 4.20
42 052 COFINIMMO EUR 5399477 2.01
100 064 SHURGARD SELF STORAGE SA EUR 4072 605 1.52
255207 WAREHOUSES DE PAUW SCA EUR 8217 665 3.06
France 22143428 8.24
99 743 GECINA SA EUR 12 886 796 4.80
425 984 KLEPIERRE EUR 9256 632 3.44
Spain 17224 285 6.41
1002 452 INMOBILIARIA COLONIAL SOCIMI EUR 8535879 3.18
994 552 MERLIN PROPERTIES SOCIMI SA EUR 8 688 406 3.23
The Netherlands 11037 797 4.10
6903 NSINV EUR 224 693 0.08
148 145 UNIBAIL-RODAMCO-WESTFIELD EUR 10 813 104 4.02
Cyprus 10032 368 3.73
1524 676 AROUNDTOWN SA EUR 10 032 368 3.73
Switzerland 8277 094 3.08
77220 PSP SWISS PROPERTY AG - REG CHF 8277094 3.08
Norway 4828291 1.80
250 367 ENTRA ASA NOK 4828 291 1.80
Austria 3997047 1.49
113 714 CA IMMOBILIEN ANLAGEN AG EUR 3997 047 1.49
Total securities porifolio 266262102 99.08

The accompanying notes form an integral part of these financial statements
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BNP PARIBAS FUNDS SICAYV Europe Small Cap

Securities portfolio at 30/06/2021

Expressed in EUR

. N uotation % of net . . uotation % of net
Quantity Denomination Q Market value ° Quantity Denomination Q Market value °
currency assets currency assets
Transferable securities admitted to an Germany 85 469 098 6.56
official stock exchange listing and/or 1281301 147 98.33 501953 ALSTRIA OFFICE REIT AG EUR 7825 447 0.60
fraded on another regulated market 485 148 CANCOM SE EUR 24742 548 1.90
shares 1281 301 147 08.33 81176 CTS EVENTIM AG + CO KGAA EUR 4277975 0.33
419 031 JENOPTIK AG EUR 9662 855 0.74
United Kingdom 350599 761 26.88 108 551 LEG IMMOBILIEN AG EUR 13183 519 1.01
237925 ASOS PLC GBP 13746 963 1.05 321475 STROEER SE & CO KGAA EUR 21715 636 1.67
5855917 AVAST PLC GBP 33411709 2.56 14 865 ZOOPLUS AG EUR 4061 118 031
609 917 BELLWAY PLC GBP 23019 757 1.77
8 465 564 BOOHOO.COM PLC GBP 30 609 949 235 The Netherlands 75217977 5.78
600 277 AALBERTS INDUSTRIES NV EUR 27204 554 2.09
1129 654 BRITVIC PLC GBP 12330 197 0.95
1054 641 ASR NEDERLAND NV EUR 34370 750 2.64
1613 861 COUNTRYSIDE PROPERTIES PLC GBP 8 884 742 0.68
283 043 CORBION NV EUR 13 642 673 1.05
3369 794 DS SMITH PLC GBP 16 404 414 1.26
380 351 FEVERTREE DRINKS PLC GBP 11400 118 0.87 Ireland 65211 958 5.01
727763 GREGGS PLC GBP 21999 476 1.69 1392 417 GLANBIA PLC EUR 19 062 189 1.46
2915901 HOMESERVE SHS GBP 32 455512 2.49 1431 433 GRAFTON GROUP PLC - UTS GBP 19 125 792 1.47
2549 732 HOWDEN JOINERY GROUP PLC GBP 24254 309 1.86 5390 692 GREENCORE GROUP PLC GBP 7887133 0.61
3405 343 1G GROUP HOLDINGS PLC GBP 33599 226 2.58 659 760 KEYWORDS STUDIOS PLC GBP 19 136 844 1.47
3521 483 LEARNING TECHNOLOGIES GROUP GBP 7716 127 0.59 Finland 46 273 964 355
1426 252 MICHAEL PAGE INTERNATIONAL GBP 9287377 0.71 723 163 HUHTAMAKI OYJ EUR 28 890 362 222
3206 108 NATIONAL EXPRESS GROUP PLC GBP 9956 880 0.76 668 130 METSA BOARD OYJ EUR 5796 028 0.44
3028 251 PETS AT HOME GROUP PLC GBP 16 085 765 1.23 434 969 TIETO OY)J EUR 11 587 574 0.89
2550 705 PHOENIX GROUP HOLDINGS PLC GBP 20097 814 1.54 .
Austria 44 155 447 3.39
5099 949 RESTAURANT GROUP PLC GBP 7616209 0.58
372 686 BAWAG GROUP AG EUR 16 726 148 1.28
945 881 WH SMITH PLC GBP 17723 217 136
370 430 S&T AG EUR 7149 299 0.55
Sweden 202 616 405 15.55 624 000 WIENERBERGER AG EUR 20 280 000 1.56
756 488 AAK AB SEK 14306 291 1.10
Denmark 36 735 966 2.82
514 699 AF POYRY AB SEK 14 290 992 1.10
288 483 DFDS A/S DKK 13 725370 1.05
949 126 AXFOOD AB SEK 22 151 264 1.70
214 212 ROYAL UNIBREW DKK 23010 596 1.77
925 945 CASTELLUM AB SEK 19 884 719 1.53
1379 629 ELEKTA AB - B SEK 16 867 876 1.29 Luxembourg 25706 342 1.97
1138 360 FABEGE AB SEK 15 410 849 L8 1128 461 GRAND CITY PROPERTIES EUR 25706 342 1.97
465 647 GETINGE AB - B SEK 14 820 632 1.14 Spain 20621 033 1.58
2021751 HEXPOL AB SEK 21070 704 1.62 1331287 APPLUS SERVICES SA EUR 10 969 805 0.84
1083 330 LOOMIS AB SEK 28 594 699 2.19 288 527 FLUIDRA SA EUR 9651228 0.74
1305026 PEAB AB SEK 13 600 991 1.04
Norway 12717 816 0.98
760 350 SWEDISH ORPHAN BIOVITRUM AB SEK 11 699 134 0.90 1 663 898 STOREBRAND ASA NOK 12717 816 0.98
862701 TELE2 AB - B SEK 9918254 0.76 . .
United Arab Emirates 5 0.00
Italy 114 196 353 8.78 422910 NMC HEALTH PLC GBP 0.00
19 093 284 A2A SPA EUR 32916 822 2.53
1103 425 BANCA GENERALI S.P.A. EUR 39701 232 3.06 |Shares/Units in investment funds 22 589 024 1.73
1696 881 BREMBO SPA EUR 18 122 689 1.39
9748 799 IREN SPA EUR 23455610 1.80 Luxembourg 22589024 1.73
BNP PARIBAS INSTICASH EUR 1D
. 188 799.14 EUR 22589 024 1.73
Switzerland 105743 279 8.12 SHORT TERM VNAV - X CAP
153 861 CEMBRA MONEY BANK AG CHF 14555 178 112 |Total securities porﬂolio 1303 890 171 100.06
14 422 FISCHER (GEORG) - REG CHF 18 063 680 1.39
213 753 HELVETIA HOLDING AG-REG CHF 19 401 955 1.49
20 531 SIEGFRIED HOLDING AG - REG CHF 16 247 621 125
598 785 SIG COMBIBLOC GROUP AG CHF 13732398 1.05
203 650 SULZER AG - REG CHF 23 742 447 1.82
France 96 035 743 7.36
704 317 KORIAN EUR 21932431 1.68
45029 ORPEA EUR 4829 360 0.37
510476 PLASTIC OMNIUM EUR 13 445 938 1.03
736 537 REXEL SA EUR 12992513 1.00
58982 S.O.LT.E.C. EUR 10 964 754 0.84
121 887 SOLUTIONS 30 SE EUR 710 601 0.05
127 303 SOPRA STERIA GROUP EUR 20 648 547 1.58
541835 SPIE SA - W/ EUR 10511 599 0.81
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BNP PARIBAS FUNDS SICAYV Europe Small Cap Convertible

Securities portfolio at 30/06/2021

Expressed in EUR

. N uotation % of net . . uotation % of net

Quantity Denomination Q Market value ° Quantity Denomination Q Market value °

currency assets currency assets
Transferable securities admitted to an Luxembourg 16457 747 546
official stock exchange listing and/or 273 617 930 90.88 2900 000 (?ZI}(I;;I;;?) zczlgz PROPERTIES 0.250% 16- o & 138 975 270
fraded on another regulated market KLOECKNER & CO 2.000% 16-
7700 000 EUR 8318772 2.76
; 273617930  90.88 08/09/2023 CV
Convertible bonds -
F Jersey Island 11744 971 3.90
rance 80 148 345 26.62 DERWENT CAP 3 1.500% 19-
BIGBEN INTERACT 1.125% 21- 3700000 15062025 cv GBP 4333799 1.44

4500 000 EUR 3973 635 1.32

19/02/2026 CV 5498 000 PHP FIN JERS 2.875% 19-15/07/2025CV ~ GBP 7411172 2.46
60 598 ENGIE 0.000% 21-02/06/2024 CV EUR 4992184 1.66
FIGEAC AERO 1.125% 17-18/10/2022 Italy 9633228 3.20
1588879 - pLAT EUR 1348 570 045 6 100 000 FALCK RENEWABLES 0.000% 20- EUR 6215412 206
FNAC DART SA 0.250% 21-23/03/2027 23/09/2025 CV :
81000 EUR 6599 880 2.19 )
CV FLAT 3400 000 PRYSMIAN SPA 0.000% 17- EUR 3417816 L4
I .
196 967 ggl;JSFTSA 2.500% 17-31/12/2049 EUR 2330 128 - 17/01/2022 CV
MAISONS DU MONDE 0.125% 17- Norway 8203928 2.73
10 679 357 EUR 10117 585 336 0 18-
06/12/23 CV FLAT 1600 000 BORR DRILLING 3.875% 18 USD 530 431 0.18
NEOEN SAS 2.000% 20-02/06/2025 23/05/2023 CV
37 000 CV FLAT EUR 1976 910 0.66 BW OFFSHORE LTD 2.500% 19-
2o 21-19/04/2028 10000 000 |51 Fnor ey USD 7673 497 2.55
153 435 gf,)gLTXTO'm 0 EUR 8965207 298
Mauritius 6342 603 2.11

5000 000 ORPAR 0.000% 17-20/06/2024 CV EUR 6176 300 2.05 HTA GROUP LTD 2.875% 21-

48 037 SEB SA 0.000% 16-17/11/2021 CV EUR 8 766 945 291 7000000 y¢/03/2027 cv Usb 6342603 21

5777 191 SOITEC 0.000% 18-28/06/2023 CV EUR 10 260 473 3.40 Belgium 6088 840 202
VOLTALIA SA 1.000% 21-13/01/2025 BIOCARTIS NV 4.000% 19-

272 400 EUR 8 640 528 287 -000%
CV FLAT 800 000 (o0 004 v EUR 636784 0.21
COFINIMMO 0.188% 16-
The Netherlands 32589 596 10.82 2715600 [ S00n001 FLAT EUR 2742756 091
BASIC-FIT NV 1.500% 21- % 20-

1500000 [ e oV EUR 1505 160 0.50 2500 000 1;/%;%\2 ;’IéQRMA 4.250% 20 EUR 2709 300 0.90
BE SEMICONDUCTOR INDUSTRIES

5900000 4 50094 17-06/12/2024 CV EUR 8844159 294 Finland 5121951 1.70
CAPITAL STAGE FI 17-31/12/2049 OUTOKUMPU OYJ 5.000% 20-

2000 000 EUR 4509 780 1.50 .

