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Information

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

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

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

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

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

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

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

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

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

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

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

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

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

Financial statements at 30/06/2026

Expressed in
Notes
Statement of net assets

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

Net asset value
Statement of operations and changes in net
assets

Income on investments and assets 2
Management fees 3
Bank interest
Interest on swaps

9,10,11

Other fees 4
Toxes 5
Transaction fees 15

Total expenses
Net result from investments

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

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

Change in net assets due to operations

Net subscriptions/(redemptions)

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

the year/period

Net assetfs af the beginning of the

financial year/period

Reevaluation of opening combined NAV

Net assets at the end of the financial
year/period

Alpha Enhanced
EUR Corp Bond

EUR

88207 015
86239 730
236 786
86476 516
354723
415 754
960 022

9160

0
0
9160

88 197 855

1335457
435
4692

0

41368
4484
359

51338
1284119

176 523
6 364

1 467 006

(250 991)
(25 792)

1190 223
31556

0
1221779

86 976 076

0
88 197 855

Alpha Enhanced
Europe

EUR

58 443 893
52118872
5350030
57 468 902
47 956

861 740
65 295

6936

0
0
6936

58 436 957

1274 235
20220
166

0

17 335
318
71325

109 364
1164 871

1047 575
572 562

2785008

3385403
(21 423)

6 148 988
19 300 718

0
25 449 706

32987 251

0
58 436 957

The accompanying notes form an integral part of these financial statements

Alpha Enhanced
Global High Yield

USD

51 881 641
50 698 751
(149 984)
50 548 767
68 147
484 430
780 297

116 752

109 346
0
7 406

51 764 889

1684 687
13294
51091

516
26 070
3225
1063

95 259
1589 428

241 366
308 903

2 139 697

(1074 237)
(667 320)

398 140

(11 879 740)
0

(11 481 600)

63 246 489

0
51 764 889

Alpha Enhanced USD
Corp Bond

USD

255 042 688
248 934 812
(930 670)
248 004 142
0

3987 807
3050 739

4034 125

0
1497 969
2536 156

251 008 563

5863 844
22 464
30914

0
101 166
13309
116 784

284 637
5579 207

1 055 089
(166 529)
6467 767

(4 416 249)
(4 004 457)

(1952 939)
(987 047)
0

(2 939 986)

253 948 549

0
251 008 563
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Bloomberg Europe
Defense

EUR

543 386 350
572 881 905

(29 604 264)
543277 641
0

89379

19 330

158 952

0
0
158 952

543 227 398

7161 025
346 311
1818

0

180 775
3284
638 093

1170281
5990 744

(886 816)
18 046

5121974

(21 786 255)
0

(16 664 281)
268 007 034

0
251 342 753

291 884 645

0
543 227 398

Bloomberg US
Treasury

USD

37 488 421
37713 544
(629 608)
37083 936
0

99 525
304 960

1109

0
0
1109

37 487 312

858 629
1222

0

0

7335
269

0

8 826
849 803

(200 635)
0

649 168

(488 694)
0

160 474
(20 873 216)

0
(20 712 742)

58 200 054

0
37 487 312

BNP Paribas Easy

Bloomberg US
Treasury 1-3Y

USD

37891 768
37785 862
(267 751)
37518111
0

109 221
264 436

1102

0
0
1102

37 890 666

750 941
1220

0

0

7317
268

0

8 805
742 136

(35 247)
0

706 889

(375 276)
0

331613
(20 852 105)

0
(20 520 492)

58 411 158

0
37 890 666

Bloomberg US
Treasury 3-7Y

USD

9959 235
10 004 417
(163 616)
9840 801
0

45 966

72 468

295

0
0
295

9 958 940

128 187
190

0

0

1138
42

0

1370
126 817

(6261)
0

120 556

(163 616)
0

(43 060)
10 002 000

0
9 958 940

0
9 958 940

Bloomberg US
Treasury 7-10Y

USD

10 585 642
10 704 565
(237 653)
10 466 912
0

5426

113 304

314

0
0
314

10 585 328

152 094
190

0

0

1141
42

0

1373
150 721

(21 692)
0

129 029

(237 653)
0

(108 624)
10 693 952

0
10 585 328

0
10 585 328

The accompanying notes form an integral part of these financial statements

Dividend Europe

EUR

56 408 065
41 024 909
7 047 024
48 071 933
386 227
2426 833
5523072

5524 665

0
0
5524 665

50 883 400

36 164
40 425
12 084
0

26 948
247
51385

131 089
(94 925)

2610 146
2136 941

4 652 162

1915 092
(1521 084)

5046 170
8145 399

0
13 191 569

37 691 831

0
50 883 400
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BNP Paribas Easy

Financial statements at 30/06/2026

Expressed in
Notes
Statement of net assets

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

Net asset value
Statement of operations and changes in net
assets

Income on investments and assets 2
Management fees 3
Bank interest
Interest on swaps

Other fees 4
Taxes 5
Transaction fees 15

Total expenses
Net result from investments

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

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

Change in net assets due to operations

Net subscriptions/(redemptions)

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

the year/period

Net assetfs at the beginning of the

financial year/period

Reevaluation of opening combined NAV

Net assefs af the end of the financial
year/period

ECPI Circular
Economy Leaders

EUR

374 718 541
304 147 258
68 949 925
373097 183
0

345 490
1275 868

747 464

0
0
747 464

373971 077

4 376 496
358 973
10 549

0

243 752
2 648
45032

660 954
3715542

29002 338
25 406

32743 286

20937 957
0

53 681 243
(158 277 475)

0
(104 596 232)

478 567 309

0
373971 077

ECPI Global ESG
Blue Economy

EUR

101 331 283
87 352 543
13 560 253

100 912 796

0
0
418 487

59 535

34 085
0
25450

101 271 748

1330 702
91493
1230

0

61583
725

10 575

165 606
1165 096

3012580
97

4177773

7 856 324
0

12 034 097
(15 123 604)

31
(3 089 538)

104 361 286

0
101 271 748

The accompanying notes form an integral part of these financial statements

ECPI Global ESG
Hydrogen Economy

EUR

20 075 375
15 741 832
4294 297
20036 129
0

0

39 246

21441

16 323
0
5118

20 053 934

241 640
15 854
363

0

10 675
86
4963

31941
209 699

2162 406
(747)
2 371358

1977 520
0

4348878
(1883 166)

0
2465712

17 588 222

0
20 053 934

Energy & Metals
Enhanced Roll

USD

522 559 368
456 440 921
19 114 734
475 555 655
0

36 835 000
10 168 713

46 717 743

3152631
41460170
2104 942

475 841 625

736 558
667 161
298 497
0
307919
2823

0

1276 400
(539 842)

86 873 166
10263 175

96 596 499

9506 512
(59 627 700)

46 475 311
55120 622

0
101 595 933

374 245 692

0
475 841 625
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Equity Premium
Income

EUR

26 012 823
23 895 758
593 145
24 488 903
0

1523 501
419

776 690

0
770 469
6221

25236 133

419
2334
2 854

0
1218
11

0

6417
(5 998)

(37 526)
200 696

157172

593 145
(770 469)

(20 152)
25 256 285

0
25236 133

0
25236 133

ESG Enhanced EMU

EUR

144 741 639
133314919
11 338 449
144 653 368
400

47 409

40 462

11 482

0
0
11482

144 730 157

2469 737
22779
926

0

34 164
627

155 435

213 931
2 255 806

4 540 602
14 831

6 811 239

9349 875
400

16 161 514
29 231 492

0
45 393 006

99 337 151

0
144 730 157

BNP Paribas Easy

ESG Enhanced EUR

Corp Bond

EUR

95 986 483
93 291 857
600 191
93 892 048
0

861 515
1232920

14 123

0
0
14 123

95972 360

1289 381
27 673

0

0

55403
507

4

83 587
1205 794

141 589
70

1347 453

(220 058)
0

1127 395
6407 409

(63 550)
7471 254

88 501 106

0
95972 360

ESG Enhanced EUR
Corp Bond December

2027

EUR

S OO O o oo oCco e

61 840
927

0

0
2782
35

0

3744
58 096

107 191
0

165 287

(139 583)
0

25704
(8703 131)

0
(8 677 427)

8 677 427

Corp Bond December

2029

EUR

35708 598
34179 148
347 442
34 526 590
0

731618
450390

3536

0
0
3536

35705 062

390 810
5067

0

0
15200
186

0

20 453
370 357

20 621
0

390 978

(108 290)
0

282 688
4571 300

(91 092)
4762 896

30 942 166

0
35705 062

The accompanying notes form an integral part of these financial statements

ESG Enhanced EUR ESG Enhanced EUR
Corp Bond December

2032

EUR

45 853 638
44 469 026
132 097

44 601 123
0

689 507
563 008

4562

0
0
4562

45849 076

586 025
6533

0

0

19 599
289

0

26 421
559 604

(47 050)
0

512 554

68 637
0

581 191
5441 875

(104 384)
5918 682

39 930 394

0
45849 076
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BNP Paribas Easy

Financial statements at 30/06/2026

ESG Enhanced EUR ESG Enhanced

Government Bond Europe
Expressed in EUR EUR
Notes
Statement of net assets
Assets 173 457 125 692 150 217
Securities portfolio at cost price 171 967 730 634 085 772
Unrealised gain/(loss) on securities portfolio 338 749 57 164 528
Securities portfolio at market value 2 172 306 479 691 250 300
Net Unrealised gain on financial instruments 9,10,11 0 4 575
Cash at banks and time deposits 103 507 227976
Other assets 1047 139 667 366
Liabilities 17 799 112 357
Bank overdrafts 0 0
Net Unrealised loss on financial instruments 9,10,11 0 0
Other liabilities 17 799 112 357
Net asset value 173 439 326 692 037 860
Statement of operations and changes in net
assets
Income on investments and assets 2 1653 813 11 699 631
Management fees 3 8256 174 112
Bank interest 0 578
Interest on swaps 0 0
Other fees 4 90 289 315 694
Taxes 5 1013 7 041
Transaction fees 15 0 843 705
Total expenses 99 558 1341130
Net result from investments 1554 255 10 358 501
Neft realised result on:
Investments securities 2 42 771 13 990 032
Financial instruments 9,10,11 0 109 443
Neft realised result 1597 026 24 457976
Movement on net unrealised
gain/(loss) on:
Investments securities 2 985323 37 196 668
Financial instruments 9,10,11 0 2542
Change in net assets due to operations 2582 349 61 657 186
Net subscriptions/(redemptions) 3707 217 230 494 301
Dividends paid 6 (16 578) 0
Increase/(Decrease) in net assets during 6272988 292 151 487
the year/period
Net assetfs af the beginning of the 167 166 338 399 886 373
financial year/period
Reevaluation of opening combined NAV 0 0
Net assets at the end of the financial 173 439 326 692 037 860

year/period

The accompanying notes form an integral part of these financial statements

ESG Eurozone
Biodiversity Leaders
PAB

EUR

S oo o oo oo oCcooco e

24 824
10 156
60 690
0
5397
162
11987

88 392
(63 568)

2252093
597

2189 122

(1 844 476)
0

344 646
(17 770 882)

0
(17 426 236)

17 426 236

EUR Aggregate Bond
SRI Fossil Free

EUR

258 870 643
255260 667
89 974
255350 641
0

823 693
2696 309

31905

0
0
31905

258 838 738

2971 876
37472
43

0

150 416
1499

0

189 430
2 782 446

(138 157)
0

2 644 289

373 624
0

3017913
31101270

(34 834)
34 084 349

224754 389

0
258 838 738
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EUR Corp Bond SRI
Fossil Free Ultrashort
Duration

EUR

142 507 414
136 593 479
293 091
136 886 570
0

3 080 347

2 540 497

1437 465

0
0
1437 465

141 069 949

1541787
24 068
1297

0

56 169
883

28

82 445
1459 342

729 111
(1 050)
2187 403

(436 939)
0

1750 464
(35 195 935)

(157 227)
(33 602 698)

174 672 647

0
141 069 949

EUR Corp Bond SRI
PAB

EUR

2767 813 806
2704 461 754
11479 670
2715941 424
0

9633 335
42239 047

3015683

0
0
3015683

2764798 123

48 873 788
279 936

6 666

0
1719478
53735
342

2060 157
46 813 631

5798 517
(313 560)

52 298 588

(15390 512)
0

36 908 076
(442 096 411)

(20 816 329)
(426 004 664)

3190 802 787

0
2764798 123

BNP Paribas Easy

EUR Corp Bond SRI
PAB 1-3Y

EUR

2520920 299
2491 697 961
(11 309 889)
2480388 072
0

3156 637
37375590

3929 221

0
0
3929221

2516991 078

36 373 117
362 755
489

0

1 490 646
14 673

563

1869 126
34503 991

7773 050
(14 400)

42 262 641

(21 299 189)
0

20 963 452
192 149 671

(43 294 804)
169 818 319

2347172759

0
2516991 078

EUR Corp Bond SRI
PAB 3-5Y

EUR

2 494 452 697
2456 901 663
(6233 814)
2450 667 849
0

6878 183

36 906 665

1928193

0
0
1928 193

2 492 524 504

39518 562
254299
64

0

1439 135
43 731
254

1737 483
37781 079

6705 050
(22 080)

44 464 049

(18 415 482)
(10)

26 048 557
169 358 816

(57 427 815)
137 979 558

2 354 544 946

0
2 492 524 504

EUR Corp Bond SRI
PAB 7-10Y

EUR

38 055 400
36 765 542
76 971

36 842 513
0

623 787
589 100

4 698

0
0
4698

38 050 702

546 526
4775

0

0

19 099
175

1

24 050
522 476

(147 290)
(50)
375136

211 804
0

586 940
14 112 206

(28 912)
14 670 234

23 380 468

0
38 050 702

The accompanying notes form an integral part of these financial statements

EUR High Yield SRI
Fossil Free

EUR

528 554 234
514717 435
299 475
515016 910
0

4674774

8 862 550

126 278

0
0
126 278

528 427 956

10 613 021
281999

0

0

282 162
4088

72

568 321
10 044 700

2082 466
(18 620)
12 108 546

(5 487 311)
0

6 621 235
107 118 266

(689 977)
113 049 524

415378 432

0
528 427 956
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BNP Paribas Easy

Financial statements at 30/06/2026

Expressed in

Notes
Statement of net assets

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

Net asset value
Statement of operations and changes in net
assets

Income on investments and assets 2
Management fees 3
Bank interest
Interest on swaps

Other fees 4
Taxes 5
Transaction fees 15

Total expenses
Net result from investments

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

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

Change in net assets due to operations

Net subscriptions/(redemptions)

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

the year/period

Net assetfs at the beginning of the

financial year/period

Reevaluation of opening combined NAV

Net assefs af the end of the financial
year/period

EUR Overnight

EUR

1932 926 947
1770772 143
101 587 493
1872359 636
0

57375 044
3192267

249 854176

0
19 676 548
230 177 628

1683072771

575 065
260 515
121 315

0
269 110
25719
242 379

919 038
(343 973)

71728 492
(120 851 682)

(49 467 163)

80 896 100
(12 849 881)

18 579 056
444 830 101

0
463 409 157

1219 663 614

0
1683072771

EUR Overnight PEA

EUR

52701 028
49 429 144
929 806
50 358 950
0
2335809
6269

1357 342

0
1352193
5149

51 343 686

7102
1636
1838

0
3817
1 660

0

8951
(1 849)

3069 758
(2 404 090)

663 819

929 806
(1352193)

241 432
51102 254

0
51 343 686

0
51 343 686

The accompanying notes form an integral part of these financial statements

European Equity FTSE EPRA Nareit

Developed Europe
Buffer June Green CTB

EUR EUR
30574 519 93 300 394
28 005 861 98 920 444
1379 573 (6243 412)
29 385 434 92 677 032
0 0
1 188 901 76 643
184 546 719
472 646 30517
0 0
465 759 35
6 887 30482
30 101 873 93 269 877
184 1882107
5908 144 048
70 617
0 0
1 650 61 735
15 997
0 25902
7 643 233299
(7 459) 1 648 808
153 303 (2162 980)
(1 025 285) 27302
(879 441) (486 870)
1379 573 151 005
(465 759) (6 155)
34 373 (342 020)
30 067 500 (14 137 208)
0 (460 529)
30101 873 (14 939 757)
0 108 209 634
0 0
30 101 873 93269 877
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FTSE
EPRA/NAREIT
Eurozone Capped

EUR

194 944 275
195 642 736
(3 596 064)
192 046 672
7630

212 457
2677516

1597 329

0
0
1597329

193 346 946

4 486 581
273 419
238

0

120 109
1074

49 442

444 282
4042 299

(410 814)
7985

3639 470

2602 279
7630

6249379
(22211172)

(3 325 787)
(19 287 580)

212 634 526

0
193 346 946

Global Aggregate
Bond SRI Fossil Free

USD

67002 107
66 496 027
(1533270)
64 962 757
0

1486 364
552 986

6292 495

0
0
6292 495

60 709 612

913918
4529
112

0

18 116
332

0

23 089
890 829

(25 656)
(9 356)

855 817

(1076 303)
0

(220 486)
2988 626

0
2768 140

57 941 472

0
60 709 612

BNP Paribas Easy

Global Corp Bond

USD

819 923 387
792 201 194
4753 099
796 954 293
0

12 342 000
10 627 094

12 558 939

1834578
10 645 300
79 061

807 364 448

16 456 250
39 606

68 519

0

366 436
4357

198

479 116
15977 134

3302 608
(4 916 480)

14 363 262

(20 079 240)
(15528 251)

(21 244 229)
117 924 982
39)

96 680 714

710 683 734

0
807 364 448

Global Equity
Long/Short

EUR

21252170
19 237 808
568 600

19 806 408
0

1443 537
2225

1128197

0
1123732
4 465

20123 973

225
3386
0

0
1069
10

0

4465
(4 240)

11591
587479

594 830

568 600
(1123 732)

39 698
20 084 275

0
20123973

0
20123973

Growth Europe

EUR

22 781 161
16 427 644
2907 336
19 334 980
1408 674
1442 751
594 756

28 438

0
0
28 438

22752723

41 149
51005
16 437
0

33 986
360
64018

165 806
(124 657)

9731347
(3772 132)

5 834 558

(3289 761)
1 803 633

4348430
(39 717 176)

0
(35 368 746)

58 121 469

0
22752723

The accompanying notes form an integral part of these financial statements

JPM Global

Government Bond IG

EUR

30 628 080
29 728 821
443 615
30172 436
0

218 842
236 802

1278

0
0
1278

30 626 802

173 868
931

0

0

2173
68

0

3172
170 696

3539
2952

177 187

443 615
0

620 802
30 006 000

0
30 626 802

0
30 626 802
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BNP Paribas Easy

Financial statements at 30/06/2026

Expressed in
Notes
Statement of net assets

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

Net asset value
Statement of operations and changes in net
assets

Income on investments and assets 2
Management fees 3
Bank interest
Interest on swaps

Other fees 4
Taxes 5
Transaction fees 15

Total expenses
Net result from investments

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

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

Change in net assets due to operations

Net subscriptions/(redemptions)

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

the year/period

Net assetfs at the beginning of the

financial year/period

Reevaluation of opening combined NAV

Net assefs af the end of the financial
year/period

JPM Screened EMBI
Global Diversified

Composite

USD

1326 114 567
1244 282 693
36 250 888
1280 533 581
0

20 097 000
25483 986

29 884 331

7657 505
17 105 583
5121243

1296 230 236

36 704 202
646 174
118 298

0

804 751
15728
0

1584 951
35119251

9716 645
(3 837 789)

40998 107

(17 087 710)
(27 989 259)

(4 078 862)
(184 458 930)

(4 896 088)
(193 433 880)

1489 664 116

0
1296 230 236

JPM Screened Green

Social &

EUR Bond
EUR

245 632 890
242 558 303
(1471471)
241 086 832
0

2599 803

1 946 255

42 969

0
0
42 969

245589 921

2522 303
102 354
0

0

151 148
6019

0

259 521
2262782

(138 574)
0

2124208

1266 345
0

3390 553
(24 011 700)
(401 533)
(21 022 680)

266 612 601

0
245589 921

The accompanying notes form an integral part of these financial statements

JPM Tilted EMU
Sustainability IG  Government Bond IG

EUR

3547 347791
3522322014
(15 925 460)
3506 396 554
0

4150 191

36 801 046

448 666

0
0
448 666

3546 899 125

37917 199
430030

0

0

1953 501
28 684

0

2412215
35504 984

(1672 829)
0

33832155

8991976
0

42 824 131
450 550 990

(22 677)
493 352 444

3 053 546 681

0
3546 899 125

JPM Tilted EMU
Government Bond IG

0-1Y

EUR

30 691 107
30396 353
49 593

30 445 946
0

55738

189 423

1044

0
0
1044

30 690 063

139 097
488

135

0

2931
107

0

3661
135436

2 824
0

138 260

49 593
0

187 853
30502 210

0
30 690 063

0
30 690 063
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BNP Paribas Easy

JPM Tilted EMU JPM Tilted EMU JPM Tilted EMU JPM Tilted EMU

Government Bond IG Government Bond IG Government Bond IG Government Bond IG
1-3Y 1-10Y 3-5Y 5-7Y
EUR EUR EUR EUR

782 285 623 525 621 811 4083 274 829 32727 354

770 668 325 520 071 544 4045 794 045 32411 256

(2 140 905) (1047 717) (2 614 648) (33 391)

768 527 420 519 023 827 4043 179 397 32 377 865

0 0 0 0

710 651 1203 789 4777 025 47 308

13 047 552 5394 195 35318407 302 181

6252 622 294 491 8911 229 4054

0 0 0 0

0 0 0 0

6252622 294 491 8911229 4054

776 033 001 525327 320 4074 363 600 32723 300

5494 912 5261 056 34 088 622 456 598

85074 25921 447 257 5391

1912 392 494 15

0 0 0 0

340312 100 311 2 100 648 17 922

3138 2 666 48 368 266

0 0 0 0

430 436 129 290 2596 767 23 594

5064 476 5131766 31 491 855 433 004

490 979 235381 2920 966 (317 022)

0 0 0 0

5 555 455 5367 147 34 412 821 115 982

(3 043 603) (1078 524) (11275 558) 136 329

0 0 0 0

2 511 852 4288 623 23137 263 252 311

291 391 505 102 660 656 768 926 176 (23 334 047)

(159 510) (8345 061) (9 878 706) 0

293 743 847 98 604 218 782 184 733 (23 081 736)

482 289 154 426 723 102 3292178 867 55 805 036

0 0 0 0

776 033 001 525327 320 4074 363 600 32723 300

JPM Tilted EMU JPM Tilted EMU
Government Bond IG Government Bond IG
7-10Y 10Y+
EUR EUR

13176 436 43 567 253
13 043 898 43 688 337
(44 767) (697 682)
12999 131 42 990 655
0 0

6372 38 757

170 933 537 841

909 5407

0 0

0 0

909 5407
13175527 43 561 846
326 661 549 677
2258 5578

40 3

0 0

6770 22 313

125 205

0 0

9193 28 099

317 468 521 578
(217 798) (274 234)

0 0

99 670 247 344

112 057 642 990

0 0

211727 890 334

(17 120 413) 9 353 480
0 (141 499)

(16 908 686) 10 102 315
30084 213 33 459 531
0 0
13175527 43 561 846

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

Financial statements at 30/06/2026

Expressed in
Notes
Statement of net assets

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

Net asset value
Statement of operations and changes in net
assets

Income on investments and assets 2
Management fees 3
Bank interest
Interest on swaps

9,10,11

Other fees 4
Taxes 5
Transaction fees 15

Total expenses
Net result from investments

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

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

Change in net assets due to operations

Net subscriptions/(redemptions)

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

the year/period

Net assetfs at the beginning of the

financial year/period

Reevaluation of opening combined NAV

Net assefs af the end of the financial
year/period

Low Carbon 100
Europe PAB

EUR

462 217 972
417252 734
41 535052
458 787 786
23140
1281192
2125854

112 248

0
0
112 248

462 105 724

7730 904
413 757
925

0

275 838
2578
558 747

1251 845
6479 059

37294 223
102 653

43 875 935

(4 602 747)
16 515

39 289 703
(61 695 225)

(585572)
(22 991 094)

485 096 818

0
462 105 724

Low Carbon 300
World PAB

EUR

163 198 186
136 218 277
26 597 521
162 815 798
0

206 230
176 158

39 832

0
0
39 832

163 158 354

1340 991
115 861
2294

0

77197
1531

77 083

273 966
1067 025

(1 460 802)
(1582)

(395 359)

22 620 182
0

22 224 823
40 922 393

32)
63 147 184

100 011 170

0
163 158 354

The accompanying notes form an integral part of these financial statements

Low Vol Europe

EUR

65 818 438
54518 803
6 849 347
61368 150
732 905
3710 730
6 653

18 424

0
0
18 424

65 800 014

60 026
56 986
22215
0

37 990
348

0

117 539
(57513)

6372152
(2 155 927)

4158 712

(1914 898)
3666 836

5910 650
(2 080 229)

(29 112)
3801 309

61 998 705

0
65 800 014

MANAGED
FUTURES

EUR

10 452 243
9 870 837
181379

10 052 216
0

400 000
27

587 131
195 839
387072
4220

9 865112

27
2879
616
0

718
7

0

4220
(4 193)

24 641
(8 258)
12 190

181 379
(387 072)

(193 503)
10 058 615

0
9 865112

0
9 865112
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Markit iBoxx Global
Corp Liquid 150
Capped (USD
Hedged)

USD

S O oo o oo oo oCco e

4206 732
10 115
55704

0
81919
7700
38

155476
4 051 256

4726 346
23 925 369

32702971

(7615 317)
(1692 347)

23 395 307
(262 954 780)

0
(239 559 473)

239 559 473

MSCI ACWI

USD

243 434 636
213 965 904
5221290
219 187 194
1000 792
20 822 324
2424 326

2114 329

0
0
2114329

241 320 307

101 448
11247
6 987

0

22 491
619

10

41 354
60 094

5918 987
(2514 847)

3464 234

5197 862
952 692

9614 788
221 731 860

0
231 346 648

9973 659

0
241 320 307

BNP Paribas Easy

MSCI China Min TE

USD

135 704 968
147 938 694
(12 896 763)
135 041 931
0

0

663 037

291 061

252738
0
38323

135 413 907

1814 564
100 503
8739

0

93 183
1008
265 840

469 273
1345291

973 540
(14 140)

2 304 691

(30 770 328)
0

(28 465 637)
55 337 669

0
26 872 032

108 541 875

0
135 413 907

MSCI Emerging

USD

74 068 185
63175112
3404 900
66 580 012
0

7456 016
32157

1911 268

0
1884316
26 952

72156 917

65 516
10 055
7122
0

14 367
316

0

31 860
33 656

10222 225
(1291 809)

8964 072

3404 900
(1884 316)

10 484 656
61 672 261

0
72 156 917

0
72 156 917

MSCI Emerging ex
China

USD

80 602 370
71027 197
3760 373
74 787 570
0

5775 838
38962

3425140

0
3419 601
5539

77 177 230

70 791
10 354
15260
0

14 793
325

0

40 732
30 059

13616 123
3871126

17 517 308

3760 373
(3419 601)

17 858 080
59 319 150

0
77 177 230

0
77 177 230

The accompanying notes form an integral part of these financial statements

MSCI Emerging Min
TE

USD

4 000 258 034
2 882 620 148
1053 023 277
3935643 425
0

4605015

60 009 594

66 977 732

0
3168212
63 809 520

3933 280 302

35293 341
1207 619
92379

0
2079177
228 971

1 545 857

5154 003
30 139 338

84 416 091
4067 983

118 623 412

579 297 834
(3 299 306)

694 621 940
509 855 469

(23 902 484)
1180 574 925

2752705 377

0
3933 280 302
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BNP Paribas Easy

Financial statements at 30/06/2026

Expressed in

Notes
Statement of net assets

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

Net asset value
Statement of operations and changes in net
assets

Income on investments and assets 2
Management fees 3
Bank interest
Interest on swaps

Other fees 4
Taxes 5
Transaction fees 15

Total expenses
Net result from investments

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

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

Change in net assets due to operations

Net subscriptions/(redemptions)

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

the year/period

Net assetfs at the beginning of the

financial year/period

Reevaluation of opening combined NAV

Net assefs af the end of the financial
year/period

MSCI Emerging SRI

PAB

USD

267 152 148
242 539 420
24 056 943
266 596 363
0

8610
547175

450 262

287272
1162
161 828

266 701 886

3001 602
201 974
57222

0

167 509
5374
518 103

950 182
2 051 420

3407 431
(10 416 770)

(4957 919)

18 597 318
27761071

41 400 470
(81 328 670)

(800 455)
(40 728 655)

307 430 541

0
266 701 886

MSCI EMU

EUR

43 417 599
40 519 149
2 853 235
43372384
0

28 651

16 564

2243

30
0
2213

43 415 356

757 377
3185
109

0

6371
175

67 234

77 074
680 303

10 402
131

690 836

2 853 235
0

3544 071
39 871 285

0
43 415 356

0
43 415 356

The accompanying notes form an integral part of these financial statements

EUR

1987 113 900
1594 761 877
384 655 733
1979417 610
36 083

2227 140
5433 067

3497 281

0
0
3497 281

1983 616 619

38 723 285
992 955

13 607

0
1355704
114 354
640 872

3117 492
35605 793

30 557 298
495 856

66 658 947

158 852 098
6473

225517 518
107 014 777

0
332532295

1651 084 324

0
1983 616 619

MSCI EMU Min TE MSCI EMU SRI PAB

EUR

227 363 939
191 702 569
34 113 958
225816 527
12 735

257 805
1276 872

43 440

0
0
43 440

227 320 499

4370 254
112 192
220

0

127 642
4563

124 528

369 145
4001 109

10 341 955
118 094

14 461 158

12 788 559
(1 140)

27248 577
(3 908 410)

0
23 340 167

203 980 332

0
227 320 499
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MSCI Europe

EUR

111 157 615
102 759 432
8302418
111 061 850
140

23 986

71 639

5218

0
0
5218

111 152 397

1422937
5184
733

0

13 825
380

124 047

144 169
1278 768

948 080
13789

2240 637

5867991
(583)
8108 045

49 543 766

0
57 651 811

53 500 586

0
111 152 397

MSCI Europe Min
TE

EUR

3964 251 482
3275797 086
676 441 894
3952238980
43 259

3716 445
8252798

7261 887

0
0
7261 887

3 956 989 595

78 221 957
543 643

16 182

0
2261739
33 627
1268 877

4124 068
74 097 889

44 490 360
568 329

119 156 578

272 479 052
(2 661)

391 632 969
148 936 420

(4541 253)
536 028 136

3420 961 459

0
3 956 989 595

BNP Paribas Easy

MSCI Europe Small
Caps SRI PAB

EUR

277 316 429
269 428 160
7 191 509
276 619 669
0

0

696 760

134 203

64 563
0
69 640

277 182 226

4 352 329
164 804
3471

0

147 254

0

406 592

722 121
3630 208

9653 861
(4 092)

13279 977

(1 826 940)
0

11 453 037
80 424 415

0
91 877 452

185 304 774

0
277 182 226

MSCI Europe SRI
PAB

EUR

220 952 720
187 988 935
29 624 875
217 613 810
47 000

172 168
3119742

126 455

79 920
0
46 535

220 826 265

4594 733
139115
2 666

0

136 939
2182
113773

394 675
4200 058

10 848 219
275 624

15323 901

9112018
1 080

24 436 999
(31 497 581)

(3 479 599)
(10 540 181)

231 366 446

0
220 826 265

MSCI Japan

EUR

65 057 919
58 750 815
5596 937
64 347752
0

660 587
49 580

58 928

0
1964
56 964

64 998 991

507 478
4946
199

0

9 891
272
4352

19 660
487 818

2420092
77 331

2 985 241

4836 126
(1 964)

7 819 403
5 834 044

0
13 653 447

51 345 544

0
64 998 991

The accompanying notes form an integral part of these financial statements

MSCI Japan Min TE

EUR

2 673 784 961
2037701 700
627 653 768
2 665 355 468
1471934
4488 678
2468 881

927 859

0
0
927 859

2 672 857 102

20 673 845
669 695
33980

0

1528 783
89 833
51927

2374218
18 299 627

71897 888
14 257 311

104 454 826

319 934 825
(4 716 492)

419 673 159
104 347 545

(3 262 650)
520 758 054

2152 099 048

0
2 672 857 102
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BNP Paribas Easy

Financial statements at 30/06/2026

MSCI Japan SRI MSCI Pacific ex
PAB Japan Min TE
Expressed in EUR EUR
Notes
Statement of net assets
Assets 45 480 029 517 442 289
Securities portfolio at cost price 40 675 444 453 589 863
Unrealised gain/(loss) on securities portfolio 4305721 60 420 101
Securities portfolio at market value 2 44 981 165 514 009 964
Net Unrealised gain on financial insfruments 9,10,11 24 184 0
Cash at banks and time deposits 423 333 1 547 495
Other assets 51 347 1 884 830
Liabilities 8333 208 363
Bank overdrafts 0 0
Net Unrealised loss on financial instruments 9,10,11 0 30511
Other liabilities 8333 177 852
Net asset value 45 471 696 517233 926
Statement of operations and changes in net
assets
Income on investments and assets 2 405 457 10 338 158
Management fees 3 18 430 83 457
Bank interest 258 1 964
Interest on swaps 0 0
Other fees 4 25839 434 325
Taxes 5 1029 21915
Transaction fees 15 3604 114 221
Total expenses 49 160 655 882
Net result from investments 356 297 9682276
Net realised result on:
Investments securities 2 2309515 21 951 968
Financial instruments 9,10,11 67 004 119 994
Net realised result 2732 816 31754238
Movement on net unrealised
gain/(loss) on:
Investments securities 2 2 389 996 16 621 007
Financial instruments 9,10,11 23 896 (39 482)
Change in net assets due to operations 5146 708 48335763
Net subscriptions/(redemptions) (4 053 769) (40 260 351)
Dividends paid 6 (498 383) (968 699)
Increase/(Decrease) in net assets during 594 556 7106 713
the year/period
Net assetfs af the beginning of the 44 877 140 510 127 213
financial year/period
Reevaluation of opening combined NAV 0 0
Net assets at the end of the financial 45 471 696 517 233 926

year/period

The accompanying notes form an integral part of these financial statements

MSCI USA Min TE

EUR

1 595 486 487
1335735999
245 845 249
1581 581 248
0

8935 751
4969 488

10 215 746

0
15342
10 200 404

1585270 741

7 646 153
237939
11371

0

1038 190
18 883
96 048

1402 431
6243 722

54 405 043
623 278

61272 043

131369 168
(20 996)

192 620 215
(457 348 666)

0
(264 728 451)

1 849 999 192

0
1585270 741

MSCI USA SRI PAB

USD

365 203 957
326 488 454
36 777 084
363 265 538
0

1204 000
734 419

1 689 429

600 111
992 286
97 032

363 514 528

1798 543
231 042
23244

0
214218
5332
8479

482 315
1316228

21359 520
@211 677)

22 464 071

5575 666
(1699 323)

26 340 414
(8597 933)

(792 953)
16 949 528

346 565 000

0
363 514 528
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MSCI World ex USA

USD

14 150 757
13 985 047
126 847
14 111 894
0

25875

12 988
1321

0

0

1321

14 149 436

98 504
263
562
0
1572
29

16 582

19 008
79 496

(1220)
(385)
77 891

126 847
0

204 738
13 944 698

0
14 149 436

0
14 149 436

MSCI World ex USA
Min TE

USD

36 878 605
36 067 024
728 237
36 795 261
0

50 714

32 630

2321

0
0
2321

36 876 284

133 956
735

28

0

2939
54

46 840

50 596
83 360

20 836
(2 874)

101 322

728 237
0

829 559
36 046 725

0
36 876 284

0
36 876 284

BNP Paribas Easy

MSCI World 11

USD

66 942 146
61 346 841
296 967

61 643 808
1356431
3911402
30 505

2365

0
0
2 365

66 939 781

49911
5481
1981

0

16 436

302
17

24217
25 694

1256 568
2 828 382

4110 644

296 967
1356431

5764 042
61 175 739

0
66 939 781

0
66 939 781

MSCI World SRI

PAB

USD

1586 516 377
1330423 563
253 567 823
1583 991 386
0

660 395

1 864 596

1762 040

818 878
588016
355 146

1584 754 337

11 537 664
892 588
46 070

0

902 698
25 647
124 349

1991 352
9 546 312

73 881 142
1051989

84 479 443

50 704 987
(914 399)

134270 031
(45 662 541)

(3503 847)
85103 643

1 499 650 694

0
1584 754 337

Quality Europe

EUR

36 803 306
31692 175
3475316
35167491
149 448
966 211
520 156

12 052

0
0
12 052

36 791 254

48 749
57 057
17274
0
38038
349

0

112718
(63 969)

4 547 581
4723 622

9207 234

(1703 461)
(2 823 590)

4680183
(42 405 762)

(38 470)
(37 764 049)

74 555 303

0
36 791 254

The accompanying notes form an integral part of these financial statements

S&P 500 11

USD

4 343 465 082
3753 467 869
9459 548
3762927417
23 595 304
268 189 720
288 752 641

288 663 383

0
0
288 663 383

4 054 801 699

516 042
43 373
76 249

0

166 856

3811
2988

293 277
222765

69 676 580
(61 821 655)

8077 690

11733315
20 720 892

40 531 897
3694 065 201

0
3734597 098

320 204 601

0
4 054 801 699
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BNP Paribas Easy

Financial statements at 30/06/2026

USD Corp Bond SRI .
Fossil Free Value Europe Combined
Expressed in USD EUR EUR
Notes
Statement of net assets
Assets 68 117 826 46 878 599 48 018 721 537
Securities portfolio at cost price 65 778 175 36200 106 43 234 845 064
Unrealised gain/(loss) on securities portfolio (659 371) 7296 110 3635488 197
Securities portfolio at market value 2 65 118 804 43 496 216 46 870 333 261
Net Unrealised gain on financial instruments 9,10,11 0 0 27 510 284
Cash af banks and time deposits 2201019 3371279 488 967 173
Other assefts 798 003 11 104 631910819
Liabilities 122 606 1109 762 721 227 480
Bank overdrafts 0 0 13 259 700
Net Unrealised loss on financial instruments 9,10,11 111 378 1097 003 95 657 961
Other liabilities 11228 12 759 612 309 819
Net asset value 67 995 220 45768 837 47 297 494 057
Statement of operations and changes in net assets
Income on investments and assets 2 1551784 43 890 558 418 133
Management fees 3 27 402 46 563 11519 494
Bank inferest 0 22 506 1237 386
Interest on swaps 0 0 451
Other fees 4 41 101 31042 23792 334
Taxes 5 377 285 832358
Transaction fees 15 0 0 8183 126
Total expenses 68 880 100 396 45 565 149
Net result from investments 1482 904 (56 506) 512 852 984
Net realised result on:
Investments securities 2 66 810 4027 406 816 234 617
Financial instruments 9,10,11 (13 144) 4863 146 (134 601 399)
Net realised result 1536 570 8 834 046 1194 486 202
Movement on net unrealised gain/(loss) on:
Investments securities 2 (1179 008) 1464 997 1 558 894 145
Financial instruments 9,10,11 (177 833) (4406 717) (86333 324)
Change in net assets due to operations 179 729 5892326 2 667 047 023
Net subscriptions/(redemptions) (20 604 847) (10 875 805) 6175933 329
Dividends paid 6 (29 281) (39 475) (188 577 085)
Increase/(Decrease) in net assets during the (20 454 399) (5022 954) 8 654 403 267
year/period
Net assets af the beginning of the financial 88 449 619 50 791 791 38 440 347 714
year/period
Reevaluation of opening combined NAV 0 0 202 743 076
Net assets af the end of the financial 67 995 220 45 768 837 47 297 494 057
year/period

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

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

Alpha Enhanced EUR Corp Bond EUR EUR
31/12/2024 31/12/2025
Net assets 0 86 976 076

Net asset value per share

Share “UCITS ETF - Capitalisation” 0 10.1528
Share “X - Capitalisation” 0 107 497.4123
Alpha Enhanced Europe EUR EUR
31/12/2024 31/12/2025
Net assefs 0 32987251
Net asset value per share
Share “I - Capitalisation” 0 108.4170
Share “I Plus - Capitalisation” 0 108 438.0000
Share “UCITS ETF - Capitalisation” 0 10.8400
Share “X - Capitalisation” 0 108 430.0000
Alpha Enhanced Global High Yield USD USD
31/12/2024 31/12/2025
Net assets 0 63 246 489
Net asset value per share
Share “Classic - Capitalisation” 0 127.6910
Share “IH EUR - Capitalisation” 0 100.3701
Share “Privilege - Capitalisation” 0 130.0290
Share “Privilege H CZK - Capitalisation” 0 1 286.3209
Share “UCITS ETF - Capitalisation” 0 10.3754
Share “X - Capitalisation” 0 132 155.6907
Alpha Enhanced USD Corp Bond USD USD
31/12/2024 31/12/2025
Net assets 0 253 948 549
Net asset value per share
Share “Classic - Capitalisation” 0 109.7881
Share “I - Capitalisation” 0 113.4663
Share “IH EUR - Capitalisation” 0 97.4626
Share “Privilege - Capitalisation” 0 104.0609
Share “Privilege - Distribution” 0 100.0324
Share “UCITS ETF - Capitalisation” 0 10.4099
Share “X - Capitalisation” 0 113.8294
Share “XH EUR - Capitalisation” 0 109 813.4286
Bloomberg Europe Defense EUR EUR
31/12/2024 31/12/2025
Net assets 0 291 884 645
Net asset value per share
Share “Track Classic - Capitalisation” 0 106.0833
Share “Track Classic - Distribution” 0 106.1020
Share “Track I - Capitalisation” 0 106.4800
Share “Track Privilege - Capitalisation” 0 106.4009
Share “Track Privilege - Distribution” 0 106.4700
Share “Track X - Capitalisation” 0 106 474.4563
Share “Track X - Distribution” 0 106 505.0000
Share “UCITS ETF - Capitalisation” 0 10.6431
Share “UCITS ETF - Distribution” 0 10.6431

EUR
30/06/2026

88197 855

10.2966
109 015.3853

EUR
30/06/2026

58 436 957

121.5500
121 599.0000
12.1513
121 582.0000

uUsD
30/06/2026

51 764 889

129.9100
101.5655
132.7580
1 308.2646
10.5919
134 945.9351

USbh
30/06/2026

251 008 563

110.4532
114.4303
97.4357
104.9927
100.8446
10.4989
114.7965
109 780.2403

EUR
30/06/2026

543 227 398

106.9330
106.9860
107.6122
107.4754
107.6040
107 432.0000
107 481.0000
10.7328
10.7328

Number of shares

30/06/2026

291 245.000
781.532

Number of shares

30/06/2026

10.000
0.010
4 808 822.000
0.010

Number of shares

30/06/2026

10.000

118 978.256
10.000
3193.629
570 000.000
235.000

Number of shares

30/06/2026

555.254

162 051.786
683 424.099
11.000

10.170

65 000.000
1010 054.584
315.795

Number of shares

30/06/2026

5642.175
10.000

18.000

12 013.741
10.000

0.010

0.010

49 546 759.000
889 967.000
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BNP Paribas Easy

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

Bloomberg US Treasury

Net assets

Net asset value per share
Share “UCITS ETF - Capitalisation”

Bloomberg US Treasury 1-3Y

Net assets

Net asset value per share
Share “UCITS ETF - Capitalisation”

Bloomberg US Treasury 3-7Y

Net assets

Net asset value per share
Share “UCITS ETF - Capitalisation”

Bloomberg US Treasury 7-10Y

Net assets

Net asset value per share
Share “UCITS ETF - Capitalisation”

Dividend Europe

Net assets

Net asset value per share
Share “UCITS ETF - Capitalisation”

ECPI Circular Economy Leaders

Net assets

Net asset value per share
Share “Track Classic - Capitalisation”
Share “Track I - Capitalisation”
Share “Track Privilege - Capitalisation”
Share “Track X - Capitalisation”
Share “UCITS ETF - Capitalisation”
Share “UCITS ETF USD - Capitalisation”

ECPI Global ESG Blue Economy

Net assets

Net asset value per share
Share “Track Classic - Capitalisation”
Share “Track I - Capitalisation”
Share “Track Privilege - Capitalisation”
Share “Track X - Distribution”
Share “UCITS ETF - Capitalisation”
Share “UCITS ETF USD - Capitalisation”

UsSDh
31/12/2024

0

USD
31/12/2024

0

USD
31/12/2024

0

USD
31/12/2024

0

EUR
31/12/2024

17 238 032

133.8585

EUR
31/12/2024

923 471 854

186.1922
193.4480
193.3450
195 727.5462
19.3497
12.2025

EUR
31/12/2024

236 025 169

157.7305
161.5430
161.5753
144 102.9490
16.1695
11.2017

USDh
31/12/2025

58200 054

10.0090

USD
31/12/2025

58411 158

10.0748

USD
31/12/2025

0

USD
31/12/2025

0

EUR
31/12/2025

37691 831

170.5690

EUR
31/12/2025

478 567 309

194.0178
202.2616
202.1690
205 013.4520
20.2328
14.4716

EUR
31/12/2025

104 361 286

160.4359
0
164.9235
143 799.6992
16.5045
12.9681

USDh
30/06/2026

37487312

10.0374

UsSD
30/06/2026

37 890 666

10.1392

USD
30/06/2026

9958 940

9.9589

USD
30/06/2026

10 585 328

9.8928

EUR
30/06/2026

50 883 400

190.8068

EUR
30/06/2026

373971 077

221.0321
230.8150
230.7183
234 164.2325
23.0899
16.0772

EUR
30/06/2026

101 271 748

179.8521
0
185.2042
158 244.0000
18.5175
14.1638

Number of shares
30/06/2026

3734 768.000

Number of shares
30/06/2026

3737 054.000

Number of shares
30/06/2026

1 000 000.000

Number of shares
30/06/2026

1070 000.000

Number of shares
30/06/2026

266 675.000

Number of shares
30/06/2026

19 161.904

14 150.153
55914.993
31.936

14 914 766.000
121 582.000

Number of shares
30/06/2026

1084.354

0

5970.221
0.010

5318 816.000
119 325.000
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Key figures relating to the last 3 years (Note 7)

ECPI Global ESG Hydrogen Economy EUR EUR EUR Number of shares
31/12/2024 31/12/2025 30/06/2026 30/06/2026
Net assets 40 586 095 17 588 222 20 053 934
Net asset value per share
Share “Track Classic - Capitalisation” 87.5384 114.1790 145.0095 1100.836
Share “Track I - Capitalisation” 89.1890 0 0 0
Share “Track Privilege - Capitalisation” 89.2260 0 0 0
Share “Track X - Capitalisation” 89 579.7581 117 507.5297 0 0
Share “Track X - Distribution” 86 103.0000 0 0 0
Share “UCITS ETF - Capitalisation” 8.9129 11.6715 14.8517 1318 036.000
Share “UCITS ETF USD - Capitalisation” 8.1938 12.1695 15.0748 24 212.000
Energy & Metals Enhanced Roll UsD USD USD Number of shares
31/12/2024 31/12/2025 30/06/2026 30/06/2026
Net assets 329220214 374 245 692 475 841 625
Net asset value per share
Share “UCITS ETF - Capitalisation” 13.0054 16.3555 18.3535 10 484 166.000
Share “UCITS ETF EUR - Capitalisation” 14.8473 16.4628 18.9772 6 778 783.000
Share “UCITS ETF RH EUR - Capitalisation” 10.8600 13.3623 14.8248 8 044 279.000
Equity Premium Income EUR EUR EUR Number of shares
31/12/2024 31/12/2025 30/06/2026 30/06/2026
Net assets 0 0 25236133

Net asset value per share

Share “Classic - Capitalisation” 0 0 99.2980 10.000
Share “Classic - Distribution” 0 0 99.2980 10.000
Share “Privilege - Capitalisation” 0 0 99.3190 10.000
Share “Privilege - Distribution” 0 0 99.3190 10.000
Share “UCITS ETF - Capitalisation” 0 0 9.9339 2 530 000.000
Share “UCITS ETF - Distribution” 0 0 9.9339 10 000.000
ESG Enhanced EMU EUR EUR EUR Number of shares
31/12/2024 31/12/2025 30/06/2026 30/06/2026
Net assets 0 99 337 151 144 730 157
Net asset value per share
Share “Classic - Capitalisation” 0 102.8800 116.3120 10.000
Share “I - Capitalisation” 0 107.3850 121.8290 10.000
Share “I Plus - Capitalisation” 0 107 386.0000 121 831.0000 0.010
Share “Privilege - Capitalisation” 0 103.0520 116.8960 10.000
Share “UCITS ETF - Capitalisation” 0 10.7372 12.1796 11 882 629.000
ESG Enhanced EUR Corp Bond EUR EUR EUR Number of shares
31/12/2024 31/12/2025 30/06/2026 30/06/2026
Net assefs 120 031 147 88501 106 95972 360
Net asset value per share
Share “Privilege - Capitalisation” 105.3970 0 0 0
Share “UCITS ETF - Capitalisation” 10.5335 10.8273 10.9585 8582316.000
Share “UCITS ETF - Distribution” 10.5335 10.4817 10.3659 185 505.000
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Key figures relating to the last 3 years (Note 7)

ESG Enhanced EUR Corp Bond

December 2027 EUR EUR
31/12/2024 31/12/2025
Net assefs 32525012 8677 427
Net asset value per share
Share “Privilege - Capitalisation” 103.0100 106.1410
Share “Privilege - Distribution” 103.0100 104.8320
Share “UCITS ETF - Capitalisation” 10.2989 10.6161
Share “UCITS ETF - Distribution” 10.2989 10.4841

ESG Enhanced EUR Corp Bond

December 2029 EUR EUR
31/12/2024 31/12/2025
Net assets 33850 191 30 942 166
Net asset value per share
Share “Privilege - Capitalisation” 103.5550 0
Share “Privilege - Distribution” 103.5550 0
Share “UCITS ETF - Capitalisation” 10.3562 10.6850
Share “UCITS ETF - Distribution” 10.3563 10.5429

ESG Enhanced EUR Corp Bond

December 2032 EUR EUR
31/12/2024 31/12/2025
Net assets 51 837 685 39930394
Net asset value per share
Share “Privilege - Capitalisation” 103.5120 105.9280
Share “Privilege - Distribution” 103.5120 0
Share “UCITS ETF - Capitalisation” 10.3504 10.5957
Share “UCITS ETF - Distribution” 10.3504 10.4435
ESG Enhanced EUR Government Bond EUR EUR
31/12/2024 31/12/2025
Net assets 80 739 099 167 166 338
Net asset value per share
Share “Privilege - Capitalisation” 102.8741 103.3053
Share “UCITS ETF - Capitalisation” 10.2855 10.3387
Share “UCITS ETF - Distribution” 10.2855 10.0592
ESG Enhanced Europe EUR EUR
31/12/2024 31/12/2025
Net assets 4898313 399 886 373
Net asset value per share
Share “Classic - Capitalisation” 98.0370 114.5750
Share “Privilege - Capitalisation” 98.0800 115.3680
Share “UCITS ETF - Capitalisation” 9.8084 11.5244
Share “X - Capitalisation” 98 091.0000 115 341.4664
ESG Eurozone Biodiversity Leaders PAB EUR EUR
31/12/2024 31/12/2025
Net assets 49 743 886 17 426 236
Net asset value per share
Share “Track Classic - Capitalisation” 118.0091 138.7822
Share “Track I - Capitalisation” 134.4570 158.7407
Share “Track Privilege - Capitalisation” 127.5660 150.6278
Share “Track X - Capitalisation” 135 314.0000 160 135.0000
Share “UCITS ETF - Capitalisation” 13.4372 15.8600

EUR
30/06/2026

0

So oo

EUR
30/06/2026

35705 062

0

0
10.7761
10.4109

EUR
30/06/2026

45 849 076

107.3675
0
10.7423
10.3448

EUR
30/06/2026

173 439 326

104.4162
10.4535
10.0088

EUR
30/06/2026

692 037 860

127.6590
129.0110
12.8822
128 977.0235

EUR
30/06/2026

0

S o oo o

Number of shares
30/06/2026

So oo

Number of shares
30/06/2026

0

0

2 886 279.000
442 061.000

Number of shares
30/06/2026

1 910.000

0

3 830 156.000
434 933.000

Number of shares
30/06/2026

7 360.469
16 365 496.000
159 275.000

Number of shares
30/06/2026

10.000

10.000

51 630 489.000
208.710

Number of shares
30/06/2026

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

EUR Aggregate Bond SRI Fossil Free EUR EUR EUR Number of shares
31/12/2024 31/12/2025 30/06/2026 30/06/2026
Net assets 184 121 785 224 754 389 258 838 738
Net asset value per share
Share “Track I - Capitalisation” 103.2593 104.3503 105.6314 27 914.303
Share “UCITS ETF - Capitalisation” 10.5417 10.6542 10.7843 23 573 868.000
Share “UCITS ETF - Distribution” 10.2298 10.0482 9.9785 166 494.000