CV FRN 2900000 (oo oy EUR 5121951 1.70
JUST EAT TAKEA 1.250% 20-

7400000 30042026 Cv EUR 7528316 2:30 Denmark 4556 736 1.51
PHARMING NV 3.000% 20- GN STORE NORD 0.000% 19-

2700000 50t 0o oy EUR 2293 461 0.76 3600000 5102 g Cv EUR 4556736 1.51
SHOP APOTHEKE 0.000% 21- . .

3700 000 21/01/2028 CV EUR 3868 276 1.28 United ngdom 2060 566 0.68
ZUR ROSE FINANCE 2.750% 20- TRAINLINE PLC 1.000% 21-

1690000 511039055 cv CHF 4040 444 1.34 2100000 | /> o6 v GBP 2060 566 0.68
ADLEE%TLCE’Q%’ATEZSW 6 27151914 9.021Shares/Units in investment funds 14774 181 4.90

.500% 16-
90000 151072021 OV FLAT EUR 1223 640 0.41 ]

7200 000 ADO PROPERTIES 1.250% 18- EUR 7047576 234 rance 14774 181 4.90
23/11/2023 CV 81.00 BNP PARIBAS CASH INVEST - I - CAP EUR 4544756 1.51
ARCANDOR AG 8.875% 08-31/12/2099

200 000 EUR 20 0.00 BNP PARIBAS CASH INVEST -
CV DFLT 453488 oIl RGE - CAP EUR 10229 425 3.39

7000 000 DUERR AG 0.750% 20-15/01/2026 CV EUR 8 004 640 2.66 e .

5300 000 MELLOFRESH SE 0.750% 20- EUR 0239 967 307 Total securities por'"OIlO 288 392 111 95.78
13/05/2025 CV :

MORPHOSYS AG 0.625% 20-
1900000 4000058 oy EUR 1636071 0.54
Spain 24138 321 8.03
ALMIRALL SA 0.250% 18-

8500000 14152001 v EUR 8 476 540 2.82
CRITERIA CAIXA 0.000% 21-

5800000 550025 v EUR 5961 588 1.98
ENCE ENERGIA Y CELULOSA 1.250%

8500000 |0 e 003 OV EUR 8298 975 2.76
INDRA SISTEMAS S 1.250% 16-

1400000 2705 22 EUR 1401218 0.47

Switzerland 22368 062 7.43
BASILEA PHARM 3.250% 20-

4770000 yorm 0 o oy CHF 4645115 1.54
CEMBRA MONEY BAN 0.000% 19-

9000000 o0 6 OV CHF 8447373 2.81

7165 000 IMPLENIA 0.500% 15-30/06/2022 CV CHF 6375229 212
SWISS PRIME SITE 0.325% 18-

3150000 ot 008 oy CHF 2900 345 0.96

Austria 17011 122 5.65

8000 000 AMS AG 0.875% 17-28/09/2022 CV USD 6559 002 218

3400 000 DO & CO AG 1.750% 21-28/01/2026 CV EUR 3891776 1.29

6200 000 IMMOFINANZ 1.500% 17-24/01/2024 EUR 6 560 344 2.18

The accompanying notes form an integral part of these financial statements
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BNP PARIBAS FUNDS SICAYV Flexible Global Credit

Securities portfolio at 30/06/2021

Expressed in EUR

Quantity Denomination %E::;lcoyn Market value %a:Sfe?SCt Quantity Denomination %E::;lcoyn Market value %a:Sfe?SCt
Transferable securities admitted to an United Kingdom 452213 1.02
official stock exchange listing and/or 39 866 609 88.17 330 ADMIRAL GROUP PLC GBP 12086 0.03
traded on another regulated market 50 ASTRAZENECA PLC GBP 5057 0.01

shares 4275 450 048 585 BUNZL PLC GBP 16 280 0.04
265 CRODA INTERNATIONAL PLC GBP 22745 0.05
United States of 1 558 GLAXOSMITHKLINE PLC GBP 25761 0.06
America 702 702 1.55 674 HALMA PLC GBP 21136 0.05
46 ADOBE SYSTEMS INC UsD 22716 0.05 7821 NATIONAL GRID PLC GBP 83 890 0.19
215 AGILENT TECHNOLOGIES INC USD 26 798 0.06 761 RELX PLC GBP 17012 0.04
31 AUTOMATIC DATA PROCESSING USD 5192 0.01 434 RIO TINTO LTD AUD 34721 0.08
362 BAXTER INTERNATIONAL INC USD 24 573 0.05 2 472 SAGE GROUP PLC/THE GBP 19702 0.04
90 BECTON DICKINSON AND CO USD 18 456 0.04 883 SEGRO PLC GBP 11258 0.02
340 BLACK KNIGHT INC UsD 22357 0.05 3000 SEVERN TRENT PLC GBP 87402 0.19
111 BRISTOL-MYERS SQUIBB CO UsD 6254 0.01 101 SPIRAX-SARCO ENGINEERING PLC GBP 16 019 0.04
156 ?ORES?I%II\?SGE FINANCIAL USD 21249 0.05 27 540 WM MORRISON SUPERMARKETS GBP 79 144 0.18
515 CISCO SYSTEMS INC USD 23016 0.05 Australia 417519 0.94
218 CITRIX SYSTEMS INC USD 21 557 0.05 235 ASX LTD AUD 11 560 0.03
792 COLGATE-PALMOLIVE CO usb 54329 0.12 11769 AURIZON HOLDINGS LTD AUD 27 687 0.06
87 DANAHER CORP usb 19 687 0.04 72751 AUSNET SERVICES AUD 80 588 0.18
140 DOLLAR GENERAL CORP usb 25 546 0.06 1130 BHP BILLITON LTD AUD 34760 0.08
1382 HORMEL FOODS CORP USD 55 646 0.12 3238 BRAMBLES LTD AUD 23 456 0.05
114 THS MARKIT LTD UsD 10 830 0.02 554 COMMONWEALTH BANK OF AUD 17 945 0.04
123 INTERCONTINENTAL USD 12311 0.03 AUSTRALIA
EXCHANGE INC 156 CSLLTD AUD 28163 0.06
48 INTL BUSINESS MACHINES CORP USD 5933 0.01 1718 DEXUS AUD 11 602 0.03
73 JACK HENRY & ASSOCIATES INC usb 10 065 0.02 2085 ENDEAVOUR GROUP LTD/AUSTRALI AUD 8302 0.02
185 JOHNSON & JOHNSON usb 25699 0.06 5687 MEDIBANK PRIVATE LTD AUD 11383 0.03
391 MERCK & CO INC USD 25641 0.06 4733 ORICA LTD AUD 39 745 0.09
100 MICROSOFT CORP usb 22 843 0.05 1105 SONIC HEALTHCARE LTD AUD 26 866 0.06
316 ORACLE CORP usb 20742 0.05 2928 SUNCORP GROUP LTD AUD 20 588 0.05
41 ORGANON & CO usb 1046 0.00 656 WESFARMERS LTD AUD 24 539 0.05
772 PFIZER INC usb 25492 0.06 2085 WOOLWORTHS GROUP LTD AUD 50335 0.11
167 REPUBLIC SERVICES INC USD 15492 0.03 switzerland 105962 0.59
49 ROPER TECHNOLOGIES INC USD 19 428 0.04 45 BANQUE CANTONALE VAUDOIS- cr L ato 002
132 TEXAS INSTRUMENTS INC USD 21405 0.05 REG :
92 TYLER TECHNOLOGIES INC UsD 35094 0.08 29 BARRY CALLEBAUT AG - REG CHF 56 878 0.13
114 VERISIGN INC UsD 21 888 0.05 186 GARMIN LTD UsD 22 686 0.05
1260 VERIZON COMMUNICATIONS INC UsD 59531 0.13 27 GEBERIT AG - REG CHF 17094 0.04
111 VISAINC - A UsD 21 886 0.05 6 GIVAUDAN - REG CHF 23552 0.05
37 KUEHNE & NAGEL INTL AG - REG CHF 10 686 0.02
Canada 630 504 1.41
257 BANK OF MONTREAL CAD 22237 0.05 545 NESTLE SA - REG CHE 37284 0.13
327 BANK OF NOVA SCOTIA CAD 17952 0.04 340 NOVARTIS AG - REG CHE 26153 006
1773 BCE INC CAD 73 806 016 81 ROCHE HOLDING AG-BR CHF 27768 0.06
470 CAN APARTMENT PROP REAL oAb 5602 s 38 SCHINDLER HOLDING AG - REG CHF 9373 0.02
ESTATE 6 SGS SA - REG CHF 15 621 0.03
145 gga%ﬁfggﬂ BANK OF CAD 13933 0.03 98 SIKA AG - REG CHF 27043 0.06
177 CANADIAN NATL RAILWAY CO CAD 15764 0.03 135 SWISS PRIME SITE - REG CHF 11305 0.02
243 CANADIAN PACIFIC RAILWAY LTD CAD 15773 0.03 127 SWISSCOM AG - REG CHF 61194 0.14
282 CGLING CAD 21 583 0.05 83 ZURICH INSURANCE GROUP AG CHF 28 106 0.06
496 DOLLARAMA INC CAD 19 164 0.04 Japan 326 808 0.71
510 GREAT-WEST LIFECO INC CAD 12787 0.03 500 BANDAI NAMCO HOLDINGS INC PY 29193 0.06
4111 HYDRO ONE LTD CAD 83 872 0.19 600 BRIDGESTONE CORP PY 22992 0.05
103 INTACT FINANCIAL CORP CAD 11812 0.03 500 CANON INC PY 9507 0.02
1101 LOBLAW COMPANIES LTD CAD 57198 0.13 800 FUJIFILM HOLDINGS CORP PY 49916 0.11
1074 METRO INC CAD 43 465 0.10 100 HAMAMATSU PHOTONICS KK PY 5079 0.01
536 OPEN TEXT CORP CAD 22977 0.05 600 MCDONALDS HOLDINGS CO JAPAN PY 22315 0.05
2625 QUEBECOR INC -CL B CAD 59096 0.13 700 MITSUBISHI CORP PY 16 087 0.04
138 ROYAL BANK OF CANADA CAD 11802 0.03 100 NITORI HOLDINGS CO LTD PY 14937 0.03
3681 TELUS CORP CAD 69 685 0.15 200 ORIENTAL LAND CO LTD PY 24034 0.05
127 TMX GROUP LTD CAD 11324 0.03 300 RINNAI CORP PY 24 069 0.05
217 TOROMONT INDUSTRIES LTD CAD 15959 0.04 300 SECOM CO LTD PY 19233 0.04
198 TORONTO DOMINION BANK CAD 11713 0.03

The accompanying notes form an integral part of these financial statements
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BNP PARIBAS FUNDS SICAYV Flexible Global Credit

Securities portfolio at 30/06/2021

Expressed in EUR

1 0, 1 0,
Quantity Denomination Quotation Market value % of met Quantity Denomination Quotation Market value % of met
currency assets currency assets
1300 SEKISUI HOUSE LTD JPY 22492 0.05
Israel 44 624 0.10
400 SOHGO SECURITY SERVICES CO JPY 15365 0.03 2005 BANK HAPOALIM BM ILS 13573 0.03
300 TOYOTA MOTOR CORP Y 2177 0.05 2095 BANK LEUMI LE-ISRAEL ILS 13 424 0.03
2000 USS COLTD JPY 29412 0.07 CHECK POINT SOFTWARE
180 1 CHNOLOGIE usD 17 627 0.04
Hong Kong 284 806 0.64
2500 CK HUTCHISON HOLDINGS LTD HKD 16 412 0.04 Italy 36 005 0.08
700 HANG SENG BANK LTD HKD 11781 0.03 747 RECORDATI SPA EUR 36 005 0.08
83000 HK ELECTRIC INVESTMENTS -SS HKD 70 921 0.16 Belgium 30849 0.07
53000 HKT TRUST AND HKT LTD HKD 60 873 0.13 327 GROUPE BRUXELLES LAMBERT SA EUR 30 849 0.07
2800 HONGKONG LAND HOLDINGS LTD usD 11245 0.02
JANUS HENDERSON LAND lreland 22124 0.05
2000 rore! OPMENT HKD 7987 0.02 89 ACCENTURE PLC - A usD 22 124 0.05
1100 LINK REIT HKD 8985 0.02 Finland 20 113 0.04
3500 MTR CORP HKD 16 431 0.04 150 KONE OYJ - B EUR 10320 0.02
15500 POWER ASSETS HOLDINGS LTD HKD 80 171 0.18 307 UPM-KYMMENE OYJ EUR 9793 0.02
France 194 497 0.42 Sweden 17917 0.04
242 AIR LIQUIDE SA EUR 35734 0.08 596 INVESTOR AB-B SHS SEK 11592 0.03
892 BUREAU VERITAS SA EUR 23799 0.05 1689 TELIA CO AB SEK 61325 0.01
64 DASSAULT SYSTEMES SA EUR 13 088 0.03
Bonds 34383249 76.02
215 ESSILORLUXOTTICA EUR 33463 0.07
14 HERMES INTERNATIONAL EUR 17199 0.04 United States of
28 LVMH EUR 18516 0.04 America 13712 003 30.31
280 SANOFI AVENTIS EUR 24 741 0.05 485000 ABBOTT IL FIN 0.875% 18-27/09/2023 EUR 497 007 1.10
202 THOMSON REUTERS CORP CAD 16 937 0.04 374 000 AT&T INC 2.400% 14-15/03/2024 EUR 396 805 0.88
389 VIVENDI EUR 11 020 0.02 600 000 AT&T INC 3.900% 14-11/03/2024 USD 545415 1.21
BANK OF AMER CRP 4.125% 14-
The Netherlands 173177 0.38 31000 2570112024 Usb 689 830 152
0, -
100 FERRARI NV EUR 17 400 0.04 337000 113515/552(0;3711031“‘ ESC 5.625% 19 USD 300 598 0.66
213 KONINKLIJKE DSM NV EUR 33526 0.07 447000 CALPINE CORP 5.250% 16-01/06/2026 usD 387766 0.86
122 KONINKLIJKE PHILIPS NV EUR 5098 0.01 0 17.
589 000 CARDINAL HEALTH 2.616% 17 USb 506273 L2
2612 VOPAK EUR 100 040 0.22 15/06/2022
0, X
202 WOLTERS KLUWER EUR 17113 0.04 600 000 CELANESE US HLDS 3.500% 19 [SN) 540 848 1.20
08/05/2024
Norway 156 501 0.35 345000 CENTENE CORP 5.375% 20-15/08/2026 usD 304 688 0.67
749 GJENSIDIGE FORSIKRING ASA NOK 13931 0.03 139 000 g;/’g;é%%m CORP 3.700% 18- USD 123 417 0.27
5789 ORKLA ASA NOK 49 750 0.11 462 000 DARLING INGREDIE 5.250% 19- USD 409 056 0.90
4123 TELENOR ASA NOK 58 624 0.13 gﬁmﬁ;ﬁ; | FINIDL7.125% 16
770 YARA INTERNATIONAL ASA NOK 34196 0.08 589000 < 0en004 e Usb 509 434 113
Germany 150 596 0.33 665 000 EBAY INC 3.450% 14-01/08/2024 usD 602416 133
181 DEUTSCHE BOERSE AG EUR 26 643 0.06 398 000 FLUOR CORP 1.750% 16-21/03/2023 EUR 405 169 0.90
| 477 DEUTSCHE TELEKOM AG - REG EUR 26 308 0.06 313 000 GAP INC/THE 8.875% 20-15/05/2027 usD 305 425 0.68
156 LEG IMMOBILIEN AG EUR 18 946 0.04 333000 HAT HOLDINGS I 6.000% 20-15/04/2025 ~ USD 297296 0.66
165 MERCK KGAA EUR 26 681 0.06 833 000 HP ENTERPRISE 1.450% 20-01/04/2024 usD 714182 1.57
©, -
310 SYMRISE AG EUR 36 425 0.08 471 000 17 MORGAN CHASE 1.300% 13 EUR 496 437 1.10
286 VONOVIA SE EUR 15593 0.03 388 000 KELLOGG CO 1.000% 16-17/05/2024 EUR 399 751 0.88
Singapore 105 113 0.23 339 000 MASONITE INTL 5.375% 19-01/02/2028 usD 304311 0.67
1700 KEPPEL CORP LTD SGD 5841 0.01 599 000 11\451/85(2)0czljlp TECH 0.972% 20- usD 504 702 112
1500 OVERSEA-CHINESE BANKING CORP SGD 11257 0.02 343 000 MORGAN STANLEY 3.750% 13- USD 304 793 0.67
1800 SINGAPORE EXCHANGE LTD SGD 12 633 0.03 25/02/2023
SINGAPORE 387 000 NASDAQ INC 1.750% 16-19/05/2023 EUR 398 841 0.88
39 100 SGD 56 236 0.12 o
TELECOMMUNICATIONS 488 000 NATIONAL GRID NA INC 0.750% 18- EUR 496 597 110
08/08/2023 :
700 UNITED OVERSEAS BANK LTD SGD 11352 0.03
°, ~
1 700 UOL GROUP LTD SGD 7708 0.02 342 000 ;ﬁg;isgxgiioz/‘;;alsl/zl 1/2024 usD 307212 0.68
800000 0 023 750% 12- usD 695 353 1.53
Denmark 103 420 0.23 STANDARD INDS IN 5.000% 17
189 COLOPLAST - B DKK 26 153 0.06 232000 s 05 m007 SR UsD 202 846 0.45
413 NOVO NORDISK A/S - B DKK 29180 0.06 482 000 SYSCO CORP 1.250% 16-23/06/2023 EUR 493 808 1.09
°, ~
564 NOVOZYMES A/S - B DKK 35852 0.08 753 000 g‘ﬁlgﬁ%—‘z(gRM POWER 4.250% 17 USD 653 493 145
591 TRYG A/S DKK 12235 0.03
UGI INTL ENTERPR 3.250% 18-
391000 57 h02s EUR 399 107 0.88
600 000 VMWARE INC 2.950% 17-21/08/2022 usD 519 127 115

The accompanying notes form an integral part of these financial statements
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BNP PARIBAS FUNDS SICAYV Flexible Global Credit

Securities portfolio at 30/06/2021

Expressed in EUR

1 0, 1 0,
Quantity Denomination Quotation Market value % of met Quantity Denomination Quotation Market value % of met
currency assets currency assets
France 8371785 18.51 Belgium 409 081 0.90
575000 BNP PARIBAS 1.000% 18-17/04/2024 EUR 592 706 131 400 000 KBC GROUP NV 0.750% 16-18/10/2023 EUR 409 081 0.90
547000 BNP PARIBAS 3.800% 17-10/01/2024 USD 494 685 1.09 :
’ China 398 370 0.88
400 000 BPCE 2.875% 13-16/01/2024 EUR 432075 0.96 % 15-
° 435000 ALIBABA GROUP 3.600% 15 USD 398 370 0.88
391 000 CARREFOUR SA 0.750% 16-26/04/2024 EUR 399 793 0.88 28/11/2024
o 10. .
400 000 IC%EI%JZTSUEL ARKEA 1.375% 19 EUR 420516 0.93 Finland 393176 0.87
CROWN EUROPEAN 0.750% 19- 382000 FORTUM OYJ 2.250% 12-06/09/2022 EUR 393 176 0.87
600 000 EUR 601 191 1.33
15/02/2023 Flogti te bond 1207910 2.67
497 000 DANONE 2.589% 16-02/11/2023 USD 436 587 097 oating rate bonds
500 000 ﬂ“/ggc/z%}; 4FRANCE 4.625% 09- EUR 575 462 1.27 United States of
600 000 ELIS SA 1.875% 18-15/02/2023 EUR 610 838 1.35 America 1207910 2.67
340 000 CITIGROUP INC 19-24/04/2025 FRN USD 305 580 0.68
483 000 FAURECIA 3.125% 19-15/06/2026 EUR 499109 110 574 000 JPMORGAN CHASE 19-15/10/2025 FRN USD 504 147 L1l
600 000 PERNOD RICARD SA 1.125% 20- EUR 626 112 138 - :
07/04/2025 ' 392 000 %%Sgﬁ; i{&NLEY 19- EUR 398 183 0.88
0, -
600 000 gg/?blzcog GROUPE 0.500% 16 EUR 608 463 1.35
642 000 RENAULT 1.000% 17-08/03/2023 EUR 646 230 1.43 |Shares/Units in investment funds 4539643 10.02
488 000 REXEL SA 2.750% 19-15/06/2026 EUR 500 491 L11 E
SOCIETE GENERALE 1.250% 19- rance 4539643 10.02
400000 150512024 EUR 413 581 0.91 41.30 BNP PARIBAS MOIS ISR - 1 - CAP EUR 942 091 2.07
500 000 VIVENDI SA 1.125% 16-24/11/2023 EUR 513 946 1.14 38.51 T Q FI HIGH VOL PARTS SUPER X EUR 3597 552 7.95
The Netherlands 4847 260 10.73 | Total securities porifolio 44 406 252 98.19
BMW FINANCE NV 1.250% 14-
486000 (0000 EUR 495 406 1.10
COOPERATIEVE RAB 3.875% 18-
700 000 500053 USD 634196 1.40
DEUTSCHE TEL FIN 2.485% 16-
567000 | o0 03 USD 497 241 1.10
468 000 HEINEKEN NV 1.625% 20-30/03/2025 EUR 497732 1.10
686 000 HEINEKEN NV 2.750% 12-01/04/2023 USD 599 945 1.33
NATURGY ENERGY GROUP F 1.375%
400000 5% o 005 EUR 419 983 0.93
379000 PHILIPS NV 1.375% 20-30/03/2025 EUR 398 192 0.88
500 000 VONOVIA BV 0.875% 16-10/06/2022 EUR 505 604 112
ZIGGO SECURED FINANCE 4.250% 16-
600000 {07 0g EUR 496 697 1.10
ZIGGO SECURED FINANCE 5.500% 16-
345000 15012007 USD 302264 0.67
Luxembourg 1286 470 2.83
642 000 MILLICOM INTL 6.625% 18-15/10/2026 USD 515484 1.14
SCHLUMBERGER INV 2.400% 12-
900000 0 0 USD 770 986 1.69
United Kingdom 1105603 2.44
BRITISH TELECOMM 1.125% 16-
487000 |00 EUR 497 803 1.10
293 000 FCE BANK PLC 1.615% 16-11/05/2023 EUR 298 227 0.66
INTL GAME TECH 6.500% 15-
327,000 {505 204 USD 309 573 0.68
Ireland 1026282 227
FRESENIUS FIN IR 1.500% 17-
479000 307000 EUR 496 588 1.10
SHIRE ACQ INV IE 2.875% 16-
600000 53005053 USD 529 694 1.17
Italy 756 268 1.68
400 000 ENI SPA 4.000% 18-12/09/2023 USD 360229 0.80
386 000 TERNA S.P.A. 1.000% 18-23/07/2023 EUR 396 039 0.88
Canada 541921 1.20
BANK OF MONTREAL 3.300% 19-
600000 (o oo USD 541921 1.20
Spain 541487 1.20
TELEFONICA EMIS 4.570% 13-
600000 5 rn0s USD 541 487 1.20
Sweden 497 906 1.10
SCA HYGIENE AB 1.125% 17-
483000 5000 EUR 497906 1.10
Mexico 495 637 1.10
AMERICA MOVIL SA 3.125% 12-
574000 {02000 USD 495 637 1.10