EUR Corp Bond SRI Fossil Free Ultrashort

Duration EUR EUR EUR Number of shares
31/12/2024 31/12/2025 30/06/2026 30/06/2026
Net assets 211 089 239 174 672 647 141 069 949
Net asset value per share
Share “Track Privilege - Capitalisation” 105.6898 108.5124 109.6953 2502.053
Share “UCITS ETF - Capitalisation” 10.5657 10.8479 10.9661 11 917 960.000
Share “UCITS ETF - Distribution” 10.1541 10.1204 10.0498 1 005 143.000
EUR Corp Bond SRI PAB EUR EUR EUR Number of shares
31/12/2024 31/12/2025 30/06/2026 30/06/2026
Net assefs 3023 102 836 3190 802 787 2764798 123
Net asset value per share
Share “Track I - Capitalisation” 103.3243 106.1991 107.8141 3265 903.290
Share “Track I Plus - Capitalisation” 0 0 101 407.6042 1454.920
Share “Track Privilege - Capitalisation” 103.0461 105.9026 107.5077 734 785.748
Share “Track Privilege - Distribution” 89.2915 88.8194 87.9234 241 059.818
Share “Track X - Capitalisation” 103 402.2517 106 289.5311 107 749.8965 1 087.258
Share “Track X - Distribution” 90 878.2122 90 416.7410 89 383.5422 7 225.860
Share “UCITS ETF - Capitalisation” 10.3011 10.5866 10.7310 117 050 314.000
Share “UCITS ETF - Distribution” 9.4695 9.4170 9.3124 15 663 526.000
EUR Corp Bond SRI PAB 1-3Y EUR EUR EUR Number of shares
31/12/2024 31/12/2025 30/06/2026 30/06/2026
Net assets 2238568 306 2347172759 2516991078
Net asset value per share
Share “Track I - Capitalisation” 103.5717 106.7348 107.7117 1036 294.677
Share “Track Privilege - Capitalisation” 108.9083 112.2231 113.2447 868 469.318
Share “Track Privilege - Distribution” 97.3934 97.4400 96.3705 68 752.333
Share “Track X - Capitalisation” 103 933.7469 107 135.8018 108 003.1370 84.196
Share “Track X - Distribution” 97 747.0751 97 828.3348 96 660.0083 109.397
Share “UCITS ETF - Capitalisation” 0 10.2195 10.3012 2 651 682.000
Share “UCITS ETF - Distribution” 9.7500 9.7519 9.6385 233793 935.000
EUR Corp Bond SRI PAB 3-5Y EUR EUR EUR Number of shares
31/12/2024 31/12/2025 30/06/2026 30/06/2026
Net assets 2 064 623 375 2 354 544 946 2492 524 504
Net asset value per share
Share “Track Classic - Capitalisation” 104.0790 0 0 0
Share “Track I - Capitalisation” 99.6456 103.1310 104.3079 965 332.573
Share “Track Privilege - Capitalisation” 99.7820 103.2518 104.4250 33 367.745
Share “Track Privilege - Distribution” 93.0087 93.2569 92.0399 194 507.278
Share “Track X - Capitalisation” 100 117.5230 103 629.9870 104 692.5701 33.637
Share “Track X - Distribution” 93 336.0491 93 608.1702 92 286.1391 7 028.965
Share “UCITS ETF - Capitalisation” 11.2540 11.6465 11.7647 3376 658.000
Share “UCITS ETF - Distribution” 9.3063 9.3354 9.1978 182 492 716.000
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Key figures relating to the last 3 years (Note 7)

EUR Corp Bond SRI PAB 7-10Y EUR EUR EUR Number of shares
31/12/2024 31/12/2025 30/06/2026 30/06/2026
Net assets 32954 758 23 380 468 38050 702
Net asset value per share
Share “Track Privilege - Capitalisation” 104.2200 0 0 0
Share “Track Privilege - Distribution” 104.2200 0 0 0
Share “UCITS ETF - Capitalisation” 10.4188 10.6393 10.8366 3408 327.000
Share “UCITS ETF - Distribution” 10.4188 10.4063 10.3246 108 082.000
EUR High Yield SRI Fossil Free EUR EUR EUR Number of shares
31/12/2024 31/12/2025 30/06/2026 30/06/2026
Net assets 424 355 345 415378 432 528 427 956
Net asset value per share
Share “Track Classic - Capitalisation” 103.7195 0 0 0
Share “Track I - Capitalisation” 106.6909 111.8214 113.1471 384 082.082
Share “Track I - Distribution” 96.5520 96.5097 93.9289 39 581.335
Share “Track Privilege - Capitalisation” 106.5938 111.7199 113.0447 466.035
Share “Track Privilege - Distribution” 93.6600 0 0 0
Share “Track X - Capitalisation” 107 228.0214 112 519.3841 113 921.1928 245.010
Share “Track X - Distribution” 94 057.0000 0 0 0
Share “UCITS ETF - Capitalisation” 10.6644 11.1772 11.3097 38 906 768.000
Share “UCITS ETF - Distribution” 9.3562 9.3479 9.0947 1 458 368.000
EUR Overnight EUR EUR EUR Number of shares
31/12/2024 31/12/2025 30/06/2026 30/06/2026
Net assets 0 1219663 614 1683072 771
Net asset value per share
Share “Track E - Capitalisation” 0 100.5270 101.6856 3383 094.593
Share “Track I - Capitalisation” 0 101.3009 102.4855 921 432.516
Share “Track I Plus - Capitalisation” 0 101 291.5665 102 484.0154 5861.278
Share “Track Privilege - Capitalisation” 0 100.5460 101.7441 1 685.124
Share “UCITS ETF - Capitalisation” 0 10.1294 10.2485 62362 215.000
Share “UCITS ETF - Distribution” 0 10.0650 10.1833 456 333.000
EUR Overnight PEA EUR EUR EUR Number of shares
31/12/2024 31/12/2025 30/06/2026 30/06/2026
Net assets 0 0 51343 686
Net asset value per share
Share “Track I - Capitalisation” 0 0 100.5585 90 010.000
Share “Track Privilege - Capitalisation” 0 0 100.5650 10.000
Share “UCITS ETF - Capitalisation” 0 0 10.0572 4205 100.000
European Equity Buffer June EUR EUR EUR Number of shares
31/12/2024 31/12/2025 30/06/2026 30/06/2026
Net assets 0 0 30 101 873
Net asset value per share
Share “Classic - Capitalisation” 0 0 100.2540 10.000
Share “Classic - Distribution” 0 0 100.2540 10.000
Share “I - Capitalisation” 0 0 100.3340 10.000
Share “Privilege - Capitalisation” 0 0 100.3140 10.000
Share “Privilege - Distribution” 0 0 100.3140 10.000
Share “UCITS ETF - Capitalisation” 0 0 10.0323 2990 000.000
Share “UCITS ETF - Distribution” 0 0 10.0323 10 000.000
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FTSE EPRA Nareit Developed Europe
Green CTB

Net assets

Net asset value per share
Share “Track I - Capitalisation”
Share “Track Privilege - Capitalisation”
Share “Track X - Capitalisation”
Share “Track X - Distribution”
Share “UCITS ETF - Capitalisation”
Share “UCITS ETF QD - Distribution”

FTSE EPRA/NAREIT Eurozone Capped

Net assets

Net asset value per share
Share “UCITS ETF - Capitalisation”
Share “UCITS ETF QD - Distribution”

Global Aggregate Bond SRI Fossil Free

Net assets

Net asset value per share
Share “UCITS ETF - Capitalisation”
Share “UCITS ETF EUR - Capitalisation”

Global Corp Bond

Net assets

Net asset value per share
Share “I - Capitalisation”
Share “I Plus - Capitalisation”
Share “I Plus - Distribution”
Share “Privilege - Capitalisation”
Share “S H EUR - Capitalisation”

Global Equity Long/Short

Net assets

Net asset value per share
Share “Classic - Capitalisation”
Share “J - Capitalisation”
Share “S - Capitalisation”
Share “UCITS ETF - Capitalisation”
Share “UCITS ETF RH USD - Capitalisation”

Growth Europe

Net assets

Net asset value per share
Share “Track Classic - Capitalisation”
Share “Track Privilege - Capitalisation”
Share “UCITS ETF - Capitalisation”

EUR
31/12/2024

105 061 634

66.0195
66.1200
67 007.0000
55911.0000
6.6032
0

EUR
31/12/2024

204 825 887

8.1703
6.4389

USD
31/12/2024

0

USD
31/12/2024

512 638 335

98.7470
98 747.0000
98 747.0000

98.7470
99 091.1066

EUR
31/12/2024

0

S oo oo

EUR
31/12/2024

59 244 002

104.4306
106.8894
10.7038

EUR
31/12/2025

108 209 634

67.8424
0
69 083.0000
0
6.7862
7.0246

EUR
31/12/2025

212 634 526

8.9836
6.7569

USD
31/12/2025

57941 472

9.9796
10.0334

USD
31/12/2025

710 683 734

108.8930
108 895.0000
108 437.0000

108.8610
103 780.1197

EUR
31/12/2025

0

SooOoO

EUR
31/12/2025

58 121 469

104.9511
107.8525
10.8002

EUR
30/06/2026

93269 877

68.1797
0
69 539.0000
0
6.8203
6.9253

EUR
30/06/2026

193 346 946

9.2035
6.7693

USD
30/06/2026

60 709 612

9.9430
10.2690

UsSD
30/06/2026

807 364 448

108.9500
108 952.0000
104 617.0000

108.9030
104 009.8691

EUR
30/06/2026

20123973

102.1690
99 581.0000
99 581.0000

10.2223
9.7453

EUR
30/06/2026

22752723

113.9515
117.3336
11.7496

Number of shares

30/06/2026

131 983.456
0

0.010

0

9 015 760.000
3289 491.000

Number of shares

30/06/2026

5539 963.000
21030 381.000

Number of shares

30/06/2026

5953 090.000
129 283.000

Number of shares

30/06/2026

10.000
0.010
0.010

10.000

6789.418

Number of shares

30/06/2026

10.000

0.010

0.010

1 960 000.000
10 000.000

Number of shares

30/06/2026

1 890.000
1 500.000
1 903 158.000
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JPM Global Government Bond IG EUR EUR EUR Number of shares
31/12/2024 31/12/2025 30/06/2026 30/06/2026
Net assets 0 0 30 626 802
Net asset value per share
Share “UCITS ETF - Capitalisation” 0 0 10.2089 3 000 000.000
JPM Screened EMBI Global Diversified
Composite USD USD USD Number of shares
31/12/2024 31/12/2025 30/06/2026 30/06/2026
Net assefs 1 040 700 067 1489 664 116 1296 230 236
Net asset value per share
Share “Track Classic - Capitalisation” 142.3385 160.2054 163.8515 13.000
Share “Track Classic EUR - Capitalisation” 137.4829 136.4455 143.3408 1 780.740
Share “Track I - Capitalisation” 150 934.2162 170 592.7334 174 815.2585 1033.557
Share “Track I Plus - Capitalisation” 99 502.0000 112 417.0000 115 246.0000 0.010
Share “Track I Plus H EUR - Capitalisation” 99 249.8503 109 973.7750 111 667.6813 1.000
Share “Track I Plus H GBP - Distribution” 99 698.3785 105 107.5362 101 985.4880 1.000
Share “Track IH CHF - Capitalisation” 83.1670 89.9550 90.1530 1273.864
Share “Track IH CHF - Distribution” 90.8600 0 0 0
Share “Track IH EUR - Capitalisation” 114 026.5930 126 183.0971 128 018.9348 2287317
Share “Track IH EUR - Distribution” 75.1617 79.1659 77.7625 493 571.778
Share “Track IH EUR MD - Distribution” 98.1739 103.9294 102.6817 357 964.744
Share “Track IH GBP - Distribution” 107.1800 113.5700 110.2300 316 590.222
Share “Track Privilege - Capitalisation” 134.3362 151.8195 155.5702 826.000
Share “Track Privilege - Distribution” 76.4030 0 0 0
Share “Track Privilege EUR - Capitalisation” 129.7284 129.2655 136.0675 2 550.545
Share “Track Privilege H EUR - Capitalisation” 102.8557 113.7895 115.4588 42 272.125
Share “Track X - Capitalisation” 153 686.6338 173 808.5824 178 163.8412 112.919
Share “Track X - Distribution” 75 397.0000 0 0 0
Share “UCITS ETF - Capitalisation” 9.4677 10.6944 10.9558 19 482 416.000
Share “UCITS ETF H AUD - Capitalisation” 9.9598 11.1897 11.4397 28 000.000
Share “UCITS ETF H CHF - Capitalisation” 10.0204 10.8309 10.8501 121 187.000
Share “UCITS ETF H EUR - Capitalisation” 8.7305 9.6544 9.7928 36 241 994.000
Share “UCITS ETF H GBP - Capitalisation” 10.1584 11.4528 11.7177 35 589.000
JPM Screened Green Social & Sustainability
IG EUR Bond EUR EUR EUR Number of shares
31/12/2024 31/12/2025 30/06/2026 30/06/2026
Net assefs 277392 657 266 612 601 245589 921
Net asset value per share
Share “Track I - Capitalisation” 81.9434 82.1761 83.2880 10.000
Share “Track Privilege - Capitalisation” 81.9108 82.1515 83.2114 224 065.757
Share “Track X - Capitalisation” 82 178.7132 82 519.2459 83 633.6885 1 133.400
Share “Track X - Distribution” 79 077.0000 0 0 0
Share “UCITS ETF - Capitalisation” 8.1879 8.2119 8.3179 12 982 862.000
Share “UCITS ETF - Distribution” 7.8732 7.6669 7.6442 3161 107.000
JPM Tilted EMU Government Bond IG EUR EUR EUR Number of shares
31/12/2024 31/12/2025 30/06/2026 30/06/2026
Net assets 2369 603 589 3053 546 681 3546 899 125
Net asset value per share
Share “Track Classic - Capitalisation” 128.9500 0 102.0700 1.000
Share “Track I - Capitalisation” 131 572.1745 132 136.0224 133 613.2511 3825.202
Share “Track Privilege - Capitalisation” 121.1122 121.6190 122.9726 622 881.214
Share “Track Privilege - Distribution” 88.2717 86.2787 85.5780 13201.281
Share “Track X - Capitalisation” 107 780.7421 108 252.5870 109 468.3899 2 060.309
Share “UCITS ETF - Capitalisation” 9.4421 9.4816 9.5872 285020 601.000
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JPM Tilted EMU Government Bond IG 0-1Y

Net assets

Net asset value per share
Share “UCITS ETF - Capitalisation”

JPM Tilted EMU Government Bond IG 1-3Y

Net assets

Net asset value per share
Share “Track I - Capitalisation”
Share “Track Privilege - Capitalisation”
Share “UCITS ETF - Capitalisation”
Share “UCITS ETF - Distribution”

JPM Tilted EMU Government Bond IG 1-10Y

Net assets

Net asset value per share
Share “Track Privilege Plus - Distribution”
Share “UCITS ETF - Capitalisation”

JPM Tilted EMU Government Bond IG 3-5Y

Net assets

Net asset value per share
Share “Track I - Capitalisation”
Share “Track Privilege - Capitalisation”
Share “Track Privilege - Distribution”
Share “Track X - Capitalisation”
Share “Track X - Distribution”
Share “UCITS ETF - Capitalisation”

JPM Tilted EMU Government Bond IG 5-7Y

Net assets

Net asset value per share
Share “Track Classic - Capitalisation”
Share “Track I - Capitalisation”
Share “Track Privilege - Capitalisation”
Share “UCITS ETF - Capitalisation”

JPM Tilted EMU Government Bond IG 7-10Y

Net assets

Net asset value per share
Share “Track Classic - Capitalisation”
Share “Track I - Capitalisation”
Share “Track Privilege - Capitalisation”
Share “UCITS ETF - Capitalisation”

EUR
31/12/2024

0

EUR
31/12/2024

444 490 887

0

0
10.5575
10.2785

EUR
31/12/2024

0

EUR
31/12/2024

2556 361 429

95.6645
106.0109
88.1933
95928.4114
88299.1473
9.5814

EUR
31/12/2024

0

S o oo

EUR
31/12/2024

0

(= eNeNe]

EUR
31/12/2025

0

EUR
31/12/2025

482 289 154

100.1310
100.1280
10.7899
10.2731

EUR
31/12/2025

426 723 102

99.3673
10.0486

EUR
31/12/2025

3292178 867

97.9037
108.4922
88.1173
98 193.3927
88 237.6457
9.8057

EUR
31/12/2025

55805036

100.5290

100.9330

100.9230
10.0884

EUR
31/12/2025

30084 213

100.1310

100.2840

100.2830
10.0271

EUR
30/06/2026

30690 063

10.0623

EUR
30/06/2026

776 033 001

100.5782

100.5720
10.8355
10.1556

EUR
30/06/2026

525327320

98.4629
10.1327

EUR
30/06/2026

4074 363 600

98.4457
109.0929
87.0622
98 746.2304
87 188.6860
9.8600

EUR
30/06/2026

32723 300

101.2260

101.9500

101.9121
10.1892

EUR
30/06/2026

13 175 527

101.2050

101.6710

101.6670
10.1661

Number of shares
30/06/2026

3050 000.000

Number of shares
30/06/2026

41 099.497
10.000

70 208 211.000
1098 848.000

Number of shares
30/06/2026

4946 732.384
3775 697.000

Number of shares
30/06/2026

6471 300.878
2423 289.884
819 210.050
70.206
5977.676

261 003 788.000

Number of shares
30/06/2026

10.000

10.000
204.922

3209 327.000

Number of shares
30/06/2026

10.000
10.000
10.000
1295 728.000
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JPM Tilted EMU Government Bond IG 10Y+ EUR EUR EUR Number of shares
31/12/2024 31/12/2025 30/06/2026 30/06/2026
Net assefs 66 908 395 33459 531 43 561 846
Net asset value per share
Share “Track Privilege - Capitalisation” 104.1040 0 0 0
Share “Track Privilege - Distribution” 104.1040 0 0 0
Share “UCITS ETF - Capitalisation” 10.4048 9.9851 10.1947 3603 562.000
Share “UCITS ETF - Distribution” 10.4047 9.7611 9.7208 702 068.000
Low Carbon 100 Europe PAB EUR EUR EUR Number of shares
31/12/2024 31/12/2025 30/06/2026 30/06/2026
Net assefs 1347931210 485 096 818 462 105 724
Net asset value per share
Share “Track I - Capitalisation” 0 105.7700 115.4607 13 752.463
Share “UCITS ETF - Capitalisation” 250.3633 273.6587 298.0642 1519 000.000
Share “UCITS ETF - Distribution” 10.7157 11.3591 12.0515 436 680.000
Share “UCITS ETF SD - Distribution” 1298.0154 1376.1237 1 478.4381 1 688.000
Low Carbon 300 World PAB EUR EUR EUR Number of shares
31/12/2024 31/12/2025 30/06/2026 30/06/2026
Net assets 56 821 154 100011 170 163 158 354
Net asset value per share
Share “Track Classic - Capitalisation” 168.8418 173.4844 202.0899 3191.721
Share “Track I - Capitalisation” 171.8227 177.2370 206.8606 73 462.988
Share “Track Privilege - Capitalisation” 171.6372 177.0619 206.6662 17 794.099
Share “Track X - Distribution” 166 235.0000 167 655.0000 192 116.0000 0.010
Share “UCITS ETF - Capitalisation” 17.1894 17.7327 20.6975 6939 832.000
Low Vol Europe EUR EUR EUR Number of shares
31/12/2024 31/12/2025 30/06/2026 30/06/2026
Net assefs 57511276 61998 705 65800014
Net asset value per share
Share “UCITS ETF - Capitalisation” 181.4866 202.8185 222.2073 291 009.000
Share “UCITS ETF - Distribution” 147.1334 159.3946 170.0905 6 677.000
MANAGED FUTURES EUR EUR EUR Number of shares
31/12/2024 31/12/2025 30/06/2026 30/06/2026
Net assets 0 0 9865112
Net asset value per share
Share “Classic - Capitalisation” 0 0 97.5770 10.000
Share “Classic - Distribution” 0 0 97.5770 10.000
Share “Privilege - Distribution” 0 0 97.6440 10.000
Share “UCITS ETF - Capitalisation” 0 0 9.7645 1010 000.000
Markit iBoxx Global Corp Liquid 150 Capped
(USD Hedged) USD USD USD Number of shares
31/12/2024 31/12/2025 30/06/2026 30/06/2026
Net assets 179 966 735 239 559 473 0
Net asset value per share
Share “Track Classic - Capitalisation” 124.7800 133.0000 0 0
Share “Track I Plus RH NOK - Capitalisation” 118 617.3800 126 494.2900 0 0
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MSCI ACWI USD USD USD Number of shares
31/12/2024 31/12/2025 30/06/2026 30/06/2026
Net assets 0 9973 659 241 320 307

Net asset value per share

Share “Track Classic - Capitalisation” 0 100.6830 111.7070 10.000
Share “Track Classic EUR - Capitalisation” 0 0 110.0219 10.000
Share “Track I - Capitalisation” 0 0 109.7644 1051 068.370
Share “Track I EUR - Capitalisation” 0 0 111.8910 10.000
Share “Track Privilege - Capitalisation” 0 100.7110 112.1120 10.000
Share “UCITS ETF - Capitalisation” 0 10.0724 11.2090 6 019 664.000
Share “UCITS ETF EUR - Capitalisation” 0 0 11.1910 4569 971.000
MSCI China Min TE LIS usbh UsSh Number of shares
31/12/2024 31/12/2025 30/06/2026 30/06/2026
Net assets 115244 624 108 541 875 135413 907
Net asset value per share
Share “Track Classic EUR - Capitalisation” 63.5703 72.8394 63.4331 4159.753
Share “Track I Plus EUR - Capitalisation” 65 640.7533 0 0 0
Share “Track Privilege EUR - Capitalisation” 65.3404 0 0 0
Share “Track X - Capitalisation” 57 230.0000 74 854.0000 63 652.0000 0.010
Share “Track X - Distribution” 52 943.0000 0 0 0
Share “UCITS ETF - Capitalisation” 5.6764 7.4100 6.2961 1 929 410.000
Share “UCITS ETF EUR - Capitalisation” 6.5010 7.4823 6.5307 16 468 609.000
MSCI Emerging USD USsD UsD Number of shares
31/12/2024 31/12/2025 30/06/2026 30/06/2026
Net assets 0 0 72156 917
Net asset value per share
Share “Track Classic EUR - Capitalisation” 0 0 112.7027 10.000
Share “Track Privilege - Capitalisation” 0 0 117.4860 10.000
Share “UCITS ETF - Capitalisation” 0 0 11.7453 5904 000.000
Share “UCITS ETF EUR - Capitalisation” 0 0 12.0485 204 000.000
MSCI Emerging ex China UsD UsD UsD Number of shares
31/12/2024 31/12/2025 30/06/2026 30/06/2026
Net assets 0 0 77177230
Net asset value per share
Share “UCITS ETF - Capitalisation” 0 0 13.0457 5 841 852.000
Share “UCITS ETF EUR - Capitalisation” 0 0 13.3823 63 150.000
MSCI Emerging Min TE UsSD UsSDh USD Number of shares
31/12/2024 31/12/2025 30/06/2026 30/06/2026
Net assets 963 520 128 2752705377 3933280302
Net asset value per share
Share “Track Classic - Capitalisation” 102.7477 136.5134 169.2939 7.308
Share “Track Classic EUR - Capitalisation” 99.1816 116.2174 147.8709 4362.920
Share “Track Classic RH EUR - Capitalisation” 0 104.7496 127.6442 1561 026.784
Share “Track I - Capitalisation” 125.1059 0 0 0
Share “Track Privilege - Capitalisation” 137.7667 183.9202 228.3142 155 288.276
Share “Track Privilege EUR - Capitalisation” 133.0308 156.5861 199.6783 16 129.263
Share “Track Privilege GBP - Capitalisation” 192.7500 0 0 0
Share “Track X - Capitalisation” 119 086.0649 159 167.5373 197 359.5419 515.569
Share “Track X - Distribution” 109 619.0621 142 802.3653 174 074.1759 8145478
Share “Track X EUR - Capitalisation” 115 002.7853 135 524.4046 172 621.8872 384.283
Share “UCITS ETF EUR - Capitalisation” 11.5604 13.6073 17.3216 104 530 005.000
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MSCI Emerging SRI PAB

Net assets

Net asset value per share
Share “Track Classic - Capitalisation”
Share “Track Classic EUR - Capitalisation”
Share “Track I EUR - Capitalisation”
Share “Track I Plus EUR - Capitalisation”
Share “Track Privilege - Capitalisation”
Share “Track Privilege EUR - Capitalisation”
Share “Track X - Capitalisation”
Share “Track X - Distribution”
Share “Track X EUR - Capitalisation”
Share “UCITS ETF - Capitalisation”
Share “UCITS ETF EUR - Capitalisation”
Share “UCITS ETF EUR - Distribution”

MSCI EMU

Net assets

Net asset value per share
Share “UCITS ETF - Capitalisation”

MSCI EMU Min TE

Net assets

Net asset value per share
Share “Track Classic - Capitalisation”
Share “Track I - Capitalisation”
Share “Track Privilege - Capitalisation”
Share “Track X - Capitalisation”
Share “Track X - Distribution”
Share “UCITS ETF - Capitalisation”

MSCI EMU SRI PAB

Net assets

Net asset value per share
Share “Track Classic - Capitalisation”
Share “Track I - Capitalisation”
Share “Track I Plus - Capitalisation”
Share “Track Privilege - Capitalisation”
Share “Track X - Capitalisation”
Share “UCITS ETF - Capitalisation”

MSCI Europe

Net assets

Net asset value per share
Share “UCITS ETF - Capitalisation”

UsSDh
31/12/2024

302 416 003

145.4164
96.3254
104.1140
147 649.4447
148.8029
143.6601
119 597.2794
93 039.0000
115 497.5874
137.5304
13.4369
103.7905

EUR
31/12/2024

0

EUR
31/12/2024

793 373 430

125.7304
162.3840
276.8636
250 732.5549
126 371.0000
14.8400

EUR
31/12/2024

216 894 973

141.9473
146.1140
172 592.9637
146.1968
147 337.3087
14.6265

EUR
31/12/2024

0

USDh
31/12/2025

307 430 541

181.3780
105.9625
0
0
186.3415
158.6169
150 025.5817
0
0
172.2253
14.8359
111.2369

EUR
31/12/2025

0

EUR
31/12/2025

1651084 324

154.7994
0
342.7750
310466.1359
0
18.3729

EUR
31/12/2025

203 980 332

162.5180
167.7955
198 534.7094
168.0535
169 474.0000
16.8132

EUR
31/12/2025

53500 586

10.3684

USDh
30/06/2026

266 701 886

211.5174
126.9365
0
0
217.7376
190.3921
175 188.6208
0
0
200.9446
17.7814
130.5030

EUR
30/06/2026

43 415 356

10.8470

EUR
30/06/2026

1983616619

173.9908
0
386.3250
349 943.7701
0
20.7072

EUR
30/06/2026

227320 499

184.0558
190.4025
225370.3804
190.7028
192 386.0000
19.0792

EUR
30/06/2026

111 152 397

11.5066

Number of shares

30/06/2026

336.779

10 714.104
0

0

1 829.306

7 736.557
360.394

0

0

114 475.000
7 332 827.000
186 192.000

Number of shares

30/06/2026

4002 507.000

Number of shares

30/06/2026

2 338 885.508
0

371 744.218
333.526

0

63 569 427.000

Number of shares

30/06/2026

11 972.946
186.000
329.869

8452.192
0.010
7 816 109.000

Number of shares

30/06/2026

9 659 844.000
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MSCI Europe Min TE

Net assets

Net asset value per share

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

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

Share “UCITS ETF - Capitalisation”

MSCI Europe Small Caps SRI PAB

Net assets

Net asset value per share

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

MSCI Europe SRI PAB

Net assets

Net asset value per share

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

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

Share “Track X - Distribution”

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

MSCI Japan

Net assets

Net asset value per share

Share “UCITS ETF - Capitalisation”

MSCI Japan Min TE

Net assets

Net asset value per share

Share “Track Classic - Capitalisation”

Share “Track Classic H EUR - Capitalisation”

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

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

Share “Track X - Capitalisation”

Share “Track X - Distribution”

Share “UCITS ETF - Capitalisation”
Share “UCITS ETF GBP - Capitalisation”

Share “UCITS ETF H EUR - Capitalisation”

Share “UCITS ETF USD - Capitalisation”

EUR
31/12/2024

1068 925 567

222.3366
161.3625
0
250.8947
133.0006
258 792.4692
15.5866

EUR
31/12/2024

265015179

99.0230
144 763.0000
271.3591
280.8249

EUR
31/12/2024

344 531 445

154.5631
168.4094
164 522.0000
169.4958
171 401.8516
128 516.4863
32.5244
28.4432

EUR
31/12/2024

0

EUR
31/12/2024

1615034 466

190.5788
200.2337
153.8453
1 714.0545
156.3911
226.5809
12 338.0000
226 457.7936
133 636.2340
15.5647
0
19.3791
10.6231

EUR
31/12/2025

3420961 459

262.2634
191.3700
0
297.5859
152.7331
307 010.1843
18.4873

EUR
31/12/2025

185304 774

107.9932
158 729.0000
297.4226
307.6439

EUR
31/12/2025

231 366 446

170.8591
187.0019
0

188.2081
190 860.0000
138 290.4389

36.1151

30.5668

EUR
31/12/2025

51345 544

10.1664

EUR
31/12/2025

2152099 048

206.3693
248.9822
167.4941
1 866.3128
166.3056
283.2333
15 189.0000
246 622.6297
142 132.5692
16.9473
11.0727
24.2242
13.1188

EUR
30/06/2026

3956 989 595

289.8693
212.0806
100.9815
329.8027
164.9655
340 286.3593
20.4887

EUR
30/06/2026

277 182 226

113.8973
167 816.0000
314.3097
325.0306

EUR
30/06/2026

220 826 265

190.8498
209.3470
0

210.6973
213 620.0000
150 806.0772

40.3626

33.3095

EUR
30/06/2026

64 998 991

12.0903

EUR
30/06/2026

2672857102

2453717
300.1201
199.6829
2225.0797
195.0070
342.5925
18 274.0000
294 032.4400
166 664.1344
20.2031
13.0223
29.2691
15.2244

Number of shares

30/06/2026

42 934.715

126 549.296
100.000

235 420.701
1076 627.104
839.269

164 815 376.000

Number of shares

30/06/2026

65 408.969
0.010

4 837.891
825 184.000

Number of shares

30/06/2026

5807.794

84 729.814

0

3259.054
0.001

45.496

2171 097.000
3206 323.000

Number of shares

30/06/2026

5376 107.000

Number of shares

30/06/2026

110 882.405
866 705.215
129 904.127
14 381.950
5739.256

127 417.848
323 979.607
184.913

1 338.440

87 190 374.000
4 690 840.000
4799 005.000
46 748.000
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Key figures relating to the last 3 years (Note 7)

MSCI Japan SRI PAB

Net assets

Net asset value per share

Share “Track Classic - Capitalisation”

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

Share “Track Privilege - Capitalisation”

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

Share “Track X - Distribution”

Share “UCITS ETF - Capitalisation”

Share “UCITS ETF - Distribution”

MSCI Pacific ex Japan Min TE

Net assets

Net asset value per share

Share “Track Classic - Capitalisation”

Share “Track I - Capitalisation”

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

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

Share “UCITS ETF - Capitalisation”

MSCI USA Min TE

Net assets

Net asset value per share

Share “Track Classic - Capitalisation”

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

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

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

Share “UCITS ETF - Capitalisation”

Share “UCITS ETF H EUR - Capitalisation”

EUR
31/12/2024

104 355923

112.9155
157.9371
117 061.6674
125.4451
162.5413
126 797.6812
111 876.0000
25.8703
21.9601

EUR
31/12/2024

479 040 653

280.8338
151.8160
2 486.8366
138.5411
219.9300
322 008.7713
14.3346

EUR
31/12/2024

715752 780

501.7280
136.5358
243.2853
4476.8021
292.1800
394.6000
249.6843
4 635.2569
592 212.7746
259135
0

EUR
31/12/2025

44 877 140

113.8264

0

0
127.0501
189.9400

128 574.9137

0
26.2014
21.8006

EUR
31/12/2025

510127213

295.6927
160.7097
2632.7734
140.7688
245.7600
340 976.1283
15.1758

EUR
31/12/2025

1849999 192

512.5742
1553514
249.8883
4 598.8254
0
0
285.3195
5 400.5404
608 470.6525
26.6198
0

EUR
30/06/2026

45 471 696

127.5519

0

0
142.6901
216.9701

144 485.4928

0
29.4263
23.8710

EUR
30/06/2026

517233 926

321.0567
174.9622
2 866.3982
148.8488
263.9100
371 419.5747
16.5291

EUR
30/06/2026

1585270 741

576.2493
167.9725
281.6818
5184.2032
0
0
308.9910
5926.4958
685 784.3330
29.9993
10.2002

Number of shares

30/06/2026

190.496

0

0

592.117
51.814
111.423

0

219 710.000
954 605.000

Number of shares

30/06/2026

28.031
7179.181

46 015.306
215 502.741
254 245.300
26.970

15976 847.000

Number of shares

30/06/2026

301.027

14 127.000
52 555.146
1319.451
0

0

300.000
64970.311
224.453
35673 315.000
10 000.000
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Key figures relating to the last 3 years (Note 7)

MSCI USA SRI PAB USD USD USD Number of shares
31/12/2024 31/12/2025 30/06/2026 30/06/2026
Net assets 1135 637 467 346 565 000 363 514 528
Net asset value per share
Share “Track Classic - Capitalisation” 289.3267 301.3851 326.0213 35.037
Share “Track Classic - Distribution” 246.3768 252.7870 270.3713 1 767.000
Share “Track Classic EUR - Capitalisation” 279.3938 256.5833 285.1107 33 312.300
Share “Track Classic H EUR - Capitalisation” 162.3963 165.3242 176.4977 14 734.994
Share “Track I EUR - Capitalisation” 109.9150 0 0 0
Share “Track I Plus - Capitalisation” 195 683.3410 204 883.1897 222 195.7617 3.013
Share “Track I Plus EUR - Capitalisation” 204 484.7900 0 0 0
Share “Track Privilege - Capitalisation” 298.5848 312.4013 338.6728 5025.626
Share “Track Privilege - Distribution” 114.2630 0 0 0
Share “Track Privilege EUR - Capitalisation” 288.2442 265.9018 296.1169 12 552.954
Share “Track Privilege H EUR - Capitalisation” 178.9700 183.2900 196.0300 213 608.230
Share “Track X - Capitalisation” 303 054.9976 317 461.3564 3443719011 45.622
Share “Track X - Distribution” 183 650.0000 0 0 0
Share “UCITS ETF - Capitalisation” 21.3503 22.3382 24.2167 4673 059.000
Share “UCITS ETF EUR - Capitalisation” 23.1459 21.3519 23.7781 3419 578.000
Share “UCITS ETF EUR - Distribution” 21.7598 19.7383 21.7342 2932 071.000
MSCI World ex USA USD USDh USDh Number of shares
31/12/2024 31/12/2025 30/06/2026 30/06/2026
Net assets 0 0 14 149 436
Net asset value per share
Share “Track Classic EUR - Capitalisation” 0 0 103.9587 10.000
Share “Track Privilege - Capitalisation” 0 0 101.6990 10.000
Share “UCITS ETF - Capitalisation” 0 0 10.1678 1200 000.000
Share “UCITS ETF EUR - Capitalisation” 0 0 10.5038 162 038.000
MSCI World ex USA Min TE USD USDh USD Number of shares
31/12/2024 31/12/2025 30/06/2026 30/06/2026
Net assets 0 0 36 876 284
Net asset value per share
Share “Track Classic EUR - Capitalisation” 0 0 105.0494 10.000
Share “Track Privilege EUR - Capitalisation” 0 0 105.1316 10.000
Share “UCITS ETF - Capitalisation” 0 0 10.2424 3 600 000.000
Share “UCITS ETF EUR - Capitalisation” 0 0 10.5139 100.000
MSCI World 11 USDh UsSh USDh Number of shares
31/12/2024 31/12/2025 30/06/2026 30/06/2026
Net assets 0 0 66 939 781
Net asset value per share
Share “Track Classic - Distribution” 0 0 109.3120 10.000
Share “Track Classic EUR - Capitalisation” 0 0 110.0035 10.000
Share “Track Privilege - Capitalisation” 0 0 109.6060 10.000
Share “UCITS ETF - Capitalisation” 0 0 10.9589 5911261.000
Share “UCITS ETF - Distribution” 0 0 10.9590 70 000.000
Share “UCITS ETF EUR - Capitalisation” 0 0 11.2417 108 000.000
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Key figures relating to the last 3 years (Note 7)

MSCI World SRI PAB USD USD USD Number of shares
31/12/2024 31/12/2025 30/06/2026 30/06/2026
Net assets 1470 276 946 1499 650 694 1584 754 337
Net asset value per share
Share “Track Classic - Capitalisation” 294.8167 328.8795 358.5728 374.379
Share “Track Classic EUR - Capitalisation” 284.7017 280.0203 313.6199 19 377.676
Share “Track Classic H EUR - Capitalisation” 157.4218 168.6133 183.7073 26 155.616
Share “Track I - Capitalisation” 187.1442 0 0 0
Share “Track I EUR - Capitalisation” 180.7289 178.5582 200.4296 92 552.203
Share “Track I Plus EUR - Capitalisation” 187 049.4891 184 932.1435 207 656.3508 481.758
Share “Track Privilege - Capitalisation” 333.0461 373.3798 408.0982 86 441.548
Share “Track Privilege - Distribution” 147.0402 100.0931 107.8998 1266 996.526
Share “Track Privilege EUR - Capitalisation” 321.5976 317.8888 356.9138 23 503.456
Share “Track Privilege H EUR - Capitalisation” 205.4700 220.7600 241.1700 74 072.000
Share “Track Privilege H NOK - Capitalisation” 104.4480 114.3840 126.0330 249 751.589
Share “Track X - Capitalisation” 237 514.9744 266 469.9497 0 0
Share “Track X - Distribution” 157 281.0000 0 0 0
Share “UCITS ETF - Capitalisation” 18.0742 20.2530 22.1307 2592 926.000
Share “UCITS ETF EUR - Capitalisation” 21.2699 21.0141 23.5880 38932 381.000
Share “UCITS ETF EUR - Distribution” 11.9988 11.6220 12.8629 8438 318.000
Quality Europe EUR EUR EUR Number of shares
31/12/2024 31/12/2025 30/06/2026 30/06/2026
Net assets 82 855081 74 555 303 36791 254
Net asset value per share
Share “UCITS ETF - Capitalisation” 167.9973 188.3338 206.3286 169 332.000
Share “UCITS ETF - Distribution” 133.1711 145.9951 156.5610 11 837.000
S&P 500 11 USD USDh USDh Number of shares
31/12/2024 31/12/2025 30/06/2026 30/06/2026
Net assets 0 320204 601 4054 801 699
Net asset value per share
Share “Track Classic EUR - Capitalisation” 0 112.1929 126.5582 10.000
Share “Track I Plus - Capitalisation” 0 0 0.0100 350 000 000.000
Share “Track Privilege - Capitalisation” 0 122.9730 135.3919 15.349
Share “Track Privilege H EUR - Capitalisation” 0 121.0404 131.4192 1 000.000
Share “Track X - Capitalisation” 0 122 997.0000 135 402.0000 0.010
Share “UCITS ETF - Capitalisation” 0 12.2976 13.5374 205 636 710.000
Share “UCITS ETF - Distribution” 0 12.2976 13.5375 10 206 122.000
Share “UCITS ETF EUR - Capitalisation” 0 11.8766 13.4302 45286 439.000
Share “UCITS ETF H EUR - Capitalisation” 0 12.1065 13.1525 28 851 155.000
USD Corp Bond SRI Fossil Free UsD usD UsD Number of shares
31/12/2024 31/12/2025 30/06/2026 30/06/2026
Net assets 51 648 501 88449 619 67 995 220
Net asset value per share
Share “Track Privilege - Capitalisation” 108.6730 0 0 0
Share “UCITS ETF - Capitalisation” 10.8490 11.6585 11.7277 5217 860.000
Share “UCITS ETF - Distribution” 10.2940 10.4905 10.1317 128 987.000
Share “UCITS ETF H EUR - Capitalisation” 0 10.2539 10.2218 470 183.000
Value Europe EUR EUR EUR Number of shares
31/12/2024 31/12/2025 30/06/2026 30/06/2026
Net assets 39098 007 50791 791 45768 837
Net asset value per share
Share “UCITS ETF - Capitalisation” 145.3232 178.1914 199.4900 220 739.000
Share “UCITS ETF - Distribution” 101.1396 119.2909 129.5669 13 380.000
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BNP Paribas Easy Alpha Enhanced EUR Corp Bond

Securities portfolio at 30/06/2026

Expressed in EUR

Quantity Denomination Quotation currency Market value % :;I:;
Transferable securities admitted to an official stock exchange listing and/or tfraded %2 837457 93.92
on another regulated market ’

Bonds 71029 376 80.53

United States of America 16 519 697 18.71

670000 ALPHABET INCORPORATED 4.100% 26-11/05/2039 EUR 682274 0.77
716 000 AMERICAN INTERNATIONAL GROUP 1.875% 17-21/06/2027 EUR 708 771 0.80
700 000 BLACKSTONE HOLDINGS 1.500% 19-10/04/2029 EUR 670 228 0.76
750 000 BORGWARNER INC 1.000% 21-19/05/2031 EUR 667 052 0.76
711000 BRAMBLES USA INC 3.625% 25-02/04/2033 EUR 712 187 0.81
320000 DIGITAL EURO FINANCE 4.250% 25-20/11/2037 EUR 314 726 0.36
748 000 DOVER CORP 0.750% 19-04/11/2027 EUR 726 555 0.82
650 000 FEDEX CORP 3.500% 25-30/07/2032 EUR 646 851 0.73
339000 FIDELITY NATIONAL IN 2.950% 19-21/05/2039 EUR 293524 0.33
400 000 FORD MOTOR CREDIT 4.087% 26-17/02/2033 EUR 391 818 0.44
764 000 GE AEROSPACE 2.125% 17-17/05/2037 EUR 655791 0.74
720 000 ILLINOIS TOOL WORKS 3.000% 14-19/05/2034 EUR 696 859 0.79
688 000 ILLINOIS TOOL WORKS 3.375% 24-17/05/2032 EUR 689 707 0.78
600 000 LINDE PLC 2.625% 25-18/02/2029 EUR 594 835 0.67
500000 LINDE PLC 3.750% 25-20/11/2038 EUR 495 007 0.56
290000 MAPLE PARENT 4.728% 26-26/03/2035 EUR 297 426 0.34
215000 MCDONALDS CORP 3.500% 26-15/05/2033 EUR 213959 0.24
431000 MCDONALDS CORP 4.000% 26-15/05/2038 EUR 430415 0.49
657000 MONDELEZ INTERNATIONAL INC 0.250% 21-17/03/2028 EUR 627 798 0.71
593000 MONDELEZ INTERNATIONAL INC 0.750% 21-17/03/2033 EUR 495 508 0.56
720 000 MOODYS CORP 0.950% 19-25/02/2030 EUR 666 889 0.76
750000 NASDAQ INC 1.750% 19-28/03/2029 EUR 722203 0.82
590 000 PPG INDUSTRIES 2.750% 22-01/06/2029 EUR 583975 0.66
680 000 PPG INDUSTRIES 3.250% 25-04/03/2032 EUR 670 494 0.76
690000 PROCTER & GAMBLE 1.200% 18-30/10/2028 EUR 665 079 0.75
542000 STRYKER CORP 0.750% 19-01/03/2029 EUR 510719 0.58
770 000 UNILEVER CAPITAL 3.500% 25-31/10/2037 EUR 754 796 0.86
520000 VERALTO CORP 4.150% 24-19/09/2031 EUR 534 697 0.61
409000 WP CAREY INC 3.700% 24-19/11/2034 EUR 399 554 0.45
The Netherlands 12422818 14.09

390000 ABB FINANCE BV 3.125% 24-15/01/2029 EUR 392 188 0.44
100 000 AKZO NOBEL NV 3.625% 26-16/06/2029 EUR 100 594 0.11
683000 ARCADIS NV 4.875% 23-28/02/2028 EUR 696 965 0.79
507000 E.ON INTL FIN BV 4.053% 26-27/05/2036 EUR 517 131 0.59
700 000 ELM BV SWISS PRI 3.125% 25-01/10/2031 EUR 684 345 0.78
290 000 ENEL FINANCE INTERNATIONAL NV 0.375% 21-28/05/2029 EUR 270 556 0.31
480 000 ENEL FINANCE INTERNATIONAL NV 1.250% 22-17/01/2035 EUR 393 966 0.45
739000 ENEL FINANCE INTERNATIONAL NV 3.500% 25-24/02/2036 EUR 718 399 0.81
651000 ENEL FINANCE INTERNATIONAL NV 4.000% 23-20/02/2031 EUR 668 823 0.76
440 000 ESSITY CAPITAL 0.250% 21-15/09/2029 EUR 402 816 0.46
668 000 GIVAUDAN FINANCE EUROPE 4.125% 23-28/11/2033 EUR 693 330 0.79
730000 HM FINANCE 0.250% 21-25/08/2029 EUR 664 248 0.75
655000 HM FINANCE 4.875% 23-25/10/2031 EUR 695 900 0.79
200000 KONINKLIJKE KPN 0.875% 21-15/11/2033 EUR 165 740 0.19
200000 KONINKLIJKE KPN 3.375% 25-17/02/2035 EUR 194971 0.22
200000 KONINKLIJKE KPN 3.500% 26-12/05/2034 EUR 198 137 0.22
420000 NE PROPERTY 2.000% 22-20/01/2030 EUR 397 444 0.45
700 000 NN BANK NV 0.500% 21-21/09/2028 EUR 662 535 0.75
502000 PROSUS NV 1.985% 21-13/07/2033 EUR 439 644 0.50
667 000 RELX FINANCE 0.875% 20-10/03/2032 EUR 579 652 0.66
209 000 RELX FINANCE 3.250% 26-22/05/2029 EUR 209 851 0.24
716 000 RELX FINANCE 3.375% 24-20/03/2033 EUR 706 907 0.80
397000 RELX FINANCE 3.750% 23-12/06/2031 EUR 404 936 0.46
100000 RELX FINANCE 3.750% 26-03/06/2034 EUR 100 200 0.11

The accompanying notes form an integral part of these financial statements
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Securities portfolio at 30/06/2026

Expressed in EUR

Quantity Denomination Quotation currency Market value % ;sf;:t:;
700000 SIEMENS ENERGY FINANCE 4.250% 23-05/04/2029 EUR 718 149 0.81
541000 SIMON GLOBAL DEV 3.650% 26-15/06/2031 EUR 544 984 0.62
200000 SUDZUCKER INT 4.375% 26-05/06/2031 EUR 200 407 0.23

Sweden 8300 801 9.42
400 000 AKELIUS RESIDENT 3.950% 26-25/03/2031 EUR 400 205 0.45
683000 AUTOLIV INC 3.625% 24-07/08/2029 EUR 688 712 0.78
688000 AUTOLIV INC 4.250% 23-15/03/2028 EUR 698 025 0.79
409 000 EQT 2.875% 22-06/04/2032 EUR 390 437 0.44
710000 ERICSSON LM 1.000% 21-26/05/2029 EUR 667 677 0.76
697000  ERICSSON LM 5.375% 23-29/05/2028 EUR 724959 0.82
760 000  ESSITY AB 0.250% 21-08/02/2031 EUR 660 362 0.75
710000 HENNES & MAURITS 3.400% 25-31/10/2033 EUR 693 491 0.79
711000 TELE2 AB 2.125% 18-15/05/2028 EUR 698 525 0.79
683000 TELE2 AB 3.750% 23-22/11/2029 EUR 694 558 0.79
760 000 TELIA CO AB 0.125% 20-27/11/2030 EUR 666 546 0.76
780000 TELIASONERA AB 1.625% 15-23/02/2035 EUR 666 733 0.76
650000 TELIASONERA AB 3.500% 13-05/09/2033 EUR 650 571 0.74

France 8079 632 9.15
200000  AIR LIQUIDE FINANCE SA 3.500% 25-05/11/2037 EUR 196 326 0.22
700000 APRR SA 0.125% 20-18/01/2029 EUR 650 769 0.74
700 000  APRR SA 1.500% 18-25/01/2030 EUR 661 608 0.75
700 000  APRR SA 3.125% 23-24/01/2030 EUR 699 371 0.79
400 000 CARMILA SA 3.875% 24-25/01/2032 EUR 397385 0.45
400 000 COVIVIO HOTELS 4.125% 24-23/05/2033 EUR 402 104 0.46
700 000 DANONE 3.438% 25-07/04/2033 EUR 697 470 0.79
600000 DANONE 3.481% 24-03/05/2030 EUR 605 945 0.69
200000 DANONE 3.706% 23-13/11/2029 EUR 203 545 0.23
100 000  ELIS SA 3.875% 26-23/03/2032 EUR 100 578 0.11
400 000 EURAZEO SE 4.625% 26-17/04/2031 EUR 407 353 0.46
600 000  IPSEN SA 3.875% 25-25/03/2032 EUR 603 702 0.68
700 000  IPSOS SA 3.750% 25-22/01/2030 EUR 703 235 0.80
700 000 KLEPIERRE 0.625% 19-01/07/2030 EUR 628 970 0.71
200000 KLEPIERRE 3.875% 24-23/09/2033 EUR 202 770 023
400000 TIKEHAU CAPITAL 1.625% 21-31/03/2029 EUR 377374 0.43
150 000 UNIBAIL-RODAMCO 2.000% 16-28/04/2036 EUR 125 441 0.14
500000 UNIBAIL-RODAMCO 2.250% 18-14/05/2038 EUR 415 686 0.47

United Kingdom 7591 890 8.58
651000 31 GROUP 4.875% 23-14/06/2029 EUR 676 151 0.77
125000 AVIVA PLC 1.875% 18-13/11/2027 EUR 123 359 0.14
725000 BRAMBLES FINANCE 1.500% 17-04/10/2027 EUR 712223 0.81
674 000 BRAMBLES FINANCE 4.250% 23-22/03/2031 EUR 698 941 0.79
680000 BUNZL FINANCE 3.375% 24-09/04/2032 EUR 671 699 0.76
230000 INFORMA PLC 3.750% 26-29/04/2032 EUR 230310 0.26
530000 INTERMEDIATE CAP 2.500% 22-28/01/2030 EUR 506 124 0.57
100000  INTL CONSOLIDAT 3.352% 25-11/09/2030 EUR 99 324 0.11
168 000 INTL CONSOLIDAT 3.875% 26-28/01/2031 EUR 169 736 0.19
636000 ITV PLC 4.250% 24-19/06/2032 EUR 655 644 0.74
700000 LINDE PLC 1.375% 22-31/03/2031 EUR 646 653 0.73
100000 RECKITT BENCKISER TREASURY 3.500% 26-28/05/2031 EUR 100 721 0.11
604 000 RECKITT BENCKISER TREASURY 3.625% 23-14/09/2028 EUR 611 045 0.69
674000 RECKITT BENCKISER TREASURY 3.625% 24-20/06/2029 EUR 683 130 0.77
269 000 RECKITT BENCKISER TREASURY 3.875% 23-14/09/2033 EUR 275339 0.31
329000 RECKITT BENCKISER TREASURY 4.000% 26-28/05/2035 EUR 334765 0.38
400000 SAGE GROUP 3.821% 26-25/02/2033 EUR 396 726 0.45

Canada 4042 885 4.59
710000 MAGNA INTERNATIONAL INC 1.500% 17-25/09/2027 EUR 698 083 0.79
670 000 MAGNA INTERNATIONAL INC 3.625% 25-21/05/2031 EUR 675 495 0.77
683000 MAGNA INTERNATIONAL INC 4.375% 23-17/03/2032 EUR 712 575 0.81

The accompanying notes form an integral part of these financial statements
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Securities portfolio at 30/06/2026

Expressed in EUR

Quantity Denomination Quotation currency Market value % gsf;:t:;
670 000 TORONTO DOMINION BANK 3.357% 25-22/09/2032 EUR 662 925 0.75
640 000 TORONTO DOMINION BANK 3.563% 24-16/04/2031 EUR 645207 0.73
640 000 TORONTO DOMINION BANK 3.631% 22-13/12/2029 EUR 648 600 0.74

Spain 3765511 4.28

200000 BANCO BILBAO VIZCAYA ARGENTARIA 3.750% 26-15/01/2036 EUR 199 692 0.23
700 000 BANCO BILBAO VIZCAYA ARGENTARIA 3.125% 25-15/07/2030 EUR 697 837 0.79
200000 CAIXABANK 3.625% 24-19/09/2032 EUR 201 401 0.23
700 000 IBERDROLA FINANCE SA 3.500% 25-16/05/2035 EUR 695993 0.79
600 000 IBERDROLA FINANCE SA 3.625% 23-13/07/2033 EUR 609 429 0.69
700 000 MAPFRE 3.625% 26-20/01/2036 EUR 693 958 0.79
300000 NATURGY FIN IBER 3.875% 25-21/05/2035 EUR 299 786 0.34
200000 NATURGY FINANCE IBER 3.375% 25-21/05/2031 EUR 199 602 0.23
220000 TELEFONICA EMIS 1.957% 19-01/07/2039 EUR 167 813 0.19
Australia 3440 563 3.91

750000 TELSTRA CORP LTD 1.000% 20-23/04/2030 EUR 693 040 0.79
380000 TELSTRA CORP LTD 1.375% 19-26/03/2029 EUR 363 682 0.41
309000 TELSTRA GROUP 3.375% 25-02/03/2035 EUR 304 418 035
660 000 TELSTRA GROUP 3.750% 23-04/05/2031 EUR 675 244 0.77
874000 WESFARMERS LTD 0.954% 21-21/10/2033 EUR 731 194 0.83
680 000 WESFARMERS LTD 3.277% 25-10/06/2032 EUR 672 985 0.76
Germany 1608217 1.83

688000 CONTINENTAL AG 3.500% 24-01/10/2029 EUR 693 466 0.79
670000 E.ON SE 4.000% 25-16/01/2040 EUR 666 792 0.76
400 000 VONOVIA SE 1.000% 21-28/01/2041 EUR 247959 0.28
Denmark 1314979 1.49

676 000 ISS GLOBAL A/S 3.500% 26-11/05/2031 EUR 674 357 0.76
630000 ISS GLOBAL A/S 3.875% 24-05/06/2029 EUR 640 622 0.73
Norway 1218117 1.38

670 000 NORSK HYDRO ASA 3.625% 25-23/01/2032 EUR 673262 0.76
540 000 NORSK HYDRO ASA 3.750% 25-17/06/2033 EUR 544 855 0.62
Japan 672 648 0.76

680000  MITSUI SUMITOMO 3.460% 26-05/03/2034 EUR 672 648 0.76
Italy 650 833 0.74

640 000  PIRELLI & C SPA 3.875% 24-02/07/2029 EUR 650 833 0.74
Finland 594 878 0.68

400000 KOJAMO OYJ 3.875% 25-12/03/2032 EUR 394 887 0.45
200000 NOKIA OY]J 3.625% 26-05/06/2032 EUR 199 991 0.23
Switzerland 403 520 0.46