The accompanying notes form an integral part of these financial statements
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BNP PARIBAS FUNDS SICAYV Flexible Opportunities

Securities portfolio at 30/06/2021

Expressed in EUR

. L uotation % of net
Quantity Denomination Q Market value °
currency assets
Shares/Units in investment funds 18 429 820 96.51
Luxembourg 11663 781 61.09
94.00 ALLIANZ GL ARTIF INT-WTH2EUR EUR 259 750 1.36
BNP PARIBAS EASY ENERGY &
113 447.00 METAL UCITS USD 1036 176 5.43
BNP PARIBAS FUNDS EMERGING
25561.94 MULTI-ASSET INCOME - X CAP USD 2920903 15.29
BNP PARIBAS FUNDS ENERGY
374.00 TRANSITION ICA EUR 581 604 3.05
1 550.00 BNP PARIBAS FUNDS GLOBAL EUR 510973 268

ENVIRONMENT -1 CAP
BNP PARIBAS FUNDS SUSTAINABLE
17 885.64 ENHANCED BOND 12M XCA EUR 1 881 569 9.85

BNP PARIBAS INSTICASH EUR 3M

23335.10 Standard VNAV - 1 CAP EUR 2338375 12.25

25721.00 LYX INV US 10Y INFL EXP-EUR EUR 2134431 11.18

France 4506227 23.59

163.45 BNP PARIBAS MOIS ISR -1 - CAP EUR 3728 695 19.52

10.00 OFI PRECIOUS METALS-XL EUR 777 532 4.07

Ireland 2259812 11.83

101 294.00 ISHARES JPM ESG USD EM BD A EUR 511991 2.68

5800.00 SOURCE NASDAQ BIOTECH UCITS USD 258 674 1.35
SPDR BLOOMBERG BARCLAYS

25 486.00 EMERGING MARKETS LOCAL BOND EUR 11489 147 7.80

Total securities porffolio 18429820  96.51

The accompanying notes form an integral part of these financial statements
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BNP PARIBAS FUNDS SICAYV Frontiers Equity

Securities portfolio at 30/06/2021

Expressed in USD

1 0, 1 0,
Quantity Denomination Quotation Market value v of net Quantity Denomination Quotation Market value 7 of net
currency assets currency assets
Transferable securities admitted to an Hungary 1062115 163
official stock exchange listing and/or 62381 879 95.64 16 467 WIZZ AIR HOLDINGS PLC GBP 1062 115 1.63
traded on another regulated market Kazakhstan 987 392 151
Shares 61 144 266 93.74 34 048 NAC KAZATOMPROM JSC-GDR [SN) 987 392 1.51
Canada 10 651 887 16.34 Jersey Island 760 034 117
784 030 B2GOLD CORP UsD 3300 766 5.06 638 684 INTEGRATED DIAGNOSTICS HOLDI USD 760 034 1.17
2633 382 GRAN TIERRA ENERGY INC CAD 1956 482 3.00 South Africa 717 004 110
125 097 PAN AMERICAN SILVER CORP USD 3574020 5.49 41 670 CLICKS GROUP LTD ZAR 717 004 1.10
116 450 SSR MINING INC CAD 1820619 2.79 .
Pakistan 669 033 1.03
Indonesia 6599 482 10.12 913 402 MEEZAN BANK LTD PKR 669 033 1.03
7243700 ACE HARDWARE INDONESIA IDR 624 804 0.96
1376 700 BANK CENTRAL ASIA TBK PT IDR 2862 888 4.39 Warrants, Rights 1237613 190
TELEKOMUNIK ASI INDONESIA : 42 110 MERRILL LYNCH INTRNATNL & CO USD 1237613 1.90
143599 ° o0 : uUsD 3111790 4.77 16/12/2021 ’
Egypt 4458 194 6.84 |Shares/Units in investment funds 1856 356 2.85
COMMERCIAL INTERNATIONAL
1357137 s8] 4458194 6.84
BANK-GDR REG Luxembourg 1856 356 2.85
; BNP PARIBAS INSTICASH USD 1D
Vietham 3655722 5.60 1415918 g1 R T TERM XCA USD 1856 356 2.85
244160 SAIGON BEER ALCOHOL BEVERAGE ~ VND 1794018 2.75 - .
474064 VIETNAM DAIRY PRODUCTS JSC VND 1861704 »55 |Total securities portfolio 64238235 98.49
Kenya 3512380 5.39
9 143 204 SAFARICOM PLC KES 3512380 539
Bermuda 2761166 4.23
218 274 GEOPARK LTD [SN) 2761 166 4.23
Thailand 2649 660 4.06
5271 800 THAI BEVERAGE PCL SGD 2649 660 4.06
Peru 2622758 4.02
21656 CREDICORP LTD [SN) 2622758 4.02
Spain 2562793 3.93
128 978 BANCO SANTANDER CHILE - ADR [SN) 2562793 3.93
Qatar 2559 990 3.92
519270 QATAR NATIONAL BANK QAR 2559990 3.92
Poland 2 338 856 3.58
33845 ALLEGRO.EU SA PLN 583371 0.89
23 877 DINO POLSKA SA PLN 1755 485 2.69
Singapore 1881559 2.88
6852 SEA LTD-ADR [SN) 1881559 2.88
Philippines 1881497 2.88
4562400 WILCON DEPOT INC PHP 1881 497 2.88
Russia 1784703 2.74
203 966 FIX PRICE GROUP LTD-GDR REGS s8] 1784 703 2.74
Malaysia 1635349 2.50
978 300 DIALOG GROUP BHD MYR 681 106 1.04
1103 400 MR DIY GROUP M BHD MYR 954243 1.46
United Kingdom 1584452 2.43
38377 ANTOFAGASTA PLC GBP 761 040 117
365 676 HELIOS TOWERS PLC GBP 823 412 1.26
Argentina 1353720 2.08
869 MERCADOLIBRE INC USD 1353 720 2.08
Nigeria 1349607 2.07
19 381 403 GUARANTY TRUST BANK NGN 1349 607 2.07
Bangladesh 1104913 1.69
1893 342 BRAC BANK LTD BDT 1104913 1.69

The accompanying notes form an integral part of these financial statements
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BNP PARIBAS FUNDS SICAV Germany Multi-Factor Equity

Securities portfolio at 30/06/2021

Expressed in EUR

Quantity Denomination %E::;lcoyn Market value %a:Sfe?SCt

Transferable securities admitted to an

official stock exchange listing and/or 69 420 792 96.86

fraded on another regulated market

Shares 69 420 792 96.86

Germany 69 420 792 96.86

9 532 ADIDAS AG EUR 2992095 4.17

12 968 ALLIANZ SE - REG EUR 2727170 3.81

41 627 BASF SE EUR 2 765 698 3.86

29 739 BAYERISCHE MOTOREN WERKE AG EUR 2655990 3.71

27 860 BEIERSDORF AG EUR 2 8341755 3.96

36 518 BRENNTAG AG EUR 2 863 742 4.00

4597 CARL ZEISS MEDITEC AG - BR EUR 749 081 1.05

48 769 COVESTRO AG EUR 2 655960 3.71

35326 DAIMLER AG - REG EUR 2 660 048 3.71

21097 DEUTSCHE BOERSE AG EUR 3105 477 4.33

49 564 DEUTSCHE POST AG - REG EUR 2842991 3.97

161 708 DEUTSCHE TELEKOM AG - REG EUR 2 880 343 4.02

34 882 E.ON SE EUR 340 239 0.47

79 883 EVONIK INDUSTRIES AG EUR 2259091 3.15

62 690 FRESENIUS SE & CO KGAA EUR 2 758 047 3.85

28 823 FUCHS PETROLUB SE - PREF EUR 1182319 1.65

62 226 GEA GROUP AG EUR 2125 640 2.97

9395 HANNOVER RUECK SE EUR 1325635 1.85

29 816 HENKEL AG & CO KGAA VORZUG EUR 2654 817 3.70

10 474 INFINEON TECHNOLOGIES AG EUR 354231 0.49

13 891 KION GROUP AG EUR 1248 523 1.74

19 371 KNORR-BREMSE AG EUR 1878 987 2.62

12 402 LEG IMMOBILIEN AG EUR 1506 223 2.10

6 572 MERCK KGAA EUR 1062 692 1.48

11394 RUECKVERSICHERUNG AG-REG R 261 36

24 661 SAP SE EUR 2930713 4.09

5683 SARTORIUS AG - VORZUG EUR 2494 837 3.48

20 785 SIEMENS AG - REG EUR 2777292 3.88

3 586 SIEMENS HEALTHINEERS AG EUR 185 827 0.26

25827 SYMRISE AG EUR 3034673 4.23

1244 498 EEOILEDFI%I(\I}ICA DEUTSCHLAND EUR 2769 008 3.86

18 334 VONOVIA SE EUR 997 736 1.39

11471 ZALANDO SE EUR 1169 468 1.63

Total securities porffolio 69420792 96.86

The accompanying notes form an integral part of these financial statements
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BNP PARIBAS FUNDS SICAV Global Absolute Return Multi-Factor Bond

Securities portfolio at 30/06/2021

Expressed in EUR

uotation % of net
Q Market value °

Quantity Denomination
currency assets

Transferable securities admitted to an

official stock exchange listing and/or 2507 145 19.99

fraded on another regulated market
Bonds 2507 145 19.99

United States of
America 1000910 7.98
500 000 IBM CORP 0.500% 16-07/09/2021 EUR 500 826 3.99
500 000 ;"88{7(/)2"1;)/;1M0T0R CRED 0.000% 17- EUR 500 084 3.99
France 754 888 6.02
250 000 g;ggz‘ggRICOLE SA 4.500% 11- EUR 252947 2.02
500 000 ?SOCIIZ?;ZGENERALE 0.250% 18- EUR 501941 4.00
The Netherlands 501 255 4.00
500 000 3D(5}J()1/-25()C211[E TEL FIN 0.375% 17- EUR 501255 4.00
United Kingdom 250 092 1.99
250 000 UNILEVER NV 0.000% 17-31/07/2021 EUR 250092 1.99
Money Market Instruments 8517 154 67.89
France 5013699 39.96
500 000 &?ﬁ%‘éi lsjiDOE(ﬁ)'g}/;lVE bu CI:EDIT EUR 502 230 4.00
500 000 ?zﬂ)%%glpgéggéNE S 0.000% EUR 500 769 3.99
500 000 I}?]I};I[P}gPARIBAS 0.000% 31/05/2022 EUR 502 473 401
500 000 BPCE SA 0.000% 21/04/2022 NEUCP EUR 502 052 4.00
500 000 g{;ﬁ%}fgﬁi gg;?ﬁCEMENT SA EUR 501 719 4.00
500 000 IgIII?ICJCl-i)ABITAT 0.000% 01/09/2021 EUR 500 444 399
500 000 g\IéSUKCEPBANK 0.000% 07/04/2022 EUR 502013 4.00
500 000 ﬁg{kjlcl\;G FINANCE 0.000% 08/11/2021 EUR 500 959 399
0