404000 APTIV PLC/GLOBAL 4.250% 24-11/06/2036 EUR 403 520 0.46
Luxembourg 402 387 0.46

400 000 EFG INT FIN LUX 3.925% 26-16/04/2031 EUR 402 387 0.46
Floating rate bonds 11 808 081 13.39

Italy 6121568 6.94

660 000 BANCA MEDIOLANUM 26-31/01/2031 FRN EUR 653 154 0.74
620000 BANCA POPOLARE DI SONDRIO 24-04/06/2030 FRN EUR 634973 0.72
553000 BANCO BPM SPA 23-14/06/2028 FRN EUR 567 996 0.64
696 000 BANCO BPM SPA 24-09/09/2030 FRN EUR 706 169 0.80
720000 BANCO BPM SPA 24-17/01/2030 FRN EUR 746 982 0.85
600 000 CREDITO EMILIANO 23-30/05/2029 FRN EUR 626 527 0.71
670 000 FINECO BANK 26-20/05/2032 FRN EUR 675979 0.77
650 000 UNICREDIT SPA 23-16/02/2029 FRN EUR 662 997 0.75
180000 UNICREDIT SPA 24-23/01/2031 FRN EUR 185727 0.21
660 000 UNICREDIT SPA 25-16/07/2029 FRN EUR 661 064 0.75
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Securities portfolio at 30/06/2026

Expressed in EUR

0,

Quantity Denomination Quotation currency Market value % gsf;:t:;
Spain 1947 898 2.21

600 000 BANCO BILBAO VIZCAYA ARGENTARIA 23-13/01/2031 FRN EUR 627 722 0.71
300000 BANKINTER SA 26-02/06/2034 FRN EUR 298911 0.34
600000 CAIXABANK 23-19/07/2029 FRN EUR 621 954 0.71
400 000 UNICAIJA ES 26-26/06/2033 FRN EUR 399 311 0.45
Portugal 1386 641 1.58

700 000 BANCO COMERCIAL PORTUGUES BONDS 26-05/05/2032 FRN EUR 694 110 0.79
700 000 BANCO COMMERCIAL PORTUGUES 25-24/06/2031 FRN EUR 692 531 0.79
Greece 1364901 1.55

702000 NATIONAL BANK OF GREECE 24-19/11/2030 FRN EUR 703 424 0.80
649 000 NATIONAL BANK OF GREECE 24-29/01/2029 FRN EUR 661 477 0.75
Ireland 688 838 0.78

670 000  AIB GROUP PLC 23-23/07/2029 FRN EUR 688 838 0.78
United Kingdom 298 235 0.33

136 000 HSBC HOLDINGS 26-12/05/2031 FRN EUR 136 698 0.15
159000 HSBC HOLDINGS 26-12/05/2036 FRN EUR 161 537 0.18
Shares/Units in investment funds 3639 059 4.13
France 3639059 4.13

143.76  BNP PARIBAS MOIS ISR - I CAP EUR 3639 059 4.13
Total securities portfolio 86 476 516 98.05

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

Securities portfolio at 30/06/2026

Expressed in EUR

Quantity Denomination Quotation currency Market value % :;I:;
Transferable securities admitted to an official stock exchange listing and/or tfraded 7464 089 0833
on another regulated market ’

Shares 57 464 089 98.33

United Kingdom 11604 969 19.85

9104 3IGROUPPLC GBP 262 741 0.45
3611 ADMIRAL GROUP PLC GBP 149 236 0.26
1531 ANGLO AMERICAN PLC GBP 65 708 0.11
8923  ASSOCIATED BRITISH FOODS PLC GBP 205724 0.35
6239 ASTRAZENECA PLC GBP 1021242 1.75
32469 AVIVAPLC GBP 245082 0.42
14702 BAE SYSTEMS PLC GBP 314 726 0.54
31859 BARCLAYS BANK PLC GBP 187 367 0.32
54020 BPPLC GBP 292927 0.50
2361 BUNZL PLC GBP 72 085 0.12
85042 CENTRICA PLC GBP 168 672 0.29
2143 COCA-COLA EUROPACIFIC PARTNERS PLC USD 187 571 0.32
15873 COMPASS GROUP PLC UsD 448 437 0.77
20828 GSKPLC GBP 478 991 0.82
16225 HALEON PLC GBP 65 491 0.11
2665 HALMAPLC GBP 121 710 0.21
71455 HSBC HOLDINGS PLC GBP 1186 879 2.02
742 INTERCONTINENTAL HOTELS GROUP PLC UsD 111 790 0.19
803  INTERTEK GROUP PLC GBP 54114 0.09

58 672 KINGFISHER PLC GBP 192 894 0.33
57869 LLOYDS BANKING GROUP PLC GBP 74 637 0.13
52136 MARKS & SPENCER GROUP PLC GBP 225152 0.39
5052 NATIONAL GRID PLC GBP 73 194 0.13
55921 NATWEST GROUP GBP 433 008 0.74
2166 NEXTPLC GBP 365 736 0.63
15359 PEARSON PLC GBP 213250 0.36
4197 RECKITT BENCKISER GROUP PLC GBP 239279 0.41
13380 RELXPLC GBP 367 507 0.63
6139 RIO TINTO PLC GBP 507 569 0.87
21049 ROLLS-ROYCE HOLDINGS PLC GBP 353 000 0.60
5679 SAGE GROUP PLC/THE GBP 53797 0.09
39937 SAINSBURY (J) PLC GBP 148 269 0.25
33419 SHELL PLC GBP 1137 890 1.95
6168  SMITHS GROUP PLC GBP 183 307 0.31
1557 STANDARD CHARTERED PLC GBP 36 892 0.06
2268 STANDARD LIFE PLC GBP 21932 0.04
46 101  TESCOPLC GBP 245490 0.42
14342 UNILEVER PLC GBP 753 812 1.29
292202 VODAFONE GROUP PLC GBP 337 861 0.58
Switzerland 8878815 15.21

10573 ABBLTD - REG CHF 1004 048 1.72
2844 AVOLTA AG - REG CHF 166 523 0.28
316 BANKW AG CHF 46 702 0.08

51 BARRY CALLEBAUT AG - REG CHF 61991 0.11

19 CHOCOLADEFABRIKEN LINDT - PC CHF 193 657 0.33
5782 COCA-COLA HBC AG-DI GBP 330 247 0.57
1761 COMPANIE FINANCIERE RICHEMONT - REG CHF 356210 0.61
386 GEBERIT AG - REG CHF 225929 0.39

12 GIVAUDAN - REG CHF 44 500 0.08

574 HELVETIA HOLDING AG-REG CHF 129 831 0.22
303 KUEHNE & NAGEL INTERNATIONAL AG - REG CHF 64 378 0.11
3698 LOGITECH INTERNATIONAL - REG CHF 303 699 0.52
9246 NESTLE SA - REG CHF 832917 1.43
10979 NOVARTIS AG - REG CHF 1506 881 2.57
3326 ROCHE HOLDING AG CHF 1200208 2.04
113 ROCHE HOLDING AG-BR CHF 41 561 0.07
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Securities portfolio at 30/06/2026

Expressed in EUR

Quantity Denomination Quotation currency Market value % ;sf;:t:;
2124 SANDOZ GROUP AG CHF 168 400 0.29
335  SCHINDLER HOLDING - PART CERT CHF 97 349 0.17
497  SCHINDLER HOLDING AG - REG CHF 138 497 0.24
1708  SGS SA-REG CHF 173 569 030
684 STMICROELECTRONICS NV EUR 44132 0.08
28  SWISS LIFE HOLDING AG - REG CHF 27009 0.05
2187 SWISS RE AG CHF 304 722 0.52
147  SWISSCOM AG - REG CHF 99 381 0.17
11403 UBS GROUP AG - REG CHF 495315 0.85
151 VAT GROUP AG CHF 115626 0.20
1087 ZURICH INSURANCE GROUP AG CHF 705 533 1.21
Germany 7229210 12.37

114  ADIDAS AG EUR 20 452 0.03
2502 ALLIANZ SE - REG EUR 1036077 1.77
4236 BAYER AG - REG EUR 205 065 035
698 CONTINENTAL AG EUR 50 368 0.09
7988 DEUTSCHE BANK AG - REG EUR 236 645 0.40
1674 DEUTSCHE BOERSE AG EUR 399 751 0.68
20769 DEUTSCHE TELEKOM AG - REG EUR 495 341 0.85
3400 DHL GROUP EUR 180 540 031
2904 E.ONSE EUR 52345 0.09
3644 EVONIK INDUSTRIES AG EUR 57867 0.10
2454 FRESENIUS MEDICAL CARE AG EUR 97178 0.17
2836 FRESENIUS SE & CO KGAA EUR 113355 0.19
5251 GEA GROUP AG EUR 315323 0.54
1252 HANNOVER RUECK SE EUR 303 485 0.52
413 HEIDELBERG MATERIALS AG EUR 68930 0.12
2540 INFINEON TECHNOLOGIES AG EUR 207 442 035
264 MERCEDES BENZ GROUP AG EUR 11595 0.02
472  MERCK KGAA EUR 69 313 0.12
137 MTU AERO ENGINES AG EUR 49 854 0.09
1081 MUENCHENER RUECKVERSICHERUNG AG - REG EUR 528 069 0.90
731 NEMETSCHEK AG EUR 38816 0.07
80 RATIONAL AG EUR 51240 0.09

41 RHEINMETALL AG EUR 40611 0.07
4011 SAPSE EUR 537474 0.92
1467 SCOUT24 AG EUR 106 137 0.18
4664 SIEMENS ENERGY AG EUR 773 291 1.32
2777  SIEMENS ENERGY AG - REG EUR 780 754 1.34
2621 TALANX AG EUR 289 883 0.50
4415 ZALANDO SE EUR 112 009 0.19
France 6861 635 11.74

3007 AIR LIQUIDE SA EUR 521053 0.89
1292 AMUNDI SA EUR 108 463 0.19
13101  AXA SA EUR 574 479 0.98
1255 BIOMERIEUX EUR 86219 0.15
2036 BNP PARIBAS EUR 207 957 036
2537 BOUYGUES SA EUR 123 831 021
5126 BUREAU VERITAS SA EUR 137274 0.23
211 COMPAGNIE DE SAINT GOBAIN EUR 16 703 0.03
6003 DANONE EUR 430 655 0.74
327 EIFFAGE SA EUR 42216 0.07
3979 ENGIE EUR 109 781 0.19
559  ESSILORLUXOTTICA EUR 91 704 0.16
111 HERMES INTERNATIONAL EUR 177378 030
1365 IPSEN EUR 230 412 039
4349  KLEPIERRE EUR 159 086 0.27
50 LEGRAND SA EUR 7385 0.01
737 LOREAL EUR 282 750 0.48
722 LVMH MOET HENNESSY LOUIS VUITTON EUR 349 520 0.60
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Securities portfolio at 30/06/2026

Expressed in EUR

Quantity Denomination Quotation currency Market value % ;sf;:t:;
4222 MICHELIN (CGDE) EUR 142 493 0.24
14170 ORANGE EUR 233876 0.40
997  PUBLICIS GROUPE EUR 86 201 0.15
1381 SAFRAN SA EUR 476 445 0.82
5780 SANOFI EUR 433 962 0.74
1779 SCHNEIDER ELECTRIC SE EUR 507 727 0.87
374  SOCIETE GENERALE SA EUR 28 936 0.05
417 THALES SA EUR 93 742 0.16
11342 TOTALENERGIES SE EUR 771 596 1.32
3363 VINCISA EUR 429 791 0.74
The Netherlands 5834271 9.97

2046 AIRBUS SE EUR 398 029 0.68
248 ARGENX SE EUR 201227 0.34
314  ASM INTERNATIONAL NV EUR 314 157 0.54
1804 ASML HOLDING NV EUR 3105 405 5.30
2984 ASR NEDERLAND NV EUR 197 063 0.34
390 BE SEMICONDUCTOR INDUSTRIES EUR 111969 0.19
1923 EURONEXT NV - W/I EUR 269 220 0.46
322 HEINEKEN NV EUR 23 699 0.04
2609 ING GROEP NV EUR 72191 0.12
10543 KONINKLIJKE AHOLD DELHAIZE NV EUR 371324 0.64
52300 KONINKLIJKE KPN EUR 225727 0.39
3009 NN GROUPNV -W/I EUR 230670 0.39
5980 PROSUS NV EUR 227180 0.39
1531 WOLTERS KLUWER EUR 86 410 0.15
Spain 5003 683 857

2620 ACS ACTIVIDADES DE CONSTRUCCION Y SERVICIOS EUR 337194 0.58
13853 AENA SME SA EUR 369 321 0.63
4078 AMADEUS IT GROUP SA EUR 208 304 0.36
34076 BANCO BILBAO VIZCAYA ARGENTARIA EUR 745 242 1.28
62514 BANCO SANTANDER SA EUR 755 419 1.29
41313 CAIXABANK EUR 511 662 0.88
8683 ENDESA SA EUR 346278 0.59
38 780 IBERDROLA SA EUR 846 955 1.45
9988 INDUSTRIA DE DISENO TEXTIL EUR 550539 0.94
17034 MAPFRE SA EUR 73757 0.13
4870 NATURGY ENERGY GROUP SDG SA EUR 133730 0.23
5705 REPSOL SA EUR 125282 0.21
Italy 2942 321 5.03

2576  ASSICURAZIONI GENERALI EUR 109 763 0.19
15111 BANCA MEDIOLANUM S.P.A. EUR 329118 0.56
3177 BANCO BPM SPA EUR 48 004 0.08
49086 ENEL SPA EUR 493 511 0.84
17703  ENISPA EUR 365 036 0.62
658 FERRARINV EUR 213422 0.37
614 FINECOBANK SPA EUR 13477 0.02

36 623 INTESA SANPAOLO EUR 219372 0.38
864 LEONARDO SPA EUR 40 543 0.07
2691 POSTE ITALIANE SPA EUR 77016 0.13
416 PRYSMIAN SPA EUR 60 757 0.10
20180 SNAM SPA EUR 127 457 0.22
6467 UNICREDIT SPA EUR 506 107 0.87
13877  UNIPOL ASSICURAZIONI SPA EUR 338 738 0.58
Sweden 2000337 341

430 ALFALAVAL AB SEK 22423 0.04
3263 BOLIDEN AB SEK 161 248 0.28
30071 ERICSSONLM -B SEK 293916 0.50
6826 ESSITY AKTIEBOLAG - B SEK 169 216 0.29
3828 EVOLUTION GAMING GROUP SEK 230 130 0.39

The accompanying notes form an integral part of these financial statements
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Securities portfolio at 30/06/2026

Expressed in EUR

Quantity Denomination Quotation currency Market value % gsf;:t:;
863 HENNES & MAURITZ AB - B SEK 13 002 0.02
1308 SAABAB-B SEK 59 436 0.10
7735 SANDVIK AB SEK 279 551 0.48
4213 SECURITAS AB-B SEK 60615 0.10
544  SPOTIFY TECHNOLOGY SA UsD 218461 037
1133 SWEDISH ORPHAN BIOVITRUM AB SEK 47 306 0.08
12804 TELE2 AB-B SEK 195 155 033
58566 TELIA CO AB SEK 249 878 043
Ireland 1273046 2.19

1365 AERCAP HOLDINGS NV USD 174 049 0.30
37352 AIB GROUP PLC EUR 383 792 0.66
14633  BANK OF IRELAND GROUP PLC EUR 254980 0.44
1381  EXPERIAN PLC GBP 40769 0.07
1020 KERRY GROUP PLC-A EUR 81957 0.14
12340 RYANAIR HOLDINGS PLC EUR 337499 0.58
Norway 1265218 2.15

1959  AKER BP ASA NOK 52501 0.09
3458 DNBBANK ASA NOK 90 076 0.15
9292 EQUINOR ASA NOK 257 484 0.44
2795  GIENSIDIGE FORSIKRING ASA NOK 66 160 0.1
5020 KONGSBERG GRUPPEN ASA NOK 132361 0.23
12861  NORSK HYDRO ASA NOK 102 083 0.17
19010 ORKLA ASA NOK 175 087 030
14637 TELENOR ASA NOK 183 456 031
5353 YARA INTERNATIONAL ASA NOK 206010 0.35
Finland 1250323 2.15

3151 KONEOYJ-B EUR 156 794 027
4696 NESTEOYJ EUR 134 493 023
12918  NOKIA OYJ EUR 149 267 0.26
1161  ORION OYJ-B EUR 83 534 0.14
41119  SAMPOOYJ-A EUR 378 048 0.65
10431 WARTSILA OYJ ABP EUR 348 187 0.60
Belgium 1163565 1.99

4716  AGEAS EUR 330 120 0.56
5147 ANHEUSER - BUSCH INBEV SA/NV EUR 373981 0.64
1306 KBC GROUP NV EUR 155 806 0.27
1159 UCBSA EUR 303 658 0.52
Denmark 1001033 1.72

55 AP MOELLER MAERSK A/S A DKK 111 106 0.19

39 AP MOELLER MAERSK A/SB DKK 81 080 0.14
342 GENMAB A/S DKK 82127 0.14
10139  NOVO NORDISK A/S - B DKK 426 728 0.73
628 PANDORA A/S DKK 63 062 0.11
5477 TRYGA/S DKK 109 103 0.19
5176 VESTAS WIND SYSTEMS A/S DKK 127 827 0.22
Luxembourg 346 920 0.59

847  EUROFINS SCIENTIFIC EUR 58070 0.10
11931 TENARIS SA EUR 288 850 0.49
Austria 280 601 0.48

4599 OMV AG EUR 253635 043
485 VERBUND AG EUR 26 966 0.05
Hong Kong 232993 0.40

20010  PRUDENTIAL PLC GBP 232993 0.40
Portugal 215089 0.37

11536 GALP ENERGIA SGPS SA EUR 215089 037
Mexico 80 060 0.14

2516 FRESNILLO PLC GBP 80 060 0.14
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Expressed in EUR
0,
Quantity Denomination Quotation currency Market value % gsf;:t:;
Other fransferable securities 4813 0.01
Warrants, Rights 4813 0.01
2620  ACS ACTIVIDADES DE CONSTRUCCION RTS 13/07/2026 EUR 4813 0.01
57 468 902 98.34

Total securities porifolio
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BNP Paribas Easy Alpha Enhanced Global High Yield

Securities portfolio at 30/06/2026

Expressed in USD

Quantity Denomination Quotation currency Market value % :;I:;
Transferable securities admitted to an official stock exchange listing and/or tfraded 49115 601 0487
on another regulated market '

Bonds 48 987 639 94.62

United States of America 34170 848 66.01

164 000 ACCO BRANDS CORP 4.250% 21-15/03/2029 USD 152 646 0.29
162912 ADVANTAGE SALES 9.000% 26-15/11/2030 UsD 145178 0.28
203000 ALBERTSONS COS 3.500% 20-15/03/2029 USD 193 159 0.37
310000 AMER AXLE & MFG 7.750% 25-15/10/2033 USD 306 331 0.59
307000 AMN HEALTHCAR 6.500% 25-15/01/2031 USD 308 348 0.60
311000 ARCOSA INC 4.375% 21-15/04/2029 USD 305 755 0.59
133000 ASGN INC 4.625% 19-15/05/2028 USD 123 225 0.24
132000 B&G FOODS INC 8.000% 23-15/09/2028 USD 132250 0.26
319000 BOYD GAMING CORP 4.750% 21-15/06/2031 USD 308 032 0.60
304 000 BRUNDAGE-BONE CO 7.500% 25-01/02/2032 UsD 315419 0.61
185000 CABLE ONE INC 4.000% 20-15/11/2030 USD 100 008 0.19
139000 CAESARS ENT 6.000% 24-15/10/2032 USD 125 969 0.24
339000 CARRIAGE SERVICE 4.250% 21-15/05/2029 USD 323935 0.63
203000 CELANESE US HOLDINGS 5.000% 25-15/04/2031 EUR 231937 0.45
332000 CENTRAL GARDEN 4.125% 20-15/10/2030 USD 316 528 0.61
140 000 CENTRAL GARDEN 4.125% 21-30/04/2031 USD 132 062 0.26
327000 CHARLES RIVER LA 3.750% 21-15/03/2029 USD 313 841 0.61
321000 CHARLES RIVER LA 4.250% 19-01/05/2028 UsD 314795 0.61
122000 CHEMOURS CO 7.875% 26-15/03/2034 USD 122 614 0.24
300000 CHEMOURS CO 8.000% 24-15/01/2033 USD 303 728 0.59
120000 CHS/COMMUNITY 9.750% 25-15/01/2034 USD 125284 0.24
137000 COGENT COMMUNICATION 6.500% 25-01/07/2032 UsD 123 313 0.24
302000 COMMERCIAL METAL 6.000% 25-15/12/2035 USD 301 078 0.58
291000 COMPASS MIN INTL 8.000% 25-01/07/2030 USD 306 624 0.59
128000 COOPER-STANDARD 9.250% 26-01/03/2031 USD 129 317 0.25
311000 CUSHMAN & WAKE 6.750% 20-15/05/2028 UsD 311485 0.60
295000 DELUXE CORP 8.125% 24-15/09/2029 USD 305 452 0.59
329000 ELASTIC NV 4.125% 21-15/07/2029 USD 313 886 0.61
316000 ELEMENT SOLN INC 3.875% 20-01/09/2028 USD 308 268 0.60
315000 FAIR ISAAC CORP 4.000% 19-15/06/2028 UsD 307 701 0.59
330000 FAIR ISAAC CORP 6.000% 25-15/05/2033 USD 324937 0.63
239000 FMC CORP 5.650% 23-18/05/2033 USD 213934 0.41
330000 GAP INC/THE 3.625% 21-01/10/2029 USD 310961 0.60
341000 GAP INC/THE 3.875% 21-01/10/2031 UsD 310713 0.60
329000 GO DADDY OP/FIN 3.500% 21-01/03/2029 USD 309 664 0.60
326000 GO DADDY OP/FIN 5.250% 19-01/12/2027 USD 325712 0.63
140000 GOODYEAR TIRE 5.250% 22-15/07/2031 USD 124 570 0.24
330000 GRIFFON CORP 5.750% 20-01/03/2028 UsD 329973 0.64
321000 HEALTHEQUITY INC 4.500% 21-01/10/2029 USD 311788 0.60
304 000 HILTON DOMESTIC 5.875% 24-01/04/2029 USD 307 502 0.59
329000 HLF FINANCE SARL LLC 4.875% 21-01/06/2029 USD 308 103 0.60
41 000 HLF FINANCE SARL LLC 7.750% 26-01/05/2033 UsD 41518 0.08
370000 HUNTSMAN INTERNATIONAL LLC 2.950% 21-15/06/2031 USD 332700 0.64
59000 HUNTSMAN INTERNATIONAL LLC 4.500% 19-01/05/2029 USD 57 637 0.11
327000 INGEVITY CORP 3.875% 20-01/11/2028 USD 316 761 0.61
305000 INSULET CORP 6.500% 25-01/04/2033 UsD 309 112 0.60
185000 TRON MOUNTAIN 5.250% 17-15/03/2028 USD 184 796 0.36
301000 TIRON MOUNTAIN 6.250% 24-15/01/2033 USD 303 853 0.59
218000 IRON MOUNTAIN 7.000% 23-15/02/2029 USD 222185 0.43
292000 IRON MOUNTAIN INFORMATION 4.750% 25-15/01/2034 EUR 331340 0.64
123000 K HOVNANIAN ENTR 8.375% 25-01/10/2033 USD 126 432 0.24
342000 KONTOOR BRANDS 4.125% 21-15/11/2029 USD 327451 0.63
330000 KORN/FERRY INTERNATIONAL 4.625% 19-15/12/2027 USD 328294 0.63
261000 L BRANDS INC 6.875% 16-01/11/2035 UsD 267274 0.52
211000 LGIHOMES INC 7.000% 24-15/11/2032 USD 209 768 0.41
314000 LSBINDUSTRIES 6.250% 21-15/10/2028 USD 314 089 0.61
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Securities portfolio at 30/06/2026

Expressed in USD

Quantity Denomination Quotation currency Market value % gsf;:t:;
293000 MACYS RETAIL 7.375% 25-01/08/2033 USD 307 592 0.59
309000 MASTERBRAND INC 7.000% 24-15/07/2032 USD 312526 0.60
325000 MATCH GROUP INC 4.125% 20-01/08/2030 UsSD 305 696 0.59
308000 MATCH GROUP INC 4.625% 20-01/06/2028 USD 303 604 0.59
308000 MGM RESORTS 6.125% 24-15/09/2029 USD 310953 0.60
296 000 MGM RESORTS 6.500% 24-15/04/2032 USD 295984 0.57
330000 MINERALS TECHNOL 5.000% 20-01/07/2028 UsSD 327855 0.63
315000 MUELLER WATER 4.000% 21-15/06/2029 USD 304 748 0.59
291000 NABORS INDS INC 8.875% 24-15/08/2031 USD 298 860 0.58
123000 NEWELL BRANDS I 6.375% 24-15/05/2030 USD 124 651 0.24
329000 NEXSTAR BROADC 4.750% 20-01/11/2028 UsSD 322290 0.62
137000 NEXSTAR MDIA INC 6.500% 26-15/09/2033 USD 137 050 0.26
309000 NEXSTAR MDIA INC 7.250% 26-15/04/2034 USD 308 166 0.60
315000 OLIN CORP 6.625% 25-01/04/2033 USD 311226 0.60
280000 ON SEMICONDUCTOR 3.875% 20-01/09/2028 UsSD 272097 0.53
145000 OPEN TEXT CORP 4.125% 20-15/02/2030 USD 132 806 0.26
314000 OPTION CARE HEAL 4.375% 21-31/10/2029 USD 301 602 0.58
337000 OUTFRONT MEDIA C 4.250% 21-15/01/2029 USD 328178 0.63
317000 OUTFRONT MEDIA C 4.625% 19-15/03/2030 UsD 307 432 0.59
306 000 PATRICK INDS INC 6.375% 24-01/11/2032 USD 303 982 0.59
310000 PENN ENTRTMT INC 6.750% 26-01/04/2031 USD 311545 0.60
131000 PETCO HEALTH & W 8.250% 26-01/02/2031 USD 131953 0.25
308000 PITNEY BOWES INC 7.250% 21-15/03/2029 UsSD 311389 0.60
309000 POST HOLDINGS IN 6.500% 25-15/03/2036 USD 305 402 0.59
339000 PRESTIGE BRANDS 3.750% 21-01/04/2031 USD 311274 0.60
318000 PRESTIGE BRANDS 5.125% 19-15/01/2028 USD 317 563 0.61
337000 PTC INC 4.000% 20-15/02/2028 UsSD 329 907 0.64
314000 RENT-A-CENTER 6.375% 21-15/02/2029 USD 311098 0.60
284000 RXO INC 6.375% 26-15/05/2031 USD 288 625 0.56
120000 SABRE GLBL INC 10.750% 24-15/11/2029 USD 115368 0.22
330000 SCOTTS MIRACLE 4.000% 22-01/04/2031 UsSD 309 367 0.60
328000 SCOTTS MIRACLE 4.375% 22-01/02/2032 USD 307 257 0.59
315000 SEALED AIR CORP 6.875% 03-15/07/2033 USD 313002 0.60
318000 SEAWORLD PARKS 5.250% 21-15/08/2029 USD 310 652 0.60
208 000  SILGAN HOLDINGS 4.250% 25-15/02/2031 EUR 235913 0.46
301 000 SNAP INC 6.875% 25-01/03/2033 USD 293232 0.57
311000 SNAP INC 6.875% 25-15/03/2034 USD 301114 0.58
313000 TAYLOR MORRISON 5.750% 19-15/01/2028 USD 316 833 0.61
315000 TEMPUR SEALY INT 4.000% 21-15/04/2029 UsSD 303 628 0.59
228000 TENNECO INC 8.000% 23-17/11/2028 USD 229401 0.44
319000 THOR INDUSTRIES 4.000% 21-15/10/2029 USD 302 736 0.58
282000 TIDEWATER INC 9.125% 25-15/07/2030 USD 301 860 0.58
299000 TRANSDIGM INC 6.625% 24-01/03/2032 UsSD 306 666 0.59
291000 TRANSDIGM INC 7.125% 23-01/12/2031 USD 301272 0.58
314000 TRAVEL + LEISURE 4.500% 21-01/12/2029 USD 303 844 0.59
311000 TRAVEL + LEISURE 6.250% 26-01/06/2031 USD 312958 0.60
338000 TRIMAS CORP 4.125% 21-15/04/2029 UsD 325470 0.63
337000 TRINET GROUP INC 3.500% 21-01/03/2029 USD 316 897 0.61
314000 TRINET GROUP INC 7.125% 23-15/08/2031 USD 315763 0.61
129000 TRONOX INC 9.125% 25-30/09/2030 USD 129 630 0.25
322000 TWILIO INC 3.625% 21-15/03/2029 UsSD 310475 0.60
297000 UNDER ARMOUR INC 7.250% 25-15/07/2030 USD 299980 0.58
122000 UNISYS CORP 10.625% 25-15/01/2031 USD 114 796 0.22
326000  VAIL RESORTS 5.625% 25-15/07/2030 USD 326 158 0.63
300000 VALARIS 8.375% 23-30/04/2030 UsD 311373 0.60
335000 VALVOLINE INC 3.625% 21-15/06/2031 USD 308 003 0.60
245000 VF CORPORATION 0.250% 20-25/02/2028 EUR 264 742 0.51
319000 VF CORPORATION 0.625% 20-25/02/2032 EUR 298 637 0.58
345000 VF CORPORATION 2.950% 20-23/04/2030 UsD 314714 0.61
217000 VF CORPORATION 4.250% 23-07/03/2029 EUR 249 510 0.48
345000 VIAVI SOLUTIONS 3.750% 21-01/10/2029 USD 329 025 0.64
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300000 WAYFAIR LLC 7.250% 24-31/10/2029 USD 309 695 0.60
292000 WAYFAIR LLC 7.750% 25-15/09/2030 UsD 307 020 0.59
290 000 WEATHERFORD INTE 6.750% 25-15/10/2033 USD 295891 0.57
131000 WHIRLPOOL CORP 4.750% 19-26/02/2029 USD 122276 0.24
307000 WHIRLPOOL CORP 6.125% 25-15/06/2030 USD 283139 0.55
342000 WHIRLPOOL CORP 6.500% 25-15/06/2033 USD 296 500 0.57
292000 WILLIAM CARTER 7.375% 25-15/02/2031 USD 302 149 0.58
328000 WOLVERINE WORLD 4.000% 21-15/08/2029 USD 308 778 0.60
316000 WYNDHAM HOTELS & 4.375% 20-15/08/2028 USD 311 104 0.60
138000  XEROX CORP 10.250% 25-15/10/2030 USD 121 697 024
221000 XPLR INFRAST OP 8.625% 25-15/03/2033 USD 237034 0.46

France 4224 046 8.15
282000 CROWN EUROPEAN 3.750% 25-30/09/2031 EUR 320990 0.62
311000 CROWN EUROPEAN 4.750% 23-15/03/2029 EUR 364 433 0.70
312000 CROWN EUROPEAN 5.000% 23-15/05/2028 EUR 366 857 0.71
313000 ELIOR GROUP SA 5.625% 25-15/03/2030 EUR 352 060 0.68
100000 ERAMET 7.000% 23-22/05/2028 EUR 115505 0.22
154000 EUTELSAT COMM 5.750% 26-15/03/2031 EUR 180236 035
279000 EUTELSAT COMM 6.250% 26-15/03/2033 EUR 328209 0.63
272000 FORVIA SE 5.375% 25-15/03/2031 EUR 317703 0.61
269 000 FORVIA SE 5.500% 24-15/06/2031 EUR 314 892 0.61
258000 FORVIA SE 5.625% 25-15/06/2030 EUR 303 858 0.59
274000 ILIAD HOLDING 5.375% 24-15/04/2030 EUR 321174 0.62
240000 ILIAD HOLDING 7.000% 24-15/04/2032 USD 244 385 0.47
300000 SPIE SA 3.750% 25-28/05/2030 EUR 343 131 0.66
100000  VALEO SE 4.625% 25-23/03/2032 EUR 114067 0.22
200000 VALEO SE 5.125% 25-20/05/2031 EUR 236 546 0.46

Luxembourg 2404 970 4.64
290000 ARAMARK INTL FINANCE 4.375% 25-15/04/2033 EUR 327479 0.63
237099 ARDAGH GROUP SA 9.500% 25-01/12/2030 USD 253310 0.49
268 000 DANA FINANCE LUX SAR 8.500% 23-15/07/2031 EUR 322218 0.62
200 000  SES 4.875% 25-24/06/2033 EUR 229 158 0.44
286000  SES S.A 3.500% 22-14/01/2029 EUR 323 535 0.63
300000 TELECOM ITALIA CAP 6.000% 05-30/09/2034 USD 306 843 0.59
288000 TELECOM ITALIA CAP 6.375% 04-15/11/2033 USD 300 952 0.58
300000 TELENET FINANCE LUX 3.500% 17-01/03/2028 EUR 341475 0.66

The Netherlands 1317968 2.55
300000 ALCOA NEDERLAND 7.125% 24-15/03/2031 USD 311358 0.60
335000 ASHLAND SERVICES 2.000% 20-30/01/2028 EUR 374 937 0.73
294000 AXALTA COATING SYSTEMS LTD 7.250% 23-15/02/2031 UsD 305900 0.59
292000 ENERGIZER G 3.500% 21-30/06/2029 EUR 325773 0.63

Italy 1305307 2.52
289000 INFRASTRUTTURE W 3.750% 25-01/04/2030 EUR 327 545 0.63
256000 LOTTOMATICA GR 4.625% 26-30/04/2032 EUR 295 465 0.57
317000 LOTTOMATICA GR 4.875% 25-31/01/2031 EUR 369 675 0.72
261 000 TELECOM ITALIA 6.875% 23-15/02/2028 EUR 312 622 0.60

Canada 1128914 2.18
273000 BOMBARDIER INC 7.450% 04-01/05/2034 USD 301 901 0.58
224000 CASCADES INC/USA 6.750% 25-15/07/2030 USD 228 698 0.44
318000 GFL ENVIRONMENTAL INC 4.000% 20-01/08/2028 USD 310 631 0.60
328000 OPEN TEXT CORP 4.125% 21-01/12/2031 UsD 287 684 0.56

United Kingdom 682 206 1.32
217000 AVIS BUDGET FINA 7.250% 23-31/07/2030 EUR 253108 0.49
272000 ENTAIN PLC 4.875% 25-30/11/2031 EUR 314 160 0.61
126000 MOBICO GROUP PLC 4.875% 23-26/09/2031 EUR 114 938 0.22

Germany 645 370 1.25
275000 CECONOMY AG 6.250% 24-15/07/2029 EUR 324 482 0.63
273000 TUI AG 5.875% 24-15/03/2029 EUR 320 888 0.62
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Singapore 626 199 1.21

288 000 SEAGATE DATA 8.250% 25-15/12/2029 UsD 301 206 0.58
311000 SEAGATE DATA 8.500% 25-15/07/2031 USD 324993 0.63
Spain 601671 1.16

322000 GESTAMP AUTOMOCI 4.375% 25-15/10/2030 EUR 368 684 0.71
195000 MOLINS FINANCE 5.500% 26-15/06/2033 EUR 232987 0.45
Japan 550 601 1.07

204 000 NISSAN MOTOR CO 5.250% 25-17/07/2029 EUR 236 384 0.46
269000 NISSAN MOTOR CO 6.375% 25-17/07/2033 EUR 314217 0.61
Norway 357881 0.69

341000 TGS ASA 8.500% 24-15/01/2030 USD 357 881 0.69
Ireland 307 629 0.59

298 000 ADIENT GLOBAL HOLDING 7.500% 25-15/02/2033 USD 307 629 0.59
Australia 301 295 0.58

119000 MINERAL RESOURCE 9.250% 23-01/10/2028 uUsD 123 001 0.24
174000 PLS GROUP 6.875% 26-01/05/2031 UsSD 178 294 0.34
Denmark 239 086 0.46

229000 GENMAB/GENMAB 7.250% 25-15/12/2033 USD 239 086 0.46
Austria 123 648 0.24

105000 AMS-OSRAM AG 7.250% 26-31/05/2032 EUR 123 648 0.24
Floating rate bonds 127962 0.25

France 127 962 0.25

97503  ATOS SE 24-18/12/2029 FRN EUR 127 962 0.25
Shares/Units in investment funds 1433 166 2.78
Luxembourg 1433166 2.78

7485.74 BNP PARIBAS INSTICASH USD 1D LVNAV -1 CAP USD 1433 166 2.78
Total securities porffolio 50 548 767 97.65
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Expressed in USD

Quantity Denomination Quotation currency Market value % :;I:;
Transferable securities admitted to an official stock exchange listing and/or tfraded 242 049 770 06.43
on another regulated market ’

Bonds 206 471 461 82.24
United States of America 180 351 268 71.84

2080000 ABBOTT LABORATORIES 5.500% 26-15/03/2056 USD 2039 437 0.81

1090000 AFFIL MANAGERS 5.500% 25-15/02/2036 UsD 1078 535 0.43

1990000 AGILENT TECHNOLOGIES INC 2.100% 20-04/06/2030 USD 1801 835 0.72

1940000 AGILENT TECHNOLOGIES INC 2.300% 21-12/03/2031 USD 1742 430 0.69

150 000 AGILENT TECHNOLOGIES INC 4.200% 24-09/09/2027 USD 149 567 0.06

1750000 AGILENT TECHNOLOGIES INC 4.750% 24-09/09/2034 UsD 1722120 0.69

1460000 ALPHABET INCORPORATED 5.300% 25-15/05/2065 USD 1338 740 0.53

1820000 ALPHABET INCORPORATED 5.450% 25-15/11/2055 USD 1744 413 0.69

1350000 ALPHABET INCORPORATED 5.650% 26-15/02/2056 USD 1333351 0.53

1780000 AMERIPRISE FINL 5.200% 25-15/04/2035 UsD 1773 342 0.71

730000  APPLE INC 2.800% 21-08/02/2061 USD 417 102 0.17
2630000 APPLE INC 4.100% 22-08/08/2062 USD 2008 132 0.80
130000 AT&T INC 4.550% 16-09/03/2049 USD 104 412 0.04
600 000 AT&T INC 4.650% 19-01/06/2044 UsD 508 358 0.20
580000 AT&T INC 4.800% 14-15/06/2044 USD 497 677 0.20

2050000 AUTODESK INC 2.400% 21-15/12/2031 USD 1797 161 0.72

1850000 AUTODESK INC 5.300% 25-15/06/2035 USD 1 849 504 0.74

2300000 BESTBUY CO INC 1.950% 20-01/10/2030 UsD 2047533 0.82

1100000 BGC GROUP INC 6.150% 25-02/04/2030 USD 1122710 0.45

80000 BGC GROUP INC 6.600% 24-10/06/2029 USD 82 499 0.03

2020000 BOOKING HOLDINGS INC 5.375% 26-07/05/2036 USD 2019 059 0.80

2060000 CBOE GLOBAL MKTS 1.625% 20-15/12/2030 UsD 1799 410 0.72

2020000 CHURCH & DWIGHT 5.000% 22-15/06/2052 USD 1 832 580 0.73

1790000 CINTAS CORP NO.2 4.200% 25-01/05/2028 USD 1783 693 0.71

2170000 CISCO SYSTEMS 5.350% 24-26/02/2064 USD 2027 480 0.81

2020000 CLOROX CO 1.800% 20-15/05/2030 UsD 1808 938 0.72

1170000 DICKS SPORTING 4.100% 22-15/01/2052 USD 850 900 0.34

1246000 EATON CORP 3.850% 26-06/03/2028 USD 1234291 0.49

1400000 EATON CORP 4.200% 26-06/03/2031 USD 1372 465 0.55

750000 EATON CORP 4.800% 26-06/03/2036 UsD 735 848 0.29

2050000 EBAY INC 4.250% 25-06/03/2029 USD 2 025 500 0.81

1780000 EQUIFAX INC 5.100% 22-15/12/2027 USD 1791 156 0.71

1210000 EXPEDIA GROUP INC 5.400% 25-15/02/2035 USD 1198 072 0.48

970 000 FEDEX CORP 3.875% 25-01/08/2042 UsD 808 569 0.32

1890000 FEDEX FREIGHT HOLDING 4.300% 26-15/03/2029 USD 1 863 886 0.74

1875000 FORTIVE CORP 4.750% 26-15/05/2031 USD 1862 557 0.74

2000000 FORTIVE CORP 5.250% 26-15/05/2036 USD 1991 800 0.79

1030000 FOX CORP 5.576% 20-25/01/2049 UsD 954 494 0.38

2080000 GE VERNOVA INC 5.500% 26-04/02/2056 USD 2017 749 0.80

1630000 GENERAL ELECTRIC CAP 5.875% 08-14/01/2038 USD 1734 623 0.69

1160000 GENERAL ELECTRIC CAP 6.875% 09-10/01/2039 USD 1341339 0.53

970 000  GILEAD SCIENCES 4.800% 14-01/04/2044 UsD 883793 0.35

2010000 GILEAD SCIENCES 5.550% 23-15/10/2053 USD 1984 294 0.79

1800000 GILEAD SCIENCES 5.600% 24-15/11/2064 USD 1770 449 0.71

1100000 HA SUST INF CAP 6.000% 26-15/03/2036 USD 1085732 0.43

1800000 HANOVER INSURANC 5.500% 25-01/09/2035 UsD 1810355 0.72

2120000 HARTFORD FINANCIAL SERVICES 2.800% 19-19/08/2029 USD 2003 108 0.80

2790000 HARTFORD FINANCIAL SERVICES 3.600% 19-19/08/2049 USD 2023 094 0.81

2100000 HASBRO INC 3.900% 19-19/11/2029 USD 2042434 0.81

2030000 HASBRO INC 4.650% 26-12/03/2031 UsD 2004 733 0.80

860 000 HCA INC 6.100% 24-01/04/2064 USD 852618 0.34
1620000 HOST HOTELS 3.375% 19-15/12/2029 USD 1544 309 0.62
1870000 HOST HOTELS 4.250% 25-15/12/2028 USD 1 849 538 0.74

190 000 HUBBELL INC 4.800% 25-15/11/2035 UsD 184 688 0.07
2000000 ILLUMINA INC 2.550% 21-23/03/2031 USD 1803 473 0.72
1760000 ILLUMINA INC 5.750% 22-13/12/2027 USD 1787177 0.71
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1920000 INGREDION INC 2.900% 20-01/06/2030 USD 1794 873 0.72
1970000 JB HUNT TRANSPRT 4.900% 25-15/03/2030 USD 1980226 0.79
1740000 JONES LANG LASAL 6.875% 23-01/12/2028 UsSD 1822893 0.73
1980000 KENVUE INC 5.050% 23-22/03/2053 USD 1 808 209 0.72
1940000 KLA CORP 5.250% 22-15/07/2062 USD 1796 336 0.72
1960 000 KLA-TENCOR CORP 5.000% 19-15/03/2049 USD 1793 134 0.71
1820000 LEAR CORP 3.800% 17-15/09/2027 UsSD 1804 615 0.72
1780000 MCKESSON CORP 4.650% 25-30/05/2030 USD 1780273 0.71
120000 MCKESSON CORP 4.900% 23-15/07/2028 USD 121 100 0.05
1750000 MCKESSON CORP 5.250% 25-30/05/2035 USD 1778 307 0.71
2000000 MGIC INVT CORP 5.250% 20-15/08/2028 UsSD 1998273 0.80
2760000 MOODYS CORP 3.750% 22-25/02/2052 USD 2023 622 0.81
2050000 MSCIINC 5.150% 25-15/03/2036 USD 1980072 0.79
2040000 MSCIINC 5.250% 25-01/09/2035 USD 1996 997 0.80
1000000 MYLAN INC 5.200% 19-15/04/2048 UsSD 830 731 0.33
990 000 NASDAQ INC 3.950% 22-07/03/2052 USD 743 594 0.30
1980000 NASDAQ INC 5.950% 23-15/08/2053 USD 2002123 0.80
1820000 NASDAQ INC 6.100% 23-28/06/2063 USD 1849972 0.74
1800000 NOVARTIS CAPITAL 5.700% 26-18/03/2056 UsD 1835078 0.73
2180000 NVRINC 3.000% 20-15/05/2030 USD 2042 509 0.81
1200000 OLD REPUBLIC INTERNATIONAL 5.750% 24-28/03/2034 USD 1220005 0.49
1740 000 OMEGA HEALTHCARE 3.250% 21-15/04/2033 USD 1543 446 0.61
1160000 OMEGA HEALTHCARE 3.375% 20-01/02/2031 UsSD 1076 547 0.43
1790000 OMEGA HEALTHCARE 4.750% 17-15/01/2028 USD 1789 849 0.71
1640000 OMEGA HEALTHCARE 5.200% 25-01/07/2030 USD 1647991 0.66
1190000 OMNICOM GROUP 5.400% 26-01/10/2048 USD 1063 829 0.42
520000 ORACLE CORP 3.850% 20-01/04/2060 UsSD 305317 0.12
700 000 OREILLY AUTOMOT 3.600% 17-01/09/2027 USD 693 260 0.28
1360000 OREILLY AUTOMOT 3.900% 19-01/06/2029 USD 1333026 0.53
1810000 OREILLY AUTOMOT 4.200% 20-01/04/2030 USD 1780801 0.71
750000 OREILLY AUTOMOT 4.700% 22-15/06/2032 UsSD 746 519 0.30
519000 OREILLY AUTOMOT 5.100% 26-12/03/2036 USD 514 088 0.20
1200000 POLARIS INC 5.600% 25-01/03/2031 USD 1200091 0.48
1080 000 PUBLIC SERVICE 5.450% 24-01/04/2034 USD 1100 791 0.44
1900000 PUBLIC SERVICE 6.125% 23-15/10/2033 UsSD 2011 564 0.80
620000 QUALCOMM INC 4.500% 22-20/05/2052 USD 512328 0.20
185000 QUEST DIAGNOSTIC 5.000% 26-30/06/2036 USD 181 905 0.07
1910000 RALPH LAUREN 2.950% 20-15/06/2030 USD 1790 778 0.71
610000 RALPH LAUREN 5.000% 25-15/06/2032 UsSD 615778 0.25
2280000 RAYONIER LP 2.750% 21-17/05/2031 USD 2047072 0.82
621000 REGENCY CENTERS 4.500% 26-15/03/2033 USD 603 644 0.24
2140000 REGIONS FINANCIAL 1.800% 21-12/08/2028 USD 2019 450 0.80
2230000 RELIANCE STEEL 2.150% 20-15/08/2030 UsSD 2007 866 0.80
2000000 ROLLINS INC 5.250% 25-24/02/2035 USD 1995 694 0.80
880000 SALESFORCE INC 6.550% 26-15/03/2056 USD 880 897 0.35
306 000 SERVICENOW INCORPORATED 6.300% 26-15/05/2056 USD 311225 0.12
1990000 SHERWIN-WILLIAMS 3.800% 19-15/08/2049 UsD 1499912 0.60
2130000 SUN COMMUNITIES 2.300% 21-01/11/2028 USD 2019870 0.80
2230000 SUN COMMUNITIES 2.700% 21-15/07/2031 USD 2005 627 0.80
2110000 SUN COMMUNITIES 4.200% 22-15/04/2032 USD 2015850 0.80
1100000 SYNCHRONY BANK 5.625% 22-23/08/2027 UsSD 1111560 0.44
2230000 TAPESTRY INC 3.050% 21-15/03/2032 USD 2018 540 0.80
1980000 TAPESTRY INC 5.100% 24-11/03/2030 USD 1995261 0.79
1970000 TAPESTRY INC 5.500% 24-11/03/2035 USD 1982 994 0.79
1120000 TR FINANCE LLC 5.850% 25-15/04/2040 UsD 1113247 0.44
1760000 TRACTOR SUPPLY 5.250% 23-15/05/2033 USD 1769 164 0.70
2020000 UNUM GROUP 6.000% 24-15/06/2054 USD 1979 536 0.79
1780000  VERISIGN INCORPORATED 5.250% 25-01/06/2032 USD 1787577 0.71
2040000 VERTIV HOLDNGS CO 5.950% 26-15/03/2066 UsD 2017917 0.80
2030000 VULCAN MATERIALS 5.700% 24-01/12/2054 USD 2014 360 0.80
240000 WABTEC 4.950% 18-15/09/2028 USD 240 330 0.10
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1770000 WESTINGHOUSE AIR 4.900% 25-29/05/2030 USD 1780 823 0.71
1090000 WESTINGHOUSE AIR 5.500% 25-29/05/2035 UsD 1112148 0.44
1750000 WESTINGHOUSE AIR 5.611% 24-11/03/2034 USD 1795292 0.72
1563000 WEYERHAEUSER CO 7.375% 02-15/03/2032 USD 1743 257 0.69
1750000 WILLIS NORTH AMERICA 5.900% 24-05/03/2054 USD 1728243 0.69
Ireland 9173 562 3.66
1970000 STERIS PLC 2.700% 21-15/03/2031 USD 1790 651 0.71
2840000 STERIS PLC 3.750% 21-15/03/2051 USD 2029222 0.81
1810000 TRANE TECHNOLOGIES 3.800% 19-21/03/2029 USD 1778 824 0.71
1760000 TRANE TECHNOLOGIES 5.100% 24-13/06/2034 UsD 1777 814 0.71
1760000 TRANE TECHNOLOGIES 5.250% 23-03/03/2033 USD 1797051 0.72
Canada 7865185 3.13
1750000 MAGNA INTERNATIONAL INC 5.050% 24-14/03/2029 USD 1769 280 0.70
953000 TORONTO DOMINION BANK 4.361% 26-23/04/2029 USD 947 764 0.38
1330000 TORONTO DOMINION BANK 4.861% 25-31/01/2028 USD 1336 439 0.53
1900000 TORONTO DOMINION BANK 4.866% 26-22/04/2033 USD 1 886 004 0.75
1960000 TORONTO DOMINION BANK 4.928% 25-15/10/2035 USD 1925698 0.77
Bermuda 5988336 2.38
2080000 RENAISSANCERE 3.600% 19-15/04/2029 USD 2019990 0.80
1920000 RENAISSANCERE 5.750% 23-05/06/2033 USD 1966 909 0.78
1960000 RENAISSANCERE HO 5.800% 25-01/04/2035 USD 2001 437 0.80
Switzerland 1307 067 0.52
1738000 APTIV PLC 4.150% 22-01/05/2052 USD 1307 067 0.52
Finland 1187184 0.47
1120000 NOKIA CORP 6.625% 09-15/05/2039 USD 1187 184 0.47
Spain 598 859 0.24
600 000 BANCO BILBAO VIZCAYA ARGENTARIA 4.968% 26-08/05/2031 UsSD 598 859 0.24
Floating rate bonds 35578 309 14.19
United States of America 26 821453 10.70
1000000 CHARLES SCHWAB 23-17/11/2029 FRN UsD 1034314 0.41
1880000 CHARLES SCHWAB 23-24/08/2034 FRN USD 1997 741 0.80
940 000 CHARLES SCHWAB 25-14/11/2031 FRN USD 924 580 0.37
2000000 CHARLES SCHWAB 25-14/11/2036 FRN USD 1955996 0.78
180000 CHARLES SCHWAB 26-21/05/2037 FRN UsD 182 456 0.07
1920000 FIFTH THIRD BANC 22-25/04/2033 FRN USD 1851183 0.74
310000 FIFTH THIRD BANC 22-28/07/2030 FRN USD 309 414 0.12
1540 000 FIFTH THIRD BANC 23-27/07/2029 FRN USD 1590 816 0.63
470 000  FIFTH THIRD BANC 24-06/09/2030 FRN UsD 470 647 0.19
1780000 FIFTH THIRD BANC 24-29/01/2032 FRN USD 1 830 659 0.73
2000000 FIRST HORIZON 25-07/03/2031 FRN USD 2024771 0.81
2020000 KEYCORP 22-01/06/2033 FRN USD 1978 419 0.79
1890000 KEYCORP 24-06/03/2035 FRN USD 2009 193 0.80
960 000 KEYCORP 25-04/04/2031 FRN USD 966 470 0.39
1920000 REGIONS FINANCIAL 24-06/06/2030 FRN USD 1969 724 0.78
2000000 REGIONS FINANCIAL 24-06/09/2035 FRN USD 2023261 0.81
90000 SYNCHRONY FINANCE 25-29/07/2036 FRN USD 90321 0.04
1810000 ZIONS BANCORP 25-18/08/2028 FRN USD 1 806 806 0.72
1820000 ZIONS BANCORP 26-09/02/2029 FRN USD 1 804 682 0.72
Spain 3914037 1.56
1800000 BANCO BILBAO VIZCAYA ARGENTARIA 22-14/09/2028 FRN USD 1833573 0.73
2000000 BANCO BILBAO VIZCAYA ARGENTARIA 24-13/03/2035 FRN USD 2 080 464 0.83
United Kingdom 2874075 1.15
1980000 HSBC HOLDINGS 19-22/05/2030 FRN USD 1931747 0.77
910000 HSBC HOLDINGS 22-03/11/2028 FRN USD 942 328 0.38
The Netherlands 1968 744 0.78
1750000 DEUTSCHE TELEKOM FINANCE 00-15/06/2030 SR FRN UsD 1968 744 0.78
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0,
Quantity Denomination Quotation currency Market value % gsf;:t:;
Shares/Units in investment funds 5954372 237
Luxembourg 5954372 2.37
31101.01 BNP PARIBAS INSTICASH USD 1D LVNAV -1 CAP USD 5954372 2.37
248 004 142 98.80

Total securities porifolio
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Securities portfolio at 30/06/2026

Expressed in EUR

0,
Quantity Denomination Quotation currency Market value % :;I:;
Transferable securities admitted to an official stock exchange listing and/or tfraded 43277 641 10001
on another regulated market

Shares 543277 641 100.01

France 140 610 922 25.88

38388 DASSAULT AVIATION SA EUR 11 025 034 2.03
20504 EXAIL TECHNOLOGIES EUR 2462 530 0.45
78 368  EXOSENS SAS EUR 4474813 0.82
44291 LISI EUR 2909919 0.54
226 750 SAFRAN SA EUR 78 228 749 14.40
35162 SOPRA STERIA GROUP EUR 4908 615 0.90
162817 THALES SA EUR 36 601 262 6.74
Germany 115 836 489 21.33

136502 HENSOLDT AG EUR 9249 376 1.70
118 753  MTU AERO ENGINES AG EUR 43214217 7.96
183729 RENK GROUP AG EUR 7748 771 1.43
51927 RHEINMETALL AG EUR 51433 694 9.47
56172 TKMS AG& CO KGAA EUR 4190431 0.77
United Kingdom 101 083 868 18.60

13591  AVON TECHNOLOGIES PLC GBP 270 744 0.05
214389 BABCOCK INTERNATIONAL GROUP PLC GBP 2368 854 0.44
1343526 BAE SYSTEMS PLC GBP 28 760 543 529
112531 CHEMRING GROUP PLC GBP 668 855 0.12
16 134  COHORT PLC GBP 230376 0.04
553 654 MELROSE INDUSTRIES PLC GBP 3052325 0.56
201419  QINETIQ GROUP PLC GBP 987 676 0.18
3756651 ROLLS-ROYCE HOLDINGS PLC GBP 62999 710 11.60
180 834  SENIOR PLC GBP 604 592 0.11
448 481  SERCO GROUP PLC GBP 1140193 0.21
The Netherlands 71882 919 13.23

369502 AIRBUS SE EUR 71 882919 13.23
Italy 39049 573 7.19

81406 AVIO SPA EUR 2560219 0.47
288 752 FINCANTIERI SPA EUR 2873082 0.53
716383  LEONARDO SPA EUR 33616272 6.19
Sweden 34324 483 6.32

91249 MILDEF GROUP AB SEK 1522810 0.28
721826 SAAB AB-B SEK 32801673 6.04
Norway 24 693 604 4.55

936453 KONGSBERG GRUPPEN ASA NOK 24 693 604 4.55
Spain 8740 129 1.61

182390 INDRA SISTEMAS SA EUR 8740 129 1.61
Czech Republic 4425 565 0.81

346451 CSGNV EUR 4425 565 0.81
Denmark 1430581 0.26

77213 INVISIO AB SEK 1430 581 0.26
Austria 843 095 0.16

46 683 FACC AG EUR 843 095 0.16
Switzerland 356 413 0.07

15467 MONTANA AEROSPACE AG CHF 356 413 0.07
Total securities porffolio 543277 641 100.01
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Expressed in USD

Quantity Denomination Quotation currency Market value % ;)str:;
Transferable securities admitted to an official stock exchange listing and/or tfraded 37083 936 08.92
on another regulated market ’

Bonds 37083 936 98.92

United States of America 37083 936 98.92

124000 US TREASURY N/B 0.375% 20-30/09/2027 USD 118 357 0.32
112000 US TREASURY N/B 0.375% 20-31/07/2027 UsD 107 577 0.29
95000 US TREASURY N/B 0.500% 20-30/06/2027 USD 91 682 0.24
96 000 US TREASURY N/B 0.500% 20-31/08/2027 USD 92 059 0.25
120 000 US TREASURY N/B 0.500% 20-31/10/2027 USD 114 356 0.31
207000 US TREASURY N/B 0.625% 20-15/05/2030 UsD 180 850 0.48
270000 US TREASURY N/B 0.625% 20-15/08/2030 USD 233824 0.62
128000 US TREASURY N/B 0.625% 20-30/11/2027 USD 121 835 0.33
143000 US TREASURY N/B 0.625% 20-31/12/2027 USD 135710 0.36
158 000 US TREASURY N/B 0.750% 21-31/01/2028 UsD 149 773 0.40
282000 US TREASURY N/B 0.875% 20-15/11/2030 USD 244 855 0.65
155000 US TREASURY N/B 1.000% 21-31/07/2028 USD 145 325 0.39
92000 US TREASURY N/B 1.125% 20-15/05/2040 USD 58204 0.16
125000 US TREASURY N/B 1.125% 20-15/08/2040 UsD 78 320 0.21
273000 US TREASURY N/B 1.125% 21-15/02/2031 USD 238214 0.64
161 000 US TREASURY N/B 1.125% 21-29/02/2028 USD 153 195 0.41
156 000 US TREASURY N/B 1.125% 21-31/08/2028 USD 146 262 0.39
155000 US TREASURY N/B 1.250% 15/05/2050 UsD 73770 0.20
294000 US TREASURY N/B 1.250% 21-15/08/2031 USD 254 080 0.68
160 000 US TREASURY N/B 1.250% 21-30/04/2028 USD 151 856 0.41
147000 US TREASURY N/B 1.250% 21-30/06/2028 USD 138 869 0.37
145000 US TREASURY N/B 1.250% 21-31/03/2028 UsD 137931 0.37
159000 US TREASURY N/B 1.250% 21-31/05/2028 USD 150 559 0.40
158000 US TREASURY N/B 1.250% 30/09/2028 USD 148 187 0.40
137000 US TREASURY N/B 1.375% 15/11/2040 USD 88 558 0.24
175000 US TREASURY N/B 1.375% 20-15/08/2050 UsD 85 859 0.23
288000 US TREASURY N/B 1.375% 21-15/11/2031 USD 248 738 0.66
148000 US TREASURY N/B 1.375% 21-31/10/2028 USD 138 889 0.37
145000 US TREASURY N/B 1.375% 21-31/12/2028 USD 135473 0.36
150 000 US TREASURY N/B 1.500% 20-15/02/2030 UsD 136 641 0.36
147000 US TREASURY N/B 1.500% 30/11/2028 USD 138 077 0.37
172000 US TREASURY N/B 1.625% 15/11/2050 USD 89951 0.24
118000 US TREASURY N/B 1.625% 19-15/08/2029 USD 109 353 0.29
268 000 US TREASURY N/B 1.625% 21-15/05/2031 UsD 237766 0.63
88000 US TREASURY N/B 1.750% 19-15/11/2029 USD 81407 0.22
182000 US TREASURY N/B 1.750% 21-15/08/2041 USD 121997 0.33
136 000 US TREASURY N/B 1.750% 22-31/01/2029 USD 127 999 0.34
179000 US TREASURY N/B 1.875% 15/11/2051 UsD 98 394 0.26
156 000 US TREASURY N/B 1.875% 21-15/02/2041 USD 108 225 0.29
192000 US TREASURY N/B 1.875% 21-15/02/2051 USD 106 740 0.28
271000 US TREASURY N/B 1.875% 22-15/02/2032 USD 239052 0.64
126 000  US TREASURY N/B 1.875% 22-28/02/2029 UsD 118 785 0.32
132000 US TREASURY N/B 2.000% 20-15/02/2050 USD 76 931 0.21
191 000 US TREASURY N/B 2.000% 21-15/08/2051 USD 108 780 0.29
162000 US TREASURY N/B 2.000% 21-15/11/2041 USD 112210 0.30
120000  US TREASURY N/B 2.250% 15/05/2041 UsD 87 488 0.23
84000 US TREASURY N/B 2.250% 16-15/08/2046 USD 54 810 0.15
112000 US TREASURY N/B 2.250% 17-15/08/2027 USD 109 681 0.29
114000 US TREASURY N/B 2.250% 17-15/11/2027 USD 111110 0.30
113000 US TREASURY N/B 2.250% 19-15/08/2049 UsD 70307 0.19
163000 US TREASURY N/B 2.250% 22-15/02/2052 USD 98 157 0.26
127000 US TREASURY N/B 2.375% 19-15/05/2029 USD 120 928 0.32
104000 US TREASURY N/B 2.375% 19-15/11/2049 USD 66251 0.18
192000 US TREASURY N/B 2.375% 21-15/05/2051 UsD 120 060 0.32
124000 US TREASURY N/B 2.375% 22-15/02/2042 USD 90 443 0.24
122000 US TREASURY N/B 2.375% 22-31/03/2029 USD 116 386 0.31
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63000 US TREASURY N/B 2.500% 15/05/2046 USD 43283 0.12
85000 US TREASURY N/B 2.500% 15-15/02/2045 USD 59593 0.16
62000 US TREASURY N/B 2.500% 16-15/02/2046 UsSD 42751 0.11

154000 US TREASURY N/B 2.625% 19-15/02/2029 USD 148 141 0.40
93000 US TREASURY N/B 2.625% 22-31/07/2029 USD 88 880 0.24
39000 US TREASURY N/B 2.750% 12-15/08/2042 USD 29786 0.08
58000 US TREASURY N/B 2.750% 12-15/11/2042 UsSD 44 080 0.12
79000 US TREASURY N/B 2.750% 17-15/08/2047 USD 55880 0.15
80000 US TREASURY N/B 2.750% 17-15/11/2047 USD 56413 0.15

155000 US TREASURY N/B 2.750% 18-15/02/2028 USD 151 561 0.40

253000 US TREASURY N/B 2.750% 22-15/08/2032 UsSD 232345 0.62

117000 US TREASURY N/B 2.750% 22-31/07/2027 USD 115 286 0.31

103000 US TREASURY N/B 2.750% 31/05/2029 USD 99 041 0.26

263000 US TREASURY N/B 2.875% 15/05/2032 USD 244159 0.65
78 000 US TREASURY N/B 2.875% 15/05/2043 UsSD 59 853 0.16

154000 US TREASURY N/B 2.875% 15/05/2052 USD 106 549 0.28
51000 US TREASURY N/B 2.875% 15-15/08/2045 USD 37 844 0.10
31000 USTREASURY N/B 2.875% 16-15/11/2046 USD 22 645 0.06

161 000 US TREASURY N/B 2.875% 18-15/05/2028 UsD 157277 0.42

162000 US TREASURY N/B 2.875% 18-15/08/2028 USD 157785 0.42

115000 US TREASURY N/B 2.875% 19-15/05/2049 USD 81 686 0.22

111000 US TREASURY N/B 2.875% 22-30/04/2029 USD 107 202 0.29
34000 US TREASURY N/B 3.000% 12-15/05/2042 UsSD 27051 0.07
62000 US TREASURY N/B 3.000% 14-15/11/2044 USD 47 420 0.13

113000 US TREASURY N/B 3.000% 15/08/2048 USD 82790 0.22
39000 US TREASURY N/B 3.000% 15-15/05/2045 USD 29 658 0.08
33000 US TREASURY N/B 3.000% 15-15/11/2045 UsSD 24920 0.07
59000 US TREASURY N/B 3.000% 17-15/02/2047 USD 43 909 0.12
50000 US TREASURY N/B 3.000% 17-15/05/2047 USD 37125 0.10
95000 US TREASURY N/B 3.000% 18-15/02/2048 USD 69 959 0.19

120000  US TREASURY N/B 3.000% 19-15/02/2049 UsSD 87 488 0.23

147000 US TREASURY N/B 3.000% 22-15/08/2052 USD 104 255 0.28
35000 US TREASURY N/B 3.125% 11-15/11/2041 USD 28 585 0.08
37000 US TREASURY N/B 3.125% 12-15/02/2042 USD 30 080 0.08
50000 US TREASURY N/B 3.125% 13-15/02/2043 UsSD 39977 0.11
73000 US TREASURY N/B 3.125% 14-15/08/2044 USD 57111 0.15

101000 US TREASURY N/B 3.125% 18-15/05/2048 USD 75 876 0.20

111000 US TREASURY N/B 3.125% 22-31/08/2027 USD 109 730 0.29
94000 US TREASURY N/B 3.125% 22-31/08/2029 UsSD 91107 0.24

103000 US TREASURY N/B 3.250% 22-15/05/2042 USD 84 814 0.23

104000 US TREASURY N/B 3.250% 22-30/06/2029 USD 101 335 0.27

121000  US TREASURY N/B 3.250% 30/06/2027 USD 119979 0.32
57000 US TREASURY N/B 3.375% 15/05/2044 UsSD 46 473 0.12

151000 US TREASURY N/B 3.375% 15/09/2027 USD 149 626 0.40

112000 US TREASURY N/B 3.375% 18-15/11/2048 USD 87 588 0.23

100 000  US TREASURY N/B 3.375% 22-15/08/2042 USD 83453 0.22

256000 US TREASURY N/B 3.375% 23-15/05/2033 UsD 241 800 0.65

151000 US TREASURY N/B 3.375% 25-15/09/2028 USD 148 499 0.40

179000 US TREASURY N/B 3.375% 25-30/11/2027 USD 177077 0.47

179000 US TREASURY N/B 3.375% 25-31/12/2027 USD 176 944 0.47

179000 US TREASURY N/B 3.375% 26-29/02/2028 UsSD 176 763 0.47
20000 US TREASURY N/B 3.500% 09-15/02/2039 USD 17 984 0.05

257000 US TREASURY N/B 3.500% 23-15/02/2033 USD 245214 0.65

112000 US TREASURY N/B 3.500% 23-30/04/2028 USD 110 683 0.30
90000 US TREASURY N/B 3.500% 23-30/04/2030 UsD 87 820 0.23

290000 US TREASURY N/B 3.500% 23-31/01/2028 USD 287 009 0.77
88000 US TREASURY N/B 3.500% 23-31/01/2030 USD 86 020 0.23

181000 US TREASURY N/B 3.500% 24-30/09/2029 USD 177 338 0.47

151000 US TREASURY N/B 3.500% 25-15/10/2028 UsD 148 806 0.40

151000 US TREASURY N/B 3.500% 25-15/11/2028 USD 148 735 0.40

151000 US TREASURY N/B 3.500% 25-15/12/2028 USD 148 676 0.40
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179000 US TREASURY N/B 3.500% 25-30/09/2027 USD 177 588 0.47
182000 US TREASURY N/B 3.500% 25-30/11/2030 USD 176 895 0.47
179000 US TREASURY N/B 3.500% 25-31/10/2027 UsSD 177 462 0.47
151000 US TREASURY N/B 3.500% 26-15/01/2029 USD 148 582 0.40
151000 US TREASURY N/B 3.500% 26-15/02/2029 USD 148 511 0.40
151000 US TREASURY N/B 3.500% 26-15/03/2029 USD 148 475 0.40
182000 US TREASURY N/B 3.500% 26-28/02/2031 UsSD 176 654 0.47

56000 US TREASURY N/B 3.625% 13-15/08/2043 USD 47 696 0.13

61000 US TREASURY N/B 3.625% 14-15/02/2044 USD 51678 0.14
147000 US TREASURY N/B 3.625% 23-15/02/2053 USD 117 577 0.31
148 000 US TREASURY N/B 3.625% 23-15/05/2053 UsSD 118 308 0.32
112000 US TREASURY N/B 3.625% 23-31/03/2028 USD 110972 0.30

88000 US TREASURY N/B 3.625% 23-31/03/2030 USD 86295 0.23
114000 US TREASURY N/B 3.625% 24-30/09/2031 USD 110 812 0.30
182000 US TREASURY N/B 3.625% 24-31/08/2029 UsSD 179 099 0.48
151000 US TREASURY N/B 3.625% 25-15/08/2028 USD 149 348 0.40
181000 US TREASURY N/B 3.625% 25-30/09/2030 USD 176 998 0.47
174000 US TREASURY N/B 3.625% 25-31/08/2027 USD 173 001 0.46
182000 US TREASURY N/B 3.625% 25-31/08/2030 UsD 178 047 0.47
181 000 US TREASURY N/B 3.625% 25-31/10/2030 USD 176 899 0.47
182000 US TREASURY N/B 3.625% 25-31/12/2030 USD 177 720 0.47
107000  US TREASURY N/B 3.625% 31/05/2028 USD 105 947 0.28

33000 USTREASURY N/B 3.750% 11-15/08/2041 UsSD 29339 0.08

57000 US TREASURY N/B 3.750% 13-15/11/2043 USD 49 260 0.13
143000 US TREASURY N/B 3.750% 15/08/2027 USD 142 391 0.38

88000 US TREASURY N/B 3.750% 23-30/06/2030 USD 86 577 0.23

89000 US TREASURY N/B 3.750% 23-31/05/2030 UsSD 87 595 0.23
114000 US TREASURY N/B 3.750% 24-31/08/2031 USD 111 506 0.30
150 000 US TREASURY N/B 3.750% 24-31/12/2028 USD 148 512 0.40
102000 US TREASURY N/B 3.750% 24-31/12/2030 USD 100 095 0.27
151000 US TREASURY N/B 3.750% 25-15/04/2028 UsSD 149915 0.40
151000 US TREASURY N/B 3.750% 25-15/05/2028 USD 149 885 0.40
114000 US TREASURY N/B 3.750% 25-30/11/2032 USD 110 589 0.30
114000 US TREASURY N/B 3.750% 25-31/10/2032 USD 110 633 0.30
114000 US TREASURY N/B 3.750% 26-28/02/2033 UsSD 110 420 0.29
179000 US TREASURY N/B 3.750% 26-30/04/2028 USD 177713 0.47
182000 US TREASURY N/B 3.750% 26-31/01/2031 USD 178 573 0.48
179000  US TREASURY N/B 3.750% 30/06/2027 USD 178 364 0.48

34000 US TREASURY N/B 3.875% 10-15/08/2040 UsSD 31014 0.08

93000 US TREASURY N/B 3.875% 22-30/09/2029 USD 92 164 0.25

89000 US TREASURY N/B 3.875% 22-30/11/2029 USD 88 145 0.24

97000 US TREASURY N/B 3.875% 23-15/02/2043 USD 85951 0.23

99000 US TREASURY N/B 3.875% 23-15/05/2043 UsSD 87 507 0.23
280000 US TREASURY N/B 3.875% 23-15/08/2033 USD 272278 0.73
112000 US TREASURY N/B 3.875% 23-31/12/2027 USD 111528 0.30

89000 US TREASURY N/B 3.875% 23-31/12/2029 USD 88117 0.24
311000 US TREASURY N/B 3.875% 24-15/08/2034 UsD 300 407 0.80
148000 US TREASURY N/B 3.875% 24-15/10/2027 USD 147 462 0.39
151000 US TREASURY N/B 3.875% 25-15/03/2028 USD 150 280 0.40
151000 US TREASURY N/B 3.875% 25-15/06/2028 USD 150 186 0.40
151000 US TREASURY N/B 3.875% 25-15/07/2028 UsSD 150 139 0.40
182000 US TREASURY N/B 3.875% 25-30/04/2030 USD 180 024 0.48
182000 US TREASURY N/B 3.875% 25-30/06/2030 USD 179 896 0.48
114000 US TREASURY N/B 3.875% 25-30/09/2032 USD 111480 0.30
177000 US TREASURY N/B 3.875% 25-31/07/2027 UsD 176 502 0.47
182000 US TREASURY N/B 3.875% 25-31/07/2030 USD 179 853 0.48
114000 US TREASURY N/B 3.875% 25-31/08/2032 USD 111 551 0.30
114000 US TREASURY N/B 3.875% 25-31/12/2032 USD 111319 0.30
151000 US TREASURY N/B 3.875% 26-15/04/2029 UsD 149 868 0.40
151000 US TREASURY N/B 3.875% 26-15/05/2029 USD 149 856 0.40
182000 US TREASURY N/B 3.875% 26-30/04/2031 USD 179 398 0.48
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179000 US TREASURY N/B 3.875% 26-31/03/2028 USD 178 126 0.48
182000 US TREASURY N/B 3.875% 26-31/03/2031 USD 179 441 0.48
105000 US TREASURY N/B 3.875% 30/11/2027 UsSD 104 586 0.28
101 000  US TREASURY N/B 4.000% 22-15/11/2042 USD 91137 0.24
148 000 US TREASURY N/B 4.000% 22-15/11/2052 USD 126 609 0.34

91000 US TREASURY N/B 4.000% 22-31/10/2029 USD 90 502 0.24
271000 US TREASURY N/B 4.000% 23-28/02/2030 UsSD 269370 0.72
110000 US TREASURY N/B 4.000% 23-29/02/2028 USD 109 708 0.29

88000 US TREASURY N/B 4.000% 23-31/07/2030 USD 87361 0.23
310000 US TREASURY N/B 4.000% 24-15/02/2034 USD 302 880 0.81
150000 US TREASURY N/B 4.000% 24-15/12/2027 UsSD 149 648 0.40
102000 US TREASURY N/B 4.000% 24-31/01/2031 USD 101 115 0.27
181000 US TREASURY N/B 4.000% 24-31/07/2029 USD 180 166 0.48
311000 US TREASURY N/B 4.000% 25-15/11/2035 USD 300 844 0.80
114000 US TREASURY N/B 4.000% 25-30/04/2032 UsSD 112 504 0.30
114000 US TREASURY N/B 4.000% 25-30/06/2032 USD 112 406 0.30
182000 US TREASURY N/B 4.000% 25-31/03/2030 USD 180 834 0.48
182000 US TREASURY N/B 4.000% 25-31/05/2030 USD 180 763 0.48
114000 US TREASURY N/B 4.000% 25-31/07/2032 UsD 112 361 0.30
114000 US TREASURY N/B 4.000% 26-31/01/2033 USD 112 067 0.30
179000 US TREASURY N/B 4.000% 26-31/05/2028 USD 178 490 0.48
112000 US TREASURY N/B 4.000% 30/06/2028 USD 111 654 0.30
158000 US TREASURY N/B 4.000% 31/01/2029 UsSD 157333 0.42
109 000 US TREASURY N/B 4.125% 15/08/2044 USD 98 594 0.26
257000 US TREASURY N/B 4.125% 22-15/11/2032 USD 254711 0.68
114000 US TREASURY N/B 4.125% 22-30/09/2027 USD 113 955 0.30
111000 US TREASURY N/B 4.125% 22-31/10/2027 UsSD 110931 0.30
163 000 US TREASURY N/B 4.125% 23-15/08/2053 USD 142 396 0.38
112000 US TREASURY N/B 4.125% 23-31/07/2028 USD 111913 0.30

93000 US TREASURY N/B 4.125% 23-31/08/2030 USD 92738 0.25
148 000 US TREASURY N/B 4.125% 24-15/11/2027 UsSD 147908 0.39
182000 US TREASURY N/B 4.125% 24-30/11/2029 USD 181 716 0.48
114000 US TREASURY N/B 4.125% 24-30/11/2031 USD 113 394 0.30
174000 US TREASURY N/B 4.125% 24-31/03/2029 USD 173 810 0.46
110000  US TREASURY N/B 4.125% 24-31/03/2031 UsSD 109 596 0.29
113000 US TREASURY N/B 4.125% 24-31/07/2031 USD 112532 0.30
181000 US TREASURY N/B 4.125% 24-31/10/2029 USD 180 717 0.48
114000 US TREASURY N/B 4.125% 24-31/10/2031 USD 113439 0.30
114000 US TREASURY N/B 4.125% 25-29/02/2032 UsSD 113 314 0.30
114000 US TREASURY N/B 4.125% 25-31/03/2032 USD 113 270 0.30
114000 US TREASURY N/B 4.125% 25-31/05/2032 USD 113 198 0.30
311000 US TREASURY N/B 4.125% 26-15/02/2036 USD 303 517 0.81
114000 US TREASURY N/B 4.125% 26-30/04/2033 UsSD 112 771 0.30
182000 US TREASURY N/B 4.125% 26-31/05/2031 USD 181 360 0.48

30000 US TREASURY N/B 4.250% 09-15/05/2039 USD 28978 0.08

33000 US TREASURY N/B 4.250% 10-15/11/2040 USD 31309 0.08
179000 US TREASURY N/B 4.250% 24-15/02/2054 UsD 159 758 0.43
179000 US TREASURY N/B 4.250% 24-15/08/2054 USD 159 841 0.43
311000 US TREASURY N/B 4.250% 24-15/11/2034 USD 307 986 0.81
165000 US TREASURY N/B 4.250% 24-28/02/2029 USD 165 348 0.44
102000 US TREASURY N/B 4.250% 24-28/02/2031 UsSD 102 183 0.27
181 000 US TREASURY N/B 4.250% 24-30/06/2029 USD 181 424 0.48
114000 US TREASURY N/B 4.250% 24-30/06/2031 USD 114 169 0.30
151000 US TREASURY N/B 4.250% 25-15/01/2028 USD 151159 0.40
149000 US TREASURY N/B 4.250% 25-15/02/2028 UsD 149 169 0.40
311000 US TREASURY N/B 4.250% 25-15/05/2035 USD 307 355 0.82
311000 US TREASURY N/B 4.250% 25-15/08/2035 USD 307 064 0.82
182000 US TREASURY N/B 4.250% 25-31/01/2030 USD 182398 0.49
114000 US TREASURY N/B 4.250% 26-31/03/2033 UsD 113 662 0.30
114000 US TREASURY N/B 4.250% 26-31/05/2033 USD 113 599 0.30

18000 US TREASURY N/B 4.375% 08-15/02/2038 USD 17 843 0.05
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35000 US TREASURY N/B 4.375% 09-15/11/2039 USD 33988 0.09
34000 US TREASURY N/B 4.375% 10-15/05/2040 uUsD 32868 0.09
33000 US TREASURY N/B 4.375% 11-15/05/2041 USD 31623 0.08

109000 US TREASURY N/B 4.375% 15/08/2043 USD 102 511 0.27
101000 US TREASURY N/B 4.375% 23-30/11/2030 USD 101 686 0.27
119000 US TREASURY N/B 4.375% 23-31/08/2028 uUsD 119 502 0.32
311000 US TREASURY N/B 4.375% 24-15/05/2034 USD 311096 0.82
145000 US TREASURY N/B 4.375% 24-15/07/2027 USD 145 363 0.39
181000 US TREASURY N/B 4.375% 24-31/12/2029 USD 182 160 0.49
114000 US TREASURY N/B 4.375% 25-31/01/2032 uUsD 114 739 0.31
109 000 US TREASURY N/B 4.375% 26-15/05/2036 USD 108 438 0.29
141000 US TREASURY N/B 4.375% 30/11/2028 USD 141 650 0.38
22000 US TREASURY N/B 4.500% 06-15/02/2036 USD 22261 0.06
20000 US TREASURY N/B 4.500% 08-15/05/2038 uUsD 20 006 0.05
32000 US TREASURY N/B 4.500% 09-15/08/2039 USD 31560 0.08
296 000 US TREASURY N/B 4.500% 15/11/2033 USD 298983 0.80
179000 US TREASURY N/B 4.500% 15/11/2054 USD 166 638 0.44
109 000  US TREASURY N/B 4.500% 24-15/02/2044 uUsD 103 805 0.28
114000 US TREASURY N/B 4.500% 24-31/12/2031 USD 115 461 0.31
179000 US TREASURY N/B 4.500% 31/05/2029 USD 180 622 0.48
35000 US TREASURY N/B 4.625% 10-15/02/2040 USD 34 809 0.09
109 000 US TREASURY N/B 4.625% 15/05/2044 uUsD 105304 0.28
150 000 US TREASURY N/B 4.625% 15/06/2027 USD 150 715 0.40
127000 US TREASURY N/B 4.625% 23-30/09/2028 USD 128 230 0.34
95000 US TREASURY N/B 4.625% 23-30/09/2030 USD 96 551 0.26
179000 US TREASURY N/B 4.625% 24-15/05/2054 uUsD 170 022 0.45
109 000 US TREASURY N/B 4.625% 24-15/11/2044 USD 105 066 0.28
181 000 US TREASURY N/B 4.625% 24-30/04/2029 USD 183 178 0.49
114000 US TREASURY N/B 4.625% 24-30/04/2031 USD 116 040 0.31
113000 US TREASURY N/B 4.625% 24-31/05/2031 uUsD 115030 0.31
311000 US TREASURY N/B 4.625% 25-15/02/2035 USD 315956 0.83
179 000 US TREASURY N/B 4.625% 25-15/02/2055 USD 170 134 0.45
109000 US TREASURY N/B 4.625% 25-15/11/2045 USD 104 725 0.28
179000 US TREASURY N/B 4.625% 25-15/11/2055 uUsD 170330 0.45
109 000 US TREASURY N/B 4.625% 26-15/02/2046 USD 104 657 0.28
13000 US TREASURY N/B 4.750% 07-15/02/2037 USD 13 360 0.04
35000 US TREASURY N/B 4.750% 11-15/02/2041 USD 35005 0.09
109 000  US TREASURY N/B 4.750% 23-15/11/2043 uUsD 107 246 0.29
171 000 US TREASURY N/B 4.750% 23-15/11/2053 USD 165 443 0.44
109 000 US TREASURY N/B 4.750% 25-15/02/2045 USD 106 650 0.28
179000 US TREASURY N/B 4.750% 25-15/05/2055 USD 173 658 0.46
179000 US TREASURY N/B 4.750% 25-15/08/2055 uUsD 173 742 0.46
179 000 US TREASURY N/B 4.750% 26-15/02/2056 USD 173 938 0.46
135000 US TREASURY N/B 4.875% 23-31/10/2028 USD 137 088 0.37
97000 US TREASURY N/B 4.875% 23-31/10/2030 USD 99 554 0.27
109 000 US TREASURY N/B 4.875% 25-15/08/2045 uUsD 108 200 0.29
17000 US TREASURY N/B 5.000% 07-15/05/2037 USD 17 839 0.05
109 000 US TREASURY N/B 5.000% 25-15/05/2045 USD 109971 0.29
42000 US TREASURY N/B 5.000% 26-15/05/2046 USD 42 328 0.11
65000 US TREASURY N/B 5.000% 26-15/05/2056 uUsD 65711 0.18
20000 US TREASURY N/B 5.250% 98-15/11/2028 USD 20453 0.05
11000 US TREASURY N/B 5.250% 99-15/02/2029 USD 11296 0.03
21000 US TREASURY N/B 5.375% 01-15/02/2031 USD 22 006 0.06
12000 US TREASURY N/B 5.500% 98-15/08/2028 UsD 12 302 0.03
20000 US TREASURY N/B 6.125% 97-15/11/2027 USD 20483 0.05
10000 US TREASURY N/B 6.125% 99-15/08/2029 USD 10 552 0.03
17000 US TREASURY N/B 6.250% 00-15/05/2030 USD 18218 0.05
9000 US TREASURY N/B 6.375% 97-15/08/2027 uUsD 9208 0.02
155000 WITREASURY SEC. 3.125% 18-15/11/2028 USD 151379 0.40
Total securities portfolio 37083 936 98.92
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344000 US TREASURY N/B 0.375% 20-30/09/2027 USD 328 345 0.87
312000 US TREASURY N/B 0.375% 20-31/07/2027 UsD 299 678 0.79
293000 US TREASURY N/B 0.500% 20-30/06/2027 USD 282 768 0.75
268 000 US TREASURY N/B 0.500% 20-31/08/2027 USD 256 997 0.68
333000 US TREASURY N/B 0.500% 20-31/10/2027 USD 317 339 0.84
357000 US TREASURY N/B 0.625% 20-30/11/2027 UsD 339 805 0.90
427000 US TREASURY N/B 0.625% 20-31/12/2027 USD 405233 1.07
451000 US TREASURY N/B 0.750% 21-31/01/2028 USD 427516 1.13
444 000 US TREASURY N/B 1.000% 21-31/07/2028 USD 416 285 1.10
460 000 US TREASURY N/B 1.125% 21-29/02/2028 UsD 437701 1.16
445000 US TREASURY N/B 1.125% 21-31/08/2028 USD 417222 1.10
457000 US TREASURY N/B 1.250% 21-30/04/2028 USD 433739 1.14
459000 US TREASURY N/B 1.250% 21-30/06/2028 USD 433 612 1.14
404 000 US TREASURY N/B 1.250% 21-31/03/2028 UsD 384 305 1.01
454000 US TREASURY N/B 1.250% 21-31/05/2028 USD 429 899 1.13
452000 US TREASURY N/B 1.250% 30/09/2028 USD 423927 1.12
451 000 US TREASURY N/B 1.375% 21-31/10/2028 USD 423 235 1.12
404 000 US TREASURY N/B 1.375% 21-31/12/2028 UsD 377 456 1.00
440000 US TREASURY N/B 1.500% 30/11/2028 USD 413 291 1.09
409 000 US TREASURY N/B 1.750% 22-31/01/2029 USD 384 939 1.02
380000 US TREASURY N/B 1.875% 22-28/02/2029 USD 358 239 0.95
312000 US TREASURY N/B 2.250% 17-15/08/2027 UsD 305 541 0.81
317000 US TREASURY N/B 2.250% 17-15/11/2027 USD 308 964 0.82
373000 US TREASURY N/B 2.375% 19-15/05/2029 USD 355 166 0.94
339000 US TREASURY N/B 2.375% 22-31/03/2029 USD 323 401 0.85
440 000 US TREASURY N/B 2.625% 19-15/02/2029 UsD 423259 1.12
443000 US TREASURY N/B 2.750% 18-15/02/2028 USD 433 171 1.14
325000 US TREASURY N/B 2.750% 22-31/07/2027 USD 320239 0.85
308 000 US TREASURY N/B 2.750% 31/05/2029 USD 296 161 0.78
462 000 US TREASURY N/B 2.875% 18-15/05/2028 UsD 451316 1.19
464 000 US TREASURY N/B 2.875% 18-15/08/2028 USD 451929 1.19
338000 US TREASURY N/B 2.875% 22-30/04/2029 USD 326 434 0.86
340000 US TREASURY N/B 3.125% 22-31/08/2027 USD 336 109 0.89
337000 US TREASURY N/B 3.250% 30/06/2027 UsD 334 157 0.88
431000 US TREASURY N/B 3.375% 15/09/2027 USD 427077 1.13
439000 US TREASURY N/B 3.375% 25-15/09/2028 USD 431729 1.14
512000 US TREASURY N/B 3.375% 25-30/11/2027 USD 506 500 1.34
512000 US TREASURY N/B 3.375% 25-31/12/2027 UsD 506 120 1.34
512000 US TREASURY N/B 3.375% 26-29/02/2028 USD 505 600 1.33
330000 US TREASURY N/B 3.500% 23-30/04/2028 USD 326 120 0.86
831000 US TREASURY N/B 3.500% 23-31/01/2028 USD 822431 2.16
459000 US TREASURY N/B 3.500% 25-15/10/2028 UsD 452 330 1.19
419000 US TREASURY N/B 3.500% 25-15/11/2028 USD 412715 1.09
419000 US TREASURY N/B 3.500% 25-15/12/2028 USD 412 551 1.09
512000 US TREASURY N/B 3.500% 25-30/09/2027 USD 507 960 1.34
512000 US TREASURY N/B 3.500% 25-31/10/2027 UsD 507 600 1.34
431000 US TREASURY N/B 3.500% 26-15/01/2029 USD 424 097 1.12
431000 US TREASURY N/B 3.500% 26-15/02/2029 USD 423 895 1.12
419000 US TREASURY N/B 3.500% 26-15/03/2029 USD 411995 1.09
340000 US TREASURY N/B 3.625% 23-31/03/2028 USD 336 879 0.89
431000 US TREASURY N/B 3.625% 25-15/08/2028 USD 426 286 1.13
498 000 US TREASURY N/B 3.625% 25-31/08/2027 USD 495 140 1.31
327000 US TREASURY N/B 3.625% 31/05/2028 USD 323781 0.85
449 000 US TREASURY N/B 3.750% 15/08/2027 UsD 447 088 1.18
431000 US TREASURY N/B 3.750% 24-31/12/2028 USD 426 724 1.13
431000 US TREASURY N/B 3.750% 25-15/04/2028 USD 427902 1.13
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431000 US TREASURY N/B 3.750% 25-15/05/2028 USD 427 818 1.13
512000 US TREASURY N/B 3.750% 26-30/04/2028 uUsD 508 320 1.34
511000 US TREASURY N/B 3.750% 30/06/2027 USD 509 184 1.34
310000 US TREASURY N/B 3.875% 23-31/12/2027 USD 308 692 0.81
422000 US TREASURY N/B 3.875% 24-15/10/2027 USD 420 467 1.11
431000 US TREASURY N/B 3.875% 25-15/03/2028 uUsD 428 946 1.13
431000 US TREASURY N/B 3.875% 25-15/06/2028 USD 428 677 1.13
431000 US TREASURY N/B 3.875% 25-15/07/2028 USD 428 542 1.13
506 000 US TREASURY N/B 3.875% 25-31/07/2027 USD 504 577 133
431000 US TREASURY N/B 3.875% 26-15/04/2029 uUsD 427768 1.13
431000 US TREASURY N/B 3.875% 26-15/05/2029 USD 427 734 1.13
512000 US TREASURY N/B 3.875% 26-31/03/2028 USD 509 500 1.34
343000 US TREASURY N/B 3.875% 30/11/2027 USD 341 647 0.90
306000 US TREASURY N/B 4.000% 23-29/02/2028 uUsD 305 187 0.81
430000 US TREASURY N/B 4.000% 24-15/12/2027 USD 428 992 1.13
512000 US TREASURY N/B 4.000% 26-31/05/2028 USD 510 540 1.35
310000 US TREASURY N/B 4.000% 30/06/2028 USD 309 043 0.82
451000 US TREASURY N/B 4.000% 31/01/2029 uUsD 449 097 1.19
358000 US TREASURY N/B 4.125% 22-30/09/2027 USD 357 860 0.94
308000 US TREASURY N/B 4.125% 22-31/10/2027 USD 307 808 0.81
310000 US TREASURY N/B 4.125% 23-31/07/2028 USD 309 758 0.82
424000 US TREASURY N/B 4.125% 24-15/11/2027 UsD 423 735 1.12
497000 US TREASURY N/B 4.125% 24-31/03/2029 USD 496 456 1.31
473000 US TREASURY N/B 4.250% 24-28/02/2029 USD 473 998 1.25
431000 US TREASURY N/B 4.250% 25-15/01/2028 USD 431455 1.14
427000 US TREASURY N/B 4.250% 25-15/02/2028 uUsD 427 484 1.13
331000 US TREASURY N/B 4.375% 23-31/08/2028 USD 332396 0.88
416000 US TREASURY N/B 4.375% 24-15/07/2027 USD 417 040 1.10
393000 US TREASURY N/B 4.375% 30/11/2028 USD 394 811 1.04
511000 US TREASURY N/B 4.500% 31/05/2029 uUsD 515631 1.36
431000 US TREASURY N/B 4.625% 15/06/2027 USD 433 054 1.14
354000 US TREASURY N/B 4.625% 23-30/09/2028 USD 357 429 0.94
519000 US TREASURY N/B 4.625% 24-30/04/2029 USD 525244 1.38
374000 US TREASURY N/B 4.875% 23-31/10/2028 uUsD 379785 1.00

56000 US TREASURY N/B 5.250% 98-15/11/2028 USD 57269 0.15

31000 US TREASURY N/B 5.250% 99-15/02/2029 USD 31833 0.08

33000 US TREASURY N/B 5.500% 98-15/08/2028 USD 33830 0.09

56000 US TREASURY N/B 6.125% 97-15/11/2027 uUsD 57352 0.15

26000 US TREASURY N/B 6.375% 97-15/08/2027 USD 26 602 0.07

443000 WITREASURY SEC. 3.125% 18-15/11/2028 USD 432 652 1.14

Total securities portfolio 37518111 99.02
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159500 US TREASURY N/B 0.625% 20-15/05/2030 USD 139 351 1.40
208200 US TREASURY N/B 0.625% 20-15/08/2030 UsD 180 304 1.81
217500 US TREASURY N/B 0.875% 20-15/11/2030 USD 188 852 1.90
210400 US TREASURY N/B 1.125% 21-15/02/2031 USD 183 590 1.84
226700 US TREASURY N/B 1.250% 21-15/08/2031 USD 195919 1.97
221900 US TREASURY N/B 1.375% 21-15/11/2031 UsD 191 650 1.92
115800 US TREASURY N/B 1.500% 20-15/02/2030 USD 105 487 1.06
91000 US TREASURY N/B 1.625% 19-15/08/2029 USD 84 331 0.85
207000 US TREASURY N/B 1.625% 21-15/05/2031 USD 183 648 1.84
68 100 US TREASURY N/B 1.750% 19-15/11/2029 UsD 62 998 0.63
208 700 US TREASURY N/B 1.875% 22-15/02/2032 USD 184 096 1.85
71 600 US TREASURY N/B 2.625% 22-31/07/2029 USD 68 428 0.69
194800 US TREASURY N/B 2.750% 22-15/08/2032 USD 178 896 1.80
202 800 US TREASURY N/B 2.875% 15/05/2032 UsD 188 271 1.89
72400 US TREASURY N/B 3.125% 22-31/08/2029 USD 70171 0.70
79800 US TREASURY N/B 3.250% 22-30/06/2029 USD 77755 0.78
197600 US TREASURY N/B 3.375% 23-15/05/2033 USD 186 639 1.87
197800 US TREASURY N/B 3.500% 23-15/02/2033 UsD 188 729 1.90
69300 US TREASURY N/B 3.500% 23-30/04/2030 USD 67 622 0.68
68 100 US TREASURY N/B 3.500% 23-31/01/2030 USD 66 568 0.67
139800 US TREASURY N/B 3.500% 24-30/09/2029 USD 136 971 1.38
140000 US TREASURY N/B 3.500% 25-30/11/2030 UsD 136 073 1.37
140 000 US TREASURY N/B 3.500% 26-28/02/2031 USD 135 888 1.36
68000 US TREASURY N/B 3.625% 23-31/03/2030 USD 66 683 0.67
88000 US TREASURY N/B 3.625% 24-30/09/2031 USD 85539 0.86
140000 US TREASURY N/B 3.625% 24-31/08/2029 UsD 137 769 1.38
139200 US TREASURY N/B 3.625% 25-30/09/2030 USD 136 122 1.37
140 000 US TREASURY N/B 3.625% 25-31/08/2030 USD 136 959 1.38
139900 US TREASURY N/B 3.625% 25-31/10/2030 USD 136 730 1.37
140000 US TREASURY N/B 3.625% 25-31/12/2030 UsD 136 708 1.37
68200 US TREASURY N/B 3.750% 23-30/06/2030 USD 67097 0.67
68300 US TREASURY N/B 3.750% 23-31/05/2030 USD 67222 0.67
88000 US TREASURY N/B 3.750% 24-31/08/2031 USD 86 075 0.86
78900 US TREASURY N/B 3.750% 24-31/12/2030 UsD 77427 0.78
88000 US TREASURY N/B 3.750% 25-30/11/2032 USD 85367 0.86
88000 US TREASURY N/B 3.750% 25-31/10/2032 USD 85401 0.86
88000 US TREASURY N/B 3.750% 26-28/02/2033 USD 85236 0.86
140000 US TREASURY N/B 3.750% 26-31/01/2031 UsD 137 364 1.38
71600 US TREASURY N/B 3.875% 22-30/09/2029 USD 70 957 0.71
68700 US TREASURY N/B 3.875% 22-30/11/2029 USD 68 040 0.68
68 600 US TREASURY N/B 3.875% 23-31/12/2029 USD 67919 0.68
140000 US TREASURY N/B 3.875% 25-30/04/2030 UsD 138 480 1.39
140 000 US TREASURY N/B 3.875% 25-30/06/2030 USD 138 381 1.39
88000 US TREASURY N/B 3.875% 25-30/09/2032 USD 86 054 0.86
140 000 US TREASURY N/B 3.875% 25-31/07/2030 USD 138 348 1.39
88000 US TREASURY N/B 3.875% 25-31/08/2032 UsD 86 109 0.86
88000 US TREASURY N/B 3.875% 25-31/12/2032 USD 85931 0.86
140 000 US TREASURY N/B 3.875% 26-30/04/2031 USD 137 998 1.39
140 000 US TREASURY N/B 3.875% 26-31/03/2031 USD 138 031 1.39
69 800 US TREASURY N/B 4.000% 22-31/10/2029 UsD 69418 0.70
209200 US TREASURY N/B 4.000% 23-28/02/2030 USD 207 943 2.09
67500 US TREASURY N/B 4.000% 23-31/07/2030 USD 67010 0.67
78 800 US TREASURY N/B 4.000% 24-31/01/2031 USD 78 117 0.78
139400 US TREASURY N/B 4.000% 24-31/07/2029 UsD 138 757 1.39
88000 US TREASURY N/B 4.000% 25-30/04/2032 USD 86 845 0.87
88000 US TREASURY N/B 4.000% 25-30/06/2032 USD 86 769 0.87
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139900 US TREASURY N/B 4.000% 25-31/03/2030 USD 139 004 1.40
140 000 US TREASURY N/B 4.000% 25-31/05/2030 uUsD 139 048 1.40

87900 US TREASURY N/B 4.000% 25-31/07/2032 USD 86 636 0.87
88000 US TREASURY N/B 4.000% 26-31/01/2033 USD 86 508 0.87
198 000 US TREASURY N/B 4.125% 22-15/11/2032 USD 196 238 1.97
72000 US TREASURY N/B 4.125% 23-31/08/2030 uUsD 71798 0.72
140 000  US TREASURY N/B 4.125% 24-30/11/2029 USD 139 781 1.40
87900 US TREASURY N/B 4.125% 24-30/11/2031 USD 87433 0.88
84700 US TREASURY N/B 4.125% 24-31/03/2031 USD 84389 0.85
87000 US TREASURY N/B 4.125% 24-31/07/2031 uUsD 86 640 0.87
139400 US TREASURY N/B 4.125% 24-31/10/2029 USD 139 182 1.40
87900 US TREASURY N/B 4.125% 24-31/10/2031 USD 87 467 0.88
88000 US TREASURY N/B 4.125% 25-29/02/2032 USD 87471 0.88
88000 US TREASURY N/B 4.125% 25-31/03/2032 uUsD 87436 0.88
88000 US TREASURY N/B 4.125% 25-31/05/2032 USD 87 381 0.88
88000 US TREASURY N/B 4.125% 26-30/04/2033 USD 87 051 0.87
140000 US TREASURY N/B 4.125% 26-31/05/2031 USD 139 508 1.40
78700  US TREASURY N/B 4.250% 24-28/02/2031 uUsD 78 841 0.79
139400 US TREASURY N/B 4.250% 24-30/06/2029 USD 139 727 1.40
88000 US TREASURY N/B 4.250% 24-30/06/2031 USD 88 131 0.88
140000 US TREASURY N/B 4.250% 25-31/01/2030 USD 140 306 1.41
88000 US TREASURY N/B 4.250% 26-31/03/2033 USD 87739 0.88
88000 US TREASURY N/B 4.250% 26-31/05/2033 USD 87 691 0.88
77900 US TREASURY N/B 4.375% 23-30/11/2030 USD 78 429 0.79
139400 US TREASURY N/B 4.375% 24-31/12/2029 USD 140 293 1.41
88000 US TREASURY N/B 4.375% 25-31/01/2032 uUsD 88 571 0.89
87600 US TREASURY N/B 4.500% 24-31/12/2031 USD 88 722 0.89
73400 US TREASURY N/B 4.625% 23-30/09/2030 USD 74 598 0.75
87700 US TREASURY N/B 4.625% 24-30/04/2031 USD 89269 0.90
87200 US TREASURY N/B 4.625% 24-31/05/2031 uUsD 88767 0.89
74500 US TREASURY N/B 4.875% 23-31/10/2030 USD 76 461 0.77
16200 US TREASURY N/B 5.375% 01-15/02/2031 USD 16 976 0.17
8000 US TREASURY N/B 6.125% 99-15/08/2029 USD 8442 0.08
12900 US TREASURY N/B 6.250% 00-15/05/2030 uUsD 13 824 0.14
Total securities portfolio 9 840 801 98.81

The accompanying notes form an integral part of these financial statements
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BNP Paribas Easy Bloomberg US Treasury 7-10Y

Securities portfolio at 30/06/2026

Expressed in USD

Quantity Denomination Quotation currency Market value % :;I:;
Transferable securities admitted to an official stock exchange listing and/or tfraded 10466912 08.88
on another regulated market '

Bonds 10 466 912 98.88

United States of America 10 466 912 98.88

845000 US TREASURY N/B 3.875% 23-15/08/2033 USD 821 696 7.76
939000 US TREASURY N/B 3.875% 24-15/08/2034 uUsD 907 015 8.57
935000 US TREASURY N/B 4.000% 24-15/02/2034 USD 913 524 8.63
945000 US TREASURY N/B 4.000% 25-15/11/2035 USD 914 140 8.64
950000 US TREASURY N/B 4.125% 26-15/02/2036 USD 927 141 8.76
940 000 US TREASURY N/B 4.250% 24-15/11/2034 UsSD 930 895 8.79
940 000 US TREASURY N/B 4.250% 25-15/05/2035 USD 928 984 8.78
939000 US TREASURY N/B 4.250% 25-15/08/2035 USD 927 116 8.76
939000 US TREASURY N/B 4.375% 24-15/05/2034 USD 939 294 8.87
330000 US TREASURY N/B 4.375% 26-15/05/2036 uUsD 328298 3.10
69000 US TREASURY N/B 4.500% 06-15/02/2036 USD 69 819 0.66
897000 US TREASURY N/B 4.500% 15/11/2033 USD 906 040 8.56
938 000 US TREASURY N/B 4.625% 25-15/02/2035 USD 952 950 9.00
Total securities porffolio 10 466 912 98.88

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

Securities portfolio at 30/06/2026

Expressed in EUR

Quantity Denomination Quotation currency Market value % :;I:;
Transferable securities admitted to an official stock exchange listing and/or tfraded 47427815 93.20
on another regulated market ’

Shares 47 427 815 93.20

Italy 39447 958 77.52

165323 AMPLIFON SPA EUR 1566 601 3.08
46947  ASSICURAZIONI GENERALI EUR 2000412 3.93
51724 AZIMUT HOLDING SPA EUR 1835168 3.61
14612 BANCA MEDIOLANUM S.P.A. EUR 318 249 0.63
304297 BANCO BPM SPA EUR 4597927 9.03
105937 BPER BANCA EUR 1454727 2.86
185567 ENEL SPA EUR 1865 691 3.67
1383 FERRARINV EUR 448 576 0.88
83258 FINECOBANK SPA EUR 1827513 3.59
223325 INFRASTRUTTURE WIRELESS ITALIANE EUR 1375682 2.70
656 830 INTESA SANPAOLO EUR 3934412 7.73
253600 IVECO GROUP NV EUR 3528 844 6.94
21528 MONCLER SPA EUR 1093 192 2.15
82 154 POSTE ITALIANE SPA EUR 2351247 4.62
12 844 PRYSMIAN SPA EUR 1 875 866 3.69
30987 RECORDATI SPA EUR 1589 633 3.12
178 218 TERNA-RETE ELETTRICA NAZIONA EUR 1824952 3.59
54 552 UNICREDIT SPA EUR 4269 240 8.38
69 235  UNIPOL ASSICURAZIONI SPA EUR 1690 026 3.32
Germany 4042151 7.94

12335 SIEMENS ENERGY AG EUR 2045143 4.02
7103 SIEMENS ENERGY AG - REG EUR 1997 008 3.92
The Netherlands 1982 556 3.90

71650 ING GROEP NV EUR 1982 556 3.90
Switzerland 1955150 3.84

30303 STMICROELECTRONICS NV EUR 1955 150 3.84
Shares/Units in investment funds 644118 127
France 644 118 1.27

25.45 BNP PARIBAS MOIS ISR -1 CAP EUR 644 118 1.27
Total securities porifolio 48071933 94.47

The accompanying notes form an integral part of these financial statements
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BNP Paribas Easy ECPI Circular ECconomy Leaders

Securities portfolio at 30/06/2026

Expressed in EUR

Quantity Denomination Quotation currency Market value % :;I:;
Transferable securities admitted to an official stock exchange listing and/or tfraded 373097 183 9977
on another regulated market '

Shares 373097 183 99.77

United States of America 203518 537 54.40

48690 3MCO USD 6895301 1.84
30621 AIR PRODUCTS AND CHEMICALS INCORPORATED UsD 7852239 2.10
62755 AMERICAN WATER WORKS CO INC USD 7222 341 1.93
12984 CATERPILLAR INC USD 12 093 643 323
110484  CISCO SYSTEMS INC USD 11350 871 3.04
99 804 COLGATE-PALMOLIVE COMPANY UsD 8003 176 2.14
16 662 DEERE & CO USD 9244 473 2.47
30173 ECOLABINC USD 7352 838 1.97
56253 EMERSON ELECTRIC USD 7043 311 1.88
582818 FORD MOTOR CO UsD 7085778 1.89
185586 INTEL CORPORATION USD 22 665419 6.06
26193 INTERNATIONAL BUSINESS MACHINES CORP USD 6442 520 1.72
73408 JOHNSON CONTROLS INTERNATIONAL USD 9 381 302 2.51
83209 KIMBERLY-CLARK CORP UsD 7989 025 2.14
124 572 NIKE INCORPORATED - B USD 4472737 1.20
44214 NVIDIA CORPORATION USD 7737933 2.07
39950 ORACLE CORP USD 5120 854 1.37
38 781 REPUBLIC SERVICES INC UsD 7227723 1.93
77039 TARGET CORP USD 8 800 895 2.35
43248 TEXAS INSTRUMENTS INCORPORATED USD 11275 196 3.01
115985 THE COCA-COLA COMPANY USD 8 244 644 2.20
13286 THERMO FISHER SCIENTIFIC INC UsD 5826178 1.56
52049 TIX COMPANIES INCORPORATED USD 6897073 1.84
37411 WASTE MANAGEMENT INCORPORATED USD 7293 067 1.95
France 36755 230 9.83

90 701 DANONE EUR 6 506 890 1.74
25422  ESSILORLUXOTTICA EUR 4170479 1.12
22328 KERING EUR 5521714 1.48
17881 LOREAL EUR 6 860 046 1.83
10823 LVMH MOET HENNESSY LOUIS VUITTON EUR 5239414 1.40
29 631 SCHNEIDER ELECTRIC SE EUR 8456 687 2.26
Japan 28 347 094 7.58

372500 BRIDGESTONE CORPORATION JPY 6835973 1.83
252100 HITACHI LIMITED JPY 6065 927 1.62
253200 SHIN-ETSU CHEMICAL CO LTD JPY 9549 431 2.55
334000 SONY GROUP CORP JPY 5895763 1.58
Germany 21506817 5.76

77549 BAYERISCHE MOTOREN WERKE AG EUR 4440 456 1.19
416045 E.ONSE EUR 7499 211 2.01
117374 MERCEDES BENZ GROUP AG EUR 5155 066 1.38
32926 SAPSE EUR 4412084 1.18
United Kingdom 20082 225 5.38

363257 DIAGEO PLC GBP 6420 464 1.72
18432 LINDE PLC UsD 8366222 224
192797 RELXPLC GBP 5295539 1.42
The Netherlands 18 805 675 5.03

6459 ASML HOLDING NV EUR 11118523 2.97
104 445 HEINEKEN NV EUR 7687152 2.06
Ireland 9113074 2.44

21213 TRANE TECHNOLOGIES PLC USD 9113074 2.44
Sweden 7330532 1.96

413522 ATLAS COPCO AB-A SEK 7330 532 1.96

The accompanying notes form an integral part of these financial statements
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BNP Paribas Easy ECPI Circular ECconomy Leaders