500 000 gg/l(;l;\/lféleENRE%éiCTRlC SE 0.000% EUR 500 056 3.99
500 000 SEB SA 0.000% 18/11/2021 NEUCP EUR 500 984 3.99
Spain 1501 880 11.97
500 000 iﬁggg.? ;Iﬁ?ﬁgAvéZO%&Z?g EUR 501 114 3.99
500 000 szz?(I)\Ig?z(?)ZSfANTANDER $A 0.000% EUR 500 635 3.99
500 000 CAIXABANK SA 0.000% 19/07/2021 EUR 500 131 3.99
Belgium 1000 249 7.98
500 000 ]135]3/5)‘5/1;5)2 IBANK SANV 0.000% EUR 500 160 3.99
500 000 COFINIMMO SA 0.000% 15/07/2021 EUR 500 089 3.99
Finland 501158 3.99
500 000 EI;F;Z%;IBANK ABP 0.000% EUR 501 158 3.99
Sweden 500 168 3.99
500 000 gzggj%gggﬁELSBANKEN AB EUR 500 168 3.99
Shares/Units in investment funds 1177 661 9.38
France 1177 661 9.38
51.62 BNP PARIBAS MOIS ISR -1 - CAP EUR 1177 661 9.38
Total securities portfolio 12201960  97.26

The accompanying notes form an integral part of these financial statements
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BNP PARIBAS FUNDS SICAV Global Bond Opportunities

Securities portfolio at 30/06/2021

Expressed in EUR

. N uotation % of net . N uotation % of net
Quantity Denomination Q Market value ° Quantity Denomination Q Market value °
currency assets currency assets
"> - OREN
Transferable securities admitted to an 100000 F1TERPRISE PRODU 4.830% 13 UsD 103 297 0.02
official stock exchange listing and/or 381 887 892 89.04 100 000 EQUINIX INC 0.250% 21-15/03/2027 EUR 99 240 0.02
traded on another regulated market 1000 000 EQUINIX INC 2.150% 20-15/07/2030 UsD 839096 0.20
Bonds 311151 725 72.56 425000 EXELON CORP 4.950% 16-15/06/2035 USD 440 194 0.10
) 190 000 FEDEX CORP 4.050% 18-15/02/2048 USD 184 416 0.04
United States of 500 000 FEDEX CORP 4.250% 20-15/05/2030 UsD 491392 0.1
BB (ﬁ_gﬁ’; SI?ATORIES 29007% 16 101 544 096 23.71 340 000 FEDEX CORP 5.250% 20-15/05/2050 USsD 388 480 0.09
650000 3011 2046 e Usb 748 934 0.17 43708 FG G16742 2.500% 19-01/08/2032 USD 38 609 0.01
300 000 ABBVIE INC 1.375% 16-17/05/2024 EUR 311288 0.07 20973 FG G60104 5.500% 15-01/05/2041 USD 20 479 0.00
900 000 ABBVIE INC 4.250% 20-21/11/2049 UsD 910 937 021 9401 FG G61843 5.000% 19-01/02/2042 USsD 9084 0.00
500 000 ABBVIE INC 4.875% 18-14/11/2048 USD 547 590 0.13 401 406 FG U99114 3.500% 14-01/02/2044 USD 365 504 0.09
100 000 000 AFLAC INC 2.108% 17-23/10/2047 PY 792 709 0.18 830 000 FHMS K079 A2 3.926% 18-25/06/2028 USD 814 901 0.19
600 000 fl%SC/’élg/EzglzTgTECH INC 2.750% 19- UsD 530 935 0.12 27091 FN 555880 5.500% 03-01/11/2033 UsD 26 148 0.01
649299 FN 762740 6.000% 03-01/11/2033 USD 649 179 0.15
150 000 AIR LEASE CORP 3.750% 19-01/06/2026 ~ USD 138 419 0.03
0
160 000 AIR PROD & CHEM 0.500% 20- uR 162953 o0s 210 859 FN AK6370 3.500% 12-01/04/2027 USD 191 671 0.04
05/05/2028 : 344 577 FN AL8571 5.500% 16-01/03/2040 USD 335929 0.08
1670 000 ALLISON TRANS 5.875% 19-01/06/2029  USD 1 546 042 0.36 264 314 FN AL8867 5.000% 16-01/09/2041 USD 252 191 0.06
0, -
500 000 gb&;;%ANCIAL 5:800% 20 USD 490 189 0.11 371067 FN AO7245 3.500% 12-01/07/2027 USsD 338075 0.08
0/ -
50000 ZAZI\//{)Q/ZZ%I‘\;COM INC 4.050% 18- USD 51485 001 245919 FN AP0203 3.500% 12-01/07/2027 USD 223814 0.05
AMER INTL GROUP 4.750% 18 276 867 FN AS8989 5.000% 17-01/03/2047 USD 265 871 0.06
750% 18-
500000 1042048 Usb 536 636 0.13 9505 FN BJ4628 3.500% 18-01/03/2033 USD 8 690 0.00
940 000 AON CORP 3.750% 19-02/05/2029 UsD 892 145 0.21 547 138 FN BK7624 4.500% 18-01/09/2048 USD 508 382 0.12
1000 000 AT&T INC 2.750% 20-01/06/2031 UsD 876 418 0.20 311798 FN BM1099 3.000% 17-01/03/2032 USD 279214 0.07
300 000 AT&T INC 4.500% 16-09/03/2048 UsD 297 567 0.07 362 003 FN BM6605 3.500% 21-01/01/2038 USD 327710 0.08
900 000 1139{\111?2(2)(5)50-31‘129 A4 1.997% 20- USD 758 155 0.18 28722 FN CA0891 3.500% 17-01/12/2037 USD 26 431 0.01
| 000 000 BECTON DICKINSON 2.823% 20- . 483 592 ool 1071 458 FN CA5308 3.500% 20-01/03/2050 USD 972 742 0.23
20/05/2030 : 381784 FN CA7600 2.500% 20-01/11/2050 USD 333503 0.08
9, -
250 000 ZB(')E/OCST/%(?ICKINSON 3.794% 20 UsD 235 883 0.06 98 000 FN CA8525 2.500% 20-01/12/2050 USD 85607 0.02
0, _ 0, -
4330 000 ]135]7(())4821\3?; BRANDS 5.125% 21 USD 3792 210 0.88 588 538 FN CB0333 2.500% 21-01/04/2036 USD 524939 0.12
10 00 BOARDWALK PIPELI 4450% 17- s 563 oo 187309 FN FM3759 4.500% 20-01/11/2038 USD 173533 0.04
15/07/2027 : 1322 853 FN FM3999 2.500% 20-01/08/2040 USD 1166 728 0.27
100 000 oBzS(%I/(zl(I)\Izg HLDS INC 0.500% 21- EUR 100 697 0.02 896 485 FN FM4681 2.500% 20-01/11/2050 UsD 787 434 0.18
0, -
300 000 BRISTOL-MYERS 4.550% 20-20/02/2048 ~ USD 330398 0.08 770 648 FN FM5044.2.000% 20-01/12/2050 UsDb 658 082 0.15
0, -
560 000 BROADCOM INC 3.750% 21-15/02/2051 UsD 493 444 0.12 293 146 FN FM6266 2.000% 21-01/03/2051 Usb 250648 0.06
0/ |
796 000 BROADCOM INC 4.110% 20-15/09/2028 ~ USD 755 477 0.18 589 179 FN'FM6267 2.000% 21-01/02/2051 USD 504316 0.12
1 240 000 CENTRAL GARDEN 4.125% 20- Ush 067 155 05 587 874 FN FM6268 2.000% 21-01/02/2051 USD 503 093 0.12
15/10/2030 ’ 394 442 FN FM6269 2.000% 21-01/02/2051 uUsD 337052 0.08
0, -
1250 000 ocs(ﬁl/{zTo?i COMM OPT 2.800% 20 UsD 1077876 0.25 589 832 FN FM6270 2.000% 21-01/03/2051 USD 503 938 0.12
0, - 0, -
580 000 Oclljal;;;)]zlll COMM OPT 3.700% 20. USD 486 481 o011 679 161 FN FM6271 2.500% 21-01/01/2051 USD 602331 0.14
869 455 FN FM6272 2.500% 21-01/02/2051 USD 768 024 0.18
250 000 COMCAST CORP 2.800% 20-15/01/2051 UsD 204377 0.05 367897 N EM6647 3.000% 21.01/05/2047 USD 120 862 008
250 000 CRH AMERICA FIN 3.400% 17- USD 231457 0.05 SRS :
09/05/2027 : 1438 500 FN FM6650 3.000% 21-01/02/2047 USD 1288 163 0.30
300 000 lcg(())z‘zglngSTLE INTL 3.800% 18- USD 281 144 0.07 827 508 FN FM6657 3.500% 21-01/11/2049 USD 753 612 0.18
1230 000 CSC HOLDINGS LLC 4.125% 20- USD 1035 631 024 1517 020 FN FM6694 3.500% 21-01/07/2047 USD 1382242 0.32
01/12/2030 ' 694 208 FN FM6916 2.000% 21-01/04/2041 usD 598 398 0.14
750 000 CSX CORF 4.250% 18-15/03/2029 USD 735058 0.17 295 888 EN FM7114 2.000% 21-01/05/2036 UsD 258 780 0.06
CVS HEALTH CORP 5.050% 18-
470000 55037048 ’ usb 515459 0.12 501 589 FN FM7171 2.000% 21-01/05/2036 USD 439 083 0.10
150 000 DELL INT / EMC 4.900% 21-01/10/2026 UsD 145 699 0.03 480 602 FN MA4232 2.000% 20-01/01/2041 USD 414 265 0.10
750 000 DELL INT / EMC 6.020% 21-15/06/2026 usD 758 375 0.18 199 493 FN MA4354 1.500% 21-01/06/2051 UsD 165156 0.04
180 000 IDSI/AOI;/}ZO(EGD 1 FIN/DI 8.350% 21- USD 248 924 0.06 130 000 FNA 2019-M22 A2 2.522% 19-25/08/2029  USD 117 638 0.03
- 0, -
| 010 00y DIGITAL REALTY 3.600% 19- so 047 503 . 5291208 FNR 2013-33 BI 3.000% 13-25/04/2033 USD 447 964 0.10
01/07/2029 - 4604 264 FNR 2020-62 HI 2.000% 20-25/09/2050 USD 539 049 0.13
380 000 ?SI/SOE%SEORY COMMUN 4.650% 20- UsD 376 112 0.09 4303320 FNR 2020-70 QI 2.500% 20-25/10/2050 UsD 552 840 0.13
655 000 DISCOVERY COMMUNICATIONS USD 614756 0.14 4139 755 FNR 2021-18 LI 2.000% 21-25/04/2051 usD 448 235 0.10
335131‘;/;118-1\]2%%35/?&§CES $250% 03 ’ 3469 677 FNR 2021-2 NI 2.000% 21-25/02/2051 USD 381 889 0.09
71000 5 708/2033 R usb 74 981 0.02 2114 895 FNS 413 C37 4.500% 12-25/11/2040 USD 280 565 0.07
DOMINION RESOURCES 6.300% 03- FORD MOTOR CRED 4.271% 20-
700000 [0 UsD 790 955 0.18 1270000 (g7 05 USD 1147380 0.27
0/ -
750 000 ?ﬁﬁ’/zcéiﬁmc“ €0 2.100% 20 USD 626 413 015 807 445 FR QB2743 3.000% 20-01/08/2050 USD 717 653 0.17
150 00y DUKE ENERGY COR 3.750% 16- sp - e 294756 FR QB8977 2.000% 21-01/03/2051 USD 251 869 0.06
01/09/2046 : 198 417 FR QB9079 2.000% 21-01/03/2051 USD 169 548 0.04
DUKE ENERGY COR 4.200% 19-
30000 S0 040 UsD 29038 0.01