Securities portfolio at 30/06/2026

Expressed in EUR

0,
Quantity Denomination Quotation currency Market value % gsf;:t:;
Canada 7170 992 1.92
180 785 LOBLAW COMPANIES LTD CAD 7170992 1.92
Switzerland 7161074 1.91
39606 SIKA AG - REG CHF 7161074 1.91
Denmark 6986 961 1.87
126 487 NOVOZYMES A/S -B DKK 6986 961 1.87
Australia 6318972 1.69
544 537 FORTESCUE METALS GROUP LIMITED AUD 6318972 1.69
373097 183 99.77

Total securities porifolio

The accompanying notes form an integral part of these financial statements
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BNP Paribas Easy ECPI Global ESG Blue ECconomy

Securities portfolio at 30/06/2026

Expressed in EUR

Quantity Denomination Quotation currency Market value % :;I:;
Transferable securities admitted to an official stock exchange listing and/or tfraded 100912796 99,65
on another regulated market ’

Shares 100 912 796 99.65

United States of America 29 856 647 29.49

16880 AMERICAN WATER WORKS CO INC UsD 1942 684 1.92
7127  APPLIED MATERIALS INCORPORATED UsD 4506972 4.46
69 582 CARNIVAL CORP LTD USD 1738789 1.72
55825 DARLING INGREDIENTS INC USD 2 666 983 2.63
8116 ECOLABINC UsD 1977783 1.95
36093 EQUITY LIFESTYLE PROPERTIES UsD 2034 631 2.01
9248  FIRST SOLAR INC USD 1908 649 1.88
7322 HILTON WORLDWIDE HOLDINGS INC USD 2116 355 2.09
25564 INGERSOLL RAND INCORPORATION UsD 1833283 1.81
17 882  OWENS CORNING UsD 2 486 244 2.46
10432  REPUBLIC SERVICES INC USD 1944 241 1.92
10063 WASTE MANAGEMENT INCORPORATED USD 1961 726 1.94
15815 XYLEM INC UsD 1635171 1.61
17 551 ZOETIS INCORPORATED UsD 1103 136 1.09
Switzerland 9757 285 9.63

10400 GARMIN LTD USD 2160 777 2.13
2747 GEBERIT AG - REG CHF 1607 840 1.59
548  GIVAUDAN - REG CHF 2032 160 2.01
9834 KUEHNE & NAGEL INTERNATIONAL AG - REG CHF 2089 425 2.06
18373  SGS SA-REG CHF 1867083 1.84
Germany 8820 556 8.70

11366 ADIDAS AG EUR 2039 060 2.01
111640 E.ONSE EUR 2012311 1.99
14 687  SIEMENS ENERGY AG EUR 2435105 240
26578 SYMRISE AG EUR 2334 080 2.30
Denmark 7635013 7.55

865 AP MOELLER MAERSK A/SB DKK 1798 310 1.78
8349 DSV A/S DKK 1730 149 1.71
110212 ORSTED A/S DKK 2164474 2.14
78 639  VESTAS WIND SYSTEMS A/S DKK 1942 080 1.92
France 6189 801 6.10

24338 DANONE EUR 1746 008 1.72
79076 ENGIE EUR 2181707 2.15
62077 VEOLIA ENVIRONNEMENT EUR 2262 086 223
Spain 6129315 6.05

151108 EDP RENOVAVEIS SA EUR 2 141 200 2.11
102354 IBERDROLA SA EUR 2235411 221
23230 PHARMA MAR SA EUR 1752704 1.73
Japan 5854063 5.79

65900 NIPPON YUSEN KK JPY 1849 876 1.83
308 700 NISSUI CORP JPY 2133 150 2.11
265800 UMIOS CORP JPY 1871037 1.85
Italy 5295850 5.24

21949 PRYSMIAN SPA EUR 3205 651 3.18
204 121 TERNA-RETE ELETTRICA NAZIONA EUR 2090 199 2.06
United Kingdom 5177221 5.11

138 500 NATIONAL GRID PLC GBP 2006 594 1.98
182683 NOMAD FOODS LTD USD 1749 654 1.73
51734 RELXPLC GBP 1420973 1.40
Hong Kong 4011926 3.96

292500 CK HUTCHISON HOLDINGS LTD HKD 2161338 2.13
136 000 ORIENT OVERSEAS INTERNATIONAL LTD HKD 1850 588 1.83

The accompanying notes form an integral part of these financial statements




BNP Paribas Easy ECPI Global ESG Blue ECconomy

Securities portfolio at 30/06/2026

Expressed in EUR

0,
Quantity Denomination Quotation currency Market value % gsf;:t:;
Canada 3583 864 3.54
51528 GFL ENVIRONMENTAL INC CAD 1 656 660 1.64
13224 WASTE CONNECTIONS INC CAD 1927204 1.90
Norway 3099 669 3.06
95190 MOWI ASA NOK 1 538 050 1.52
38142 SALMAR ASA NOK 1561619 1.54
Sweden 2126 426 2.10
40778 ALFA LAVAL AB SEK 2126 426 2.10
The Netherlands 1712670 1.69
50942 ARCADIS NV EUR 1712670 1.69
Australia 1662 490 1.64
140 838 BRAMBLES LTD AUD 1662 490 1.64
100 912 796 99.65

Total securities portfolio

The accompanying notes form an integral part of these financial statements
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BNP Paribas Easy ECPI Global ESG Hydrogen Economy

Securities portfolio at 30/06/2026

Expressed in EUR

0,
Quantity Denomination Quotation currency Market value % :;I:;
Transferable securities admitted to an official stock exchange listing and/or tfraded 20036 129 9991
on another regulated market

Shares 20 036 129 99.91

United States of America 5790 364 28.87

1908 AIR PRODUCTS AND CHEMICALS INCORPORATED UsD 489 274 2.44
3723 BLOOM ENERGY CORP- A UsD 985 700 491
5098 CASELLA WASTE SYSTEMS INC-A USD 432 391 2.16
2465 CHART INDUSTRIES INC USD 450 483 2.25
906 CUMMINS INCORPORATED UsD 565178 2.82
36315 FORD MOTOR CO UsD 441510 2.20
5922 INGERSOLL RAND INCORPORATION USD 424 687 2.12
4280 ORMAT TECHNOLOGIES INC USD 407 673 2.03
4301 PACCARINC UsD 451 882 225
223466 PLUG POWER INC UsD 529 689 2.64
14 654  SENSATA TECHNOLOGIES HOLDING USD 611897 3.05
Spain 2117770 10.56

2320 ACCIONA SA EUR 643 104 3.21
19915 CORP ACCIONA ENERGIAS RENOVA EUR 460 833 2.30
35004 EDP RENOVAVEIS SA EUR 496 007 247
23710 IBERDROLA SA EUR 517 826 2.58
Japan 1924374 9.59

51200 HONDA MOTOR CO LTD JPY 407 804 2.03
44 600 JTEKT CORP JPY 478 008 2.38
84400 MITSUBISHI CHEMICAL HOLDINGS JPY 512582 2.56
16300 NIPPON SANSO HOLDINGS CORP JPY 525980 2.62
France 1810494 9.03

3021 AIRLIQUIDE SA EUR 523 479 2.61
18318 ENGIE EUR 505394 2.52
30500 FORVIA EUR 266 387 1.33
3546 NEXANS SA EUR 515234 2.57
Germany 1465 824 7.31

4820 BAYERISCHE MOTOREN WERKE AG EUR 275993 1.38
13545 NORDEX SE EUR 625779 3.12
3402 SIEMENS ENERGY AG EUR 564 052 2.81
Denmark 948 407 4.73

25453 ORSTED A/S DKK 499 876 2.49
18162  VESTAS WIND SYSTEMS A/S DKK 448 531 224
Italy 939 464 4.69

47034 ENEL SPA EUR 472 880 2.36
19506 ERG S.P.A. EUR 466 584 2.33
Belgium 878 751 4.38

16177 SOLVAY SA EUR 425132 2.12
22412 UMICORE EUR 453619 2.26
United Kingdom 877 487 4.38

16227 JOHNSON MATTHEY PLC GBP 356 414 1.78
1148  LINDEPLC UsD 521073 2.60
Switzerland 864 569 4.31

27283  GARRETT MOTION INC USD 864 569 4.31
Austria 855 811 4.27

6253  ANDRITZ AG EUR 472727 2.36
6890 VERBUND AG EUR 383 084 1.91
New Zealand 606 890 3.03

79 051 INFRATIL LTD NZD 606 890 3.03
Portugal 491 871 2.45

107372 EDP SA EUR 491 871 245

The accompanying notes form an integral part of these financial statements
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BNP Paribas Easy ECPI Global ESG Hydrogen Economy

Securities portfolio at 30/06/2026
Expressed in EUR
Quantity ~Denomination Quotation currency Market value % zsfszf:
Finland 464 053 2.31
EUR 464 053 2.31
20036 129 99.91

22871 FORTUM OY]J

Total securities portfolio

The accompanying notes form an integral part of these financial statements
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BNP Paribas Easy Energy & Metals Enhanced Roll

Securities portfolio at 30/06/2026

Expressed in USD

Quantity Denomination Quotation currency Market value % :;I:;
Transferable securities admitted to an official stock exchange listing and/or tfraded 475,001 420 998
on another regulated market '

Shares 475 001 420 99.82

United States of America 463211 162 97.34

1559 ADVANCED MICRO DEVICES USD 905 639 0.19
117469 AFLACINC UsD 13 773 240 2.89
8573 ALNYLAM PHARMACEUTICALS INC USD 2 580 730 0.54
2630 ALPHABET INCORPORATED - C USD 929 258 0.20
19541  AMERICAN INTERNATIONAL GROUP USD 1456 391 0.31
147 447  APPLE INC UsD 42 665 264 8.97
20095 AUTODESK INC USD 3906 870 0.82
917 AUTOZONE INCORPORATED USD 2930 677 0.62
24538 BECTON DICKINSON AND CO USD 3713 336 0.78
42555 BROADCOM INC UsD 16 075 151 3.38
11705 CBOE GLOBAL MARKETS INC USD 2 840 452 0.60
37694 CENTENE CORPORATION USD 2419 578 0.51
35588 CHIPOTLE MEXICAN GRILL INCORPORATED USD 1209 992 0.25
5085 CME GROUP INC UsD 1122921 0.24
23929 COGNIZANT TECH SOLUTIONS - A USD 926 770 0.19
519 COMFORT SYSTEMS USA INC USD 1028 632 0.22
7522 CONSTELLATION ENERGY USD 1 868 239 0.39
10 761 COPART INCORPORATED UsD 303 353 0.06
1582 CROWDSTRIKE HOLDINGS INCORPORATED - A USD 1207 287 0.25
56 633 CROWN CASTLE INC USD 4288817 0.90
4255 CUMMINS INCORPORATED USD 3034709 0.64
75231 DEXCOM INC UsD 5066 808 1.06
6030 DOLLAR TREE INCORPORATED USD 729 329 0.15
2803 ELECTRONIC ARTS INCORPORATED USD 574727 0.12
4111 ELEVANCE HEALTH USD 1589 847 0.33
737  ELILILLY & CO UsD 883 980 0.19

63 872 EQUITABLE HOLDINGS INC USD 2802 703 0.59
30678 FASTENAL CO USD 1473 464 0.31
92430 FIDELITY NATIONAL IN USD 3593678 0.76
17786  FIRST SOLAR INC UsD 4196 785 0.88
10457 FLEXLTD USD 1694 766 0.36
15440 GODADDY INCORPORATED - A USD 1310 547 0.28
2761 HILTON WORLDWIDE HOLDINGS INC USD 912 400 0.19
169950 HP INCORPORATED UsD 3728703 0.78
6842 IDEXX LABORATORIES INCORPORATED USD 3601 902 0.76
327543 INTEL CORPORATION USD 45 734 828 9.61
39437 INTERNATIONAL BUSINESS MACHINES CORP USD 11 090 079 2.33
34080 INTERNATIONAL FLAVORS & FRAGRANCES UsD 2699 818 0.57
28343  INTUITIVE SURGICAL INCORPORATED USD 11271 444 2.37
9046 IRON MOUNTAIN INC USD 1 142 600 0.24
12943  JOHNSON CONTROLS INTERNATIONAL USD 1891102 0.40
28 464 KEYSIGHT TECHNOLOGIES INCORPORATED - W/I UsD 9964 392 2.09
1992 KIMBERLY-CLARK CORP USD 218 662 0.05
9427 KLA CORP USD 2 844 220 0.60
18 190 LOWE'S COMPANIES INC USD 4010713 0.84
28 147 M&T BANK CORP UsD 6699 267 141
43098 MARRIOTT INTERNATIONAL - A USD 15971 688 3.36
5359 MCKESSON CORPORATION USD 4049 260 0.85
31657 MERCK COMPANY INCORPORATED USD 4067 925 0.85
315736 METLIFE INC UsD 26714 423 5.61
2546 MICROSOFT CORPORATION USD 949 709 0.20
65246 NASDAQ OMX GROUP USD 5142 690 1.08
8 187 NETFLIX INC USD 584 552 0.12
26525 NEUROCRINE BIOSCIENCES INC UsD 4470391 0.94
171299 NEWMONT MINING USD 15999 327 3.36
94 401 NIKE INCORPORATED - B USD 3875161 0.81

The accompanying notes form an integral part of these financial statements




BNP Paribas Easy Energy & Metals Enhanced Roll

Securities portfolio at 30/06/2026

Expressed in USD

Quantity Denomination Quotation currency Market value % gsf;:t:;
27364 NORTHERN TRUST CORP USD 4756 958 1.00
216924 NVIDIA CORPORATION UsSD 43 404 322 9.12
583  NVR INCORPORATED USD 3972212 0.83
54836 OTIS WORLDWIDE CORPORATION USD 3926258 0.83
44001 PAYPAL HOLDINGS INCORPORATED - W/I USD 1 899 963 0.40
10 348 PRUDENTIAL FINANCIAL INC USD 1116 860 0.23
11978 PUBLIC SERVICE ENTERPRISE GP USD 972 134 0.20
25650 QUALCOMM INCORPORATED USD 4739 864 1.00
191015 REGIONS FINANCIAL CORP USD 5768 653 1.21
18 543  ROSS STORES INCORPORATED uUsD 3946 878 0.83
50745 SAMSARA INC-CL A USD 1 645 660 0.35
24605 SHERWIN-WILLIAMS COMPANY USD 8471 994 1.78
152785 STARBUCKS CORP USD 15613 099 3.28
19757 SYNOPSYS INCORPORATED uUsD 8813 005 1.85
46395 TERADYNE INC USD 22447757 4.72
3893 TESLA INCORPORATED USD 1637396 0.34
75321 TOASTINC-A USD 2095 430 0.44
9960 TRACTOR SUPPLY COMPANY uUSD 314 836 0.07
2433 TRAVELERS COS INC/THE USD 803 182 0.17
1088 VEEVA SYSTEMS INCORPORATED - A USD 193 087 0.04
1074  VERISIGN INCORPORATED USD 270175 0.06
3218 WABTEC CORP UsD 867 573 0.18
5342  WATERS CORPORATION USD 2003 464 0.42
4370 WESTERN DIGITAL CORPORATION USD 2791 206 0.59
Uruguay 8023 563 1.69

4727 MERCADOLIBRE INC USD 8023 563 1.69
Ireland 3118942 0.65

9604 ALLEGION PLC - W/T USD 1349 266 0.28
4153 EATON CORP PLC uUsD 1769 676 0.37
United Kingdom 647 753 0.14

6473 COCA-COLA EUROPACIFIC PARTNERS PLC USD 647 753 0.14
Shares/Units in investment funds 554235 0.12
Luxembourg 554235 0.12

2894.89 BNP PARIBAS INSTICASH USD 1D LVNAV -1 CAP USD 554235 0.12
Total securities porffolio 475 555 655 99.94

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

Securities portfolio at 30/06/2026

Expressed in EUR

Quantity Denomination Quotation currency Market value % :;I:;
Transferable securities admitted to an official stock exchange listing and/or tfraded 24 488 903 9704
on another regulated market ’

Shares 24 488 903 97.04

United States of America 24 488 903 97.04

4321 APPLEINC USD 1093 610 4.33
4470 CONSTELLATION ENERGY uUsD 971 061 3.85
677  CUMMINS INCORPORATED USD 422324 1.67
6152 DANAHER CORPORATION USD 1024 957 4.06
2269 ELECTRONIC ARTS INCORPORATED USD 406 924 1.61
858 ELILILLY & CO uUsD 900 123 3.57
9453  GILEAD SCIENCES USD 1044 601 4.14
26205 HEWLETT - PACKARD ENTERPRISE - W/I USD 1033943 4.10
694 HILTON WORLDWIDE HOLDINGS INC USD 200 594 0.79
2929 HOME DEPOT INC uUsD 903 525 3.58
3653 INTERNATIONAL BUSINESS MACHINES CORP USD 898 504 3.56
2409 INTUITIVE SURGICAL INCORPORATED USD 837935 332
5044 LAM RESEARCH CORP USD 1911761 7.58
9398 MERCK COMPANY INCORPORATED uUsD 1056278 4.19
2289  MICROCHIP TECHNOLOGY INCORPORATED USD 182 591 0.72
6793 MICROSOFT CORPORATION USD 2216326 8.78
9930 NEWMONT MINING USD 811215 3.21
10 873 PALANTIR TECHNOLOGIES INC - A uUsD 1109 554 4.40
6843  PEPSICO INC USD 810410 3.21
20607 SERVICENOW INCORPORATED USD 1789437 7.09
730  SHERWIN-WILLIAMS COMPANY USD 219 849 0.87
2614 TERADYNE INC uUsD 1106 234 4.38
6264 TESLA INCORPORATED USD 2304417 9.14
838 VULCAN MATERIALS COMPANY USD 216232 0.86
865 WABTEC CORP USD 203974 0.81
8202 WALMART INC uUsD 812 524 322
Total securities portfolio 24 488 903 97.04

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

Securities portfolio at 30/06/2026

Expressed in EUR

Quantity Denomination Quotation currency Market value % :;I:;
Transferable securities admitted to an official stock exchange listing and/or tfraded 144 653 368 99.95
on another regulated market ’

Shares 144 653 368 99.95
Germany 36 453 643 25.18

1209 ADIDAS AG EUR 216 895 0.15
10870 ALLIANZ SE - REG EUR 4501267 3.12
2362 BASFSE EUR 110 494 0.08
16992 BAYER AG - REG EUR 822 583 0.57
1047 BAYERISCHE MOTOREN WERKE AG EUR 59951 0.04
8654 COMMERZBANK AG EUR 322188 0.22
4276 DAIMLER TRUCK HOLDING AG EUR 180 447 0.12
4212 DEUTSCHE BOERSE AG EUR 1005 826 0.69
81894 DEUTSCHE TELEKOM AG - REG EUR 1953172 1.35
24874 DHL GROUP EUR 1320809 091
9731 DRING HC F PORSCHE AG EUR 423 396 0.29
29710 E.ONSE EUR 535523 0.37
21617 EVONIK INDUSTRIES AG EUR 343278 0.24
18441 FRESENIUS MEDICAL CARE AG EUR 730 264 0.50
27145 FRESENIUS SE & CO KGAA EUR 1084 986 0.75
28775 GEA GROUP AG EUR 1727939 1.19
2650 HEIDELBERG MATERIALS AG EUR 442 285 0.31
4871 HENKEL AG & CO KGAA EUR 337073 0.23
5979 HENKEL AG & CO KGAA VORZUG - PREF EUR 439 696 0.30
30883 INFINEON TECHNOLOGIES AG EUR 2522215 1.74
5508 KNORR-BREMSE AG EUR 559 613 0.39
19233 MERCEDES BENZ GROUP AG EUR 844713 0.58
6018 MERCK KGAA EUR 883 743 0.61
2223 MUENCHENER RUECKVERSICHERUNG AG - REG EUR 1085936 0.75
24522 SAPSE EUR 3285948 2.27
5026 SCOUT24 AG EUR 363 631 0.25
19050 SIEMENS ENERGY AG EUR 3158490 2.18
23063 SIEMENS ENERGY AG - REG EUR 6484 163 4.49
20676 SIEMENS HEALTHINEERS AG EUR 707 119 0.49
France 34194 326 23.63

4399 ACCOR SA EUR 223 645 0.15
5926 AIR LIQUIDE SA EUR 1026 857 0.71
20574 ALSTOM EUR 313033 0.22
5216 AMUNDI SA EUR 437 883 0.30
43295 AXASA EUR 1 898 486 1.31
5106 AYVENS SA EUR 58 821 0.04
333  BIOMERIEUX EUR 22877 0.02
22182 BNP PARIBAS EUR 2265 669 1.57
19213 BUREAU VERITAS SA EUR 514 524 0.36
11356 CAPGEMINI SE EUR 998 874 0.69
29568 CARREFOUR SA EUR 480 480 0.33
1383 COMPAGNIE DE SAINT GOBAIN EUR 109 478 0.08
4794 COVIVIO EUR 256 958 0.18
32989 CREDIT AGRICOLE SA EUR 580 441 0.40
25579 DANONE EUR 1835037 1.27
36584 DASSAULT SYSTEMES SE EUR 651 744 0.45
26393 ENGIE EUR 728 183 0.50
4633 ESSILORLUXOTTICA EUR 760 044 0.53
588 HERMES INTERNATIONAL EUR 939 624 0.65
491 IPSEN EUR 82 881 0.06
1958 KERING EUR 484 213 0.33
4762 KLEPIERRE EUR 174 194 0.12
9219 LEGRAND SA EUR 1361 646 0.94
5845 LOREAL EUR 2242434 1.55
5405 LVMH MOET HENNESSY LOUIS VUITTON EUR 2616561 1.81
47302 MICHELIN (CGDE) EUR 1596 443 1.10
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44 533 ORANGE EUR 735017 0.51
4562 PERNOD RICARD SA EUR 291329 0.20
3705 PUBLICIS GROUPE EUR 320334 0.22
33579 SANOFI EUR 2521111 1.74
15213 SCHNEIDER ELECTRIC SE EUR 4341 790 3.00
7154  SOCIETE GENERALE SA EUR 553 505 0.38
4078 SODEXO SA EUR 206 551 0.14
15538 UNIBAIL-RODAMCO-WESTFIELD EUR 1591 868 1.10
7604 VINCISA EUR 971 791 0.67
The Netherlands 27429777 18.97
25933 ABN AMRO BANK NV - CVA EUR 964 189 0.67
742  ADYEN NV EUR 608 737 0.42
34051 AEGONLTD EUR 253271 0.17
1025 ARGENX SE EUR 831685 0.57
1266 ASM INTERNATIONAL NV EUR 1266 633 0.88
8592 ASML HOLDING NV EUR 14790 270 10.23
10246  ASR NEDERLAND NV EUR 676 646 0.47
2218 BE SEMICONDUCTOR INDUSTRIES EUR 636 788 0.44
22506 FERROVIAL NV EUR 1349910 0.93
75089 ING GROEP NV EUR 2077713 1.44
1510 KONINKLIJKE AHOLD DELHAIZE NV EUR 53182 0.04
214907 KONINKLIJKE KPN EUR 927 539 0.64
10756 ~ KONINKLIJKE PHILIPS NV EUR 255563 0.18
10003 NN GROUP NV - W/I EUR 766 830 0.53
20139 PROSUS NV EUR 765 081 0.53
9773  QIAGENN.V. EUR 331305 023
5078 UNIVERSAL MUSIC GROUP NV EUR 93 080 0.06
13844 WOLTERS KLUWER EUR 781 355 0.54
Spain 20 420 296 14.11
2611 ACCIONA SA EUR 723 769 0.50
81517 AENA SME SA EUR 2173243 1.50
18638 AMADEUS IT GROUP SA EUR 952 029 0.66
113766 BANCO BILBAO VIZCAYA ARGENTARIA EUR 2488 062 1.72
114247 BANCO DE SABADELL SA EUR 354051 0.24
334120 BANCO SANTANDER SA EUR 4037 506 2.79
78745 CAIXABANK EUR 975 257 0.67
28455 CELLNEX TELECOM SAU EUR 744 098 0.51
20109 EDP RENOVAVEIS SA EUR 284 945 0.20
40 634 ENDESA SA EUR 1620 484 1.12
216033 IBERDROLA SA EUR 4718 161 3.27
39249 REDEIA CORP SA EUR 584 418 0.40
217370 TELEFONICA SA EUR 764 273 0.53
Italy 10293 678 7.13
8337  ASSICURAZIONI GENERALI EUR 355240 0.25
43048 BANCO BPM SPA EUR 650 455 0.45
9159 BPER BANCA EUR 125771 0.09
108 688 ENEL SPA EUR 1092 749 0.76
511892 INTESA SANPAOLO EUR 3066 233 2.12
6189 MONCLER SPA EUR 314277 0.22
7653 PRYSMIAN SPA EUR 1117721 0.77
32480 TELECOM ITALIA SPA EUR 258 476 0.18
36800 TERNA-RETE ELETTRICA NAZIONA EUR 376 832 0.26
37515 UNICREDIT SPA EUR 2935924 2.03
Finland 4648 430 3.21
12268 FORTUM OYJ EUR 248918 0.17
132913 NOKIA OYJ EUR 1535810 1.06
126 421 NORDEA BANK ABP EUR 2098 589 1.45
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1376 ORION OYJ-B EUR 99 003 0.07
30697 STORA ENSO OYJ- R EUR 286 280 020
16372 UPM-KYMMENE OYJ EUR 379 830 0.26
Belgium 4295777 2.97
4286 ANHEUSER - BUSCH INBEV SA/NV EUR 311421 0.22
2665 FINANCIERE DE TUBIZE EUR 615615 0.43
14231 KBC GROUP NV EUR 1697758 117
2315 SYENSQO SA EUR 149 549 0.10
5807 UCBSA EUR 1521434 1.05
Ireland 2315214 1.59
159829  AIB GROUP PLC EUR 1642243 113
26074 BANK OF IRELAND GROUP PLC EUR 454339 031
2721 KERRY GROUP PLC - A EUR 218 632 0.15
Switzerland 1532337 1.05
4950  DSM-FIRMENICH AG EUR 410850 028
17382  STMICROELECTRONICS NV EUR 1121487 0.77
Portugal 1448 146 1.00
316120 EDP SA EUR 1448 146 1.00
United Kingdom 986 871 0.68
11275 COCA-COLA EUROPACIFIC PARTNERS PLC uUsD 986 871 0.68
Austria 600 319 0.41
2112 ERSTE GROUP BANK AG EUR 247315 0.17
6349 VERBUND AG EUR 353 004 0.24
Luxembourg 34 554 0.02
504  EUROFINS SCIENTIFIC EUR 34 554 0.02
144 653 368 99.95

Total securities porifolio
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Transferable securities admitted to an official stock exchange listing and/or tfraded 93892 048 9783
on another regulated market '

Bonds 73792 833 76.86

France 17025 405 17.77

400 000 ACCOR 3.875% 24-11/03/2031 EUR 403 998 0.42
400 000  AIR LIQUIDE FINANCE 0.375% 21-27/05/2031 EUR 350238 0.36
200000 ALD SA 4.000% 22-05/07/2027 EUR 202220 0.21
100 000  ALSTOM S 0.125% 21-27/07/2027 EUR 96 991 0.10
200 000 ARKEMA 3.500% 24-12/09/2034 EUR 195333 0.20
300000 ARKEMA 4.250% 23-20/05/2030 EUR 309 479 0.32
266 000 AXA SA 3.750% 22-12/10/2030 EUR 273 466 0.28
200000 BANQUE FEDERATIVE DU CREDIT MUTUEL 0.100% 20-08/10/2027 EUR 193 306 0.20
300000 BANQUE FEDERATIVE DU CREDIT MUTUEL 0.250% 21-29/06/2028 EUR 284701 0.30
400 000 BANQUE FEDERATIVE DU CREDIT MUTUEL 3.500% 24-15/05/2031 EUR 402 507 0.42
300000 BANQUE FEDERATIVE DU CREDIT MUTUEL 4.000% 22-21/11/2029 EUR 307 906 0.32
300000 BANQUE FEDERATIVE DU CREDIT MUTUEL 4.125% 23-18/09/2030 EUR 310368 0.32
200 000 BANQUE FEDERATIVE DU CREDIT MUTUEL 4.375% 24-11/01/2034 EUR 203901 0.21
200000 BANQUE FEDERATIVE DU CREDIT MUTUEL SA 3.500% 25-07/05/2035 EUR 197 422 0.21
500000 BNP PARIBAS 1.375% 19-28/05/2029 EUR 475 564 0.51
100 000 BNP PARIBAS 2.100% 22-07/04/2032 EUR 92 346 0.10
200000 BNP PARIBAS 4.095% 24-13/02/2034 EUR 205353 0.21
100000 BOUYGUES SA 3.875% 23-17/07/2031 EUR 102 746 0.11
100000 BOUYGUES SA 5.375% 22-30/06/2042 EUR 111732 0.12
100 000 CAPGEMINI SE 1.750% 18-18/04/2028 EUR 98 076 0.10
200 000 CAPGEMINI SE 2.375% 20-15/04/2032 EUR 186 821 0.19
100000 CARREFOUR SA 4.375% 23-14/11/2031 EUR 104 212 0.11
400000 COMPAGNIE DE SAINT GOBAIN 3.625% 24-08/04/2034 EUR 401 033 0.42
100 000 COMPAGNIE DE SAINT GOBAIN 3.875% 23-29/11/2030 EUR 102 523 0.11
100 000 CREDIT AGRICOLE ASSURANCES 4.125% 26-17/12/2036 EUR 99 487 0.10
200000 CREDIT AGRICOLE SA 0.125% 20-09/12/2027 EUR 192 484 0.20
400 000 CREDIT AGRICOLE SA 3.500% 24-26/09/2034 EUR 394 159 0.41
500 000 CREDIT AGRICOLE SA 4.375% 23-27/11/2033 EUR 523171 0.56
100 000 CREDIT AGRICOLE SA 4.500% 24-17/12/2034 EUR 103 135 0.11
400 000 CREDIT MUTUEL ARKEA 0.875% 21-11/03/2033 EUR 335506 0.35
200000 DANONE 0.395% 20-10/06/2029 EUR 185915 0.19
200000 DANONE 1.208% 16-03/11/2028 EUR 192 451 0.20
200000 DANONE 3.071% 22-07/09/2032 EUR 197 057 0.21
100000  ENGIE 0.500% 19-24/10/2030 EUR 89132 0.09
100000  ENGIE 1.750% 20-27/03/2028 EUR 98 095 0.10
100 000  ENGIE 2.125% 20-30/03/2032 EUR 93 720 0.10
200 000 ENGIE 3.500% 22-27/09/2029 EUR 202 390 0.21
200000 ENGIE 3.625% 23-11/01/2030 EUR 203 047 0.21
300000 ENGIE 3.875% 24-06/03/2036 EUR 302 246 0.31
100 000  ENGIE 4.000% 23-11/01/2035 EUR 101 934 0.11
100 000  ENGIE 4.250% 23-11/01/2043 EUR 98 029 0.10
116 000  FIRMENICH 1.750% 20-30/04/2030 EUR 109 987 0.11
200000 GECINA 0.875% 22-25/01/2033 EUR 168 623 0.18
200 000 GECINA 1.000% 16-30/01/2029 EUR 189 622 0.20
100 000 ICADE 1.000% 22-19/01/2030 EUR 91276 0.10
300000 JCDECAUX SA 1.625% 22-07/02/2030 EUR 282833 0.29
200000 KERING 3.625% 23-05/09/2031 EUR 201 778 0.21
300000 KERING 3.625% 24-11/03/2036 EUR 292235 0.30
400 000 LEGRAND SA 0.750% 20-20/05/2030 EUR 365 892 0.38
100000 LOREAL SA 3.375% 23-23/11/2029 EUR 101 461 0.11
300000 LOREAL SA 3.375% 25-19/01/2036 EUR 297202 0.31
200000 MICHELIN 1.750% 18-03/09/2030 EUR 188 432 0.20
200000 MICHELIN 2.500% 18-03/09/2038 EUR 174 164 0.18
100 000  MICHELIN 3.375% 24-16/05/2036 EUR 97 872 0.10
800000 ORANGE 0.125% 20-16/09/2029 EUR 729 580 0.77
600000 ORANGE 2.375% 22-18/05/2032 EUR 568 295 0.60
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250000 RCIBANQUE 3.375% 25-06/06/2030 EUR 247943 0.26
82000 RCIBANQUE 4.875% 22-21/09/2028 EUR 84 475 0.09
236000 RCIBANQUE 4.875% 23-14/06/2028 EUR 242 415 0.25
100 000  SANOFI 0.875% 19-21/03/2029 EUR 95 158 0.10
100 000 SANOFI 1.250% 19-21/03/2034 EUR 86 015 0.09
200000  SANOFI 1.250% 22-06/04/2029 EUR 191 523 0.20
200000  SANOFI 1.375% 18-21/03/2030 EUR 188 897 0.20
100 000  SANOFI 1.500% 20-01/04/2030 EUR 95030 0.10
100 000 SANOFI 1.875% 18-21/03/2038 EUR 83 580 0.09
200 000 SCHNEIDER ELECTRIC SE 3.000% 24-10/01/2031 EUR 199 267 0.21
300000 SCHNEIDER ELECTRIC SE 3.250% 24-10/10/2035 EUR 292 811 0.31
100 000 SCHNEIDER ELECTRIC SE 3.500% 23-12/06/2033 EUR 100 986 0.11
300000 SOCIETE GENERALE 4.125% 23-21/11/2028 EUR 308 108 0.32
300000 SOCIETE GENERALE 5.625% 23-02/06/2033 EUR 328 845 0.34
100 000  SUEZ SACA 4.000% 26-30/06/2036 EUR 99 003 0.10
200000 UNIBAIL-RODAMCO 2.000% 16-28/04/2036 EUR 167 255 0.17
200000 URW 1.375% 21-25/05/2033 EUR 170 761 0.18
300000 URW 4.125% 23-11/12/2030 EUR 308 522 0.32
100 000 VEOLIA ENVIRONNEMENT 0.664% 20-15/01/2031 EUR 88 847 0.09
200000 VEOLIA ENVIRONNEMENT 4.625% 22-03/11/2028 EUR 205 764 0.21
200000 VEOLIA ENVIRONNEMENT 5.000% 22-03/11/2032 EUR 213737 0.22
400000  VINCI SA 0.500% 21-09/01/2032 EUR 343011 0.36
The Netherlands 10903 859 11.37
200000 ABB FINANCE BV 3.125% 24-15/01/2029 EUR 201 122 0.21
100 000 ABB FINANCE BV 3.375% 23-16/01/2031 EUR 101 010 0.11
100 000  ABB FINANCE BV 3.375% 24-15/01/2034 EUR 99 783 0.10
100 000 ABN AMRO BANK NV 2.375% 22-01/06/2027 EUR 99 695 0.10
700000 ABN AMRO BANK NV 3.000% 22-01/06/2032 EUR 683 158 0.72
200000 ABN AMRO BANK NV 4.000% 23-16/01/2028 EUR 203 107 0.21
258000  AGCO INTERNATION 0.800% 21-06/10/2028 EUR 243933 0.25
322000 AHOLD DELHAIZE 3.375% 24-11/03/2031 EUR 324259 0.34
200000 ALCON FINANCE BV 2.375% 22-31/05/2028 EUR 197 970 0.21
200000 ALLIANZ FINANCE 0.500% 21-22/11/2033 EUR 165 130 0.17
400 000 AMERICAN MEDICAL SYSTEMS EUROPE 1.875% 22-08/03/2034 EUR 353425 0.37
310000 ARCADIS NV 4.875% 23-28/02/2028 EUR 316 339 0.33
200000 ASML HOLDING NV 2.250% 22-17/05/2032 EUR 192 457 0.20
322000 ASRNEDERLAND NV 3.625% 23-12/12/2028 EUR 325855 0.34
33000 BMW FINANCE NV 1.500% 19-06/02/2029 EUR 31752 0.03
85000 BMW FINANCE NV 3.250% 23-22/07/2030 EUR 85617 0.09
94000 BMW FINANCE NV 3.625% 23-22/05/2035 EUR 93 501 0.10
87000 BMW INTERNATIONAL INVESTMENT BV 3.000% 24-27/08/2027 EUR 87117 0.09
116000 BMW INTERNATIONAL INVESTMENT BV 3.500% 24-17/11/2032 EUR 115 629 0.12
200000 COOPERATIEVE RAB 0.625% 21-25/02/2033 EUR 168 060 0.18
100 000 COOPERATIEVE RAB 3.822% 24-26/07/2034 EUR 102 104 0.11
166 000 CTP NV 1.250% 21-21/06/2029 EUR 156 702 0.16
354000 CTP NV 1.500% 21-27/09/2031 EUR 316 183 0.33
100 000 DAIMLER TRUCK 3.375% 24-23/09/2030 EUR 100 423 0.10
250000 DEUTSCHE TEL FINANCE 1.500% 16-03/04/2028 EUR 244 337 0.25
320000 DIGITAL DUTCH 1.000% 20-15/01/2032 EUR 277153 0.29
110000  DIGITAL DUTCH 1.500% 20-15/03/2030 EUR 103 300 0.11
254000 DIGITAL INTREPID 0.625% 21-15/07/2031 EUR 219026 0.23
166 000 ENEL FINANCE INTERNATIONAL 0.375% 19-17/06/2027 EUR 162 187 0.17
126 000 ENEL FINANCE INTERNATIONAL NV 4.500% 23-20/02/2043 EUR 128 669 0.13
200000 ESSITY CAPITAL 0.250% 21-15/09/2029 EUR 183 098 0.19
400000 LINDE FINANCE BV 0.550% 20-19/05/2032 EUR 342276 0.36
257000 MERCEDES-BENZ FINANCE 3.700% 23-30/05/2031 EUR 262211 0.27
448 000 MONDELEZ INTERNATIONAL 0.625% 21-09/09/2032 EUR 378 153 0.39
150 000 MSD NETHERLANDS 3.750% 24-30/05/2054 EUR 132 645 0.14
300000 PFIZER NETHERLANDS 3.875% 25-19/05/2037 EUR 304 899 0.32
254000 RELX FINANCE 3.750% 23-12/06/2031 EUR 259078 0.27
176 000 REN FINANCE BV 3.500% 24-27/02/2032 EUR 176 765 0.18
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200000 ROCHE FINANCE EUROPE 3.312% 23-04/12/2027 EUR 201 535 0.21
166 000 ROCHE FINANCE EUROPE 3.586% 23-04/12/2036 EUR 167 057 0.17
200 000 SIEMENS ENERGY FINANCE 4.250% 23-05/04/2029 EUR 205185 0.21
200000 SIEMENS FINANCE 0.250% 20-20/02/2029 EUR 187 435 0.20
200000 SIEMENS FINANCE 3.000% 24-22/11/2028 EUR 200 831 0.21
400 000  SIEMENS FINANCE 3.125% 24-22/05/2032 EUR 399 245 0.42
200000 SIEMENS FINANCE 3.625% 24-22/02/2044 EUR 188 053 0.20
100 000 STELLANTIS NV 2.750% 22-01/04/2032 EUR 91 410 0.10
200000 STELLANTIS NV 3.750% 24-19/03/2036 EUR 180516 0.19
200000 STELLANTIS NV 4.250% 23-16/06/2031 EUR 199 428 0.21
200000 STELLANTIS NV 4.375% 23-14/03/2030 EUR 202 591 0.21

70 000 TELEFONICA EUROPE 5.875% 03-14/02/2033 EUR 79 120 0.08
115000 UNILEVER FINANCE 1.750% 22-16/11/2028 EUR 112272 0.12
154000 UNILEVER FINANCE 3.250% 24-15/02/2032 EUR 154 335 0.16
100 000 UNILEVER FINANCE 3.500% 24-15/02/2037 EUR 98411 0.10
300000 WOLTERS KLUWER N 3.375% 25-20/03/2032 EUR 298 307 0.31

United States of America 9179 787 9.59
100000  AIR PROD & CHEMICALS 3.250% 25-16/06/2032 EUR 99 043 0.10
254000 APPLE INC 0.500% 19-15/11/2031 EUR 223443 0.23
121000 ASTRAZENECA FINANCE 3.121% 24-05/08/2030 EUR 121 174 0.13
700 000 BANK OF AMERICA CORPORATION 4.134% 23-12/06/2028 EUR 714743 0.75
200000 BECTON DICKINSON 3.828% 24-07/06/2032 EUR 203179 0.21
250000 BMW US CAPITAL LLC 3.375% 24-02/02/2034 EUR 244 077 0.25
300000 BORGWARNER INC 1.000% 21-19/05/2031 EUR 266 821 0.28
370 000 BRISTOL-MYERS 1.750% 15-15/05/2035 EUR 320376 0.33
100000 CARRIER GLOBAL 4.500% 24-29/11/2032 EUR 105 386 0.11
500000 COLGATE-PALM CO 0.300% 21-10/11/2029 EUR 461 021 0.49
254000 DANAHER CORP 2.500% 20-30/03/2030 EUR 248 840 0.26
611000 ELILILLY & CO 0.500% 21-14/09/2033 EUR 508 113 0.54
500000 EQUINIX INC 1.000% 21-15/03/2033 EUR 421 001 0.44
254000 FEDEX CORP 3.500% 25-30/07/2032 EUR 252769 0.26
200000 FORD MOTOR CREDIT 4.087% 26-17/02/2033 EUR 195 909 0.20
300000 FORD MOTOR CREDIT 5.125% 23-20/02/2029 EUR 310903 0.32
100000 GE AEROSPACE 2.125% 17-17/05/2037 EUR 85837 0.09
100 000 GE AEROSPACE 4.125% 05-19/09/2035 EUR 104 415 0.11
400 000 IBM CORPORATION 0.300% 20-11/02/2028 EUR 383 812 0.40
156 000 IBM CORPORATION 1.750% 19-31/01/2031 EUR 145 833 0.15
200 000 IBM CORPORATION 3.625% 23-06/02/2031 EUR 202438 0.21
300000 IBM CORPORATION 4.000% 23-06/02/2043 EUR 286 454 0.30
200000 JOHNSON CONTROLS 0.375% 20-15/09/2027 EUR 193 959 0.20
250000 JOHNSON CONTROLS 4.250% 23-23/05/2035 EUR 261293 0.27
227000 MANPOWERGROUP 3.500% 22-30/06/2027 EUR 227 645 0.24
100000 MEDTRONIC INC 3.650% 24-15/10/2029 EUR 101 738 0.11
100000 MEDTRONIC INC 3.875% 24-15/10/2036 EUR 101 308 0.11
101 000 MERCK & CO INC 1.375% 16-02/11/2036 EUR 82 148 0.09
100000 METLIFE GLOBAL FUNDING 0.500% 21-25/05/2029 EUR 92 926 0.10
100 000 METLIFE GLOBAL FUNDING 0.550% 20-16/06/2027 EUR 97 866 0.10
100 000 METLIFE GLOBAL FUNDING 3.625% 24-26/03/2034 EUR 99 817 0.10
175000 METLIFE GLOBAL FUNDING 3.750% 22-05/12/2030 EUR 178 034 0.19
100000 METLIFE GLOBAL FUNDING 4.000% 23-05/04/2028 EUR 101 644 0.11
100 000 MICROSOFT CORP 2.625% 13-02/05/2033 EUR 97 908 0.10
200000 MICROSOFT CORP 3.125% 13-06/12/2028 EUR 201 458 0.21
100 000 PACIFIC LIFE GF 3.125% 25-18/06/2031 EUR 99 007 0.10
254000 PROLOGIS EURO 1.000% 22-08/02/2029 EUR 241 151 0.25
200000 PROLOGIS EURO 1.500% 22-08/02/2034 EUR 171176 0.18
100 000 PROLOGIS EURO 4.000% 24-05/05/2034 EUR 101 629 0.11
149000 PROLOGIS EURO 4.625% 23-23/05/2033 EUR 157 533 0.16
322000 PVH CORP 4.125% 24-16/07/2029 EUR 327837 0.34
200000 STRYKER CORP 0.750% 19-01/03/2029 EUR 188 457 0.20
150000 STRYKER CORP 3.375% 24-11/09/2032 EUR 149 666 0.16
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Germany 7767653 8.07
400000  ADIDAS AG 0.625% 20-10/09/2035 EUR 310335 0.32
200000 AMPRION GMBH 3.125% 24-27/08/2030 EUR 198 859 0.21
200000 AMPRION GMBH 3.971% 22-22/09/2032 EUR 205103 0.21
100 000 AMPRION GMBH 4.000% 24-21/05/2044 EUR 95432 0.10
400000 COVESTRO AG 4.750% 22-15/11/2028 EUR 412 893 0.43
322000 DAIMLER AG 0.750% 20-10/09/2030 EUR 291925 0.30
193000 DAIMLER AG 0.750% 21-11/03/2033 EUR 161 680 0.17
193000 DEUTSCHE POST AG 1.000% 17-13/12/2027 EUR 188 534 0.20
246 000 DEUTSCHE POST AG 3.375% 23-03/07/2033 EUR 248 404 0.26
261 000 DEUTSCHE TELEKOM 1.750% 19-25/03/2031 EUR 247 069 0.26
64 000 DEUTSCHE TELEKOM 2.250% 19-29/03/2039 EUR 54073 0.06
91000 DEUTSCHE TELEKOM 3.250% 24-20/03/2036 EUR 88 586 0.09
100 000 DEUTSCHE TELEKOM 3.625% 25-03/02/2045 EUR 91982 0.10
165000 E.ON SE 0.375% 20-29/09/2027 EUR 160 171 0.17
164 000 E.ON SE 0.875% 20-20/08/2031 EUR 145734 0.15
25000 E.ON SE 1.625% 22-29/03/2031 EUR 23294 0.02
193000 E.ON SE 3.125% 24-05/03/2030 EUR 193 092 0.20
33000 E.ON SE 3.375% 24-15/01/2031 EUR 33296 0.03
293000 E.ON SE 3.875% 23-12/01/2035 EUR 298 738 0.31
64 000 E.ON SE 4.125% 24-25/03/2044 EUR 63 798 0.07
100 000 EUROGRID GMBH 1.113% 20-15/05/2032 EUR 87502 0.09
100 000 EUROGRID GMBH 3.279% 22-05/09/2031 EUR 99 370 0.10
100 000 EUROGRID GMBH 3.915% 24-01/02/2034 EUR 101 518 0.11
300000 FRESENIUS MEDICAL 3.750% 25-08/04/2032 EUR 302 382 0.32
193000 FRESENIUS MEDICAL 3.875% 22-20/09/2027 EUR 195218 0.20
193000 FRESENIUS SE & CO 1.625% 20-08/10/2027 EUR 190 014 0.20
128 000 FRESENIUS SE & CO 5.125% 23-05/10/2030 EUR 136 951 0.14
100 000 HEIDELBERG MATERIALS 3.375% 24-17/10/2031 EUR 100 509 0.10
100 000 HEIDELBERG MATERIALS 3.950% 24-19/07/2034 EUR 101 777 0.11
100 000  INFINEON TECHNOLOGIES 1.625% 20-24/06/2029 EUR 95 834 0.10
100 000 INFINEON TECHNOLOGIES 3.750% 26-16/02/2037 EUR 99 067 0.10
64 000 KNORR-BREMSE AG 3.000% 24-30/09/2029 EUR 63 814 0.07
300000 LEG IMMOBILIEN SE 0.750% 21-30/06/2031 EUR 261375 0.27
200000 MERCK FINANCIAL SERVICES 0.375% 19-05/07/2027 EUR 195253 0.20
200000 MERCK FINANCIAL SERVICES 2.375% 22-15/06/2030 EUR 195 397 0.20
100000 VOLKSWAGEN BANK 3.750% 25-10/12/2032 EUR 98 746 0.10
250000 VOLKSWAGEN FINANCIAL SERVICES 3.875% 24-10/09/2030 EUR 253107 0.26
400000 VOLKSWAGEN LEASING 3.875% 24-11/10/2028 EUR 405 733 0.42
300000 VOLKSWAGEN LEASING 4.000% 24-11/04/2031 EUR 305 124 0.32
200000 VONOVIA SE 0.625% 21-24/03/2031 EUR 175777 0.18
200000 VONOVIA SE 1.875% 22-28/06/2028 EUR 195511 0.20
300000 VONOVIA SE 2.375% 22-25/03/2032 EUR 280 829 0.29
100 000 VONOVIA SE 4.250% 24-10/04/2034 EUR 101 804 0.11
200000  VONOVIA SE 5.000% 22-23/11/2030 EUR 212043 0.22
United Kingdom 4955096 5.14
200000 ASTRAZENECA PLC 1.250% 16-12/05/2028 EUR 194 499 0.20
100 000 ASTRAZENECA PLC 3.750% 23-03/03/2032 EUR 102 669 0.11
100 000 BRAMBLES FINANCE 4.250% 23-22/03/2031 EUR 103 700 0.11
121 000 COCA-COLA EUROPEAN 0.700% 19-12/09/2031 EUR 106 202 0.11
100 000 COMPASS GROUP 3.250% 24-16/09/2033 EUR 98 570 0.10
300000 COMPASS GROUP 3.500% 26-15/01/2035 EUR 296 612 0.31
300000 EXPERIAN FINANCE 3.510% 25-15/12/2033 EUR 297 651 0.31
200000 GLAXOSMITHKLINE 1.375% 17-12/09/2029 EUR 190 018 0.20
143000 GLAXOSMITHKLINE 1.750% 18-21/05/2030 EUR 135770 0.14
100 000 GSK CAPITAL BV 3.000% 22-28/11/2027 EUR 100 168 0.10
110000 GSK CAPITAL BV 3.125% 22-28/11/2032 EUR 108 669 0.11
200000 LINDE PLC 3.625% 23-12/06/2034 EUR 201952 0.21
200000 LINDE PLC 3.750% 24-04/06/2044 EUR 189 789 0.20
300000 MONDI FINANCE PL 3.750% 24-31/05/2032 EUR 299 408 0.31
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100 000 MONDI FINANCE PL 3.750% 25-18/05/2033 EUR 98 661 0.10
100000 MOTABILITY OPS 3.500% 23-17/07/2031 EUR 99921 0.10
100 000  MOTABILITY OPS 3.875% 24-24/01/2034 EUR 100 054 0.10
200000 MOTABILITY OPS 4.125% 26-04/02/2038 EUR 198 459 0.21
400 000 NATIONAL GRID ELECTRICITY 3.563% 26-03/02/2034 EUR 397 895 0.41
100000 RENTOKIL INITIAL 0.500% 20-14/10/2028 EUR 94311 0.10
254000 SCOTTISH HYDRO 3.375% 24-04/09/2032 EUR 252233 0.26
100 000 TESCO CORP TREAS 3.375% 25-06/05/2032 EUR 99 466 0.10
100 000 TESCO CORP TREAS 4.250% 23-27/02/2031 EUR 104 144 0.11
137000 UNILEVER NV 1.750% 20-25/03/2030 EUR 130925 0.14
296 000  UNITED UTIL W FI 3.750% 24-23/05/2034 EUR 295495 0.31
100 000 VODAFONE GROUP 1.600% 16-29/07/2031 EUR 92 050 0.10
300000 WPP FINANCE 2013 3.625% 24-12/09/2029 EUR 302178 0.31
266 000  WPP FINANCE 2013 4.000% 24-12/09/2033 EUR 263 627 0.27

Italy 4451977 4.62
254000 AEROPORTI ROMA 1.625% 20-02/02/2029 EUR 244 362 0.25
166 000 ASSICURAZIONI GENERALI 3.547% 24-15/01/2034 EUR 166 216 0.17
166000  ASSICURAZIONI GENERALI 2.124% 19-01/10/2030 EUR 158 306 0.16
200000 ASSICURAZIONI GENERALI 5.272% 23-12/09/2033 EUR 215397 0.22
289000 AUTOSTRADA TORIN 2.375% 21-25/11/2033 EUR 261513 0.27
150 000 AUTOSTRADE PER L'ITALIA 1.875% 17-26/09/2029 EUR 143 288 0.15
100000 AUTOSTRADE PER L'ITALIA 5.125% 23-14/06/2033 EUR 107 633 0.11
100 000 BANCO BPM SPA 4.625% 23-29/11/2027 EUR 102 208 0.11
100 000  ERG SPA 0.500% 20-11/09/2027 EUR 96 954 0.10
150 000  ERG SPA 4.125% 24-03/07/2030 EUR 154 476 0.16
100000  INTESA SANPAOLO 1.750% 19-04/07/2029 EUR 96 350 0.10
200000 INTESA SANPAOLO 4.217% 25-05/03/2035 EUR 201 294 0.21
354000 INTESA SANPAOLO 5.125% 23-29/08/2031 EUR 382 944 0.40
200 000 INTESA SANPAOLO 5.625% 23-08/03/2033 EUR 223 580 0.23
448000 MEDIOBANCA SPA 1.000% 20-08/09/2027 EUR 437828 047
350000 PIRELLI & C SPA 3.875% 24-02/07/2029 EUR 355924 0.37
105000 PIRELLI & C SPA 4.250% 23-18/01/2028 EUR 106 539 0.11
200000 PRYSMIAN SPA 3.875% 24-28/11/2031 EUR 204 115 0.21
300000 TERNA RETE 3.875% 23-24/07/2033 EUR 306 964 032
200000 TERNA SPA 0.375% 21-23/06/2029 EUR 184 745 0.19
300000 UNICREDIT SPA 3.725% 25-10/06/2035 EUR 301 341 0.31