The accompanying notes form an integral part of these financial statements
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BNP PARIBAS FUNDS SICAV Global Bond Opportunities

Securities portfolio at 30/06/2021

Expressed in EUR

1, 0, 1 0,
Quantity Denomination Quotation Market value % of net Quantity Denomination Quotation Market value % of met
currency assets currency assets
199 171 FR QC0483 2.500% 21-01/04/2051 USD 173 984 0.04 575 000 1545%1;213; STANLEY 3.125% 14- CAD 392 441 0.09
0, -
750 209 FR RA3722 2.500% 20-01/10/2050 USD 659 720 0.15 300 000 MOSAIC CO 5.625% 13-15/11/2043 USD 332 626 0.08
590 109 FR RA5098 2.000% 21-01/04/2051 USD 503 438 0.12 RAN o 16.
350 000 NEWELL BRANDS 4.200% 16 usD 329110 0.08
267 609 FR SB0217 3.000% 19-01/01/2033 USD 238 800 0.06 01/04/2026
0, -
952 040 FR ZT1449 3.000% 18-01/06/2038 USD 854 705 0.20 430 000 ONS(‘)Z%'Z()RUBBERMAID 5:500% 16 [SN) 460 397 0.11
% 04- )
71132 G2 3625 6.000% 04-20/10/2034 USD 70 255 0.02 1 000 000 ?%ﬁfzcoc;y GROUP 2.450% 20 USb 856 755 0.20
1493 946 G2 784472 3.500% 18-20/02/2048 USD 1367 542 0.32
750 000 ORACLE CORP 2.875% 21-25/03/2031 usD 658 077 0.15
255267 G2 785140 4.500% 20-20/02/2050 USD 235078 0.05 ’
500 000 ORACLE CORP 3.600% 20-01/04/2050 usD 433477 0.10
549 646 G2 785201 3.500% 20-20/10/2050 USD 503010 0.12
2320 000 ORGANON FIN 1 4.125% 21-30/04/2028 usD 1996 131 0.47
295 186 G2 785402 3.000% 21-20/03/2051 USD 267 146 0.06
0, -
734809 G2 AD1744 3.000% 13-20/02/2043 USD 662872 015 900 000 PRINCIPAL FINL 2.125% 20-15/06/2030 usD 756 764 0.18
0, -
| 672915 G2 BS1728 4.000% 20.20/01/2050 USD | 532078 036 176 000 PROLOGIS EURO 0.375% 20-06/02/2028 ~ EUR 177 179 0.04
4001000 G2 CE1947 3.000% 21.20/06/2051 Usb 359 075 0.08 500 000 PROLOGIS LP 2.125% 20-15/10/2050 usD 360 003 0.08
SR e ’ 1 000 000 PRUDENTIAL FIN 3.700% 19- USb 965 222 0.23
600 000 G2 MA7471 2.000% 21-20/07/2051 USD 515471 0.12 13/03/2051 :
GEN MOTORS FIN 0.600% 21- REGENERON PHARM 1.750% 20-
213000 500 2027 EUR 212125 0.05 690 000 |00 030 s8] 552249 0.13
0 x
400 000 ?713(1)\11;\24(%30% FIN 5.100% 19 USD 371 309 0.09 500 000 REPUBLIC SVCS 1.750% 20-15/02/2032 uUsD 401742 0.09
GENERAL MOTORS C 6.125% 20. 100 000 ROPER TECHNOLOGI 4.200% 18- [SN) 96 952 0.02
500000 5 a5 i USD 499 085 0.12 15/09/2028 -
STEEL DYNAMICS 3.250% 20-
% 14- 600 000 usD 544 526 0.13
200 000 gﬁyﬁﬁg MOTORS €O 5.200% 14 USD 208 789 0.05 15/01/2031
0, -
12261 GN 670030 3.000% 15-15/07/2045 USD 10 844 0.00 663 000 i:scoféjﬁ; 15) ‘g i}s S’Rzg golé ?/4/ 12;)30 UsD 717659 0.17
RRA| .000% 17-

12 146 GN 719222 4.500% 10-15/07/2040 USD 11642 0.00 1440000 3,701 5008 Usb 1285 606 0.30

57 464 GN 723337 4.500% 09-15/09/2039 USD 54877 0.01 1425 000 E%g%gg USA INC 3.875% 21- USD 1342 194 031

35333 GN 781931 6.500% 05-15/05/2035 USsD 35668 0.01 0 21

258 000 TOYOTA MTR CRED 0.125% 21 EUR 257009 0.06

70 900 GN 784177 3.000% 16-15/05/2046 USD 64222 0.01 05/11/2027

0, -

27 194 GN AI8393 3.500% 14-15/09/2044 USD 24 487 0.01 1230 000 g;lég};ogzgc CORP 3.250% 20 USD 1094 143 0.26
287094 GN BS8470 3.000% 20-15/07/2050 UsD 258770 0.06 30 000 UNITED PARCEL 4.250% 19-15/03/2049 usD 32130 0.01
286 743 GN BS8482 3.000% 20-15/08/2050 USD 258 450 0.06 250 000 US TREASURY N/B 1.250% 20- USb 172 288 0.04

1 000 000 GOLDMAN SACHS GP 2.600% 20- USD 474 836 0.20 15/05/2050 | ’
%{:g/égﬁ)wMENT §875% 20 ’ 400 000 ;JOS/OI;I/{Z%‘;:URY N/B 1.500% 19- USD 347 942 0.08
2490 000 SIS USD 2066 076 0.48 % 20-
15/12/2028 700 000 IIJSS/OTZI/{ZEO‘;SURY N/B 1.500% 20 USD 595 941 0.14
°, n
1000 000 HARTFORD FINL 2.800% 19-19/08/2029  USD 889 324 0.21 400 000 US TREASURY NB 1.750% 19- so s o oos
470 000 HARTFORD FINL 3.600% 19-19/08/2049  USD 435856 0.10 15/11/2029 -
970 000 HCA INC 4.500% 16-15/02/2027 USD 924 820 0.22 300 000 ‘ljss/lTll/‘zEszgSURY N/B 2.375% 19- USD 269 554 0.06
410000 HCA INC 5.250% 19-15/06/2049 USD 441108 0.10 18-
: 300 000 US TREASURY N/B 2.750% 18 USD 264 653 0.06
| 410 000 HILLENBRAND INC 3.750% 21- USD L 182315 028 30/04/2023
01/03/2031 : 50 000 VALERO ENERGY 4.375% 16- USb 26 483 0.02
150 000 HUNTSMAN INT LLC 4.500% 19- USD 143 860 003 15/12/2026 }
01/05/2029 : VENTAS REALTY LP 3.000% 19-
500 000 usD 440 844 0.10
500 000 IBM CORP 1.950% 20-15/05/2030 uUsD 420773 0.10 15/01/2030
VERIZON COMM INC 1.750% 20-
500 000 IBM CORP 2.950% 20-15/05/2050 USD 423953 0.10 750000 50010031 ’ UsD 606 370 0.14
INTERAMER DEV BK 7.875% 16- VERIZON COMM INC 3.000% 20-
10 730 000 000 14/03/2023 IDR 654 823 0.15 350 000 20/11/2060 USD 276 113 0.06
6 000 000 INTL FIN CORP 7.500% 18-18/01/2028 MXN 259510 0.06 250 000 ;]2]3(1){31/228?1 COMM INC 3.550% 21- USD 225 356 0.05
°, -
266 000 INTL PAPER CO 4.350% 17-15/08/2048 USD 279 303 0.07 150 00y VERIZON COMMUNICATIONS INC so 250 504 00
500 000 KELLOGG CO 2.100% 20-01/06/2030 USD 423 669 0.10 4.522% 15-15/09/2048 :
KEURIG DR PEPPER 3.200% 20- VIRGINIA EL&PWR 4.000% 13-
400000 5o o USD 365613 0.09 500000 |50 n0as USD 493216 0.12
KEURIG DR PEPPER 3.350% 21- WALGREENS BOOTS 3.450% 16-
250000 st USD 221586 0.05 351000 (1062026 uUsD 321993 0.08
KEURIG DR PEPPER 3.800% 20- WELLS FARGO & CO 3.900% 15-
640 000 (0 ch050 UsD 608 051 0.14 500000 11052045 usb 494 530 0.12
KRAFT HEINZ FOOD 4.375% 16- WELLS FARGO & CO 4.400% 16-
430000 (1o ae USD 411 029 0.10 300000 [0 a6 usD 305173 0.07
400 000 LEAR CORP 3.800% 17-15/09/2027 UsD 371779 0.09 500 000 }";%ZTO%VER INC 3.100% 19- USD 449 012 0.10
LIBERTY MUTUAL 4.250% 13- I
94000 [c0c s USD 84778 0.02 500 000 }x;l/soszl/‘;g: DIGITAL 4.750% 18 USD 1468 526 o1l
1250 000 LOWES COS INC 4.500% 20-15/04/2030 USD 1246 494 0.29 % 16-
o 300 000 WHIRLPOOL CORP 4.500% 16 USb 304 629 0.07
MACYS RETAIL HLD 2.875% 12- 01/06/2046
120 000 USD 102 304 0.02
15/02/2023 1000 000 WRKCO INC 4.900% 19-15/03/2029 usb 1011796 0.24
500 000 MARRIOTT INTL 3.500% 20-15/10/2032 USD 447953 0.10
1580 000 MATTEL INC 3.750% 21-01/04/2029 USD 1385614 032 eV éAC’I\FI’KC;QPAN 2 300% 06 38 881 942 9.12
.300% 06-
300 000 MCCORMICK 1.850% 21-15/02/2031 UsD 244722 0.06 | 100000000 ;003056 JPY 838 987 0.20
MCDONALDS CORP 3.625% 19- JAPAN GOVT 10-YR 0.100% 16-
500000 (00 > 049 USD 467 102 0.11 325450 000 50006 JPY 2497412 0.58
MCDONALDS CORP 4.200% 20- JAPAN GOVT 10-YR 0.400% 15-
380000 (0000 USD 387 883 0.09 [ 663150000 5o PY 5141 900 1.21
750 000 MICRON TECH 4.663% 19-15/02/2030 USD 736 177 0.17 | 629150 000 ;fg/f(’)f;goczvgw 10-YR 0.400% 15- PY 4883 455 115
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Securities portfolio at 30/06/2021

Expressed in EUR
1 0, 1 0,
Quantity Denomination Quotation Market value % of met Quantity Denomination Quotation Market value % of met
currency assets currency assets
- 0 N 0 —
200 000 000 ;g}:)?goggw 10-YR 0.600% 14 Y 1551837 0.36 200 000 1232%2%% GOVERNMENT 1.600% 16 EUR 236 132 0.06
- 0, _ 0, _
244 000 000 ;’gf)‘g‘gocz‘?w 10-YR 0.800% 13 PY 1887171 0.44 120 000 1232}3/(';2%22 GOVERNMENT 2.150% 16 EUR 167 858 0.04
- ) - 0, _
124 750 000 ;g}:)?go(ggw 20-YR 0.400% 16 Y 967 959 0.23 150 000 1235%3%8% OLO 31'5.500% 98 EUR 210033 0.05
JAPAN GOVT 20-YR 0.500% 18- BELGIUM OLO 44 5.000% 04-
189 150 000 0 =00 e PY 1476 708 0.34 300 000 570 EUR 491 619 0.11
- ) " 0, -
55000 000 ;’3};‘225?“ 20-YR 1.500% 14 Y 488 253 0.11 14100 000 gy&c/);g;lﬂ UNION 0.000% 21 EUR 14295 307 3.34
JAPAN GOVT 30-YR 0.800% 16-
480 600 000 20/03/2046 JPY 3846 574 0.90 ”Oly 10 958 457 2.55
. % 17- AEROPORTI ROMA 1.625% 20-
551 800 000 ;’gfl‘;go(j?w 30-YR 0.800% 17 Y 4385 182 1.03 100 000 (0029 ’ EUR 105 126 0.02
- 0, )- -
128 250 000 ;ﬁ}:}ggoggw 30-YR 2.000% 10 Py 4196 470 0.99 243000 ASSICURAZIONI 1.713% 21-30/06/2032 EUR 242 939 0.06
TAPAN GOVT 30-YR 2.200% 11 500 000 ASSICURAZIONI 2.429% 20-14/07/2031 EUR 537527 0.13
YR 2.200% 11-
236900000 /5312041 Py 2394719 056 167 000 ATLANTIA SPA 1.875% 21-12/02/2028 EUR 171523 0.04
JAPAN GOVT 30-YR 2.300% 07- INTESA SANPAOLO 0.625% 21-
20 000 000 20/12/2036 JPY 198 339 0.05 300 000 241022026 EUR 299 455 0.07
JAPAN GOVT 40-YR 0.900% 17- INTESA SANPAOLO 1.750% 19-
225100 000 20/03/2057 JPY 1798 094 0.42 800 000 04/07/2029 EUR 856 324 0.20
0
15 000 000 iﬁff@gﬁ?w 5-YR 0.100% 18- Y 114376 0.03 200 000 ITALY BTPS 0.650% 16-15/10/2023 EUR 204298 0.05
119000 NTT FINANCE 0.342% 21-03/03/2030 EUR 118 430 0.03 1672 000 ITALY BTPS 1.500% 21-30/04/2045 EUR 1624097 0.38
825000 TAKEDA PHARM 2.050% 20-31/03/2030  USD 689 964 0.16 839 000 ITALY BTPS 2.500% 14-01/12/2024 EUR 914 107 021
1650 000 TAKEDA PHARM 3.175% 20-09/07/2050  USD 1406 112 033 880000 ITALY BTPS 2.950% 18-01/09/2038 EUR 1089 669 0.25
500 000 ITALY BTPS 3.850% 19-01/09/2049 EUR 728 195 0.17
Greece 25032376 5.86 210000 ITALY BTPS 5.000% 07-01/08/2039 EUR 330322 0.08
18 049 000 HELLENIC REP 0.000% 21-12/02/2026 EUR 18011 957 421
’ 180 000 ITALY BTPS 5.000% 09-01/09/2040 EUR 285 694 0.07
7069 000 HELLENIC REP 0.750% 21-18/06/2031 EUR 7020419 1.65
’ 130 000 ITALY BTPS 5.250% 98-01/11/2029 EUR 179 360 0.04
United Kingdom 18 515 251 4.31 1600 000 ITALY BTPS 9.000% 93-01/11/2023 EUR 1946 704 0.45
ASTRAZENECA PLC 0.375% 21- TELECOM ITALIA 1.625% 21-
209000 31062020 EUR 208 843 0.05 218000 | o000 EUR 214271 0.05
50 000 CENTRICA PLC 7.000% 08-19/09/2033 GBP 88919 0.02 100 000 TERNA SPA 1.000% 19-10/04/2026 EUR 104 379 0.02
665000 1 INDUSTRIAL N 3.850% 17- UsD 622322 0.15 300 000 UNICREDIT SPA 0.850% 21-19/01/2031  EUR 294 496 0.07
% 21- 800 000 UNICREDIT SPA 1.800% 20-20/01/2030 EUR 829 971 0.19
127 000 007’?&‘;\;10?6( AIRPORT 4.375% 21 GBP 149 463 0.03 ’
50000 CLAXOSMITHKLINE 6.375% 08- GBP 06 533 0.00 France 10 580 790 2.48
09/03/2039 200 000 ALSTOM S 0.000% 21-11/01/2029 EUR 194270 0.05
o, -
190 000 A THROW FNDG 1.125% 21 EUR 187 926 0.04 600 000 BPCE 1.375% 20-23/12/2026 GBP 708 161 0.17
0, - 0, -

500 000 If;ﬁ)l;;)l;?w FNDG 1.500% 20 EUR 21302 o012 100 000 BPCE 4.625% 13-18/07/2023 EUR 109 535 0.03

HBC HLDGS PLC 6.500% 06 100 000 BPIFRANCE 0.125% 17-25/11/2023 EUR 101 424 0.02
41000 -20070 06 USD 47 663 0.01 0

02/05/2036 100 000 fﬁf;gg%g FINANCEMENT 3.000% gy 122439 0.03
50000 HSBC HOLDINGS PLC 6.500% 09- GBP 67482 0.02 R A MU 2.125% 19

20/05/2024 ) 100000 0o e e EUR 104 814 0.02

211000 STELLANTIS NV 0.625% 21-30/03/2027 EUR 211 821 0.05 CARREFOUR BANQUE 0.107% 21-

300 000 STELLANTIS NV 0.750% 21-18/01/2029 EUR 298 555 0.07 100000 140612025 EUR 100139 0.02

225 000 TALKTALK TELECOM 3.875% 20- GBP 258 021 0.06 100 000 CIE FIN FONCIER 1.250% 17-15/11/2032  EUR 111 566 0.03
20/02/2025 ’ 400 000 CRED AGRICOLE SA 0.125% 20- EUR 192 632 0.00

50000 THAMES WATER UTL 5.125% 06- GBP 90 648 0.02 09/12/2027 -
28/09/2037 100 000 DEXIA CRED LOCAL 1.250% 14- EUR 105 324 0.02
1120 000 UK TREASURY 1.500% 16-22/07/2026 GBP 1380 113 0.32 26/11/2024 :

810 000 UK TREASURY 4.000% 09-22/01/2060 GBP 1776 027 0.41 50 000 g(l)‘/ﬁsc/zl())gg RANCE 6.250% 08- GBP 76 138 0.02

910 000 UK TREASURY 4.250% 05-07/12/2055 GBP 1971 545 0.46 200 000 ENGIE 1.750% 20-27/03/2028 EUR 219742 0.05

670 000 UK TREASURY 4.250% 08-07/12/2049 GBP 1348 726 031 2130 000 FRANCE O.A.T. 0.000% 18-25/03/2024 EUR 2 165 550 051

60 000 UK TREASURY 4.250% 09-07/09/2039 GBP 105 620 0.02 1895 000 FRANCE O.AT. 1.250% 16-25/05/2036 EUR 2121 623 0.49
1000 000 UK TREASURY 4.750% 04-07/12/2038 GBP 1838348 0.43 220 000 FRANCE O.A.T. 1.500% 19-25/05/2050 EUR 255 433 0.06
130 000 UK TREASURY 4.750% 07-07/12/2030 GBP 207020 0.05 440 000 FRANCE O.A.T. 3.250% 13-25/05/2045 EUR 685 243 0.16

0, -
2000 000 gﬁogg%?f”” GILT 1.750% 16 GBP 2548 617 0.59 570 000 FRANCE O.A.T. 4.000% 05-25/04/2055 EUR 1078 987 0.25

550000 UK TSY GILT 1.250% 17-22/07/2027 GBP 671526 0.16 100 000 ?3&%‘3‘;‘; DINFRA 0.625% 21- EUR 99 063 0.02
UNITED KINGDOM G 3.500% 14-

1850000 501 05 % GBP 3159 600 0.74 500 000 KLEPI 0.625% 19-01/07/2030 EUR 499 438 0.12
0, _ 0, -

122 000 YODAFONE GROUP 0.900% 19 EUR 126 900 0.03 200 000 LA MONDIALE 2.125% 20-23/06/2031 EUR 209 605 0.05
24/11/2026 200 000 MUTUELLE ASSUR 0.625% 21- EUR 198 776 0.05
VODAFONE GROUP 4.250% 19- 21/06/2027 .

550000 |70 050 USD 541 671 0.13 )

) moom)g%gfﬁE?UEFRANCOQOOAZL EUR 99717 0.02
Belgium 16 806 162 3.93 100 000 SNCF MOBILITES 1.500% 17- EUR 109266 0.03
310 000 BELGIAN 0.400% 20-22/06/2040 EUR 298 267 0.07 02/02/2029 :
0, _
350 000 ZBZE/OLS%% GOVERNMENT 0.800% 18 EUR 376 166 0.09
o
180 000 ?(Elz‘gég}‘;of?VERNMENT 03204.250% g 302 258 0.07
0, _
380 000 ZBZE/OLS%% GOVERNMENT 1.250% 18 EUR 428 522 0.10
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Securities portfolio at 30/06/2021