Luxembourg 3444811 3.58
200000 ACEF HOLDING 1.250% 21-26/04/2030 EUR 184214 0.19
200000 AXA LEM 3.375% 25-13/05/2031 EUR 198 326 0.21
100 000 BECTON DICKINSON 1.336% 21-13/08/2041 EUR 67617 0.07
100000 CNH INDUSTRIAL FINANCE 1.625% 19-03/07/2029 EUR 95416 0.10
100 000 DH EUROPE FINANCE II SARL 0.750% 19-18/09/2031 EUR 88072 0.09
102000 DH EUROPE FINANCE II SARL 1.800% 19-18/09/2049 EUR 65 240 0.07
200000 DH EUROPE FINANCE SARL 1.200% 17-30/06/2027 EUR 196 907 0.21
100 000 HIGHLAND HOLDINGS 0.934% 21-15/12/2031 EUR 88205 0.09
150 000 HIGHLAND HOLDINGS 2.875% 24-19/11/2027 EUR 149 704 0.16
400000 JOHN DEERE CASH 2.200% 20-02/04/2032 EUR 378 094 0.39
100000 MEDTRONIC GLOBAL 1.000% 19-02/07/2031 EUR 89579 0.09
100000 MEDTRONIC GLOBAL 1.500% 19-02/07/2039 EUR 75550 0.08
100000 MEDTRONIC GLOBAL 1.750% 19-02/07/2049 EUR 61652 0.06
400000 NESTLE FINANCE INTERNATIONAL 3.250% 24-23/01/2037 EUR 388 684 0.40
150 000 NESTLE FINANCE INTERNATIONAL 3.375% 22-15/11/2034 EUR 151457 0.16
200000 NESTLE FINANCE INTERNATIONAL 3.750% 23-14/11/2035 EUR 205 085 0.21
202000 NOVARTIS FINANCE 0.000% 20-23/09/2028 EUR 189 754 0.20
100 000 NOVARTIS FINANCE 1.125% 17-30/09/2027 EUR 98 118 0.10
107000 NOVARTIS FINANCE 1.375% 18-14/08/2030 EUR 100 972 0.11
166 000 NOVARTIS FINANCE 1.700% 18-14/08/2038 EUR 137 447 0.14
136 000  PROLOGIS INTERNATIONAL II 3.625% 22-07/03/2030 EUR 137201 0.14
133000 PROLOGIS INTERNATIONAL II 4.625% 23-21/02/2035 EUR 139 568 0.15
166 000 SEGRO CAPITAL 1.875% 22-23/03/2030 EUR 157 949 0.16

The accompanying notes form an integral part of these financial statements

Page 84



BNP Paribas Easy ESG Enhanced EUR Corp Bond

Securities portfolio at 30/06/2026

Expressed in EUR

Quantity Denomination Quotation currency Market value % gsf;:t:;
Spain 3271610 3.39
100000  ABERTIS INFRAESTRUCTURAS 3.000% 19-27/03/2031 EUR 98 447 0.10
400000 ABERTIS INFRAESTRUCTURAS 4.125% 23-31/01/2028 EUR 406 097 0.42
100000 ACCIONA FILIALES 3.750% 23-25/04/2030 EUR 100 395 0.10
400000 BANCO BILBAO VIZCAYA ARGENTARIA 3.500% 24-26/03/2031 EUR 406 756 042
300000 BANCO BILBAO VIZCAYA ARGENTARIA 3.750% 25-26/08/2035 EUR 302 276 031
200000 BANKINTER SA 0.625% 20-06/10/2027 EUR 194510 0.20
200000 CAIXABANK 3.375% 25-26/06/2035 EUR 197 375 021
100000  EDP SERVICIOS 4.375% 23-04/04/2032 EUR 104 594 0.11
300000 IBERDROLA FINANCE SA 3.625% 24-18/07/2034 EUR 303 077 032
200000 MERLIN PROPERTIES 1.375% 21-01/06/2030 EUR 185255 0.19
100000 RED ELECTRICA FI 3.000% 24-17/01/2034 EUR 96 535 0.10
100000 TELEFONICA EMIS 1.201% 20-21/08/2027 EUR 98230 0.10
200000 TELEFONICA EMIS 1.807% 20-21/05/2032 EUR 181309 0.19
265000 TELEFONICA EMIS 1.957% 19-01/07/2039 EUR 202 139 021
200000 TELEFONICA EMIS 2.592% 22-25/05/2031 EUR 193183 0.20
200000 TELEFONICA EMIS 3.698% 24-24/01/2032 EUR 201 432 021
Sweden 2316 369 2.41
100000  ERICSSON LM 1.000% 21-26/05/2029 EUR 94039 0.10
166000  ESSITY AB 0.250% 21-08/02/2031 EUR 144237 0.15
300000 HEIMSTADEN BOSTA 3.750% 25-02/10/2030 EUR 297 891 031
200000 SKANDINAVISKA ENSKILDA BANK 0.750% 22-09/08/2027 EUR 195 474 0.20
200000 SKANDINAVISKA ENSKILDA BANK 4.125% 23-29/06/2027 EUR 202 708 021
203000 SKANDINAVISKA ENSKILDA BANK 4.375% 23-06/11/2028 EUR 209 283 022
100 000  SKF AB 3.125% 22-14/09/2028 EUR 100 051 0.10
517000 SVENSKA HANDELSBANKEN 0.010% 20-02/12/2027 EUR 496 772 053
100000 SVENSKA HANDELSBANKEN 2.625% 22-05/09/2029 EUR 98 946 0.10
100000 SVENSKA HANDELSBANKEN 3.375% 25-30/10/2035 EUR 98 093 0.10
221000 SWEDBANK AB 4.375% 23-05/09/2030 EUR 230 956 0.24
150000 VOLVO TREASUARY AB 3.250% 26-11/02/2033 EUR 147919 0.15
Australia 2046 191 2.13
384000 MACQUARIE BANK LTD 3.202% 24-17/09/2029 EUR 385 634 0.40
352000 NATIONAL AUSTRALIA BANK 2.125% 22-24/05/2028 EUR 346 683 036
100000 SCENTRE MGMT 1.450% 19-28/03/2029 EUR 95443 0.10
300000 SYDNEY AIRPORT F 4.375% 23-03/05/2033 EUR 311 102 0.32
200000 TRANSURBAN FINANCE 3.713% 24-12/03/2032 EUR 201 949 021
210000 TRANSURBAN FINANCE 4.225% 23-26/04/2033 EUR 217172 023
300000 WESTPAC BANKING 1.450% 18-17/07/2028 EUR 291 461 030
100000 WESTPAC BANKING 3.799% 23-17/01/2030 EUR 102 688 0.11
100000 WOOLWORTHS GROUP 0.375% 21-15/11/2028 EUR 94059 0.10
Ireland 2016 560 2.11
300000 ABBOTT IRELAND FINANCING 0.375% 19-19/11/2027 EUR 290 328 030
100000 CCEP FINANCE IRE 0.875% 21-06/05/2033 EUR 84 471 0.09
120000 CCEP FINANCE IRE 1.500% 21-06/05/2041 EUR 87 547 0.09
100000 CRH SMW FINANCE 4.250% 23-11/07/2035 EUR 103 249 0.11
350000 DXC CAPITAL FUND 0.950% 21-15/09/2031 EUR 294 459 031
200000 KERRY GROUP FINANCE 3.750% 24-05/09/2036 EUR 198 379 021
310000 SMURFIT KAPPA 0.500% 21-22/09/2029 EUR 284 942 030
100000  SMURFIT KAPPA 1.000% 21-22/09/2033 EUR 83512 0.09
300000 VODAFONE INT FINANCE 2.750% 25-03/07/2029 EUR 296 826 031
100000 VODAFONE INT FINANCE 3.500% 26-27/04/2035 EUR 97870 0.10
200000 VODAFONE INT FINANCE 4.125% 26-27/04/2041 EUR 194 977 0.20
Denmark 1701 882 1.77
150000 AP MOLLER 4.125% 24-05/03/2036 EUR 153 739 0.16
200000 COLOPLAST FINANCE 2.750% 22-19/05/2030 EUR 196 337 0.20
150000 DANSKE BANK A/S 3.500% 25-26/05/2033 EUR 150 164 0.16
100000 H LUNDBECK A/S 0.875% 20-14/10/2027 EUR 97255 0.10
200000 NOVO NORDISK FINANCE 3.125% 24-21/01/2029 EUR 200 974 021
200000 NOVO NORDISK FINANCE 3.250% 24-21/01/2031 EUR 200 892 021
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300000 NOVO NORDISK FINANCE 3.375% 24-21/05/2034 EUR 298110 031
100000 NOVO NORDISK FINANCE 3.625% 25-27/05/2037 EUR 99 282 0.10
100000  NYKREDIT 3.500% 25-12/01/2033 EUR 98 863 0.10
100000  NYKREDIT 4.625% 23-19/01/2029 EUR 103 458 0.1
100000 VESTAS WIND SYSTEMS 4.125% 23-15/06/2031 EUR 102 808 0.1

Japan 1591607 1.66

100000  EAST JAPAN RAIL 3.976% 23-05/09/2032 EUR 103 518 0.1
103000 EAST JAPAN RAIL 4.110% 23-22/02/2043 EUR 101 053 0.1
290000 MITSUBISHI UFJ FINANCIAL 0.848% 19-19/07/2029 EUR 270 836 028
600000 NTT FINANCE 3.359% 24-12/03/2031 EUR 599576 0.63
100000 TAKEDA PHARMACEUTICAL 0.750% 20-09/07/2027 EUR 97 873 0.10
100000 TAKEDA PHARMACEUTICAL 1.375% 20-09/07/2032 EUR 88 490 0.09
300000 TAKEDA PHARMACEUTICAL 2.000% 20-09/07/2040 EUR 231338 0.24
100000 TAKEDA PHARMACEUTICAL 3.000% 18-21/11/2030 EUR 98 923 0.10
Belgium 1012781 1.05

200000 ELIA TRANSMISSION BELGIUM 3.625% 23-18/01/2033 EUR 202 694 021
100000  ELIA TRANSMISSION BELGIUM 3.750% 24-16/01/2036 EUR 100 387 0.10
300000 KBC GROUP NV 3.000% 22-25/08/2030 EUR 297970 031
200000 KBC GROUP NV 4.375% 23-06/12/2031 EUR 209979 022
200000  VGP NV 4.250% 25-29/01/2031 EUR 201751 021
Finland 830410 0.87

600000 NORDEA BANK ABP 0.500% 21-19/03/2031 EUR 531455 0.56
205000 STORA ENSO OYJ 0.625% 20-02/12/2030 EUR 196 137 020
100000  STORA ENSO OYJ 4.250% 23-01/09/2029 EUR 102818 0.1
Switzerland 309 631 0.32

310000  APTIV PLC/GLOBAL 4.250% 24-11/06/2036 EUR 309 631 032
Canada 257154 0.27

254000 BANK NOVA SCOTIA 3.500% 24-17/04/2029 EUR 257 154 027
Portugal 203 266 0.21

200000 EDP SA 3.875% 23-26/06/2028 EUR 203 266 021
Norway 202316 0.21

200000 SPAREBANK I SR 3.750% 23-23/11/2027 EUR 202316 021
New Zealand 200 879 0.21

100000 BANK NEW ZEALAND 3.050% 25-20/11/2030 EUR 99356 0.10
100000 BANK NEW ZEALAND 3.661% 24-17/07/2029 EUR 101 523 0.11
Austria 103 589 0.11

105000 MONDI FINANCE 2.375% 20-01/04/2028 EUR 103 589 0.1
Floating rate bonds 20 099 215 20.97

France 4521071 4.75

200000 AXA SA 18-28/05/2049 FRN EUR 198 553 021
200000  AXA SA 21-07/10/2041 FRN EUR 179 865 0.19
100000  AXA SA 22-10/03/2043 FRN EUR 102 021 0.1
131000  AXA SA 23-11/07/2043 FRN EUR 142 547 0.15
100000  BNP PARIBAS 21-19/01/2030 FRN EUR 93356 0.10
200000 BNP PARIBAS 21-31/08/2033 FRN EUR 189 167 020
200000 BNP PARIBAS 22-25/07/2028 FRN EUR 199515 021
200000 BNP PARIBAS 24-10/01/2032 FRN EUR 204 700 021
200000 BNP PARIBAS 25-06/05/2036 FRN EUR 201257 021
400000  BPCE 23-01/06/2033 FRN EUR 417155 043
600000 BPCE 24-26/02/2036 FRN EUR 623 662 0.66
200000  BPCE 25-01/10/2033 FRN EUR 198 136 021
200000 BPCE 26-27/02/2039 FRN EUR 198 247 021
100000  CREDIT AGRICOLE SA 16-27/09/2048 FRN EUR 102 632 0.11
300000 CREDIT AGRICOLE SA 21-21/09/2029 FRN EUR 282 685 029
400000  CREDIT MUTUEL ARKEA 20-11/06/2029 FRN EUR 385 960 0.40
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100 000  ENGIE 21-31/12/2061 FRN EUR 90 900 0.09
200 000 SOCIETE GENERALE 23-28/09/2029 FRN EUR 206 467 0.22
500 000 SOCIETE GENERALE 25-15/07/2031 FRN EUR 504 246 0.54

Spain 2 886 900 3.00

400 000 BANCO SABADELL 22-10/11/2028 FRN EUR 410613 0.43
100000 BANCO SABADELL 23-07/06/2029 FRN EUR 103 559 0.11
900 000 BANCO SANTANDER 21-24/06/2029 FRN EUR 857 324 0.90
100 000 BANKINTER SA 26-02/06/2034 FRN EUR 99 637 0.10
200000 CAIXABANK 21-09/02/2029 FRN EUR 192 246 0.20
200000 CAIXABANK 22-14/11/2030 FRN EUR 213579 0.22
200000 CAIXABANK 24-09/02/2032 FRN EUR 206 083 0.21
200000 CAIXABANK 26-20/01/2037 FRN EUR 200483 0.21
200 000 IBERDROLA FINANCE SA 21-31/12/2061 FRN EUR 195 080 0.20
200000 IBERDROLA FINANCE SA 23-25/07/2171 FRN EUR 204 274 0.21
200000 RED ELECTRICA FI 23-07/08/2171 FRN EUR 204 022 0.21
Germany 2398729 2.49

300000 ALLIANZ SE 19-25/09/2049 FRN EUR 280459 0.29
400 000  ALLIANZ SE 20-08/07/2050 FRN EUR 377 327 0.39
100000 COMMERZBANK AG 23-25/03/2029 FRN EUR 103 542 0.11
100000 COMMERZBANK AG 25-14/01/2032 FRN EUR 100 566 0.10
100000 COMMERZBANK AG 25-30/06/2037 FRN EUR 100 581 0.10
300000 COMMERZBANK AG 26-03/03/2037 FRN EUR 298 111 0.31
400000 DEUTSCHE BANK AG 24-12/07/2028 FRN EUR 403 770 0.42
200000 MERCK 24-27/08/2054 FRN EUR 200432 0.21
400 000 MUENCHENER RUECKVERSICHERUNG AG 20-26/05/2041 FRN EUR 361 068 0.38
200000 MUENCHENER RUECKVERSICHERUNG AG 21-26/05/2042 FRN EUR 172 873 0.18
The Netherlands 2241009 2.35

97000 DEUTSCHE TELEKOM INTERNATIONAL FINANCE 03-24/01/2033 FRN EUR 119782 0.12
300000 ING GROEP NV 21-09/06/2032 FRN EUR 294 658 031
100 000  ING GROEP NV 22-24/08/2033 FRN EUR 101 226 0.11
600000 ING GROEP NV 24-12/02/2035 FRN EUR 613 347 0.65
400 000 ING GROEP NV 26-10/02/2037 FRN EUR 396 221 0.41
245000 NN GROUP NV 22-01/03/2043 FRN EUR 261 341 0.27
400000 VOLKSWAGEN INTERNATIONAL FINANCE 23-06/09/2172 FRN EUR 454 434 0.48
Italy 1418 694 1.47

300000 BANCO BPM SPA 25-23/10/2031 FRN EUR 296 256 0.31
100 000 BPER BANCA 24-20/02/2030 FRN EUR 102 431 0.11
300000 ENEL SPA 25-29/12/2173 FRN EUR 301 780 0.31
254000 UNICREDIT SPA 23-14/02/2030 FRN EUR 263 503 0.27
250000 UNICREDIT SPA 25-16/01/2033 FRN EUR 252422 0.26
200000 UNICREDIT SPA 25-24/06/2037 FRN EUR 202302 0.21
United Kingdom 1137756 1.18

200000 LLOYDS BANKING GROUP PLC 24-14/05/2032 FRN EUR 204 118 0.21
296 000 NATWEST GROUP 21-26/02/2030 FRN EUR 277 656 0.29
283000 NATWEST GROUP 24-12/09/2032 FRN EUR 285052 0.30
200000 NATWEST GROUP 25-13/05/2036 FRN EUR 203 488 0.21
166 000 STANDARD CHARTERED 25-17/03/2033 FRN EUR 167 442 0.17
Ireland 1000987 1.04

263000 AIB GROUP PLC 23-23/10/2031 FRN EUR 282908 0.29
300000 AIB GROUP PLC 25-26/03/2036 FRN EUR 305 045 0.32
400 000 BANK OF IRELAND 23-13/11/2029 FRN EUR 413 034 0.43
Denmark 837474 0.87

200000 DANSKE BANK A/S 23-10/01/2031 FRN EUR 206 038 0.21
200000 DANSKE BANK A/S 24-19/11/2036 FRN EUR 199 713 0.21
200 000 JYSKE BANK A/S 25-29/04/2031 FRN EUR 201210 0.21
100 000 NYKREDIT 25-24/04/2035 FRN EUR 100 626 0.10
127000 SYDBANK A/S 23-06/09/2028 FRN EUR 129 887 0.14
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United States of America 712913 0.75

511000 CITIGROUP INC 22-22/09/2028 FRN EUR 515718 0.55
100000 NEXTERA ENERGY 25-15/05/2056 FRN EUR 98 640 0.10
100 000 NEXTERA ENERGY 25-15/05/2056 FRN EUR 98 555 0.10
Canada 566263 0.59

200000 BANK OF MONTREAL 24-10/07/2030 FRN EUR 202 782 0.21
200000 BANK OF MONTREAL 25-09/01/2032 FRN EUR 198 628 0.21
166 000 ROYAL BANK OF CANADA 25-27/09/2031 FRN EUR 164 853 0.17
Sweden 542477 0.58

550000 TELIA CO AB 22-30/06/2083 FRN EUR 542 477 0.58
Norway 523846 0.54

200000 DNB BANK ASA 23-14/03/2029 FRN EUR 203 259 0.21
322000 DNB BANK ASA 25-15/01/2031 FRN EUR 320 587 0.33
Poland 403 554 0.42

200 000 MBANK 24-27/09/2030 FRN EUR 203 731 0.21
200000 MBANK 25-03/03/2032 FRN EUR 199 823 021
Australia 329132 0.34

322000 COMMONWEALTH BANK OF AUSTRALIA 24-04/06/2034 FRN EUR 329132 0.34
Austria 205 288 0.21

200000 ERSTE GROUP 23-16/01/2031 FRN EUR 205 288 0.21
Slovenia 204 969 0.21

200000 NOVA LIUBLJANSKA 24-29/05/2030 FRN EUR 204 969 021
Hungary 168 153 0.18

166 000 OTP BANK 24-12/06/2028 FRN EUR 168 153 0.18
Total securities porifolio 93 892 048 97.83
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Transferable securities admitted to an official stock exchange listing and/or tfraded 34 526 590 96.70
on another regulated market '

Bonds 34394 920 96.33

France 7359 833 20.60

200000 ARKEMA 0.750% 19-03/12/2029 EUR 185018 0.52
200000 AYVENS SA 3.375% 26-16/04/2029 EUR 201035 0.56
100000  AYVENS SA 3.875% 24-16/07/2029 EUR 101 814 0.29
200000 BANQUE FEDERATIVE DU CREDIT MUTUEL 1.750% 19-15/03/2029 EUR 192 824 0.54
200 000 BANQUE FEDERATIVE DU CREDIT MUTUEL 1.875% 19-18/06/2029 EUR 191 989 0.54
100000 BANQUE FEDERATIVE DU CREDIT MUTUEL 2.625% 22-06/11/2029 EUR 97 905 0.27
200 000 BANQUE FEDERATIVE DU CREDIT MUTUEL 4.000% 22-21/11/2029 EUR 205270 0.57
200000 BNP PARIBAS 1.375% 19-28/05/2029 EUR 190 226 0.53
200000 BNP PARIBAS 3.625% 22-01/09/2029 EUR 202219 0.57
100000 BPCE 3.875% 24-11/01/2029 EUR 101 674 0.28
100 000 CAISSE NATIONALE REASSURANCE MUTUELLE 2.125% 19-16/09/2029 EUR 96 475 0.27
200000 CAPGEMINI SE 2.000% 20-15/04/2029 EUR 194 404 0.54
100 000 COVIVIO HOTELS 1.000% 21-27/07/2029 EUR 93 467 0.26
300000 CREDIT AGRICOLE SA 1.000% 19-03/07/2029 EUR 283 030 0.79
100 000 CREDIT AGRICOLE SA 1.125% 22-24/02/2029 EUR 95 539 0.27
200000 CREDIT AGRICOLE SA 2.000% 19-25/03/2029 EUR 193 723 0.54
300000 CREDIT AGRICOLE SA 2.500% 22-29/08/2029 EUR 295523 0.83
100000 CREDIT MUTUEL ARKEA 1.125% 19-23/05/2029 EUR 94 697 0.27
100000 CREDIT MUTUEL ARKEA 3.500% 17-09/02/2029 EUR 100 198 0.28
100 000 DANONE 0.395% 20-10/06/2029 EUR 92 957 0.26
200000 DANONE 3.706% 23-13/11/2029 EUR 203 545 0.57
100000 DASSAULT SYSTEME 0.375% 19-16/09/2029 EUR 92263 0.26
100 000 EDENRED 1.375% 20-18/06/2029 EUR 96 124 0.27
300000 ENGIE 0.375% 21-26/10/2029 EUR 275 144 0.77
100 000  ENGIE 3.500% 22-27/09/2029 EUR 101 195 0.28
100000  GACM 3.750% 24-30/04/2029 EUR 101 203 0.28
100000 HOLDING DINFRAS 1.625% 20-18/09/2029 EUR 95113 0.27
200000 KERING 3.125% 25-27/11/2029 EUR 199 364 0.56
200000 KLEPIERRE 2.000% 20-12/05/2029 EUR 193 857 0.54
200000 LEGRAND SA 3.500% 23-29/05/2029 EUR 203172 0.57
200000 LOREAL SA 3.375% 23-23/11/2029 EUR 202922 0.57
400000 LVMH MOET HENNESSY LOUIS VUITTON 3.250% 23-07/09/2029 EUR 403 420 1.12
300000 ORANGE 0.125% 20-16/09/2029 EUR 273592 0.77
100 000 PERNOD RICARD SA 0.125% 21-04/10/2029 EUR 91058 0.26
100 000 PERNOD RICARD SA 1.375% 22-07/04/2029 EUR 95 697 0.27
100 000 RCI BANQUE 3.375% 24-26/07/2029 EUR 99 870 0.28
135000 RCIBANQUE 4.875% 23-02/10/2029 EUR 140 374 0.39
200 000  SANOFI 1.250% 22-06/04/2029 EUR 191 523 0.54
100 000 SCHNEIDER ELECTRIC SE 2.625% 25-02/09/2029 EUR 98 771 0.28
200000 SCHNEIDER ELECTRIC SE 3.125% 23-13/10/2029 EUR 200 679 0.56
100 000 SOCIETE GENERALE 0.875% 19-24/09/2029 EUR 92 696 0.26
200 000 SOCIETE GENERALE 1.750% 19-22/03/2029 EUR 192 468 0.54
200000 TELEPERFORMANCE 3.750% 22-24/06/2029 EUR 200 595 0.56
114000 UNIBAIL-RODAMCO 1.500% 17-29/05/2029 EUR 108 628 0.30
100 000 URW SE 3.500% 24-11/09/2029 EUR 100 705 0.28
100000 VEOLIA ENVIRONNEMENT 1.500% 17-03/04/2029 EUR 95 868 0.27
The Netherlands 5493 154 15.38

500000 ABN AMRO BANK NV 0.500% 21-23/09/2029 EUR 459 441 1.28
100 000 ALLIANZ FINANCE 3.250% 24-04/12/2029 EUR 101 192 0.28
142000 ASML HOLDING NV 0.625% 20-07/05/2029 EUR 133 351 0.37
175000 BMW FINANCE NV 1.500% 19-06/02/2029 EUR 168 384 0.47
138000 BMW INTERNATIONAL INVESTMENT BV 3.125% 25-22/07/2029 EUR 137777 0.39
200000 BRENNTAG FINANCE 0.500% 21-06/10/2029 EUR 183 341 0.51
150000 COCA-COLA HBC BV 0.625% 19-21/11/2029 EUR 138 243 0.39
210000 CTP NV 1.250% 21-21/06/2029 EUR 198 238 0.56
100 000 DAIMLER TRUCK 3.000% 25-27/11/2029 EUR 99 383 0.28
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100 000 DAIMLER TRUCKS 3.875% 23-19/06/2029 EUR 101 990 0.29
260000 DEUTSCHE TEL FINANCE 2.000% 18-01/12/2029 EUR 252791 0.71
187000 DIAGEO CAPITAL 1.500% 22-08/06/2029 EUR 179 045 0.50
220000 DSV FINANCE BV 3.500% 24-26/06/2029 EUR 222 400 0.62
148 000 E.ON INTL FINANCE BV 1.500% 18-31/07/2029 EUR 141 491 0.40
200000 EDP FINANCE BV 1.875% 22-21/09/2029 EUR 192 374 0.54
149000 ENEL FINANCE INTERNATIONAL NV 0.375% 21-28/05/2029 EUR 139010 0.39
100 000  ESSITY CAPITAL 0.250% 21-15/09/2029 EUR 91 549 0.26
131000 HEIMSTADEN BOSTA 0.750% 21-06/09/2029 EUR 120 240 0.34
112000 HEINEKEN NV 1.500% 17-03/10/2029 EUR 106 655 0.30
100000  JAB HOLDINGS 2.500% 18-25/06/2029 EUR 98 128 0.27
125000 KONINKLIJKE PHILIPS 2.125% 22-05/11/2029 EUR 121202 0.34
189000 MONDELEZ INTERNATIONAL 0.250% 21-09/09/2029 EUR 172 812 0.48
162000 MONDELEZ INTERNATIONAL 0.375% 20-22/09/2029 EUR 148 384 0.42
200000 PFIZER NETHERLANDS 2.875% 25-19/05/2029 EUR 199 253 0.56
210000 PROSUS NV 1.288% 21-13/07/2029 EUR 196 301 0.55
100 000 REN FINANCE BV 0.500% 21-16/04/2029 EUR 93274 0.26
142000 ROCHE FINANCE EUROPE 3.204% 23-27/08/2029 EUR 143 309 0.40
200000 SIEMENS ENERGY FINANCE 4.250% 23-05/04/2029 EUR 205185 0.57

97000 SIEMENS FINANCE 0.125% 19-05/09/2029 EUR 89 684 0.25
300 000 SIEMENS FINANCE 0.250% 20-20/02/2029 EUR 281153 0.79
168000 TOYOTA MOTOR FINANCE 3.125% 24-11/07/2029 EUR 167 961 0.47
400000 VOLKSWAGEN INTERNATIONAL FINANCE 4.250% 23-29/03/2029 EUR 409 613 1.14

United States of America 4775430 13.41
174000 ABBVIE INCORPORATED 2.125% 20-01/06/2029 EUR 170 354 0.48
230000 AMERICAN TOWER 0.875% 21-21/05/2029 EUR 215 744 0.60
200000 AT&T INC 2.350% 18-05/09/2029 EUR 195 160 0.55
287000 BAXTER INTERNATIONAL 1.300% 19-15/05/2029 EUR 270 674 0.76
123000 BOOKING HOLDINGS INC 3.500% 24-01/03/2029 EUR 124 246 0.35
130000 BOOKING HOLDINGS INC 4.250% 22-15/05/2029 EUR 133929 038
240000 COLGATE-PALM CO 0.300% 21-10/11/2029 EUR 221290 0.62
199000 EMERSON ELECTRIC 2.000% 19-15/10/2029 EUR 192 408 0.54
200000 EQUINIX EU 2 FINANCE 3.250% 25-19/05/2029 EUR 199 968 0.56
150000  FEDEX CORP 0.450% 25-04/05/2029 EUR 138513 039
400000 FORD MOTOR CREDIT 3.778% 25-16/09/2029 EUR 399 905 1.12
205000 FORTIVE CORP 3.700% 24-15/08/2029 EUR 207 702 0.58
157000 GE AEROSPACE 1.500% 17-17/05/2029 EUR 150 139 0.42
150000 GENERAL MOTORS FINANCE 3.100% 25-04/08/2029 EUR 149 256 0.42
168 000 GOLDMAN SACHS GROUP 0.875% 21-09/05/2029 EUR 157 814 0.44

97000 GOLDMAN SACHS GROUP 4.000% 22-21/09/2029 EUR 99 688 0.28
181 000 IBM CORPORATION 1.500% 17-23/05/2029 EUR 173 401 0.49
162000 IHG FINANCE LLC 4.375% 23-28/11/2029 EUR 167 043 047
168 000 MEDTRONIC INC 3.650% 24-15/10/2029 EUR 170 920 0.48
212000 METLIFE GLOBAL FUNDING 0.500% 21-25/05/2029 EUR 197 004 0.55
140 000 PPG INDUSTRIES 2.750% 22-01/06/2029 EUR 138 570 0.39
100000 PROCTER & GAMBLE 1.250% 17-25/10/2029 EUR 94761 027
150 000 PVH CORP 4.125% 24-16/07/2029 EUR 152719 0.43
122000 THERMO FISHER 1.950% 17-24/07/2029 EUR 118 392 0.33
222000 TOYOTA MOTOR CREDIT 4.050% 23-13/09/2029 EUR 228 020 0.64
152000  VISA INC 2.000% 22-15/06/2029 EUR 148 440 0.42
150000 WALMART INC 4.875% 09-21/09/2029 EUR 159 370 0.45

Germany 2871171 8.02
200000  ADIDAS AG 3.125% 22-21/11/2029 EUR 201351 0.56
300000 AMPRION GMBH 3.000% 25-05/12/2029 EUR 298 051 0.83
100 000 BAYER AG 4.250% 23-26/08/2029 EUR 103 165 0.29
100 000 BERTELSMANN SE 3.500% 22-29/05/2029 EUR 101 024 0.28
300000 DAIMLER AG 1.500% 17-03/07/2029 EUR 286 671 0.80
100000 DEUTSCHE BOERSE 3.750% 23-28/09/2029 EUR 102 125 0.29

50000 DEUTSCHE POST AG 0.750% 20-20/05/2029 EUR 47 260 0.13
100 000 E.ON SE 1.625% 17-22/05/2029 EUR 96 283 0.27
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100000 EUROGRID GMBH 2.886% 25-16/10/2029 EUR 98919 0.28
103000  FRESENIUS MEDICAL 1.250% 19-29/11/2029 EUR 96 548 027
300000 FRESENIUS SE & CO 5.000% 22-28/11/2029 EUR 315934 0.88

62000 HAMBURG COM BANK 4.750% 24-02/05/2029 EUR 64352 0.18
200000 INFINEON TECHNOLOGIES 1.625% 20-24/06/2029 EUR 191 669 0.54
97000 KNORR-BREMSE AG 3.000% 24-30/09/2029 EUR 96717 027
100000 MUNCHEN HYPOBANK 0.375% 21-09/03/2029 EUR 93 081 0.26
100000  SAP SE 0.375% 20-18/05/2029 EUR 93 021 026
400000 VOLKSWAGEN FINANCIAL SERVICES 3.625% 24-19/05/2029 EUR 401322 L1
100000 VONOVIA SE 0.500% 19-14/09/2029 EUR 92 088 026
100000  VONOVIA SE 0.625% 21-14/12/2029 EUR 91 590 026
United Kingdom 2801 548 7.85

227000 31 GROUP 4.875% 23-14/06/2029 EUR 235770 0.66
210000 ASTRAZENECA PLC 0.375% 21-03/06/2029 EUR 195214 055
100000  BRIT SKY BROADCA 2.750% 14-27/11/2029 EUR 99313 028
212000 BRITISH TELECOMMUNICATIONS 1.125% 19-12/09/2029 EUR 199 294 0.56
268000 CADENT FINANCE PLC 4.250% 23-05/07/2029 EUR 276 337 0.77
100000 COCA-COLA EUROPEAN 1.125% 19-12/04/2029 EUR 94 999 027
185000 GLAXOSMITHKLINE 1.375% 17-12/09/2029 EUR 175 766 0.49
154000 LONDON STOCK EXCHANGE GROUP 1.750% 17-19/09/2029 EUR 147726 0.41
150000 NATWEST MARKETS 3.625% 24-09/01/2029 EUR 152073 0.43
101000  PHOENIX GROUP 4.375% 18-24/01/2029 EUR 103 172 029
132000 RECKITT BENCKISER TREASURY 3.625% 24-20/06/2029 EUR 133 788 037
200000  SSE PLC 2.875% 22-01/08/2029 EUR 198 559 0.56
142000 TESCO CORP TREAS 0.375% 21-27/07/2029 EUR 130 760 037
157000  UNILEVER NV 1.375% 17-31/07/2029 EUR 149971 042
320000 VODAFONE GROUP 1.875% 17-20/11/2029 EUR 307 354 0.86
200000 WPP FINANCE 2013 3.625% 24-12/09/2029 EUR 201 452 0.56
Spain 2089 690 5.83

100000  ABERTIS INFRAESTRUCTURAS 1.625% 19-15/07/2029 EUR 95 420 027
200000  ABERTIS INFRAESTRUCTURAS 4.125% 23-07/08/2029 EUR 204 634 0.57
200000 BANCO BILBAO VIZCAYA ARGENTARIA 4.375% 22-14/10/2029 EUR 208 840 0.58
200000 BANCO SANTANDER 3.875% 24-22/04/2029 EUR 203 868 057
200000 CAIXABANK 3.750% 22-07/09/2029 EUR 204 022 0.57
200000 CELLNEX TELECOM 1.875% 20-26/06/2029 EUR 192 583 0.54
101000  EDP SERVICIOS 4.125% 23-04/04/2029 EUR 103 716 0.29
100000 IBERDROLA FINANCE SA 1.621% 17-29/11/2029 EUR 95739 027
200000  INMOBILIARIA COL 0.750% 21-22/06/2029 EUR 186 889 0.52
100000  INMOBILIARIA COL 2.500% 17-28/11/2029 EUR 97 567 027
100000 MERLIN PROPERTIES 2.375% 17-18/09/2029 EUR 97 540 027
100000  PROSEGUR SA 2.500% 22-06/04/2029 EUR 97 999 027
100000 SANTANDER CONSUMER FINANCE 3.750% 24-17/01/2029 EUR 101 663 0.28
200000 TELEFONICA EMIS 2.932% 14-17/10/2029 EUR 199210 0.56
Luxembourg 1433298 4.03

285000  AXA LEM 0.875% 21-15/11/2029 EUR 263 281 0.74
300000 BECTON DICKINSON 3.553% 23-13/09/2029 EUR 303 492 0.85
165000 CNH INDUSTRIAL FINANCE 1.625% 19-03/07/2029 EUR 157 437 0.44
210000  EUROFINS SCIENTIFIC 4.000% 22-06/07/2029 EUR 213 850 0.60
226000 JOHN DEERE BANK 3.300% 24-15/10/2029 EUR 227807 0.64
94000 NESTLE FINANCE INTERNATIONAL 0.250% 21-14/06/2029 EUR 87748 025
66000 NESTLE FINANCE INTERNATIONAL 1.250% 17-02/11/2029 EUR 62 868 0.18
125000 PROLOGIS INTERNATIONAL 11 0.875% 19-09/07/2029 EUR 116 815 033
Sweden 1403487 3.93

169000  AUTOLIV INC 3.625% 24-07/08/2029 EUR 170 413 048
146000  ERICSSON LM 1.000% 21-26/05/2029 EUR 137297 038
155000 SANDVIK AB 3.750% 22-27/09/2029 EUR 158 005 0.44
200000 SKANDINAVISKA ENSKILDA BANK 0.625% 19-12/11/2029 EUR 183 970 0.52
122000 SVENSKA HANDELSBANKEN 1.375% 22-23/02/2029 EUR 116 970 033
200000 SVENSKA HANDELSBANKEN 2.625% 22-05/09/2029 EUR 197 892 0.55
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219000 SWEDBANK AB 2.875% 24-30/04/2029 EUR 217 668 0.61
100000 SWEDBANK AB 3.250% 25-24/09/2029 EUR 100 258 0.28
119000 TELE2 AB 3.750% 23-22/11/2029 EUR 121014 0.34
Italy 1066 878 2.99
100000  ASSICURAZIONI GENERALI 3.875% 19-29/01/2029 EUR 102 200 0.29
140000 AUTOSTRADE PER L'ITALIA 1.875% 17-26/09/2029 EUR 133735 0.37
274000 INTESA SANPAOLO 1.750% 19-04/07/2029 EUR 263 999 0.74
100000  NEXI 2.125% 21-30/04/2029 EUR 96 450 027
168000 PIRELLI & C SPA 3.875% 24-02/07/2029 EUR 170 844 0.48
127000 TERNA RETE 3.625% 23-21/04/2029 EUR 128 761 036
185000 TERNA SPA 0.375% 21-23/06/2029 EUR 170 889 0.48
Canada 790 875 222
122000 BANK NOVA SCOTIA 3.500% 24-17/04/2029 EUR 123515 035
210000 CANADIAN IMPERIAL BANK OF COMMERCE 3.807% 24-09/07/2029 EUR 214 114 0.60
126000 NATIONAL BANK OF CANADA 3.750% 24-02/05/2029 EUR 128 519 036
177000 ROYAL BANK OF CANADA 2.125% 22-26/04/2029 EUR 172711 0.48
150000 TORONTO DOMINION BANK 3.631% 22-13/12/2029 EUR 152016 0.43
Finland 729 105 2.04
212000 NORDEA BANK ABP 2.500% 22-23/05/2029 EUR 208 849 0.58
133000 NORDEA BANK ABP 3.375% 24-11/06/2029 EUR 134 573 038
210000 STORA ENSO OYJ 4.250% 23-01/09/2029 EUR 215918 0.60
174000 UPM-KYMMENE OYJ 2.250% 22-23/05/2029 EUR 169 765 0.48
Japan 603 219 1.68
129000  ASAHI GROUP 3.384% 24-16/04/2029 EUR 129 416 036
200000 MITSUBISHI UFJ FINANCIAL 0.848% 19-19/07/2029 EUR 186 783 0.52
105000 SUMITOMO MITSUI 0.632% 19-23/10/2029 EUR 96 702 027
203000 TAKEDA PHARMACEUTICAL 1.000% 20-09/07/2029 EUR 190 318 0.53
Ireland 530 940 1.49
231000 CCEP FINANCE IRE 0.500% 21-06/09/2029 EUR 213 449 0.60
105000 KERRY GROUP FINANCE 0.625% 19-20/09/2029 EUR 96 891 027
240000 SMURFIT KAPPA 0.500% 21-22/09/2029 EUR 220 600 0.62
New Zealand 490 452 1.37
312000 ASB BANK LIMITED 0.500% 19-24/09/2029 EUR 287 406 0.80
200000 BANK NEW ZEALAND 3.661% 24-17/07/2029 EUR 203 046 0.57
Norway 450 031 1.26
120000 NORSK HYDRO ASA 2.000% 19-11/04/2029 EUR 116 297 033
100000 SPAREBANK 1 OEST 3.625% 24-30/05/2029 EUR 101 719 0.28
230000 SPAREBANK I SR 3.375% 24-14/11/2029 EUR 232015 0.65
Denmark 409 195 115
150000 1SS GLOBAL A/S 3.875% 24-05/06/2029 EUR 152529 0.43
150000 NYKREDIT 3.875% 24-09/07/2029 EUR 152553 0.43
100000  TDC NET AS 5.186% 24-02/08/2029 EUR 104 113 0.29
Australia 387 681 1.09
177000 MACQUARIE BANK LTD 3.202% 24-17/09/2029 EUR 177753 0.50
220000 TRANSURBAN FINANCE 1.450% 19-16/05/2029 EUR 209 928 0.59
Belgium 199 838 0.56
100000  ELIA SYSTEM OP 3.000% 14-07/04/2029 EUR 99 663 0.28
100000 GROUPE BRUXELLES 3.125% 22-06/09/2029 EUR 100 175 0.28
Cayman Islands 184 436 0.52
200000 CK HUTCHISON 0.750% 21-02/11/2029 EUR 184 436 0.52
Austria 183 061 0.51
200000 ERSTE GROUP 0.250% 21-14/09/2029 EUR 183 061 051
Liechtenstein 141 598 0.40
141000  SWISS LIFE FINANCE 1 3.250% 22-31/08/2029 EUR 141 598 0.40
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Floating rate bonds 131 670 0.37
The Netherlands 131670 0.37
137000 VESTAS WIND SYSTEMS 22-15/06/2029 FRN EUR 131670 037
34526 590 96.70

Total securities porifolio
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Transferable securities admitted to an official stock exchange listing and/or tfraded 44601 123 978
on another regulated market ’

Bonds 44 601123 97.28

France 12625517 27.54

300000 ACCOR 3.625% 25-03/09/2032 EUR 297355 0.65
400 000  AIR LIQUIDE FINANCE 2.875% 22-16/09/2032 EUR 391 034 0.85
500000 BANQUE FEDERATIVE DU CREDIT MUTUEL 1.125% 22-19/01/2032 EUR 440 576 0.96
400000 BANQUE FEDERATIVE DU CREDIT MUTUEL 3.625% 22-14/09/2032 EUR 403 057 0.88
600000 BNP PARIBAS 0.625% 20-03/12/2032 EUR 499 659 1.10
400 000 BNP PARIBAS 2.100% 22-07/04/2032 EUR 369 382 0.81
300000 BPCE 1.000% 22-14/01/2032 EUR 262298 0.57
200000 BPCE 2.375% 22-26/04/2032 EUR 190 130 0.41
400 000 BPCE 4.000% 22-29/11/2032 EUR 412 407 0.90
400 000 CAPGEMINI SE 2.375% 20-15/04/2032 EUR 373 641 0.81
200000 CARREFOUR SA 3.625% 24-17/10/2032 EUR 200 028 0.44
200000 COFACE SA 6.000% 22-22/09/2032 EUR 219 798 0.48
300000 COMPAGNIE DE SAINT GOBAIN 2.625% 22-10/08/2032 EUR 287089 0.63
300 000 Ocz(?i\/llf’ong}leE GENERALE DES ETABLISSEMENTS MICHELIN 0.250% 20- EUR 247 531 0.54
200000 COVIVIO 4.625% 23-05/06/2032 EUR 209514 0.46
200000 CREDIT AGRICOLE SA 0.875% 20-14/01/2032 EUR 174 280 0.38
400 000 CREDIT AGRICOLE SA 1.125% 22-12/07/2032 EUR 349 387 0.76
300000 CREDIT AGRICOLE SA 3.125% 25-26/02/2032 EUR 297197 0.65
400 000 CREDIT MUTUEL ARKEA 4.250% 22-01/12/2032 EUR 415 860 0.91
300000 DANONE 3.071% 22-07/09/2032 EUR 295585 0.64
200000 EDENRED 3.625% 24-05/08/2032 EUR 200075 0.44
300000 GECINA 2.000% 17-30/06/2032 EUR 276 694 0.60
300000 KLEPIERRE 1.625% 17-13/12/2032 EUR 267002 0.58
300000 LEGRAND SA 1.875% 17-06/07/2032 EUR 276 820 0.60
400 000 LVMH MOET HENNES 3.125% 24-07/11/2032 EUR 396 610 0.87
200000 NERVAL SAS 2.875% 22-14/04/2032 EUR 190 148 0.41
400 000 ORANGE 0.500% 19-04/09/2032 EUR 336 176 0.73
400 000 ORANGE 1.625% 20-07/04/2032 EUR 364 351 0.79
200 000 PERNOD RICARD SA 3.750% 22-02/11/2032 EUR 202 960 0.44
300000 PLUXEE NV 3.750% 24-04/09/2032 EUR 299 871 0.65
200000 PRAEMIA HEALTHCARE 3.875% 25-05/06/2032 EUR 198 061 0.43
300 000 PUBLICIS GROUPE 3.375% 25-12/06/2032 EUR 297751 0.65
300000 RCIBANQUE 3.625% 25-03/11/2032 EUR 293 265 0.64
300000 SANOFI SA 3.000% 25-23/06/2032 EUR 297077 0.65
300000 SCHNEIDER ELECTRIC SE 3.500% 22-09/11/2032 EUR 304 123 0.66
400 000 SOCIETE GENERALE 4.250% 22-16/11/2032 EUR 421722 0.92
300000 URW 2.000% 20-29/06/2032 EUR 274774 0.60
300000 VEOLIA ENVIRONNEMENT 1.625% 17-21/09/2032 EUR 268 456 0.59
100 000 VEOLIA ENVIRONNEMENT 3.324% 25-17/06/2032 EUR 99 339 0.22
400 000 VEOLIA ENVIRONNEMENT 5.000% 22-03/11/2032 EUR 427 475 0.93
600 000  VINCI SA 3.375% 22-17/10/2032 EUR 596 959 1.31
The Netherlands 8760 247 19.11

600000 ABN AMRO BANK NV 3.000% 22-01/06/2032 EUR 585563 1.29
200000 ABN AMRO BANK NV 3.875% 24-15/01/2032 EUR 203792 0.44
229000 ASML HOLDING NV 2.250% 22-17/05/2032 EUR 220363 0.48
180000 BMW FINANCE NV 0.875% 20-14/01/2032 EUR 159010 0.35
150 000 BMW FINANCE NV 3.250% 26-27/01/2032 EUR 148 508 0.32
320000 BMW INTERNATIONAL INVESTMENT BV 3.500% 24-17/11/2032 EUR 318976 0.70
300000 BRENNTAG FINANCE 3.875% 24-24/04/2032 EUR 303 190 0.66
200000 COCA-COLA HBC BV 3.125% 24-20/11/2032 EUR 196 030 0.43
400000 CTP NV 3.875% 24-21/11/2032 EUR 398 359 0.87
300000 DIGITAL INTREPID 1.375% 22-18/07/2032 EUR 261132 0.57
271000 DSM NV 0.625% 20-23/06/2032 EUR 231330 0.50
412000 DSV FINANCE BV 3.375% 24-06/11/2032 EUR 410 068 0.89
100 000 FERROVIAL SE 3.625% 26-18/09/2032 EUR 99 863 0.22
300000 JAB HOLDINGS 4.750% 22-29/06/2032 EUR 317573 0.69
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400000 KONINKLIJKE KPN 0.875% 20-14/12/2032 EUR 341007 0.74
322000 KONINKLIJKE PHILIPS 3.750% 24-31/05/2032 EUR 325883 0.71
500000 LINDE FINANCE BV 0.550% 20-19/05/2032 EUR 427845 0.93
500000 MERCEDES-BENZ IN 3.250% 24-10/01/2032 EUR 495 893 1.09
336000 MONDELEZ INTERNATIONAL 0.625% 21-09/09/2032 EUR 283 615 0.62
250000 MSD NETHERLANDS 3.250% 24-30/05/2032 EUR 249 796 0.54
425000 PROSUS NV 2.031% 20-03/08/2032 EUR 381 303 0.83
400000  SIEMENS FINANCE 0.500% 20-20/02/2032 EUR 346 547 0.76
300000 SIEMENS FINANCE 3.125% 24-22/05/2032 EUR 299 434 0.65
300000 UNIVERSAL MUSIC 3.750% 22-30/06/2032 EUR 303 349 0.66
508000 UPJOHN FINANCE 1.908% 20-23/06/2032 EUR 454794 0.99
150000  VESTEDA FINANCE 4.000% 24-07/05/2032 EUR 151 973 033
250000 VIA OUTLETS BV 3.500% 25-29/10/2032 EUR 243 538 0.53
700000 VOLKSWAGEN INTERNATIONAL FINANCE 1.250% 20-23/09/2032 EUR 601513 1.32

United States of America 5954812 12.98
255000 AIR PROD & CHEMICALS 0.800% 20-05/05/2032 EUR 220 135 0.48
100000  AIR PROD & CHEMICALS 3.250% 25-16/06/2032 EUR 99 043 0.22
300000 AMERICAN TOWER 3.625% 25-30/05/2032 EUR 301999 0.66
326000 BECTON DICKINSON 3.828% 24-07/06/2032 EUR 331182 0.72
300000 BOOKING HOLDINGS INC 3.250% 24-21/11/2032 EUR 294 457 0.64
350000 CARRIER GLOBAL 4.500% 24-29/11/2032 EUR 368 852 0.80
563000 IBM CORPORATION 0.650% 20-11/02/2032 EUR 485 110 1.06
379000 ILLINOIS TOOL WORKS 3.375% 24-17/05/2032 EUR 379941 0.83
301000 JOHN DEERE CAPITAL 3.450% 24-16/07/2032 EUR 303 679 0.66
300000 JOHNSON & JOHNSON 3.200% 24-01/06/2032 EUR 301 521 0.66
312000 JOHNSON CONTROLS 1.000% 20-15/09/2032 EUR 269 584 0.59
300000 METLIFE GLOBAL FUNDING 3.250% 25-14/12/2032 EUR 295750 0.65
324000 MOLSON COORS 3.800% 24-15/06/2032 EUR 327786 0.71
250000 NEW YORK LIFE GLOBAL 3.200% 25-15/01/2032 EUR 247216 0.54
349000  PEPSICO INC 0.400% 20-09/10/2032 EUR 292 368 0.64
350000 STRYKER CORP 3.375% 24-11/09/2032 EUR 349221 0.76
262000 THERMO FISHER 2.375% 20-15/04/2032 EUR 249 240 0.54
300000 TOYOTA MTR CREDIT 3.125% 26-20/04/2032 EUR 295 052 0.64
250000 UNILEVER CAPITAL 2.875% 25-31/10/2032 EUR 243 984 0.53
300000 ZIMMER BIOMET 3.518% 24-15/12/2032 EUR 298 692 0.65

Germany 4302919 9.40
400000 AMPRION GMBH 3.971% 22-22/09/2032 EUR 410 206 0.89
300000 BAYER AG 1.375% 20-06/07/2032 EUR 264 658 0.58
300000 DEUTSCHE BOERSE 1.500% 22-04/04/2032 EUR 273635 0.60
606000 DEUTSCHE POST AG 1.000% 20-20/05/2032 EUR 538 646 118
271000  E.ON SE 0.600% 21-01/10/2032 EUR 232370 051
400000 EUROGRID GMBH 1.113% 20-15/05/2032 EUR 350 009 0.76
190000  FRESENIUS MEDICAL 3.750% 25-08/04/2032 EUR 191 509 0.42
218000 HEIDELBERGCEMENT 3.750% 23-31/05/2032 EUR 222 193 0.48
300000 HENKEL AG & CO 0.500% 21-17/11/2032 EUR 253 426 0.55
300000  INFINEON TECHNOLOGIES 2.000% 20-24/06/2032 EUR 277514 0.61
285000 KNORR-BREMSE AG 3.250% 24-30/09/2032 EUR 285967 0.62
200000 LEG IMMOBILIEN SE 1.000% 21-19/11/2032 EUR 168 671 037
250000 SYMRISE AG 3.250% 25-24/09/2032 EUR 247331 0.54
700000  VONOVIA SE 0.750% 21-01/09/2032 EUR 586 784 1.29

United Kingdom 3532010 7.69
566000 BRITISH TELECOMMUNICATIONS 3.375% 22-30/08/2032 EUR 561015 1.23
319000 BUNZL FINANCE 3.375% 24-09/04/2032 EUR 315106 0.69
200000 CADENT FINANCE PLC 0.750% 20-11/03/2032 EUR 171 927 037
200000 COCA-COLA EUROPEAN 3.125% 25-25/09/2032 EUR 196 801 0.43
300000 COMPASS GROUP 3.125% 25-24/06/2032 EUR 295 550 0.64
290000 GSK CAPITAL BV 3.125% 22-28/11/2032 EUR 286 491 0.62
100000  INFORMA PLC 3.750% 26-29/04/2032 EUR 100 135 022
361000 1TV PLC 4.250% 24-19/06/2032 EUR 372150 081
360000 MONDI FINANCE PL 3.750% 24-31/05/2032 EUR 359 289 0.78
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429000  SCOTTISH HYDRO 3.375% 24-04/09/2032 EUR 426015 0.93
250000 SEGRO PLC 3.500% 24-24/09/2032 EUR 248 599 0.54
200000 TESCO CORP TREAS 3.375% 25-06/05/2032 EUR 198 932 043

Spain 2403 886 5.27

200000  ACCIONA FILIALES 1.375% 22-26/01/2032 EUR 184 886 0.40
100000 BANCO SANTANDER 3.250% 25-27/05/2032 EUR 99 528 022
500000 BANCO SANTANDER 3.500% 02/10/2032 EUR 498 942 1.10
600000 CELLNEX FINANCE 2.000% 21-15/09/2032 EUR 545220 1.20
100000 CELLNEX FINANCE 3.500% 25-22/05/2032 EUR 99279 022
361000  EDP SERVICIOS 4.375% 23-04/04/2032 EUR 377 585 0.82
300000 IBERDROLA FINANCE SA 3.375% 22-22/11/2032 EUR 300 845 0.66
300000 RED ELECTRICA FI 3.375% 24-09/07/2032 EUR 297 601 0.65
Italy 1561191 3.40

300000 AEROPORTI ROMA 3.625% 25-15/06/2032 EUR 299 369 0.65
341000  ASSICURAZIONI GENERALI 5.800% 22-06/07/2032 EUR 375 665 0.82
340000 AUTOSTRADE PER L'ITALIA 4.250% 24-28/06/2032 EUR 349 999 0.76
270000 TERNA SPA 0.750% 20-24/07/2032 EUR 230 148 0.50
334000 UNICREDIT SPA 1.625% 22-18/01/2032 EUR 306 010 0.67
Luxembourg 1539131 3.35

308000 JOHN DEERE CASH 2.200% 20-02/04/2032 EUR 291132 0.63
400 000 MEDTRONIC GLOBAL 0.750% 20-15/10/2032 EUR 341 240 0.74
400 000 NESTLE FINANCE INTERNATIONAL 0.375% 20-12/05/2032 EUR 344 023 0.75
218000 PROLOGIS INTERNATIONAL II 1.625% 20-17/06/2032 EUR 195 785 043
413000 RICHEMONT INTERNATIONAL 1.125% 20-26/05/2032 EUR 366 951 0.80
Japan 1378873 3.00