Expressed in EUR

1 0, 1 0,
Quantity Denomination Quotation Market value % of met Quantity Denomination Quotation Market value % of met
currency assets currency assets
SOCIETE GENERALE 0.125% 20- DIGITAL INTREPID 0.625% 21-
400000 50 2 06 EUR 401 333 0.09 306000 <0000 EUR 295 169 0.07
100 000 YNIBAIL-RODAMCO 1.875% 18- EUR 108 300 0.03 901 000 EASYJET FINCO 1.875% 21-03/03/2028 EUR 902 352 0.21
15/0172031 200000 ENEL FIN INTL NV 0.375% 19- EUR 202 101 005
200 000 URW 0.625% 20-04/05/2027 EUR 202272 0.05 17/06/2027 :
. 124 000 EURONEXT NV 0.125% 21-17/05/2026 EUR 124 265 0.03
Spain 10 301 098 2.39
) NETHERLANDS GOVERNMENT
BANCO POPULAR ESPANOL 1.000%
300000 PO S o EUR 114397 007 910000 5 <000r 12 150112033 EUR 1179023 0.27
NETHERLANDS GOVERNMENT
CELLNEX FINANCE 0.750% 21-
100000 T % EUR 99136 0.02 130000 5 <o si01 /2047 EUR 209 739 0.05
NETHERLANDS GOVERNMENT
300 000 SPANISH GOVT 0.350% 18-30/07/2023 EUR 305271 0.07 150 000 5 <0 10-15/01/2042 EUR 257 355 0.06
400 000 SPANISH GOVT 1.400% 18-30/04/2028 EUR 437084 0.10 150 000 ng(gfgé?g(?SZGO?;IERNMENT EUR 240 567 0.06
2890 000 SPANISH GOVT 1.450% 19-30/04/2029 EUR 3181110 0.74 NETHERLANDS GOVT 0.500% 19
340 000 Rt EUR 358516 0.08
3590 000 SPANISH GOVT 1.600% 15-30/04/2025 EUR 3862 804 0.91 15/01/2040 :
150 000 SPANISH GOVT 2.350% 17-30/07/2033 EUR 180 303 0.04 1000 000 UPJOHN INC 2.700% 20-22/06/2030 usb 853269 0.20
330000 SPANISH GOVT 2.700% 18-31/10/2048 EUR 433376 0.10 360 000 UPJOHN INC 4.000% 20-22/06/2050 UsD 321201 0.07
210000 SPANISH GOVT 4.200% 05-31/01/2037 EUR 313742 0.07 200 000 ;’;({;ISO‘;’?GEN INTEN 0.875% 20- EUR 206 752 0.05
360 000 SPANISH GOVT 5.150% 13-31/10/2044 EUR 650 790 0.15
478000 SPANISH GOVT 5.400% 13-31/01/2023 EUR 523 085 0.12 KOR SISTUJSQ{ ‘;grl e1(2350/ » 5085303 119
1125% 19-
Mexico $ 905 704 200 967 530 000 }( %(;3 ﬁ?{;@ AgD s KRW 609 627 0.14
0, ~ - o 1=
10 370 000 18/?/31);1/%;11 BONOS 10.000% 05 MXN 490 859 0.11 659120000 /062025 FLAT KRW 305190 0.12
MEXICAN BONOS 7.500% 07- 1177 500 000 KOREA TRSY BD 2.250% 15-10/12/2025 KRW 900 727 0.21
2300000 430672027 MXN 101579 0.02 | 444 390 000 KOREA TRSY BD 2.375% 18- KRW 1115 202 0.26
6 400 000 MEXICAN BONOS 7.750% 12- MXN 278285 006 10/09/2038 FLAT )
13/11/2042 : 600 000 000 KOREA TRSY BD 2.375% 18- KRW 461 903 o1l
2 400 000 MEXICAN BONOS 7.750% 14- MXN 107012 0.02 10/12/2028 FLAT .
23/11/2034 : 230 600 000 KOREA TRSY BD 2.625% 15- KRW 182 808 0.04
2300 000 MEXICAN BONOS 8.500% 09- MXN 107 074 002 10/09/2035 FLAT )
31/05/2029 : 47200 000 KOREA TRSY BD 2.625% 18- KRW 71341 0.02
6350 000 PETROLEOS MEXICA 2.500% 17- EUR 6365 082 149 10/03/2048 FLAT .
21/08/2021 . 692 700 000 KOREA TRSY BD 3.000% 14- KRW 546 690 013
250 000 PETROLEOS MEXICA 4.875% 12- USD 214539 005 10/09/2024 FLAT )
24/01/2022 : 630 770 000 KOREA TRSY BD 4.000% 11- KRW 555377 o3
250 000 PETROLEOS MEXICA 5.350% 18- USD 206 794 0.05 10/12/2031 FLAT .
12/02/2028 : 148 430 000 KOREA TRSY BD 4.750% 10- KRW 136 438 0.03
30 000 PETROLEOS MEXICA 6.500% 18- USD 10 876 0.02 10/12/2030 FLAT :
13/03/2027 : .
UNITED MEXICAN 4.750% 20- Indonesia 3491766 0.80
300000 57042032 UsD 289 068 0.07 200 000 HUTAMA KARY A PER 3.750% 20- USD 180 643 0.04
500 000 UNITED MEXICAN 5.000% 20- USD 478 619 0.1 11/05/2030 '
27/04/2051 ’ 500 000 NDONESIA (REP) 2.850% 20- USD 436 588 0.10
270 000 UNITED MEXICAN 6.050% 08- USD 285 917 0.07 14/02/2030
. 0, -
11/01/2040 200 000 III;I/DO%OE;IA (REP) 4.450% 18 USD 184 586 0.04
Canada 7012436 1.62 INDONESIA GOVT 10.000% 07-
100 000 ALBERTA PROVINCE 3.300% 15- CAD 75 589 0.02 2020000000 5052028 IDR 141260 0.03
01/12/2046 : 5 530 000 000 [NDONESIA GOVT 10.250% 07- IDR 177 440 0.04
125000 BRIT COLUMBIA 3.300% 13-18/12/2023  CAD 90 621 0.02 lllfI/DOZJ/I%I?EZ;IA GOVT 10.500% 09 ’
1390 000 CANADA GOVT 2.750% 14-01/12/2048 CAD 1135493 0.26 | 3245000000 |5 0cn030 o IDR 237022 0.06
1190 000 CANADA GOVT 3.500% 11-01/12/2045 CAD 1083 009 0.25| 5818000000 [NDONESIA GOVT 7.000% 11- IDR 347 648 0.08
15/05/2022 :
130 000 CANADA GOVT 5.000% 04-01/06/2037 CAD 130 494 0.03 4170 000 000 INDONESIA GOVT 7.500% 16- bR 053 008
1080 000 CANADA-GOVT 1.000% 16-01/06/2027 CAD 731 524 0.17 15/08/2032 :
970 000 CANADA-GOVT 2.000% 17-01/12/2051 CAD 684 436 0.16 | 2800 000 000 III;I/DOgI;OE}S()IA GOVT 8.250% 15- IDR 178 302 0.04
HUDBAY MINERALS 4.500% 21- o 19.
1310000 (700006 UsD 1112103 026 1 3780 000 000 III;I/DOZI;(%S;A GOVT 8.375% 19 IDR 242 686 0.06
ONTARIO PROVINCE 4.650% 10- o0 10,
200000 > 0612041 CAD 1821136 0-04 1 1 500 000 000 III;I/DO%I;OE}SIIA GOVT 9.500% 10 IDR 104 242 0.02
0, _
200 000 OQIL/JlEOl?ZEOCZQP ROVINCE 6.000% 98 CAD 179 487 0.04 700 000 PERTAMINA 4.300% 13-20/05/2023 USD 627 640 0.15
200 000 TECK COMINCO 6.125% 05-01/10/2035 usD 217 521 0.05 500 000 PT PERTAMINA 2.300% 21-09/02/2031 usb 403 175 0.09
TECK RESOURCES 6.250% 11- :
1255000 | 5004 ° usD 1390 023 0.32 Ukraine 3216404 0.75
3466 000 UKRAINE GOVT 7.750% 15-01/09/2027 USD 3216 404 0.75
Egypt 5830592 1.37
0, _
4886 000 ?ﬁ&%’gfg EGYPT 6.588% 18 USD 4350029 1.02 Hong Kong 2701338 0.62
600 000 CN CINDA 2020 T 3.000% 20-18/03/2027 USD 488 434 0.11
ARAB REP EGYPT 7.600% 19
1600% 19- v 1o,
1600000 55 oo USD 1480 563 0.35 900 000 g/f&(/j;ggﬂNBRlD 3.875% 19 USD 203 409 0.19
The Netherlands 5623580 1.31 1 000 000 CNAC HK FINBRID 4.125% 17- USD 914 548 021
BMW FINANCE NV 0.875% 16- 19/07/2027
150000 ¢ 0812022 GBP 175 673 0.04 250 000 HK GOVT BOND PRO 0.510% 20- HKD 27341 001
DAIMLER INTL FIN 1.375% 19- 23/10/2023 ’
50000 00 noe EUR 53373 0.01 150 000 HK GOVT BOND PRO 1.680% 16- HKD 17026 0.00
DEUTSCHE BAHN FIN 1.125% 19- 21/01/2026
100000 /192028 EUR 107 548 0.03 100 000 HK GOVT BOND PRO 1.970% 19- HKD 11603 0.00
17/01/2029 :
DEUTSCHE BAHN FIN 3.500% 17-
200000 570 >0 AUD 136 587 0.03
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1 0, 1 0,
Quantity Denomination Quotation Market value % of met Quantity Denomination Quotation Market value % of met
currency assets currency assets
HK GOVT BOND PRO 2.020% 19- " .
50000 17032034 HKD 5810 0.00 British Virgin Islands 1322118 0.31
HK GOVT BOND PRO 2.130% 15- HUARONG FINANCE 4.250% 17-
50 000 16/07/2030 HKD 5873 0.00 1 000 000 07/11/2027 USD 586 053 0.14
HK GOVT BOND PRO 2.220% 14- SINOPEC OVERSEAS 3.500% 16-
200000 (o oa HKD 22960 0.01 800000 Ja0% h026 USD 736 065 0.17
% 20- .
700 000 }z{ﬁ(gl;zoogf FIN 2019 3.375% 20 usb 404334 0.09 Thailand 1315890 0.30
THAILAND GOVT 2.400% 18-
. 11 315 000 THB 309 604 0.07
Bahrain 2584050 0.60 17/12/2023
2730000 BAHRAIN 7.000% 16-12/10/2028 USD 2584050 0.60 7 435 000 Ej(’)\éggi‘g) GOVT 2.875% 16- THB 201 353 0.05
Dominican Republic 2524943 0.59 4705 000 mﬁ%‘ggg) GOVT 2.875% 18- THB 136 242 0.03
REP OF DOMINICAN 6.000% 18-
2644000 o0 e USD 2524943 0.59 4918000 Zg&l/lgggl) GOVT 3.650% 10- THB 150 302 0.04
Luxembourg 2430049 0.56 6200 000 ;2(?;/2‘331\?3 GOVT 3.775% 12- THB 192 044 0.04
0, -
229000 CNH IND FIN 0.000% 20-01/04/2024 EUR 228 727 0.05 130 000 THAILAND GOVT 3.850% 10- - s o0
800 000 EUROFINS SCIEN 0.875% 21-19/05/2031  EUR 792 497 0.18 12/12/2025 :
EUROPEAN INVT BK 1.500% 17- THAILAND GOVT 4.000% 15-
1 000 000 02/03/207 SEK 104 077 0.02 4300 000 17/06/2066 THB 143 940 0.03
- 0, -
750 000 ;ﬁlgg};(s);)gu RAND 3.800% 19 USD 713 860 0.17 Poland 1244 915 0.28
% 19 POLAND GOVT BOND 2.500% 18-
316 000 IS’;EOI;/TZ%%\HC GLOBAL 1.125% 19 EUR 333314 0.08 1690000 55004 PLN 394 247 0.09
% 20. POLAND GOVT BOND 2.750% 13-
261 000 12\13%;1/%2%25 FINANCE 0.000% 20 EUR 257 574 0.06 1075000 5 o058 PLN 258219 0.06
POLAND GOVT BOND 2.750% 19-
Germany 3 424 084 0.57 520000 5/ 0m020 PLN 126 161 0.03
100 000 ]?I;;\Z)BElsﬁ;légli(l)ljsDEUTSCHLAND EUR 126 166 0.03 50 000 REP OF POLAND 1.000% 19-07/03/2029 ~ EUR 53728 0.01
250% 17- o 1n
100 000 BUNDESREPUBLIK DEUTSCHLAND R 176220 oos 50 000 REP OF POLAND 3.375% 12-09/07/2024  EUR 55563 0.01
4.250% 07-04/07/2039 - 390 000 REP OF POLAND 4.000% 14-22/01/2024  USD 356997 0.08
BUNDESREPUBLIK DEUTSCHLAND
670000 4 7505 08-04/07/2040 EUR 1269074 0.30 Jersey Island 1166788 0.27
228 000 DAIMLER AG 0.750% 21-11/03/2033 EUR 228 767 0.05 1000 000 %?(EZIOC;; FND LTD 2.500% 21- GBP 1166 788 0.27
200 000 ggfggggs SE & € 1.625% 20- EUR 215086 0.05 5i
ingapore 1121025 0.26
NORDRHEIN-WEST 1.100% 19-
SINGAPORE GOVT 2.250% 16-
100000 ;3937034 EUR 110023 0.03 120000 5 % SGD 79 100 0.02
VOLKSWAGEN LEAS 0.375% 21- )
298000 5o EUR 298 748 0.07 265 000 SINGAPORE GOVT 2.375% 19- SGD 178 550 0.04
01/07/2039
Austria 1938738 0.45 90 000 (S){IZ)(SE;ZI(;%RE GOVT 2.625% 18- SGD 61613 0.01
REPUBLIC OF AUSTRIA 0.500% 19-
50000 500> m020 EUR 52633 0.01 930 000 (s){%%g%m GOVT 2.750% 13- SGD 609 697 014
REPUBLIC OF AUSTRIA 2.100% 17-
80000 500117 EUR 131516 0.03 180 000 (s)%(;gg%m GOVT 2.875% 10- SGD 126 020 0.0