283000  ASAHI GROUP 3.464% 24-16/04/2032 EUR 281 654 0.61
289000 EAST JAPAN RAIL 3.976% 23-05/09/2032 EUR 299 168 0.65
322000 MITSUBISHI UFJ FINANCIAL 3.556% 22-15/06/2032 EUR 323 561 0.71
100000  SOFTBANK CORP 3.936% 26-30/06/2032 EUR 101 060 022
422000 TAKEDA PHARMACEUTICAL 1.375% 20-09/07/2032 EUR 373430 0.81
Sweden 863 144 1.88

125000  EQT 2.875% 22-06/04/2032 EUR 119327 026
200000  SECURITAS AB 3.375% 25-20/05/2032 EUR 198 882 043
150000 SVENSKA HANDELSBANKEN 2.875% 25-17/02/2032 EUR 148 129 032
300000 SVENSKA HANDELSBANKEN 3.250% 25-19/08/2032 EUR 297915 0.65
100000 SWEDBANK AB 3.250% 25-13/10/2032 EUR 98 891 022
Australia 814 819 1.78

314000 SYDNEY AIRPORT F 3.750% 24-30/04/2032 EUR 316678 0.69
300000 WESFARMERS LTD 3.277% 25-10/06/2032 EUR 296 905 0.65
200000 WOOLWORTHS GROUP 3.750% 25-25/10/2032 EUR 201236 0.44
Belgium 304 875 0.66

300000 KBC GROUP NV 3.750% 24-27/03/2032 EUR 304875 0.66
Ireland 297 440 0.65

300000 SMURFIT KAPPA 3.454% 24-27/11/2032 EUR 297 440 0.65
Finland 262259 0.57

269000 NORDEA BANK ABP 2.875% 22-24/08/2032 EUR 262259 057
Total securities portfolio 44 601 123 97.28
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Transferable securities admitted to an official stock exchange listing and/or tfraded 179 306 479 9935
on another regulated market ’

Bonds 172 306 479 99.35

France 42120 681 24.29

5706 000 FRANCE O.A.T. 0.000% 20-25/11/2030 EUR 5029 304 2.90
2826000 FRANCE O.A.T. 0.000% 21-25/02/2027 EUR 2780519 1.60
210458 FRANCE O.A.T. 0.500% 21-25/05/2072 EUR 53 831 0.03

3833000 FRANCE O.A.T. 0.500% 21-25/06/2044 EUR 2088 985 1.20

4260000 FRANCE O.A.T. 0.500% 25/05/2029 EUR 3995747 2.30

4427000 FRANCE O.A.T. 0.750% 22-25/02/2028 EUR 4290 731 247

1961000 FRANCE O.A.T. 0.750% 25/05/2053 EUR 846 294 0.49

6578000 FRANCE O.A.T. 1.750% 17-25/06/2039 EUR 5178 119 3.00

1140000 FRANCE O.A.T. 2.500% 22-25/05/2043 EUR 920 728 0.53

4170000 FRANCE O.A.T. 2.750% 23-25/02/2029 EUR 4170 652 2.40

3131000 FRANCE O.A.T. 3.000% 24-25/06/2049 EUR 2550 787 1.47

7630000 FRANCE O.A.T. 3.000% 25/05/2033 EUR 7514 358 4.34

2760000 FRANCE O.A.T. 3.200% 25-25/05/2035 EUR 2700 626 1.56

Italy 37 469 668 21.60

2901000 ITALY BTPS 1.100% 22-01/04/2027 EUR 2870133 1.65

3510000 ITALY BTPS 1.500% 21-30/04/2045 EUR 2305 807 133

2269000 ITALY BTPS 1.800% 20-01/03/2041 EUR 1727787 1.00

330000 ITALY BTPS 2.150% 21-01/03/2072 EUR 197 227 0.11

4065000 ITALY BTPS 2.650% 22-01/12/2027 EUR 4065 635 234

5430000 ITALY BTPS 2.800% 22-15/06/2029 EUR 5433 665 3.14

1693000 ITALY BTPS 2.950% 18-01/09/2038 EUR 1559412 0.90

950000 ITALY BTPS 3.700% 23-15/06/2030 EUR 977978 0.56
573000 ITALY BTPS 4.000% 05-01/02/2037 EUR 592 786 0.34

4834000 ITALY BTPS 4.000% 22-30/04/2035 EUR 5033 644 2.90

7074000 ITALY BTPS 4.000% 23-30/10/2031 EUR 7408910 4.28

1399000 ITALY BTPS 4.050% 24-30/10/2037 EUR 1444 838 0.83

1651000 ITALY BTPS 4.100% 25-30/04/2046 EUR 1634255 0.94

2070000 ITALY BTPS 4.400% 22-01/05/2033 EUR 2217591 1.28

Germany 32825429 18.93

4250000 BUNDESREPUBLIK DEUTSCHLAND 0.000% 20-15/08/2030 EUR 3833633 221

2732664 BUNDESREPUBLIK DEUTSCHLAND 0.000% 21-15/08/2031 EUR 2397162 1.38

2269479 BUNDESREPUBLIK DEUTSCHLAND 0.000% 21-15/08/2050 EUR 1010627 0.58

2152000 BUNDESREPUBLIK DEUTSCHLAND 1.000% 22-15/05/2038 EUR 1717229 0.99

645000 BUNDESREPUBLIK DEUTSCHLAND 1.250% 17-15/08/2048 EUR 432418 0.25
2901000 BUNDESREPUBLIK DEUTSCHLAND 1.800% 23-15/08/2053 EUR 2083 281 1.20
6913000 BUNDESREPUBLIK DEUTSCHLAND 120 1.300% 22-15/10/2027 EUR 6811 465 3.94

885000 BUNDESREPUBLIK DEUTSCHLAND 2.100% 22-15/11/2029 EUR 872 416 0.50

3541000 BUNDESREPUBLIK DEUTSCHLAND 2.100% 24-12/04/2029 EUR 3501717 2.02

4086862 BUNDESREPUBLIK DEUTSCHLAND 2.300% 23-15/02/2033 EUR 3989799 2.30

4725000 BUNDESREPUBLIK DEUTSCHLAND 2.500% 25-15/02/2035 EUR 4615734 2.66

1558000 BUNDESREPUBLIK DEUTSCHLAND 3.250% 10-04/07/2042 EUR 1559948 0.90

Spain 25222291 14.54

2426000 SPANISH GOVERNMENT 0.000% 21-31/01/2027 EUR 2391505 1.38

3600000 SPANISH GOVERNMENT 0.000% 21-31/01/2028 EUR 3459 555 1.99

1905000 SPANISH GOVERNMENT 1.000% 20-31/10/2050 EUR 1037332 0.60

4195000 SPANISH GOVERNMENT 1.000% 30/07/2042 EUR 2822448 1.63

4024000 SPANISH GOVERNMENT 1.250% 20-31/10/2030 EUR 3781931 2.18

336000 SPANISH GOVERNMENT 1.450% 21-31/10/2071 EUR 159 705 0.09

3850000 SPANISH GOVERNMENT 1.850% 19-30/07/2035 EUR 3442959 1.99

3767000 SPANISH GOVERNMENT 3.150% 30/04/2033 EUR 3800 150 2.19

2872000 SPANISH GOVERNMENT 3.500% 23-31/05/2029 EUR 2939456 1.69

1240000 SPANISH GOVERNMENT 4.700% 09-30/07/2041 EUR 1387250 0.80
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Belgium 8769 392 5.05

1435803 BELGIUM GOVERNMENT 0.000% 20-22/10/2027 EUR 1389364 0.80
312000 BELGIUM GOVERNMENT 0.650% 21-22/06/2071 EUR 94 429 0.05
2628208 BELGIUM GOVERNMENT 1.250% 18-22/04/2033 EUR 2345265 135
1243000 BELGIUM GOVERNMENT 1.400% 22-22/06/2053 EUR 678018 0.39
220000 BELGIUM GOVERNMENT 2.700% 24-22/10/2029 EUR 219936 0.13
1433192 BELGIUM GOVERNMENT 2.750% 22-22/04/2039 EUR 1299 726 0.75
1029577 BELGIUM GOVERNMENT 3.450% 23-22/06/2043 EUR 965 872 0.56
1683739 BELGIUM GOVERNMENT 4.000% 12-28/03/2032 EUR 1776 782 1.02
The Netherlands 7375811 4.25

312285 NETHERLANDS GOVERNMENT 0.000% 20-15/01/2052 EUR 131111 0.08
1496350 NETHERLANDS GOVERNMENT 0.000% 20-15/07/2030 EUR 1347 884 0.78
1469000 NETHERLANDS GOVERNMENT 0.000% 21-15/01/2029 EUR 1378335 0.79
786973  NETHERLANDS GOVERNMENT 0.500% 19-15/01/2040 EUR 553 586 0.32
975000 NETHERLANDS GOVERNMENT 0.750% 17-15/07/2027 EUR 957 986 0.55
660000 NETHERLANDS GOVERNMENT 2.000% 22-15/01/2054 EUR 492172 0.28
884636 NETHERLANDS GOVERNMENT 3.250% 23-15/01/2044 EUR 873 578 0.50
330000 NETHERLANDS GOVERNMENT 3.750% 10-15/01/2042 EUR 348 150 0.20
1190000 NETHERLANDS GOVERNMENT 4.000% 05-15/01/2037 EUR 1293 009 0.75
Austria 6272682 3.63

913000 REPUBLIC OF AUSTRIA 0.500% 17-20/04/2027 EUR 898 734 0.52
480000 REPUBLIC OF AUSTRIA 0.700% 21-20/04/2071 EUR 169 875 0.10
1660000 REPUBLIC OF AUSTRIA 1.850% 22-23/05/2049 EUR 1207 909 0.70
1140000 REPUBLIC OF AUSTRIA 2.900% 23-20/02/2033 EUR 1140 551 0.66
1717000 REPUBLIC OF AUSTRIA 2.900% 23-23/05/2029 EUR 1730951 1.00
1035000 REPUBLIC OF AUSTRIA 4.150% 07-15/03/2037 EUR 1124662 0.65
Portugal 3408 304 1.97

173000 PORTUGUESE OTS 0.700% 20-15/10/2027 EUR 169 094 0.10
1199000 PORTUGUESE OTS 0.900% 20-12/10/2035 EUR 982 805 0.57
800000 PORTUGUESE OTS 1.150% 22-11/04/2042 EUR 565 125 033
584575 PORTUGUESE OTS 1.650% 22-16/07/2032 EUR 546212 031
1165834 PORTUGUESE OTS 1.950% 19-15/06/2029 EUR 1145 068 0.66
Finland 3091 305 1.78

289000 FINNISH GOVERNMENT 0.125% 21-15/04/2052 EUR 116 368 0.07
1039000 FINNISH GOVERNMENT 0.500% 19-15/09/2029 EUR 971 303 0.56
939000  FINNISH GOVERNMENT 0.500% 22-15/04/2043 EUR 573 083 033
298000  FINNISH GOVERNMENT 1.375% 22-15/04/2027 EUR 295 486 0.17
1131000 FINNISH GOVERNMENT 3.000% 23-15/09/2033 EUR 1135065 0.65
Ireland 2450 765 1.41

338000 IRISH GOVERNMENT 0.350% 22-18/10/2032 EUR 290 944 0.17
298000 IRISH GOVERNMENT 0.900% 18-15/05/2028 EUR 289 433 0.17
994789  IRISH GOVERNMENT 1.350% 18-18/03/2031 EUR 938 987 0.54
203505  IRISH GOVERNMENT 1.500% 19-15/05/2050 EUR 138 129 0.08
364000 IRISH GOVERNMENT 1.700% 17-15/05/2037 EUR 317078 0.18
502000 IRISH GOVERNMENT 3.000% 23-18/10/2043 EUR 476 194 027
Greece 1529657 0.88

680000 HELLENIC REPUBLIC 0.750% 21-18/06/2031 EUR 613258 035
370000 HELLENIC REPUBLIC 1.875% 21-24/01/2052 EUR 237486 0.14
280000 HELLENIC REPUBLIC 3.625% 25-15/06/2035 EUR 283 938 0.16
370000 HELLENIC REPUBLIC 4.375% 23-18/07/2038 EUR 394975 023
Slovakia 1173991 0.68

280000 SLOVAKIA GOVERNMENT 0.750% 19-09/04/2030 EUR 259 875 0.15
190000 SLOVAKIA GOVERNMENT 2.000% 17-17/10/2047 EUR 132822 0.08
400000 SLOVAKIA GOVERNMENT 3.750% 25-27/02/2040 EUR 394 875 023
370000 SLOVAKIA GOVERNMENT 3.875% 13-08/02/2033 EUR 386419 0.22
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Slovenia 596 503 0.34

190 000 REPUBLIC OF SLOVENIA 0.275% 20-14/01/2030 EUR 174 859 0.10
140 000 REPUBLIC OF SLOVENIA 3.275% 26-12/03/2036 EUR 140 350 0.08
90000 REPUBLIC OF SLOVENIA 3.500% 25-14/04/2055 EUR 82 744 0.05
190 000 REPUBLIC OF SLOVENIA 3.625% 23-11/03/2033 EUR 198 550 0.11
172 306 479 99.35

Total securities porifolio
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Shares 691 250 300 99.89

United Kingdom 126 622 544 18.27

78 859 31 GROUP PLC GBP 2275 870 0.33
91981 ANGLO AMERICAN PLC GBP 3947 687 0.57
25002 ASSOCIATED BRITISH FOODS PLC GBP 576 433 0.08
97193 ASTRAZENECA PLC GBP 15909 233 2.30
294792 AVIVAPLC GBP 2225142 0.32
99319 BARCLAYS BANK PLC GBP 584 107 0.08
484592 BT GROUP PLC GBP 1069 433 0.15
42224 BUNZLPLC GBP 1289 170 0.19
429685 CENTRICA PLC GBP 852237 0.12
44069 COCA-COLA EUROPACIFIC PARTNERS PLC UsD 3857242 0.56
166971 COMPASS GROUP PLC USD 4717 190 0.68
117977 DIAGEO PLC GBP 2085210 0.30
339180 GSKPLC GBP 7800274 1.13
855737 HALEON PLC GBP 3454142 0.50
41293 HALMA PLC GBP 1 885 845 0.27
1079934 HSBC HOLDINGS PLC GBP 17 937 886 2.59
29845 INFORMA PLC GBP 313279 0.05
12505 INTERCONTINENTAL HOTELS GROUP PLC UsD 1884 008 0.27
6794 INTERTEK GROUP PLC GBP 457 850 0.07
615620 KINGFISHER PLC GBP 2023 956 0.29
65917 LAND SECURITIES GROUP PLC GBP 498 165 0.07
2071644 LLOYDS BANKING GROUP PLC GBP 2671925 0.39
156 578  NATIONAL GRID PLC GBP 2268 509 0.33
825112 NATWEST GROUP GBP 6389014 0.92
5802 NEXTPLC GBP 979 685 0.14
309 119 PEARSON PLC GBP 4291924 0.62
69 031 RECKITT BENCKISER GROUP PLC GBP 3935584 0.57
179 848 RELX PLC GBP 4939870 0.71
216961 RENTOKIL INITIAL PLC GBP 1074 478 0.16
156 354  SAGE GROUP PLC/THE GBP 1481134 0.21
78 807  SAINSBURY (J) PLC GBP 292576 0.04
298 883  SCHRODERS PLC GBP 2038 470 0.29
8749 SEVERN TRENT PLC GBP 300 233 0.04
19048 SMITH & NEPHEW PLC GBP 241 141 0.03
9954  SPIRAX-SARCO ENGINEERING PLC GBP 789 826 0.11
47359 SSEPLC GBP 1339291 0.19
66019 STANDARD CHARTERED PLC GBP 1564 253 0.23
833179 TESCOPLC GBP 4436722 0.64
156219  UNILEVER PLC GBP 8210837 1.19
118 256  UNITED UTILITIES GROUP PLC GBP 1797 041 0.26
1674084 VODAFONE GROUP PLC GBP 1935672 0.28
Switzerland 104 596 999 15.13

119107 ABBLTD - REG CHF 11310 806 1.63
42633 ALCON INC CHF 2524 003 0.36
321 BARRY CALLEBAUT AG - REG CHF 390 177 0.06
17540 COCA-COLA HBC AG-DI GBP 1001 820 0.14
29670 COMPANIE FINANCIERE RICHEMONT - REG CHF 6001 560 0.87
16071 DSM-FIRMENICH AG EUR 1333893 0.19
24918 JULIUS BAER GROUP LTD CHF 1 885906 0.27
31832 LOGITECH INTERNATIONAL - REG CHF 2614211 0.38
947 LONZA GROUP AG - REG CHF 560 447 0.08

99 639 NESTLE SA - REG CHF 8975 883 1.30
148 765 NOVARTIS AG - REG CHF 20418 187 2.96
40 649 ROCHE HOLDING AG CHF 14 668 460 2.12
2814 ROCHE HOLDING AG-BR CHF 1034978 0.15
27686 SANDOZ GROUP AG CHF 2195 067 0.32
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35347 SGS SA-REG CHF 3591999 0.52
1928 SONOVA HOLDING AG - REG CHF 401 593 0.06
45215 STMICROELECTRONICS NV EUR 2915915 0.42
35229 SWISS PRIME SITE - REG CHF 5038 444 0.73
22226 SWISS RE AG CHF 3096 819 0.45
221145 UBS GROUP AG - REG CHF 9 605 930 1.39
7751  ZURICH INSURANCE GROUP AG CHF 5030901 0.73
Germany 100 086 217 14.46
5532 ADIDAS AG EUR 992 441 0.14
28584  ALLIANZ SE - REG EUR 11836 634 1.71
9496 BASF SE EUR 444 223 0.06
44902 BAYER AG - REG EUR 2173706 0.31
3375 BAYERISCHE MOTOREN WERKE AG EUR 193 253 0.03
3661 BRENNTAG AG EUR 194 692 0.03
30212 COMMERZBANK AG EUR 1124793 0.16
28098 DAIMLER TRUCK HOLDING AG EUR 1185736 0.17
23563 DEUTSCHE BANK AG - REG EUR 698 054 0.10
17942 DEUTSCHE BOERSE AG EUR 4284 550 0.62
173952 DEUTSCHE TELEKOM AG - REG EUR 4 148 755 0.60
77648 DHL GROUP EUR 4123109 0.60
25066 DR ING HC F PORSCHE AG EUR 1090 622 0.16
112415 E.ONSE EUR 2026 280 0.29
12736 EVONIK INDUSTRIES AG EUR 202 248 0.03
50375 FRESENIUS MEDICAL CARE AG EUR 1994 850 0.29
63 662 FRESENIUS SE & CO KGAA EUR 2544570 0.37
77312  GEA GROUP AG EUR 4 642 586 0.67
8227 HENKEL AG & CO KGAA EUR 569 308 0.08
11428 HENKEL AG & CO KGAA VORZUG - PREF EUR 840 415 0.12
79 605 INFINEON TECHNOLOGIES AG EUR 6501 340 0.94
15692 KNORR-BREMSE AG EUR 1594307 0.23
53584 MERCEDES BENZ GROUP AG EUR 2353 409 0.34
9367 MERCK KGAA EUR 1375544 0.20
8087 MUENCHENER RUECKVERSICHERUNG AG - REG EUR 3950 500 0.57
65543  SAPSE EUR 8782762 1.27
16307 SCOUT24 AG EUR 1179811 0.17
51774  SIEMENS ENERGY AG EUR 8584 129 1.24
68273  SIEMENS ENERGY AG - REG EUR 19 194 953 2.78
34562 SIEMENS HEALTHINEERS AG EUR 1182020 0.17
3020 ZALANDO SE EUR 76 617 0.01
France 90751752 13.11
2988 ADP EUR 340 632 0.05
16 885  AIR LIQUIDE SA EUR 2925833 0.42
72064 ALSTOM EUR 1096 454 0.16
28224 AMUNDI SA EUR 2369 405 0.34
116970 AXA SA EUR 5129135 0.74
5065 BIOMERIEUX EUR 347 966 0.05
59799 BNP PARIBAS EUR 6107 870 0.88
23696 BOUYGUES SA EUR 1156 602 0.17
52519 BUREAU VERITAS SA EUR 1406 459 0.20
25886 CAPGEMINI SE EUR 2276933 0.33
22716 CARREFOUR SA EUR 369 135 0.05
81982 CREDIT AGRICOLE SA EUR 1442473 0.21
57695 DANONE EUR 4139039 0.60
93531 DASSAULT SYSTEMES SE EUR 1666 255 0.24
75397 ENGIE EUR 2080203 0.30
13869 ESSILORLUXOTTICA EUR 2275209 0.33
41 699  GETLINK SE EUR 775 601 0.11
1600 HERMES INTERNATIONAL EUR 2556 800 0.37
1685 IPSEN EUR 284 428 0.04
4408 KERING EUR 1090 098 0.16
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32184 KLEPIERRE EUR 1177291 0.17
24780 LEGRAND SA EUR 3 660 006 0.53
14140 LOREAL EUR 5424 811 0.78
13863 LVMH MOET HENNESSY LOUIS VUITTON EUR 6711078 0.97

102731  MICHELIN (CGDE) EUR 3467171 0.50
141 539  ORANGE EUR 2336 101 0.34
8223 PERNOD RICARD SA EUR 525121 0.08
10805 PUBLICIS GROUPE EUR 934200 0.13
84867 SANOFI EUR 6371814 0.92
39573 SCHNEIDER ELECTRIC SE EUR 11294 134 1.63
17667  SOCIETE GENERALE SA EUR 1366 896 0.20
25414 SODEXO SA EUR 1287219 0.19
27877 UNIBAIL-RODAMCO-WESTFIELD EUR 2855999 0.41
27413 VINCISA EUR 3503 381 0.51
The Netherlands 77 426 702 11.20

87036 ABN AMRO BANK NV -CVA EUR 3235998 0.47
2778 ADYENNV EUR 2279071 0.33
123792  AEGON LTD EUR 920 765 0.13
3322 ARGENXSE EUR 2695471 0.39
3825 ASM INTERNATIONAL NV EUR 3826913 0.55
22719 ASML HOLDING NV EUR 39108 486 5.66
34170  ASR NEDERLAND NV EUR 2256 587 0.33
7041 BE SEMICONDUCTOR INDUSTRIES EUR 2021471 0.29
6765 EURONEXT NV - W/L EUR 947 100 0.14
50838 FERROVIAL NV EUR 3049 263 0.44
226893  ING GROEP NV EUR 6278 129 0.91
477976 ~ KONINKLIJKE KPN EUR 2062 944 0.30
30168 KONINKLIJKE PHILIPS NV EUR 716 792 0.10
28513 NN GROUP NV - W/I EUR 2185807 0.32
48 572 PROSUS NV EUR 1845250 0.27
33405 QIAGENN.V. EUR 1132430 0.16
24390 UNIVERSAL MUSIC GROUP NV EUR 447 069 0.06
42827 WOLTERS KLUWER EUR 2417 156 0.35
Spain 57301 882 8.28

6542  ACCIONA SA EUR 1813 442 0.26
234870 AENA SME SA EUR 6261 634 0.90
43333  AMADEUS IT GROUP SA EUR 2213450 0.32
316705 BANCO BILBAO VIZCAYA ARGENTARIA EUR 6926 338 1.00
462576 BANCO DE SABADELL SA EUR 1433523 0.21
845039 BANCO SANTANDER SA EUR 10211 451 1.48
292291  CAIXABANK EUR 3620024 0.52
78 355 CELLNEX TELECOM SAU EUR 2048 983 0.30
93064 EDP RENOVAVEIS SA EUR 1318717 0.19
77343 ENDESA SA EUR 3084439 0.45
614282 IBERDROLA SA EUR 13415919 1.94
19053 INDUSTRIA DE DISENO TEXTIL EUR 1050201 0.15
160207 REDEIA CORP SA EUR 2385482 0.34
431820 TELEFONICA SA EUR 1518279 0.22
Sweden 30125 560 4.35

161793 ALFA LAVAL AB SEK 8436924 1.22
35739 ATLASCOPCO AB-A SEK 633 548 0.09
32092 BOLIDEN AB SEK 1585893 0.23
306019 ERICSSON LM -B SEK 2991 049 0.43
156 017  ESSITY AKTIEBOLAG - B SEK 3867 642 0.56
27965 SANDVIK AB SEK 1010683 0.15
24273 SKFAB-B SEK 545 786 0.08
188855  SVENSKA HANDELSBANKEN - A SEK 2433 866 0.35
146 482 SWEDBANK AB - A SEK 4792271 0.69
76 630 TELE2 AB-B SEK 1167976 0.17
623428 TELIA CO AB SEK 2659922 0.38
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Italy 22625893 3.28

31499 ASSICURAZIONI GENERALI EUR 1342172 0.19
85480 BANCO BPM SPA EUR 1291 603 0.19
10294 BPER BANCA EUR 141 357 0.02
248 039 ENEL SPA EUR 2493 784 0.36
990242 INTESA SANPAOLO EUR 5931550 0.86
20200 PRYSMIAN SPA EUR 2950210 0.43
45691 TELECOM ITALIA SPA EUR 363 609 0.05
158954 TERNA-RETE ELETTRICA NAZIONA EUR 1627 689 0.24
82 851 UNICREDIT SPA EUR 6483919 0.94
Denmark 16 897 350 2.45

172 COLOPLAST -B DKK 8567 0.00
32153 DANSKE BANK A/S DKK 1506 382 0.22
16573 DSV A/S DKK 3434394 0.50
186958 NOVO NORDISK A/S - B DKK 7868 651 1.14
27298 NOVOZYMES A/S-B DKK 1507 902 0.22
18 149  ORSTED A/S DKK 356 432 0.05
89691 VESTAS WIND SYSTEMS A/S DKK 2215022 0.32
Finland 16 255 410 2.36

65227 FORTUM OYJ EUR 1323456 0.19
41401 KONEOYJ-B EUR 2060 114 030
374603 NOKIA OYJ EUR 4328 538 0.63
351173 NORDEA BANK ABP EUR 5829472 0.84
6431 ORIONOYJ-B EUR 462710 0.07
13994 SAMPO OYJ - A EUR 128 661 0.02
80238 STORA ENSO OYJ-R EUR 748 300 0.11
59231 UPM-KYMMENE OYJ EUR 1374 159 0.20
Norway 14 310 854 2.06

224170 DNB BANK ASA NOK 5839298 0.84
16 505 MOWI ASA NOK 266 683 0.04
313351 NORSK HYDRO ASA NOK 2487198 0.36
224926 ORKLA ASA NOK 2071 621 0.30
17699 SALMAR ASA NOK 724 637 0.10
81699 TELENOR ASA NOK 1023 991 0.15
49303 YARA INTERNATIONAL ASA NOK 1897 426 0.27
Ireland 12 803 987 1.85

500493  AIB GROUP PLC EUR 5142 566 0.74
126 012 BANK OF IRELAND GROUP PLC EUR 2195759 0.32
142583 EXPERIAN PLC GBP 4209 294 0.61
10677 KERRY GROUP PLC - A EUR 857 897 0.12
4984 KINGSPAN GROUP PLC EUR 398 471 0.06
Belgium 11015144 1.59

6026 AGEAS EUR 421 820 0.06
18918  ANHEUSER - BUSCH INBEV SA/NV EUR 1374582 0.20
2541 FINANCIERE DE TUBIZE EUR 586 971 0.08
37531 KBC GROUP NV EUR 4477 448 0.65
8822 SYENSQO SA EUR 569 901 0.08
13681 UCBSA EUR 3584422 0.52
Portugal 4212619 0.61

919585 EDP SA EUR 4212619 0.61
Chile 2178 562 0.31

49126 ANTOFAGASTA PLC GBP 2178 562 0.31
Austria 1732192 0.25

3162 ERSTE GROUP BANK AG EUR 370270 0.05
24495 VERBUND AG EUR 1361922 0.20
Mexico 1155077 0.17

36300 FRESNILLO PLC GBP 1155077 0.17
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0,
Quantity Denomination Quotation currency Market value % ;sf;:t:;
Luxembourg 1151556 0.16
1488  EUROFINS SCIENTIFIC EUR 102017 0.01
13221 MILLICOM INTL CELLULAR S.A. USD 1049 539 0.15
691 250 300 99.89

Total securities portfolio
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Transferable securities admitted to an official stock exchange listing and/or tfraded 255 350 641 08.65
on another regulated market ’

Bonds 245 055 089 94.68

France 53181507 20.32

200000 AGENCE FRANCAISE DE DEVELOPPEMENT 0.000% 20-28/10/2027 EUR 192 810 0.07
200 000 AGENCE FRANCAISE DE DEVELOPPEMENT 0.500% 19-31/05/2035 EUR 152310 0.06
100 000 AGENCE FRANCAISE DE DEVELOPPEMENT 0.500% 20-25/05/2030 EUR 90 545 0.03
200000 AGENCE FRANCAISE DE DEVELOPPEMENT 1.375% 17-05/07/2032 EUR 178 617 0.07
200000 AGENCE FRANCAISE DE DEVELOPPEMENT 3.000% 24-17/01/2034 EUR 192 599 0.07
100 000 AGENCE FRANCAISE DE DEVELOPPEMENT 3.500% 22-25/02/2033 EUR 100 275 0.04
100 000  AIR LIQUIDE FINANCE 1.250% 16-13/06/2028 EUR 97 190 0.04
300000 AIR LIQUIDE FINANCE SA 3.000% 25-05/05/2033 EUR 292 889 0.11
100 000 ALSTOM S 0.125% 21-27/07/2027 EUR 96 991 0.04
300000 APRR SA 0.000% 21-19/06/2028 EUR 283273 0.11
200000 APRR SA 1.500% 17-17/01/2033 EUR 177 083 0.07
200000 ARKEA HL 3.250% 23-01/08/2033 EUR 200 169 0.08
200000 ARKEA PUBLIC SEC 3.111% 24-28/02/2029 EUR 201074 0.08
200000 ARKEMA 3.500% 25-09/09/2033 EUR 196 737 0.08
200000 AXA SA 3.375% 24-31/05/2034 EUR 199 875 0.08
300000 BANQUE FEDERATIVE DU CREDIT MUTUEL 0.625% 21-03/11/2028 EUR 283 559 0.11
400 000 BANQUE FEDERATIVE DU CREDIT MUTUEL 3.250% 24-17/10/2031 EUR 396 470 0.15
200 000 BANQUE FEDERATIVE DU CREDIT MUTUEL 4.125% 23-18/09/2030 EUR 206912 0.08
300000 BNP PARIBAS 3.625% 22-01/09/2029 EUR 303 329 0.12
200000 BNP PARIBAS 4.125% 23-24/05/2033 EUR 208 586 0.08
100 000 BPCE 0.250% 21-14/01/2031 EUR 87 498 0.03
100000  BPCE SFH 0.010% 20-23/03/2028 EUR 95392 0.04
200000 BPCE SFH 0.010% 21-16/10/2028 EUR 187 688 0.07
200000 BPCE SFH 0.500% 20-23/01/2035 EUR 158 273 0.06
400 000 BPCE SFH 2.625% 25-24/07/2030 EUR 394 747 0.15
100000 BPCE SFH 3.125% 22-24/01/2028 EUR 100 503 0.04
200000 BPIFRANCE 0.050% 19-26/09/2029 EUR 182228 0.07
100 000 BPIFRANCE 2.125% 22-29/11/2027 EUR 99 093 0.04
500000 BPIFRANCE 2.875% 24-25/11/2031 EUR 492 299 0.19
300000 CAISSE AMORTISSEMENT DE LA DETTE 1.500% 22-25/05/2032 EUR 273339 0.11
400000 CAISSE AMORTISSEMENT DE LA DETTE 1.750% 22-25/11/2027 EUR 394 760 0.15
400000 CAISSE AMORTISSEMENT DE LA DETTE 2.750% 24-25/02/2029 EUR 399 356 0.15
400 000 CAISSE AMORTISSEMENT DE LA DETTE 2.875% 25-25/05/2030 EUR 399 546 0.15
200000 CAISSE AMORTISSEMENT DE LA DETTE 3.000% 23-25/11/2031 EUR 199 010 0.08
100 000  CAISSE DE REFINANCEMENT DE L'HABITAT 0.010% 19-08/10/2029 EUR 91 124 0.04
400 000 CAISSE DE REFINANCEMENT DE L'HABITAT 3.000% 24-12/01/2034 EUR 393260 0.15
300000 CAISSE FRANCAISE DE FINANCEMENT LOCAL 0.010% 20-24/06/2030 EUR 267210 0.10
300000 CAISSE FRANCAISE DE FINANCEMENT LOCAL 1.500% 18-28/06/2038 EUR 238 581 0.09
100 000  CAISSE FRANCAISE DE FINANCEMENT LOCAL 3.000% 25-24/05/2033 EUR 98 661 0.04
200000 CAISSE FRANCAISE DE FINANCEMENT LOCAL 3.500% 23-20/03/2029 EUR 203 124 0.08
100 000 CAPGEMINI SE 2.000% 20-15/04/2029 EUR 97202 0.04
200000 CAPGEMINI SE 3.500% 25-25/09/2034 EUR 193 245 0.07
600 000 CIE FINANCEMENT FONCIER 3.000% 24-24/04/2032 EUR 595833 0.23
300000 COMPAGNIE DE SAINT GOBAIN 2.750% 25-04/04/2028 EUR 299 056 0.12
100 000 COMPAGNIE DE SAINT GOBAIN 3.375% 24-08/04/2030 EUR 100 577 0.04
100000 COMPAGNIE DE SAINT GOBAIN 3.625% 24-08/04/2034 EUR 100 258 0.04
200000 COMPAGNIE FINANCE ET 1.000% 20-19/05/2031 EUR 179 625 0.07
200000 COUNCIL OF EUROPE 0.000% 21-20/01/2031 EUR 176 004 0.07
210000 COUNCIL OF EUROPE 0.625% 19-30/01/2029 EUR 198 987 0.08
100000 COUNCIL OF EUROPE 2.625% 24-11/01/2034 EUR 97 509 0.04
600000 CREDIT AG HOME L 0.375% 22-01/02/2033 EUR 502 605 0.19
100 000 CREDIT AGRICOLE ASSURANCES 2.000% 20-17/07/2030 EUR 94 135 0.04
100 000 CREDIT AGRICOLE HOME LOAN 0.050% 19-06/12/2029 EUR 90 846 0.04
100000 CREDIT AGRICOLE HOME LOAN 0.875% 22-31/08/2027 EUR 97 873 0.04
200000 CREDIT AGRICOLE SA 1.000% 19-03/07/2029 EUR 188 687 0.07
200000 CREDIT AGRICOLE SA 3.875% 22-28/11/2034 EUR 204 894 0.08
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200000 CREDIT MUTUEL ARKEA 1.125% 19-23/05/2029 EUR 189 393 0.07
100 000 CREDIT MUTUEL ARKEA 3.625% 24-03/10/2033 EUR 100 538 0.04
100 000 CREDIT MUTUEL- CIC 0.125% 20-28/01/2030 EUR 90 561 0.03
400000 CREDIT MUTUEL HOME LOAN 3.000% 24-03/02/2031 EUR 399 709 0.15
100 000 CREDIT MUTUEL HOME LOAN 3.250% 23-20/04/2029 EUR 101 032 0.04
200000 DEXIA CREDIT LOCAL 0.000% 21-21/01/2028 EUR 191 624 0.07
200000 EDENRED 3.750% 26-15/01/2033 EUR 200202 0.08
200000 ESSILORLUXOTTICA 0.375% 19-27/11/2027 EUR 193 350 0.07
100 000  ESSILORLUXOTTICA 0.750% 19-27/11/2031 EUR 87990 0.03
100 000  ESSILORLUXOTTICA 2.875% 24-05/03/2029 EUR 99 805 0.04
300000 FIRMENICH 1.750% 20-30/04/2030 EUR 284 450 0.11
818000 FRANCE O.A.T. 0.000% 19-25/11/2029 EUR 744 687 0.28

1133000 FRANCE O.A.T. 0.000% 20-25/11/2030 EUR 998 796 0.38
952000 FRANCE O.A.T. 0.000% 21-25/11/2031 EUR 810021 0.30
812000 FRANCE O.A.T. 0.000% 22-25/05/2032 EUR 677 813 0.25
246 000 FRANCE O.A.T. 0.500% 21-25/05/2072 EUR 62928 0.02
524000 FRANCE O.A.T. 0.500% 21-25/06/2044 EUR 285492 0.11
982000 FRANCE O.A.T. 0.500% 25/05/2029 EUR 921172 0.35
657000 FRANCE O.A.T. 0.500% 25/05/2040 EUR 416918 0.16

1100956 FRANCE O.A.T. 0.750% 17-25/05/2028 EUR 1062023 0.40

1022282 FRANCE O.A.T. 0.750% 18-25/11/2028 EUR 976 116 0.37
673000 FRANCE O.A.T. 0.750% 20-25/05/2052 EUR 299 771 0.12
916955 FRANCE O.A.T. 0.750% 22-25/02/2028 EUR 888 807 0.33
555000 FRANCE O.A.T. 0.750% 25/05/2053 EUR 239637 0.09
993 000 FRANCE O.A.T. 1.250% 16-25/05/2036 EUR 800 816 0.30

1075000 FRANCE O.A.T. 1.250% 18-25/05/2034 EUR 918 640 0.34
528000 FRANCE O.A.T. 1.250% 22-25/05/2038 EUR 400 244 0.15

1279000 FRANCE O.A.T. 1.500% 15-25/05/2031 EUR 1194 639 0.45
578000 FRANCE O.A.T. 1.500% 19-25/05/2050 EUR 337298 0.13
296 000 FRANCE O.A.T. 1.750% 16-25/05/2066 EUR 149 345 0.06
585000 FRANCE O.A.T. 1.750% 17-25/06/2039 EUR 460 497 0.18
500 000 FRANCE O.A.T. 2.000% 17-25/05/2048 EUR 340133 0.13

1000000 FRANCE O.A.T. 2.000% 22-25/11/2032 EUR 932 745 0.35
800 000 FRANCE O.A.T. 2.400% 25-24/09/2028 EUR 794 664 0.30
350000 FRANCE O.A.T. 2.400% 26-24/09/2029 EUR 345 802 0.13

1181000 FRANCE O.A.T. 2.500% 14-25/05/2030 EUR 1166 042 0.44
500000 FRANCE O.A.T. 2.500% 22-25/05/2043 EUR 403 933 0.16
731000 FRANCE O.A.T. 2.500% 24-24/09/2027 EUR 729 795 0.27
900 000 FRANCE O.A.T. 2.700% 25-25/02/2031 EUR 890 282 0.33
950360 FRANCE O.A.T. 2.750% 12-25/10/2027 EUR 951 673 0.36

1050655 FRANCE O.A.T. 2.750% 23-25/02/2029 EUR 1050 770 0.40

1000 000 FRANCE O.A.T. 2.750% 25/02/2030 EUR 996 900 0.38
423000 FRANCE O.A.T. 3.000% 23-25/05/2054 EUR 327 887 0.13
319000 FRANCE O.A.T. 3.000% 24-25/06/2049 EUR 259 898 0.10
774000 FRANCE O.A.T. 3.000% 24-25/11/2034 EUR 750 181 0.28
841000 FRANCE O.A.T. 3.000% 25/05/2033 EUR 828 330 0.31
900 000 FRANCE O.A.T. 3.200% 25-25/05/2035 EUR 880 639 0.33
500 000 FRANCE O.A.T. 3.250% 13-25/05/2045 EUR 441732 0.17
408 000 FRANCE O.A.T. 3.250% 24-25/05/2055 EUR 330 468 0.13
100 000 FRANCE O.A.T. 3.250% 26-25/02/2032 EUR 100 847 0.04

1150000 FRANCE O.A.T. 3.500% 23-25/11/2033 EUR 1164 168 0.44
989000 FRANCE O.A.T. 3.500% 25-25/11/2035 EUR 985 422 0.37
440 000 FRANCE O.A.T. 3.600% 25-25/05/2042 EUR 417 051 0.16
340000 FRANCE O.A.T. 3.750% 25-25/05/2056 EUR 301 250 0.12
300000 FRANCE O.A.T. 3.800% 26-25/06/2037 EUR 302 756 0.12
361 000 FRANCE O.A.T. 4.000% 05-25/04/2055 EUR 336 862 0.13
500000 FRANCE O.A.T. 4.000% 06-25/10/2038 EUR 509 541 0.20
350000 FRANCE O.A.T. 4.000% 10-25/04/2060 EUR 321 147 0.12
300000 FRANCE O.A.T. 4.100% 26-25/05/2046 EUR 296 066 0.11
200000 FRANCE O.A.T. 4.400% 26-25/05/2057 EUR 197 852 0.08
674000 FRANCE O.A.T. 4.500% 09-25/04/2041 EUR 714 321 0.27
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580000 FRANCE O.A.T. 4.750% 04-25/04/2035 EUR 636 107 0.25
750 000 FRANCE O.A.T. 5.500% 98-25/04/2029 EUR 805 359 0.30
607000 FRANCE O.A.T. 5.750% 01-25/10/2032 EUR 696 383 0.26
200000 GECINA 0.875% 22-25/01/2033 EUR 168 623 0.07
200000 HOLDING DINFRAS 0.625% 21-14/09/2028 EUR 189 469 0.07
100 000 HOLDING DINFRAS 1.475% 22-18/01/2031 EUR 91983 0.04
100 000  KERING 3.375% 24-11/03/2032 EUR 99 222 0.04
100 000  KERING 3.625% 23-05/09/2031 EUR 100 889 0.04
200000 KERING 3.625% 24-21/11/2034 EUR 198 002 0.08
100 000  KLEPIERRE 1.625% 17-13/12/2032 EUR 89001 0.03
300000 LA BANQUE POSTALE 4.375% 23-17/01/2030 EUR 310372 0.12
200000 LA BANQUE POSTALE HOME LOAN 0.010% 19-22/10/2029 EUR 181 851 0.07
300000 LA POSTE SA 1.375% 20-21/04/2032 EUR 267 338 0.10
200000 LEGRAND SA 0.375% 21-06/10/2031 EUR 173 018 0.07
200000 LOREAL SA 2.875% 24-06/11/2031 EUR 198 312 0.08
200000 PUBLICIS GROUPE 2.875% 25-12/06/2029 EUR 198 597 0.08
100 000 ROUTE RESEAU DE TRANSPORT DELECTRICITE 1.125% 19-09/09/2049 EUR 53148 0.02
100000 ROUTE RESEAU DE TRANSPORT DELECTRICITE 3.500% 24-30/04/2033 EUR 99 800 0.04
100000 ROUTE RESEAU DE TRANSPORT DELECTRICITE 3.750% 23-04/07/2035 EUR 100 453 0.04
300000 SANOFI 1.250% 19-21/03/2034 EUR 258 045 0.10
200000 SANOFI 1.250% 22-06/04/2029 EUR 191523 0.07
100 000  SANOFI 1.500% 20-01/04/2030 EUR 95030 0.04
200000  SFIL SA 0.050% 21-04/06/2029 EUR 184 008 0.07
200000  SFIL SA 2.875% 24-22/01/2031 EUR 197 771 0.08
300000 SOCIETE GENERALE 0.125% 19-18/07/2029 EUR 276 012 0.11
200000 SOCIETE GENERALE 0.250% 21-08/07/2027 EUR 195012 0.08
100 000  SOCIETE GENERALE 2.625% 22-30/05/2029 EUR 99172 0.04
200000 SOCIETE GENERALE 4.250% 22-16/11/2032 EUR 210 861 0.08
300000 SOCIETE PARIS 0.000% 20-25/11/2030 EUR 263 125 0.10
200000  SOCIETE PARIS 0.875% 21-10/05/2046 EUR 110917 0.04
100 000  SOCIETE PARIS 3.500% 23-25/05/2043 EUR 91 665 0.04
100 000  SOCIETE PROJETS 3.375% 24-25/05/2045 EUR 88 783 0.03
100 000 SODEXO SA 1.000% 20-27/04/2029 EUR 94 393 0.04
100 000 TELEPERFORMANCE 0.250% 20-26/11/2027 EUR 96 129 0.04
200000 UNEDIC 0.000% 20-25/11/2028 EUR 187 191 0.07
200000 UNEDIC 0.100% 21-25/05/2034 EUR 154 719 0.06
300000 UNEDIC 0.250% 20-25/11/2029 EUR 274780 0.11
500 000  UNEDIC 1.250% 18-25/05/2033 EUR 437 945 0.17
150000  UNIBAIL-RODAMCO 1.500% 17-22/02/2028 EUR 146 364 0.06
230000 UNIBAIL-RODAMCO 2.000% 16-28/04/2036 EUR 192 343 0.07

Germany 46 943 230 18.13
190 000  AAREAL BANK AG 2.875% 24-10/05/2028 EUR 189963 0.07
250000 BAYERISCHE LANDESBANK 0.050% 21-30/04/2031 EUR 218 469 0.08
350000 BERLIN HYP AG 0.010% 20-02/09/2030 EUR 310937 0.12
200000 BERLIN HYP AG 3.000% 22-25/10/2027 EUR 200 649 0.08
140 000 BERLIN LAND 1.000% 16-19/05/2032 EUR 125 632 0.05
100 000 BREMEN FREIE HAN 0.010% 20-06/10/2028 EUR 93 938 0.04
200000 BREMEN FREIE HAN 1.200% 19-30/01/2034 EUR 175 091 0.07
150 000 BREMEN FREIE HAN 3.000% 23-02/03/2033 EUR 150 113 0.06
534000 BUNDESOBL-192 2.200% 25-10/10/2030 EUR 525936 0.20
500 000 BUNDESOBL-193 2.500% 26-16/04/2031 EUR 497 753 0.19
459000 BUNDESREPUBLIK DEUTSCHLAND 0.000% 19-15/08/2029 EUR 424 828 0.16
741 653 BUNDESREPUBLIK DEUTSCHLAND 0.000% 19-15/08/2050 EUR 329 199 0.13
464 859 BUNDESREPUBLIK DEUTSCHLAND 0.000% 20-15/02/2030 EUR 424 575 0.16
400000 BUNDESREPUBLIK DEUTSCHLAND 0.000% 20-15/05/2035 EUR 312089 0.12
560 688 BUNDESREPUBLIK DEUTSCHLAND 0.000% 20-15/08/2030 EUR 505 694 0.20
200000 BUNDESREPUBLIK DEUTSCHLAND 0.000% 20-15/08/2030 EUR 180 427 0.07
325000 BUNDESREPUBLIK DEUTSCHLAND 0.000% 20-15/11/2027 EUR 314 266 0.12
440859 BUNDESREPUBLIK DEUTSCHLAND 0.000% 21-15/02/2031 EUR 392217 0.15
442000 BUNDESREPUBLIK DEUTSCHLAND 0.000% 21-15/05/2036 EUR 333193 0.13
545000 BUNDESREPUBLIK DEUTSCHLAND 0.000% 21-15/08/2031 EUR 477991 0.18
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186 000 BUNDESREPUBLIK DEUTSCHLAND 0.000% 21-15/08/2031 EUR 163 164 0.06
213000 BUNDESREPUBLIK DEUTSCHLAND 0.000% 21-15/08/2050 EUR 94 852 0.04
598 841 BUNDESREPUBLIK DEUTSCHLAND 0.000% 21-15/08/2052 EUR 248 348 0.10
414000 BUNDESREPUBLIK DEUTSCHLAND 0.000% 21-15/11/2028 EUR 390 564 0.15
473000 BUNDESREPUBLIK DEUTSCHLAND 0.000% 22-15/02/2032 EUR 408 880 0.16
473000 BUNDESREPUBLIK DEUTSCHLAND 0.250% 18-15/08/2028 EUR 451 440 0.17
488994 BUNDESREPUBLIK DEUTSCHLAND 0.250% 19-15/02/2029 EUR 461 510 0.18
528265 BUNDESREPUBLIK DEUTSCHLAND 0.500% 17-15/08/2027 EUR 516 839 0.20
500000 BUNDESREPUBLIK DEUTSCHLAND 0.500% 18-15/02/2028 EUR 484 310 0.19
556 000 BUNDESREPUBLIK DEUTSCHLAND 1.000% 22-15/05/2038 EUR 443 696 0.17
680000 BUNDESREPUBLIK DEUTSCHLAND 1.250% 17-15/08/2048 EUR 455925 0.18
465000 BUNDESREPUBLIK DEUTSCHLAND 1.700% 22-15/08/2032 EUR 440 510 0.17
284 000 BUNDESREPUBLIK DEUTSCHLAND 1.700% 25-10/06/2027 EUR 281971 0.11
514 859 BUNDESREPUBLIK DEUTSCHLAND 1.800% 22-15/08/2053 EUR 368 589 0.14
229000 BUNDESREPUBLIK DEUTSCHLAND 1.800% 23-15/08/2053 EUR 164 460 0.06
200000 BUNDESREPUBLIK DEUTSCHLAND 120 1.300% 22-15/10/2027 EUR 197 062 0.08
516000 BUNDESREPUBLIK DEUTSCHLAND 186 1.300% 22-15/10/2027 EUR 508 321 0.20
378000 BUNDESREPUBLIK DEUTSCHLAND 187 2.200% 23-13/04/2028 EUR 375911 0.15
509000 BUNDESREPUBLIK DEUTSCHLAND 188 2.400% 23-19/10/2028 EUR 507 668 0.20
447000 BUNDESREPUBLIK DEUTSCHLAND 189 2.100% 24-12/04/2029 EUR 441922 0.17
404 000 BUNDESREPUBLIK DEUTSCHLAND 2.100% 22-15/11/2029 EUR 398263 0.15

80000 BUNDESREPUBLIK DEUTSCHLAND 2.100% 24-12/04/2029 EUR 79 110 0.03
600000 BUNDESREPUBLIK DEUTSCHLAND 2.200% 24-15/02/2034 EUR 577271 0.22
756 450 BUNDESREPUBLIK DEUTSCHLAND 2.300% 23-15/02/2033 EUR 738 525 0.28
260000 BUNDESREPUBLIK DEUTSCHLAND 2.300% 23-15/02/2033 EUR 253 856 0.10
468 047 BUNDESREPUBLIK DEUTSCHLAND 2.400% 23-15/11/2030 EUR 464 576 0.18
550 841 BUNDESREPUBLIK DEUTSCHLAND 2.500% 12-04/07/2044 EUR 491 446 0.19
672000 BUNDESREPUBLIK DEUTSCHLAND 2.500% 14-15/08/2046 EUR 589 951 0.23
530000 BUNDESREPUBLIK DEUTSCHLAND 2.500% 24-15/08/2054 EUR 442 908 0.17
600 000 BUNDESREPUBLIK DEUTSCHLAND 2.500% 25-15/02/2035 EUR 586 027 0.23
100 000 BUNDESREPUBLIK DEUTSCHLAND 2.500% 25-15/02/2035 EUR 97 696 0.04
400000 BUNDESREPUBLIK DEUTSCHLAND 2.500% 25-15/11/2032 EUR 395858 0.15
500000 BUNDESREPUBLIK DEUTSCHLAND 2.600% 23-15/08/2033 EUR 495 994 0.19
400000 BUNDESREPUBLIK DEUTSCHLAND 2.600% 24-15/05/2041 EUR 371713 0.14
620 000 BUNDESREPUBLIK DEUTSCHLAND 2.600% 24-15/08/2034 EUR 611 896 0.24
700 000 BUNDESREPUBLIK DEUTSCHLAND 2.600% 25-15/08/2035 EUR 686 943 0.26
420000 BUNDESREPUBLIK DEUTSCHLAND 2.900% 25-15/08/2056 EUR 379074 0.15
600 000 BUNDESREPUBLIK DEUTSCHLAND 2.900% 26-15/02/2036 EUR 601 846 0.23
400000 BUNDESREPUBLIK DEUTSCHLAND 3.250% 10-04/07/2042 EUR 400 573 0.15
467215 BUNDESREPUBLIK DEUTSCHLAND 4.000% 05-04/01/2037 EUR 512417 0.20
360403 BUNDESREPUBLIK DEUTSCHLAND 4.250% 07-04/07/2039 EUR 404 941 0.16
377876 BUNDESREPUBLIK DEUTSCHLAND 4.750% 03-04/07/2034 EUR 431 820 0.17
397000 BUNDESREPUBLIK DEUTSCHLAND 4.750% 08-04/07/2040 EUR 468 741 0.18
251573 BUNDESREPUBLIK DEUTSCHLAND 4.750% 98-04/07/2028 EUR 262 536 0.10
393000 BUNDESREPUBLIK DEUTSCHLAND 5.500% 00-04/01/2031 EUR 441319 0.17
236200 BUNDESREPUBLIK DEUTSCHLAND 5.625% 98-04/01/2028 EUR 246 976 0.10
190 000 BUNDESREPUBLIK DEUTSCHLAND 6.250% 00-04/01/2030 EUR 213 363 0.08
200000 BUNDESREPUBLIK DEUTSCHLAND 6.500% 97-04/07/2027 EUR 207 924 0.08
428 000 BUNDESREPUBLIK DEUTSCHLAND-190 2.500% 24-11/10/2029 EUR 427453 0.17
500 000 BUNDESREPUBLIK DEUTSCHLAND-191 2.400% 25-18/04/2030 EUR 497 187 0.19
200000 BUNDESSCHATZANW 0.000% 26-14/06/2028 EUR 199 872 0.08
350000 BUNDESSCHATZANW 1.900% 25-16/09/2027 EUR 347 494 0.13
350000 BUNDESSCHATZANW 2.000% 25-16/12/2027 EUR 347423 0.13
350000 BUNDESSCHATZANW 2.100% 26-15/03/2028 EUR 347 492 0.13
300000 COMMERZBANK AG 0.010% 20-11/03/2030 EUR 270455 0.10
200000 COMMERZBANK AG 0.625% 17-24/08/2027 EUR 195332 0.08
100 000 COMMERZBANK AG 3.125% 23-13/06/2033 EUR 100 760 0.04
450000 DEUTSCHE BAHN FINANCE 1.375% 22-03/03/2034 EUR 391 859 0.15
100 000 DEUTSCHE BOERSE 1.500% 22-04/04/2032 EUR 91212 0.04
100 000 DEUTSCHLAND REPUBLIC 2.600% 26-15/05/2041 EUR 93 069 0.04
100 000 DEUTSCHLAND REPUBLIC 3.400% 26-15/05/2047 EUR 100 730 0.04
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100000 DT PFANDBRIEFBAN 0.100% 20-21/01/2028 EUR 95 709 0.04
300000 DZHYP AG 0.010% 21-20/04/2029 EUR 277701 0.11
200000 DZHYP AG 3.000% 23-30/11/2032 EUR 200 574 0.08
300000 EUROGRID GMBH 1.500% 16-18/04/2028 EUR 292997 0.11
200000 EUROGRID GMBH 3.915% 24-01/02/2034 EUR 203 037 0.08
112000 GEM DT LAENDER 0.000% 19-25/09/2029 EUR 102 342 0.04
180000 GEM DT LAENDER 0.010% 20-26/08/2030 EUR 159 872 0.06
150000 HAMBURG FREIE HA 0.010% 21-29/09/2031 EUR 129 153 0.05
200000 HAMBURG FREIE HA 1.200% 18-03/06/2033 EUR 177 702 0.07

96 000 HAMBURG FREIE HA 1.450% 18-05/11/2038 EUR 77707 0.03
300000 HEIDELBERG MATERIALS 3.950% 24-19/07/2034 EUR 305330 0.12
300000 INFINEON TECHNOLOGIES 3.000% 26-16/02/2031 EUR 295956 0.11
200000 ING-DIBA AG 0.010% 21-07/10/2028 EUR 187 920 0.07
200000 INVESTBNK BERLIN 2.500% 25-20/05/2030 EUR 197 610 0.08
750 000 KFW 0.000% 21-10/01/2031 EUR 663 400 0.26

1200000 KFW 0.125% 22-09/01/2032 EUR 1037 185 0.39
500000 KFW 0.500% 17-15/09/2027 EUR 487 731 0.19
450000 KFW 2.125% 25-31/07/2028 EUR 445 565 0.17

1000000 KFW 2.375% 26-29/06/2029 EUR 991 798 0.37
400 000 KFW 2.500% 25-15/11/2030 EUR 396 282 0.15
300000 KFW 2.750% 23-15/03/2028 EUR 300 812 0.12
700 000 KFW 2.750% 25-17/01/2035 EUR 686 965 0.26
250000 LAND BADEN-WUERT 0.010% 20-09/07/2032 EUR 210313 0.08
250000 LAND BADEN-WUERT 2.625% 24-30/10/2034 EUR 242 547 0.09
100 000 LAND BERLIN 0.050% 20-06/08/2040 EUR 62577 0.02
200000 LAND BERLIN 0.125% 20-04/06/2035 EUR 154 156 0.06
400000 LAND BERLIN 2.875% 24-15/02/2034 EUR 396 351 0.15
100 000 LAND BERLIN 3.000% 24-15/05/2029 EUR 100 674 0.04
350000 LAND BRANDENBURG 1.125% 18-04/07/2033 EUR 308 561 0.12
150 000 LAND HESSEN 0.010% 20-11/03/2030 EUR 135514 0.05
400000 LAND HESSEN 1.300% 18-10/10/2033 EUR 355428 0.14
250000 LAND HESSEN 3.250% 23-05/10/2028 EUR 252 680 0.10
250000 LAND SCHLES-HOLS 0.010% 20-22/05/2030 EUR 224417 0.09
200000 LAND SCHLES-HOLS 3.000% 23-16/08/2033 EUR 199 854 0.08
400000 LANDBANK HESSEN-TH 0.010% 19-26/09/2029 EUR 366 136 0.14

7000 LB BADEN-WUERT 0.010% 20-16/07/2027 EUR 6 809 0.00
200000 LB BADEN-WUERT 0.375% 21-28/02/2028 EUR 191 578 0.07
250000 L-BANK FOERDERBK 0.010% 21-20/01/2031 EUR 219241 0.08
200000 LEG IMMOBILIEN SE 0.875% 21-30/03/2033 EUR 164 539 0.06
100 000 MERCK FINANCIAL SERVICES 0.875% 19-05/07/2031 EUR 89338 0.03
200000 MUNCHEN HYPOBANK 3.000% 22-04/08/2027 EUR 200 813 0.08
150 000 MUNCHEN HYPOBANK 3.000% 23-14/08/2030 EUR 151 054 0.06
300000 NIEDERSACHSEN 0.010% 20-13/08/2030 EUR 267 804 0.10
300000 NIEDERSACHSEN 0.050% 20-09/03/2035 EUR 231200 0.09
350000 NIEDERSACHSEN 2.625% 24-15/03/2029 EUR 348 736 0.13
100 000 NIEDERSACHSEN 2.750% 23-17/02/2031 EUR 99 671 0.04
200000 NORDRHEIN-WEST 0.000% 20-12/10/2035 EUR 150 420 0.06
200000 NORDRHEIN-WEST 1.250% 16-12/05/2036 EUR 167 533 0.06
100 000 NORDRHEIN-WEST 1.500% 18-12/06/2040 EUR 78 645 0.03
320000 NORDRHEIN-WEST 1.625% 14-24/10/2030 EUR 304 949 0.12
100000 NORDRHEIN-WEST 1.650% 17-16/05/2047 EUR 71 849 0.03
200000 NORDRHEIN-WEST 1.950% 18-26/09/2078 EUR 121 429 0.05
150 000 NORDRHEIN-WEST 2.000% 22-15/06/2032 EUR 142 604 0.06
400000 NORDRHEIN-WEST 3.000% 24-06/06/2029 EUR 402 863 0.16
400000 NORDRHEIN-WEST 3.400% 23-07/03/2073 EUR 369 824 0.14
100000 NRW BANK 2.500% 25-02/09/2030 EUR 98 786 0.04
200000 NRW BANK 2.750% 23-21/02/2029 EUR 199 922 0.08
300000 NRW BANK 2.875% 23-05/04/2033 EUR 298 128 0.12
100 000 NRW BANK 2.875% 24-26/09/2039 EUR 93 967 0.04
350000 RENTENBANK 0.375% 19-14/02/2028 EUR 337 448 0.13
300000 RENTENBANK 0.625% 15-20/02/2030 EUR 278219 0.11
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150 000 RENTENBANK 0.625% 16-31/10/2036 EUR 116 847 0.05
200000 RENTENBANK 2.500% 25-11/05/2032 EUR 195912 0.08
450000 RHEINLAND-PFALZ 0.010% 21-21/01/2031 EUR 395932 0.15
100 000 SACHSEN - ANHALT 0.125% 19-21/06/2029 EUR 92 482 0.04
250000 SACHSEN - ANHALT 0.350% 22-09/02/2032 EUR 216992 0.08
200000  SAP SE 1.625% 18-10/03/2031 EUR 187255 0.07
200000 THUERINGEN LAND 1.250% 18-05/12/2033 EUR 176 570 0.07
175000 UNICREDIT 0.010% 20-15/09/2028 EUR 164 594 0.06
300000 UNICREDIT 0.375% 22-17/01/2033 EUR 252305 0.10
300000 VONOVIA SE 1.500% 21-14/06/2041 EUR 201 463 0.08
100 000 VONOVIA SE 2.375% 22-25/03/2032 EUR 93 610 0.04
200000 WPP FINANCE 1.625% 15-23/03/2030 EUR 186 540 0.07

Italy 32297748 12.50
200000  ASSICURAZIONI GENERALI 1.713% 21-30/06/2032 EUR 179 791 0.07
200000 AUTOSTRADA TORIN 1.625% 18-08/02/2028 EUR 195 231 0.08
200000 CREDIT AGRICOLE 0.250% 20-17/01/2028 EUR 192 139 0.07
200000 CREDIT AGRICOLE 3.500% 23-15/01/2030 EUR 203 647 0.08
101 000  FERROVIE DEL 3.375% 25-24/06/2032 EUR 100 755 0.04
100 000 ITALY BTPS 0.000% 26-01/06/2031 EUR 100 601 0.04
300000 ITALY BTPS 0.000% 26-15/03/2029 EUR 297 160 0.11
325000 ITALY BTPS 0.250% 21-15/03/2028 EUR 312170 0.12
315000 ITALY BTPS 0.450% 21-15/02/2029 EUR 297 051 0.11
307000 ITALY BTPS 0.500% 21-15/07/2028 EUR 293 984 0.11
361 000 ITALY BTPS 0.600% 21-01/08/2031 EUR 320455 0.12
470 000 ITALY BTPS 0.900% 20-01/04/2031 EUR 427291 0.17
329000 ITALY BTPS 0.950% 20-01/08/2030 EUR 304 583 0.12
330000 ITALY BTPS 0.950% 20-15/09/2027 EUR 323 629 0.13
276 000 ITALY BTPS 0.950% 21-01/03/2037 EUR 210 629 0.08
402 000 ITALY BTPS 0.950% 21-01/06/2032 EUR 355697 0.14
346000 ITALY BTPS 0.950% 21-01/12/2031 EUR 310 151 0.12
433000 ITALY BTPS 1.350% 19-01/04/2030 EUR 410 270 0.16
274000 ITALY BTPS 1.450% 20-01/03/2036 EUR 227185 0.09
219000 ITALY BTPS 1.500% 21-30/04/2045 EUR 143 871 0.06
467000 ITALY BTPS 1.650% 15-01/03/2032 EUR 432 824 0.17
437000 ITALY BTPS 1.650% 20-01/12/2030 EUR 413 945 0.16
250000 ITALY BTPS 1.700% 20-01/09/2051 EUR 150 593 0.06
307000 ITALY BTPS 1.800% 20-01/03/2041 EUR 233793 0.09
400000 ITALY BTPS 2.000% 18-01/02/2028 EUR 396 122 0.15
285000 ITALY BTPS 2.050% 17-01/08/2027 EUR 283450 0.11
289000 ITALY BTPS 2.100% 25-26/08/2027 EUR 287229 0.11
150 000 ITALY BTPS 2.150% 21-01/03/2072 EUR 89 693 0.03
200000 ITALY BTPS 2.150% 22-01/09/2052 EUR 132501 0.05
250000 ITALY BTPS 2.200% 17-01/06/2027 EUR 249 249 0.10
200000 ITALY BTPS 2.200% 26-28/02/2028 EUR 198 432 0.08
286 000 ITALY BTPS 2.250% 16-01/09/2036 EUR 253 686 0.10
250000 ITALY BTPS 2.350% 25-15/01/2029 EUR 247 544 0.10
400000 ITALY BTPS 2.450% 17-01/09/2033 EUR 379 819 0.15
232000 ITALY BTPS 2.450% 20-01/09/2050 EUR 168 238 0.06
357000 ITALY BTPS 2.500% 22-01/12/2032 EUR 343 388 0.13
306000 ITALY BTPS 2.650% 22-01/12/2027 EUR 306 040 0.12
300000 ITALY BTPS 2.650% 25-15/06/2028 EUR 299 750 0.12
330000 ITALY BTPS 2.700% 16-01/03/2047 EUR 262373 0.10
284 000 ITALY BTPS 2.700% 24-15/10/2027 EUR 284 155 0.11
325000 ITALY BTPS 2.700% 25-01/10/2030 EUR 321932 0.12
170 000 ITALY BTPS 2.800% 16-01/03/2067 EUR 121274 0.05
375000 ITALY BTPS 2.800% 18-01/12/2028 EUR 376 057 0.15
269000 ITALY BTPS 2.800% 22-15/06/2029 EUR 269179 0.10
350000 ITALY BTPS 2.850% 25-01/02/2031 EUR 348 082 0.13
313000 ITALY BTPS 2.950% 18-01/09/2038 EUR 288319 0.11
284000 ITALY BTPS 2.950% 25-01/07/2030 EUR 284 457 0.11
448 000 ITALY BTPS 3.000% 19-01/08/2029 EUR 451120 0.17
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250000 ITALY BTPS 3.000% 24-01/10/2029 EUR 251323 0.10
222000 ITALY BTPS 3.100% 19-01/03/2040 EUR 203 800 0.08
312000 ITALY BTPS 3.150% 24-15/11/2031 EUR 313 456 0.12
300000 ITALY BTPS 3.150% 26-15/03/2033 EUR 298 451 0.12
331000 ITALY BTPS 3.250% 15-01/09/2046 EUR 289 245 0.11
261000 ITALY BTPS 3.250% 22-01/03/2038 EUR 248 982 0.10
337000 ITALY BTPS 3.250% 25-15/07/2032 EUR 338 824 0.13
284000 ITALY BTPS 3.250% 25-15/11/2032 EUR 284910 0.11
150 000 ITALY BTPS 3.300% 26-15/06/2033 EUR 150 296 0.06
360000 ITALY BTPS 3.350% 19-01/03/2035 EUR 357 810 0.14
289000 ITALY BTPS 3.350% 24-01/07/2029 EUR 293 526 0.11
338000 ITALY BTPS 3.400% 22-01/04/2028 EUR 342 176 0.13
346000 ITALY BTPS 3.450% 17-01/03/2048 EUR 308 708 0.12
277000 ITALY BTPS 3.450% 24-15/07/2027 EUR 279 328 0.11
335000 ITALY BTPS 3.450% 24-15/07/2031 EUR 341731 0.13
350000 ITALY BTPS 3.450% 25-01/02/2036 EUR 347014 0.13
644 000 ITALY BTPS 3.500% 14-01/03/2030 EUR 658 936 0.25
286 000 ITALY BTPS 3.500% 15/02/2031 EUR 292397 0.11
322000 ITALY BTPS 3.600% 25-01/10/2035 EUR 323 878 0.13
341000 ITALY BTPS 3.650% 25-01/08/2035 EUR 344 860 0.13
227000 ITALY BTPS 3.700% 23-15/06/2030 EUR 233 699 0.09
300000 ITALY BTPS 3.800% 23-01/08/2028 EUR 306 633 0.12
380000 ITALY BTPS 3.800% 26-01/07/2036 EUR 386317 0.15
300000 ITALY BTPS 3.850% 19-01/09/2049 EUR 282 836 0.11
340000 ITALY BTPS 3.850% 22-15/12/2029 EUR 351 164 0.14
384000 ITALY BTPS 3.850% 24-01/02/2035 EUR 395231 0.15
360000 ITALY BTPS 3.850% 24-01/07/2034 EUR 371539 0.14
308000 ITALY BTPS 3.850% 25-01/10/2040 EUR 305091 0.12
300000 ITALY BTPS 3.950% 26-01/10/2041 EUR 298 159 0.12
570 000 ITALY BTPS 4.000% 05-01/02/2037 EUR 589 680 0.23
191 000 ITALY BTPS 4.000% 22-30/04/2035 EUR 198 873 0.08
294000 ITALY BTPS 4.000% 23-15/11/2030 EUR 306 538 0.12
169 000 ITALY BTPS 4.000% 23-30/10/2031 EUR 177 022 0.07
255000 ITALY BTPS 4.050% 24-30/10/2037 EUR 263 353 0.10
312000 ITALY BTPS 4.100% 23-01/02/2029 EUR 322364 0.12
166 000 ITALY BTPS 4.100% 25-30/04/2046 EUR 164 318 0.06
398000 ITALY BTPS 4.150% 24-01/10/2039 EUR 409 780 0.16
300000 ITALY BTPS 4.200% 23-01/03/2034 EUR 317 194 0.12
258000 ITALY BTPS 4.300% 24-01/10/2054 EUR 255224 0.10
331000 ITALY BTPS 4.350% 23-01/11/2033 EUR 353333 0.14
400 000 ITALY BTPS 4.400% 22-01/05/2033 EUR 428 518 0.17
294 000 ITALY BTPS 4.450% 23-01/09/2043 EUR 307 201 0.12
246 000 ITALY BTPS 4.500% 23-01/10/2053 EUR 251715 0.10
120000 ITALY BTPS 4.650% 25-01/10/2055 EUR 124919 0.05
430000 ITALY BTPS 4.750% 13-01/09/2028 EUR 448 487 0.17
350000 ITALY BTPS 4.750% 13-01/09/2044 EUR 379 517 0.15
491000 ITALY BTPS 5.000% 03-01/08/2034 EUR 546 879 0.21
400000 ITALY BTPS 5.000% 07-01/08/2039 EUR 447976 0.17
465000 ITALY BTPS 5.000% 09-01/09/2040 EUR 520 730 0.20
516 000 ITALY BTPS 5.250% 98-01/11/2029 EUR 555938 0.21
424000 ITALY BTPS 5.750% 02-01/02/2033 EUR 487 549 0.19
535000 ITALY BTPS 6.000% 00-01/05/2031 EUR 607 449 0.23
495000 ITALY BTPS 6.500% 97-01/11/2027 EUR 519 691 0.20
100 000 MEDIOBANCA SPA 1.000% 20-08/09/2027 EUR 97729 0.04
200000 MEDIOBANCA SPA 3.000% 24-04/09/2031 EUR 199 233 0.08
300000 TERNA RETE 3.500% 24-17/01/2031 EUR 303113 0.12
250000 TERNA RETE 3.625% 23-21/04/2029 EUR 253 466 0.10
200000  UNICREDIT SPA 0.850% 21-19/01/2031 EUR 180 105 0.07
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Spain 23159843 9.00

400000  ABERTIS INFRAESTRUCTURAS 4.125% 23-07/08/2029 EUR 409 268 0.16
200000 ACCIONA FILIALES 3.750% 23-25/04/2030 EUR 200 791 0.08
200000 ADIF ALTA VELOCI 3.125% 25-31/01/2030 EUR 201 154 0.08
100000 AUTONOMOUS COMMU 3.596% 23-30/04/2033 EUR 102 970 0.04
100000 BANCO BILBAO VIZCAYA ARGENTARIA 3.875% 24-15/01/2034 EUR 103 314 0.04
200000 BANCO SABADELL 3.250% 24-05/06/2034 EUR 200 595 0.08
300000 BANCO SANTANDER 0.125% 19-04/06/2030 EUR 269 337 0.10
200000 BANCO SANTANDER 1.000% 21-04/11/2031 EUR 177 332 0.07
300000 BANCO SANTANDER 3.375% 23-11/01/2030 EUR 305232 0.12
200000 BANCO SANTANDER 3.750% 24-09/01/2034 EUR 203 201 0.08
200000 CAIXABANK 1.000% 18-17/01/2028 EUR 194 533 0.08
300000 CAIXABANK 4.250% 23-06/09/2030 EUR 312561 0.12
200000 CEDULAS TDA A-6 4.250% 06-10/04/2031 EUR 210477 0.08
200000 CELLNEX FINANCE 1.000% 21-15/09/2027 EUR 195 677 0.08
200000 CELLNEX FINANCE 2.000% 21-15/02/2033 EUR 179 748 0.07
100000 CELLNEX TELECOM 1.750% 20-23/10/2030 EUR 93 591 0.04
346000 COMUNIDAD MADRID 0.419% 20-30/04/2030 EUR 316 389 0.12
100 000 RED ELECTRICA FI 0.500% 21-24/05/2033 EUR 82381 0.03
500000 SPANISH GOVERNMENT 0.000% 21-31/01/2028 EUR 480 504 0.19
437000 SPANISH GOVERNMENT 0.100% 21-30/04/2031 EUR 384773 0.15
461 000  SPANISH GOVERNMENT 0.500% 20-30/04/2030 EUR 424 595 0.16
439000 SPANISH GOVERNMENT 0.500% 21-31/10/2031 EUR 389 047 0.15
450000 SPANISH GOVERNMENT 0.600% 19-31/10/2029 EUR 420 734 0.16
500000 SPANISH GOVERNMENT 0.700% 22-30/04/2032 EUR 442 071 0.17
360000 SPANISH GOVERNMENT 0.800% 20-30/07/2027 EUR 353331 0.14
428 000 SPANISH GOVERNMENT 0.800% 30/07/2029 EUR 404 616 0.16
374000 SPANISH GOVERNMENT 0.850% 30/07/2037 EUR 285 847 0.11
399000 SPANISH GOVERNMENT 1.000% 20-31/10/2050 EUR 217308 0.08
316000  SPANISH GOVERNMENT 1.000% 30/07/2042 EUR 212633 0.08
355000 SPANISH GOVERNMENT 1.200% 20-31/10/2040 EUR 259387 0.10
547000 SPANISH GOVERNMENT 1.250% 20-31/10/2030 EUR 514163 0.20
488 000 SPANISH GOVERNMENT 1.400% 18-30/04/2028 EUR 477979 0.18
482000 SPANISH GOVERNMENT 1.400% 18-30/07/2028 EUR 470 676 0.18
400000 SPANISH GOVERNMENT 1.450% 17-31/10/2027 EUR 394283 0.15
382000 SPANISH GOVERNMENT 1.450% 19-30/04/2029 EUR 369 966 0.14
200 000 SPANISH GOVERNMENT 1.450% 21-31/10/2071 EUR 95007 0.04
400000  SPANISH GOVERNMENT 1.850% 19-30/07/2035 EUR 357 690 0.14
334000 SPANISH GOVERNMENT 1.900% 31/10/2052 EUR 221928 0.09
450000 SPANISH GOVERNMENT 1.950% 15-30/07/2030 EUR 436 972 0.17
384000 SPANISH GOVERNMENT 2.350% 17-30/07/2033 EUR 367 820 0.14
200000  SPANISH GOVERNMENT 2.350% 26-31/03/2029 EUR 198 321 0.08
403 000 SPANISH GOVERNMENT 2.400% 31/05/2028 EUR 401 535 0.16
469 000 SPANISH GOVERNMENT 2.550% 31/10/2032 EUR 458 556 0.18
200 000 SPANISH GOVERNMENT 2.600% 26-31/05/2031 EUR 198 096 0.08
331000 SPANISH GOVERNMENT 2.700% 18-31/10/2048 EUR 272781 0.11
364000 SPANISH GOVERNMENT 2.700% 31/01/2030 EUR 363 843 0.14
384 000 SPANISH GOVERNMENT 2.900% 16-31/10/2046 EUR 332947 0.13
350000 SPANISH GOVERNMENT 3.000% 25-31/01/2033 EUR 350203 0.14
500 000 SPANISH GOVERNMENT 3.100% 30/07/2031 EUR 506 596 0.20
400 000 SPANISH GOVERNMENT 3.150% 30/04/2033 EUR 403 529 0.16
420000 SPANISH GOVERNMENT 3.150% 30/04/2035 EUR 418 146 0.16
484 000 SPANISH GOVERNMENT 3.200% 25-31/10/2035 EUR 482 057 0.19
378 000  SPANISH GOVERNMENT 3.250% 30/04/2034 EUR 381351 0.15
350000 SPANISH GOVERNMENT 3.300% 26-30/04/2036 EUR 350033 0.14
200000 SPANISH GOVERNMENT 3.400% 26-31/10/2036 EUR 200910 0.08
320000 SPANISH GOVERNMENT 3.450% 16-30/07/2066 EUR 282433 0.11
344000 SPANISH GOVERNMENT 3.450% 22-30/07/2043 EUR 329931 0.13
460 000 SPANISH GOVERNMENT 3.450% 24-31/10/2034 EUR 469 577 0.18
450000 SPANISH GOVERNMENT 3.500% 23-31/05/2029 EUR 460 594 0.18
250000 SPANISH GOVERNMENT 3.500% 25-31/01/2041 EUR 245 086 0.09
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413000 SPANISH GOVERNMENT 3.550% 23-31/10/2033 EUR 426 140 0.16
310000  SPANISH GOVERNMENT 3.900% 30/07/2039 EUR 320 645 0.12
100 000  SPANISH GOVERNMENT 3.950% 26-31/10/2056 EUR 98 063 0.04
277000 SPANISH GOVERNMENT 4.000% 31/10/2054 EUR 276 373 0.11
428 000 SPANISH GOVERNMENT 4.200% 05-31/01/2037 EUR 459 308 0.18
400000  SPANISH GOVERNMENT 4.700% 09-30/07/2041 EUR 447 470 0.17
400000 SPANISH GOVERNMENT 4.900% 07-30/07/2040 EUR 456 515 0.18
400 000 SPANISH GOVERNMENT 5.150% 13-31/10/2028 EUR 422726 0.16
314000 SPANISH GOVERNMENT 5.150% 13-31/10/2044 EUR 370 284 0.14
467000  SPANISH GOVERNMENT 5.750% 01-30/07/2032 EUR 540 579 0.21
457000 SPANISH GOVERNMENT 6.000% 98-31/01/2029 EUR 495 334 0.19

Luxembourg 15910 895 6.13

300000 BECTON DICKINSON 4.029% 24-07/06/2036 EUR 303019 0.12
200000 DH EUROPE FINANCE II SARL 1.350% 19-18/09/2039 EUR 148 672 0.06
100 000 DH EUROPE FINANCE SARL 1.200% 17-30/06/2027 EUR 98 454 0.04
100000 DUCHY OF LUXEMBOURG 0.000% 20-14/09/2032 EUR 84 171 0.03
50000 DUCHY OF LUXEMBOURG 0.000% 21-24/03/2031 EUR 43921 0.02
50000 DUCHY OF LUXEMBOURG 1.375% 22-25/05/2029 EUR 48176 0.02
10000 DUCHY OF LUXEMBOURG 2.875% 24-01/03/2034 EUR 9970 0.00
50000 DUCHY OF LUXEMBOURG 2.900% 25-17/09/2035 EUR 49 456 0.02
100000 DUCHY OF LUXEMBOURG 3.125% 26-24/03/2036 EUR 100 325 0.04
17000 DUCHY OF LUXEMBOURG 3.250% 23-02/03/2043 EUR 16 425 0.01
150 000  EFSF 0.700% 20-20/01/2050 EUR 80 587 0.03
200000 EFSF 0.875% 22-05/09/2028 EUR 192 771 0.07
400 000  EFSF 0.950% 18-14/02/2028 EUR 389 390 0.15
300000  EFSF 1.250% 17-24/05/2033 EUR 268 112 0.10
400000  EFSF 1.375% 16-31/05/2047 EUR 270703 0.10
300000 EFSF 1.450% 17-05/09/2040 EUR 233 064 0.09
450 000  EFSF 2.375% 22-21/06/2032 EUR 436 861 0.17
300000  EFSF 2.625% 25-07/05/2030 EUR 298 553 0.12
300000 EFSF 2.875% 25-29/01/2035 EUR 294 367 0.11
300000 EFSF 3.500% 23-11/04/2029 EUR 306 622 0.12
100 000  ESM 0.875% 16-18/07/2042 EUR 69 155 0.03
350000 ESM 2.625% 24-18/09/2029 EUR 349514 0.14
330000 ESM 2.750% 24-15/09/2034 EUR 325000 0.13
270000 ESM 3.000% 23-23/08/2033 EUR 271595 0.10
100000  EUROPEAN INVESTMENT BANK 0.010% 21-15/05/2041 EUR 60377 0.02
150000 EUROPEAN INVESTMENT BANK 0.200% 21-17/03/2036 EUR 113952 0.04
200000 EUROPEAN INVESTMENT BANK 0.250% 20-15/06/2040 EUR 130 172 0.05
50000 EUROPEAN INVESTMENT BANK 1.750% 14-15/09/2045 EUR 37634 0.01
300000 EUROPEAN INVESTMENT BANK 2.625% 24-04/09/2034 EUR 292 331 0.11
520000 EUROPEAN INVESTMENT BANK 2.750% 23-28/07/2028 EUR 521413 0.20
300000 EUROPEAN INVESTMENT BANK 2.750% 24-16/01/2034 EUR 296 119 0.11
400 000 EUROPEAN INVESTMENT BANK 2.750% 24-17/07/2029 EUR 400 956 0.15
500000 EUROPEAN INVESTMENT BANK 2.875% 24-15/10/2031 EUR 502 101 0.19
400000 EUROPEAN INVESTMENT BANK 2.875% 25-18/06/2035 EUR 394 580 0.15
350000 EUROPEAN INVESTMENT BANK 3.000% 13-14/10/2033 EUR 351 843 0.14
200000 EUROPEAN INVESTMENT BANK 3.000% 23-15/07/2033 EUR 201132 0.08
450000 EUROPEAN INVESTMENT BANK 4.000% 10-15/04/2030 EUR 471 195 0.18
514000 EUROPEAN UNION 0.000% 20-04/07/2035 EUR 388 701 0.15
800 000 EUROPEAN UNION 0.000% 20-04/10/2030 EUR 713 466 0.27
300000 EUROPEAN UNION 0.000% 21-04/10/2028 EUR 282 849 0.11
300000 EUROPEAN UNION 0.200% 21-04/06/2036 EUR 224023 0.09
650000 EUROPEAN UNION 0.400% 21-04/02/2037 EUR 482228 0.19
400042 EUROPEAN UNION 0.700% 21-06/07/2051 EUR 196 973 0.08
500 000 EUROPEAN UNION 2.625% 22-04/02/2048 EUR 408 382 0.16
200000 EUROPEAN UNION 2.625% 25-04/07/2028 EUR 199 974 0.08
400000 EUROPEAN UNION 2.875% 24-06/12/2027 EUR 401 455 0.16
400000 EUROPEAN UNION 3.000% 24-04/12/2034 EUR 396 909 0.15
450000 EUROPEAN UNION 3.125% 23-05/12/2028 EUR 454938 0.18
100 000 EUROPEAN UNION 3.125% 26-12/10/2033 EUR 100 643 0.04
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500000 EUROPEAN UNION 3.250% 24-04/02/2050 EUR 446 698 0.17
200000 EUROPEAN UNION 3.250% 26-12/12/2036 EUR 198 904 0.08
700 000 EUROPEAN UNION 3.375% 22-04/11/2042 EUR 669 979 0.25
600000 EUROPEAN UNION 3.375% 23-04/10/2038 EUR 593 733 0.23
700000 EUROPEAN UNION 4.000% 23-04/04/2044 EUR 718 789 0.27
300000 JOHN DEERE CASH 2.200% 20-02/04/2032 EUR 283 570 0.11
200000 NOVARTIS FINANCE 0.000% 20-23/09/2028 EUR 187 875 0.07
100 000  NOVARTIS FINANCE 1.125% 17-30/09/2027 EUR 98 118 0.04

The Netherlands 13910822 5.43
400 000 ABN AMRO BANK NV 0.375% 20-14/01/2035 EUR 318 445 0.12
200000 ABN AMRO BANK NV 1.125% 17-12/01/2032 EUR 181 658 0.07
200000 ABN AMRO BANK NV 3.000% 24-01/10/2031 EUR 198 795 0.08
300000 ABN AMRO BANK NV 4.000% 23-16/01/2028 EUR 304 660 0.12
300000 AKZO NOBEL NV 4.000% 23-24/05/2033 EUR 301 833 0.12
300000 ALLIANZ FINANCE 0.500% 21-22/11/2033 EUR 247 695 0.10
100 000  ALLIANZ FINANCE 3.000% 13-13/03/2028 EUR 100 448 0.04
200000 AMERICAN MEDICAL SYSTEMS EUROPE 3.000% 25-08/03/2031 EUR 197 482 0.08
100 000  AMERICAN MEDICAL SYSTEMS EUROPE 3.250% 25-08/03/2034 EUR 97 501 0.04
100 000  ASML HOLDING NV 2.250% 22-17/05/2032 EUR 96 228 0.04
200000 BNG BANK NV 0.125% 20-09/07/2035 EUR 152779 0.06
200000 BNG BANK NV 0.250% 21-22/11/2036 EUR 147 589 0.06
200000 BNG BANK NV 1.875% 22-13/07/2032 EUR 188 294 0.07
250000 BNG BANK NV 2.750% 22-04/10/2027 EUR 250330 0.10
200000 BNG BANK NV 2.750% 24-11/01/2034 EUR 196 092 0.08
300000 BNG BANK NV 2.875% 24-11/06/2031 EUR 300 169 0.12
200000 COCA-COLA HBC BV 1.625% 19-14/05/2031 EUR 185499 0.07
200000 COOPERATIEVE RAB 0.750% 22-02/03/2032 EUR 177 613 0.07
100 000 COOPERATIEVE RAB 0.875% 18-08/02/2028 EUR 97 076 0.04
200000 COOPERATIEVE RAB 3.202% 24-06/05/2036 EUR 200 147 0.08
100 000 COOPERATIEVE RAB 3.822% 24-26/07/2034 EUR 102 104 0.04
200000 CRH FUNDING 1.625% 20-05/05/2030 EUR 188 974 0.07
111000 CTP NV 3.375% 26-19/07/2030 EUR 110 303 0.04
100 000 DIGITAL DUTCH 3.875% 25-15/07/2034 EUR 98 418 0.04
200000 ING BANK NV 0.750% 19-18/02/2029 EUR 189774 0.07
200000 ING BANK NV 3.000% 23-15/02/2033 EUR 199 686 0.08
200000 JAB HOLDINGS 4.375% 24-25/04/2034 EUR 206 195 0.08
161000 JDE PEETS NV 0.500% 21-16/01/2029 EUR 149 653 0.06
100000 KONINKLIJKE KPN 1.125% 16-11/09/2028 EUR 95935 0.04
100 000 KONINKLIJKE KPN 3.875% 24-16/02/2036 EUR 100 508 0.04
300000 LINDE FINANCE BV 0.550% 20-19/05/2032 EUR 256 707 0.10
100 000 MSD NETHERLANDS 3.500% 24-30/05/2037 EUR 98 169 0.04
200000 MSD NETHERLANDS 3.700% 24-30/05/2044 EUR 188 558 0.07
200000 NED VERIZON COMMUNICATIONS INC WATERSCHAPBANK 0.000% 21- EUR 141 835 0.05

16/02/2037

200000 NED WATERSCHAPBANK 0.250% 22-19/01/2032 EUR 172 960 0.07
200000 NED WATERSCHAPBANK 3.000% 13-11/09/2031 EUR 201 184 0.08
250000 NED WATERSCHAPBANK 3.000% 23-20/04/2033 EUR 250 264 0.10
348 000 NETHERLANDS GOVERNMENT 0.000% 20-15/01/2052 EUR 146 075 0.06
250000 NETHERLANDS GOVERNMENT 0.000% 20-15/07/2030 EUR 225222 0.09
280000 NETHERLANDS GOVERNMENT 0.000% 21-15/01/2029 EUR 262 738 0.10
268 000 NETHERLANDS GOVERNMENT 0.000% 21-15/01/2038 EUR 187 460 0.07
296 000 NETHERLANDS GOVERNMENT 0.000% 21-15/07/2031 EUR 259 147 0.10
285000 NETHERLANDS GOVERNMENT 0.250% 19-15/07/2029 EUR 265950 0.10
300000 NETHERLANDS GOVERNMENT 0.500% 19-15/01/2040 EUR 211043 0.08
250000 NETHERLANDS GOVERNMENT 0.500% 22-15/07/2032 EUR 219213 0.08
300000 NETHERLANDS GOVERNMENT 0.750% 17-15/07/2027 EUR 294749 0.11
313556 NETHERLANDS GOVERNMENT 0.750% 18-15/07/2028 EUR 302678 0.12
300000 NETHERLANDS GOVERNMENT 2.000% 22-15/01/2054 EUR 223758 0.09
250000 NETHERLANDS GOVERNMENT 2.500% 12-15/01/2033 EUR 246 090 0.10
250000 NETHERLANDS GOVERNMENT 2.500% 23-15/01/2030 EUR 249 145 0.10
234000 NETHERLANDS GOVERNMENT 2.500% 23-15/07/2033 EUR 229512 0.09
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180 000 NETHERLANDS GOVERNMENT 2.500% 24-15/07/2034 EUR 175374 0.07
270000 NETHERLANDS GOVERNMENT 2.500% 25-15/07/2035 EUR 261 142 0.10
100000 NETHERLANDS GOVERNMENT 2.500% 26-15/01/2031 EUR 99 334 0.04
376 000 NETHERLANDS GOVERNMENT 2.750% 14-15/01/2047 EUR 340 474 0.13
180000 NETHERLANDS GOVERNMENT 2.750% 26-15/07/2036 EUR 176 457 0.07
214000 NETHERLANDS GOVERNMENT 3.250% 23-15/01/2044 EUR 211305 0.08
120000 NETHERLANDS GOVERNMENT 3.500% 15/01/2056 EUR 121 063 0.05
378000 NETHERLANDS GOVERNMENT 3.750% 10-15/01/2042 EUR 398 832 0.15
300000 NETHERLANDS GOVERNMENT 4.000% 05-15/01/2037 EUR 325982 0.13
214000 NETHERLANDS GOVERNMENT 5.500% 98-15/01/2028 EUR 223 581 0.09
200000 NN BANK NV 0.125% 19-24/09/2029 EUR 183 093 0.07
100 000  PFIZER NETHERLANDS 4.250% 25-19/05/2045 EUR 100 286 0.04
250000 PROSUS NV 1.288% 21-13/07/2029 EUR 233 691 0.09
200000 ROCHE FINANCE EUROPE 3.586% 23-04/12/2036 EUR 201273 0.08
100 000  SARTORIUS FINANCE 4.500% 23-14/09/2032 EUR 104 253 0.04
100 000 SWISSCOM FINANCE 3.625% 24-29/11/2036 EUR 99 726 0.04
206 000 TENNET HOLDING BV 1.500% 19-03/06/2039 EUR 166 669 0.06
150000 TENNET HOLDING BV 4.500% 22-28/10/2034 EUR 160 506 0.06
200000 UNIVERSAL MUSIC 4.000% 23-13/06/2031 EUR 205 550 0.08
106 000 WOLTERS KLUWER N 3.750% 23-03/04/2031 EUR 107 891 0.04

Belgium 13364 969 5.13
300000 BELFIUS BANK SA 4.125% 23-12/09/2029 EUR 309 032 0.12
150 000 BELGIAN GOVERNMENT 0.000% 26-22/08/2031 EUR 151 390 0.06
192000 BELGIUM GOVERNMENT 0.000% 20-22/10/2027 EUR 185 788 0.07
255000 BELGIUM GOVERNMENT 0.000% 21-22/10/2031 EUR 219002 0.08
300000 BELGIUM GOVERNMENT 0.100% 20-22/06/2030 EUR 270273 0.10
316000 BELGIUM GOVERNMENT 0.350% 22-22/06/2032 EUR 271130 0.10
168 000 BELGIUM GOVERNMENT 0.400% 20-22/06/2040 EUR 106 892 0.04
150 000 BELGIUM GOVERNMENT 0.650% 21-22/06/2071 EUR 45454 0.02
200000 BELGIUM GOVERNMENT 0.800% 17-22/06/2027 EUR 196 709 0.08
287000 BELGIUM GOVERNMENT 0.800% 18-22/06/2028 EUR 277253 0.11
366 000 BELGIUM GOVERNMENT 0.900% 19-22/06/2029 EUR 347753 0.13
310000 BELGIUM GOVERNMENT 1.000% 15-22/06/2031 EUR 283434 0.11
177000 BELGIUM GOVERNMENT 1.250% 18-22/04/2033 EUR 157951 0.06
168 000 BELGIUM GOVERNMENT 1.400% 22-22/06/2053 EUR 91 634 0.04
158000 BELGIUM GOVERNMENT 1.450% 17-22/06/2037 EUR 128 646 0.05
205000 BELGIUM GOVERNMENT 1.600% 16-22/06/2047 EUR 133333 0.05
200000 BELGIUM GOVERNMENT 1.700% 19-22/06/2050 EUR 125 092 0.05
189000 BELGIUM GOVERNMENT 1.900% 15-22/06/2038 EUR 157753 0.06
167000 BELGIUM GOVERNMENT 2.150% 16-22/06/2066 EUR 98 690 0.04
157000 BELGIUM GOVERNMENT 2.250% 17-22/06/2057 EUR 101 982 0.04
150000 BELGIUM GOVERNMENT 2.600% 25-22/10/2030 EUR 148 699 0.06
197000 BELGIUM GOVERNMENT 2.700% 24-22/10/2029 EUR 196 950 0.08
154000 BELGIUM GOVERNMENT 2.750% 22-22/04/2039 EUR 139677 0.05
300000 BELGIUM GOVERNMENT 2.850% 24-22/10/2034 EUR 291 580 0.11
157000 BELGIUM GOVERNMENT 3.000% 14-22/06/2034 EUR 154974 0.06
402000 BELGIUM GOVERNMENT 3.000% 23-22/06/2033 EUR 399917 0.15
250000 BELGIUM GOVERNMENT 3.100% 25-22/06/2035 EUR 245630 0.09
140 000 BELGIUM GOVERNMENT 3.300% 23-22/06/2054 EUR 118012 0.05
200000 BELGIUM GOVERNMENT 3.400% 26-22/06/2036 EUR 199 442 0.08
100 000 BELGIUM GOVERNMENT 3.450% 23-22/06/2043 EUR 93 822 0.04
120000 BELGIUM GOVERNMENT 3.450% 25-22/06/2042 EUR 113377 0.04
130000 BELGIUM GOVERNMENT 3.500% 24-22/06/2055 EUR 112 879 0.04
190 000  BELGIUM GOVERNMENT 3.750% 13-22/06/2045 EUR 183224 0.07
170 000 BELGIUM GOVERNMENT 4.000% 12-28/03/2032 EUR 179 443 0.07
255000 BELGIUM GOVERNMENT 4.250% 28/03/2041 EUR 267 596 0.10
150 000 BELGIUM GOVERNMENT 4.350% 26-22/06/2056 EUR 150 653 0.06
350000 BELGIUM GOVERNMENT 5.000% 04-28/03/2035 EUR 395012 0.15
359000 BELGIUM GOVERNMENT 5.500% 98-28/03/2028 EUR 376 505 0.15
100 000 ELIA SYSTEM OPERATOR 3.250% 13-04/04/2028 EUR 100 464 0.04
100 000 ELIA TRANSMISSION BELGIUM 3.500% 25-08/10/2035 EUR 98 442 0.04
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1000000 EUROPEAN UNION 0.000% 21-04/07/2031 EUR 870 868 0.33
1000000 EUROPEAN UNION 1.000% 22-06/07/2032 EUR 896 834 034
950000 EUROPEAN UNION 1.625% 22-04/12/2029 EUR 916 968 0.34
400 000 EUROPEAN UNION 2.000% 22-04/10/2027 EUR 397 174 0.15
350000 EUROPEAN UNION 3.000% 22-04/03/2053 EUR 293052 0.11
550000 EUROPEAN UNION 3.250% 23-04/07/2034 EUR 556 508 0.22
700 000 EUROPEAN UNION 3.375% 24-04/10/2039 EUR 686 208 0.26
400 000 EUROPEAN UNION 3.375% 24-05/10/2054 EUR 357 454 0.14
200000 KBC GROUP NV 3.000% 22-25/08/2030 EUR 198 647 0.08
100 000 LONZA FINANCE INTERNATIONAL 3.875% 23-25/05/2033 EUR 101912 0.04
100000 REGION WALLONNE 0.375% 21-22/10/2031 EUR 86 061 0.03
200000 REGION WALLONNE 3.250% 23-22/06/2033 EUR 197 632 0.08
200000 REGION WALLONNE 3.500% 23-15/03/2043 EUR 180 162 0.07
United States of America 11122094 4.31
148 000 ABBVIE INCORPORATED 0.750% 19-18/11/2027 EUR 143915 0.06
200000 AIR PROD & CHEMICALS 0.500% 20-05/05/2028 EUR 191 269 0.07
400 000 ALPHABET INCORPORATED 3.375% 25-06/05/2037 EUR 387 136 0.15
300000 ALPHABET INCORPORATED 2.875% 25-06/11/2031 EUR 295659 0.11
400 000 ALPHABET INCORPORATED 4.375% 25-06/11/2064 EUR 375796 0.15
100000 AMERICAN HONDA F 3.300% 25-21/03/2029 EUR 100 149 0.04
200000 AMERICAN HONDA F 3.750% 23-25/10/2027 EUR 202224 0.08
100000  AMERICAN TOWER 0.875% 21-21/05/2029 EUR 93 802 0.04
100000 AMERICAN TOWER 4.100% 24-16/05/2034 EUR 102 264 0.04
182000 APPLE INC 0.500% 19-15/11/2031 EUR 160 105 0.06
100000 AT&T INC 1.800% 19-14/09/2039 EUR 76 763 0.03
400000  AT&T INC 2.350% 18-05/09/2029 EUR 390 320 0.15
100000 AT&T INC 2.600% 20-19/05/2038 EUR 86 237 0.03
300000 AT&T INC 4.300% 23-18/11/2034 EUR 310979 0.12
300 000 BANK OF AMERICA CORPORATION 4.134% 23-12/06/2028 EUR 306318 0.12
100000  BOOKING HOLDINGS INC 0.500% 21-08/03/2028 EUR 95977 0.04
200000 BOOKING HOLDINGS INC 3.500% 24-01/03/2029 EUR 202 027 0.08
300000 BOOKING HOLDINGS INC 3.750% 24-01/03/2036 EUR 295422 0.11
200000 BOOKING HOLDINGS INC 4.000% 24-01/03/2044 EUR 185 000 0.07
200000 CARRIER GLOBAL 4.500% 24-29/11/2032 EUR 210773 0.08
100 000 CHUBB INA HOLDINGS 1.550% 18-15/03/2028 EUR 97 666 0.04
200000 CITIGROUP INC 1.250% 19-10/04/2029 EUR 190 989 0.07
200000 DANAHER CORPORATION 3.250% 26-29/04/2030 EUR 200 653 0.08
200000 ELILILLY & CO 0.500% 21-14/09/2033 EUR 166 322 0.06
100000 ELILILLY & CO 1.125% 21-14/09/2051 EUR 53766 0.02
300000 EQUINIX INC 1.000% 21-15/03/2033 EUR 252 600 0.10
117000 FIDELITY NATIONAL IN 2.000% 19-21/05/2030 EUR 111030 0.04
200000  FISERV INC 4.500% 23-24/05/2031 EUR 205 496 0.08
100 000 GENERAL MILLS INC 3.650% 24-23/10/2030 EUR 101 188 0.04
150000 GENERAL MOTORS FINANCE 0.650% 21-07/09/2028 EUR 142213 0.05
150 000 GENERAL MOTORS FINANCE 4.300% 23-15/02/2029 EUR 153 819 0.06
250000 GOLDMAN SACHS GROUP 0.250% 21-26/01/2028 EUR 240 051 0.09
200000 GOLDMAN SACHS GROUP 0.875% 21-09/05/2029 EUR 187 873 0.07
157000 INT BANK RECON & DEV 0.500% 15-16/04/2030 EUR 144 506 0.06
200000 INT BANK RECON & DEV 0.625% 16-12/01/2033 EUR 173 377 0.07
200000 INT BANK RECON & DEV 2.900% 24-14/02/2034 EUR 199 294 0.08
230000 INT BANK RECON & DEV 3.100% 23-14/04/2038 EUR 225860 0.09
400 000 JOHNSON & JOHNSON 3.550% 24-01/06/2044 EUR 379274 0.15
200000 JOHNSON CONTROLS 0.375% 20-15/09/2027 EUR 193 959 0.07
200000 MCDONALDS CORP 1.600% 19-15/03/2031 EUR 185 427 0.07
309000 MCDONALDS CORP 2.375% 22-31/05/2029 EUR 303 507 0.12
100 000 METLIFE GLOBAL FUNDING 3.750% 22-05/12/2030 EUR 101 734 0.04
100 000 MICROSOFT CORP 3.125% 13-06/12/2028 EUR 100 729 0.04
300000 NEW YORK LIFE GLOBAL 0.250% 21-04/10/2028 EUR 282327 0.11
200000 PROLOGIS EURO 0.625% 19-10/09/2031 EUR 174 312 0.07
100 000 PROLOGIS EURO 3.875% 25-22/09/2037 EUR 98 730 0.04
400 000 STRYKER CORP 1.000% 19-03/12/2031 EUR 354 171 0.14
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200000 THERMO FISHER 0.875% 19-01/10/2031 EUR 177 604 0.07
150000 THERMO FISHER 1.500% 19-01/10/2039 EUR 113 187 0.04
300000 THERMO FISHER 3.650% 22-21/11/2034 EUR 303 730 0.12
200000 TOYOTA MOTOR CREDIT 3.625% 24-15/07/2031 EUR 202 502 0.08
300000 VERIZON COMMUNICATIONS INC 0.750% 21-22/03/2032 EUR 258 054 0.10
150000  VERIZON COMMUNICATIONS INC 1.300% 20-18/05/2033 EUR 129 098 0.05
100 000  VERIZON COMMUNICATIONS INC 1.375% 16-02/11/2028 EUR 96 135 0.04
100 000 VERIZON COMMUNICATIONS INC 2.875% 17-15/01/2038 EUR 89 738 0.03
200000 VERIZON COMMUNICATIONS INC 3.500% 24-28/06/2032 EUR 199 696 0.08
327000  VISA INC 2.000% 22-15/06/2029 EUR 319342 0.12

Austria 5721076 221

100 000  ASFINAG 0.000% 20-16/07/2027 EUR 97270 0.04
200 000  ASFINAG 1.500% 15-15/09/2030 EUR 189719 0.07
200000 BAWAG PSK 0.010% 20-23/09/2030 EUR 176 881 0.07
200000 ERSTE GROUP 3.125% 24-12/12/2033 EUR 200923 0.08
200000 ERSTE GROUP 3.250% 24-27/08/2032 EUR 198 559 0.08
100 000 ERSTE GROUP 3.500% 23-14/05/2029 EUR 101 838 0.04
262000 REPUBLIC OF AUSTRIA 0.000% 20-20/02/2030 EUR 238 157 0.09
150 000 REPUBLIC OF AUSTRIA 0.000% 20-20/10/2040 EUR 92 462 0.04
350000 REPUBLIC OF AUSTRIA 0.000% 21-20/02/2031 EUR 308 974 0.12
185000 REPUBLIC OF AUSTRIA 0.000% 22-20/10/2028 EUR 174 422 0.07
129000 REPUBLIC OF AUSTRIA 0.250% 21-20/10/2036 EUR 96 309 0.04
300000 REPUBLIC OF AUSTRIA 0.500% 19-20/02/2029 EUR 283996 0.11
80000 REPUBLIC OF AUSTRIA 0.700% 21-20/04/2071 EUR 28312 0.01
242000 REPUBLIC OF AUSTRIA 0.750% 18-20/02/2028 EUR 235065 0.09
170000  REPUBLIC OF AUSTRIA 0.750% 20-20/03/2051 EUR 90 135 0.03
100 000 REPUBLIC OF AUSTRIA 0.850% 20-30/06/2120 EUR 30579 0.01
208 000 REPUBLIC OF AUSTRIA 0.900% 22-20/02/2032 EUR 187 516 0.07
50000 REPUBLIC OF AUSTRIA 1.500% 16-02/11/2086 EUR 23937 0.01
150000 REPUBLIC OF AUSTRIA 1.500% 16-20/02/2047 EUR 104 336 0.04
174 000 REPUBLIC OF AUSTRIA 1.850% 22-23/05/2049 EUR 126 652 0.05
100 000 REPUBLIC OF AUSTRIA 2.100% 17-20/09/2117 EUR 59318 0.02
190 000 REPUBLIC OF AUSTRIA 2.400% 13-23/05/2034 EUR 182 346 0.07
140000 REPUBLIC OF AUSTRIA 2.500% 24-20/10/2029 EUR 139 296 0.05
100 000 REPUBLIC OF AUSTRIA 2.800% 25-20/09/2032 EUR 99 718 0.04
346 000 REPUBLIC OF AUSTRIA 2.900% 23-20/02/2033 EUR 346 196 0.13
100 000 REPUBLIC OF AUSTRIA 2.900% 23-23/05/2029 EUR 100 809 0.04
213000 REPUBLIC OF AUSTRIA 2.900% 24-20/02/2034 EUR 212092 0.08
220000 REPUBLIC OF AUSTRIA 2.950% 25-20/02/2035 EUR 218 461 0.08
184000 REPUBLIC OF AUSTRIA 3.150% 12-20/06/2044 EUR 174 863 0.07
150 000 REPUBLIC OF AUSTRIA 3.150% 23-20/10/2053 EUR 136 242 0.05
100000  REPUBLIC OF AUSTRIA 3.200% 24-15/07/2039 EUR 98 492 0.04
150 000 REPUBLIC OF AUSTRIA 3.200% 26-20/02/2036 EUR 151 010 0.06
225000 REPUBLIC OF AUSTRIA 3.450% 23-20/10/2030 EUR 231794 0.09
50000 REPUBLIC OF AUSTRIA 3.750% 26-20/03/2056 EUR 50212 0.02
100000 REPUBLIC OF AUSTRIA 3.800% 12-26/01/2062 EUR 101410 0.04
255000 REPUBLIC OF AUSTRIA 4.150% 07-15/03/2037 EUR 277103 0.11
150 000 REPUBLIC OF AUSTRIA 6.250% 97-15/07/2027 EUR 155672 0.06
United Kingdom 3837314 1.51

100000 BARCLAYS BANK PLC 4.918% 23-08/08/2030 EUR 104 493 0.04
200000 BRITISH TELECOMMUNICATIONS 3.750% 23-13/05/2031 EUR 203 455 0.08
200000 BRITISH TELECOMMUNICATIONS 3.875% 24-20/01/2034 EUR 202 109 0.08
300000 COMPASS GROUP 3.125% 25-24/06/2032 EUR 295 550 0.1
100 000  GSK CAPITAL BV 3.250% 24-19/11/2036 EUR 96 698 0.04
100 000 INFORMA PLC 3.000% 24-23/10/2027 EUR 100 151 0.04
100 000 INFORMA PLC 3.250% 24-23/10/2030 EUR 99 249 0.04
200000 LINDE PLC 1.625% 22-31/03/2035 EUR 170 936 0.07
300000 LINDE PLC 3.500% 24-04/06/2034 EUR 300 343 0.12
150000 MOTABILITY OPS 3.625% 24-24/07/2029 EUR 151 672 0.06
300000 MOTABILITY OPS 3.875% 24-24/01/2034 EUR 300 161 0.12
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100 000 NATIONAL GRID ELECT 0.823% 20-07/07/2032 EUR 85512 0.03
200000 NATIONAL GRID ELECTY EM 3.530% 22-20/09/2028 EUR 201935 0.08
200000 NATIONWIDE BUILDING SOCIETY 3.250% 22-05/09/2029 EUR 200 558 0.08
200000 NATIONWIDE BUILDING SOCIETY 3.309% 24-02/05/2034 EUR 201514 0.08
200000 RECKITT BENCKISER TREASURY 3.625% 24-20/06/2029 EUR 202 709 0.08
200 000 RECKITT BENCKISER TREASURY 3.875% 23-14/09/2033 EUR 204713 0.08
100 000 RENTOKIL FINANCE 3.875% 22-27/06/2027 EUR 100 728 0.04
200000 SEVERN TRENT FINANCE 3.875% 25-04/08/2037 EUR 195 698 0.08
100 000  UNITED UTIL W FI 3.500% 25-27/02/2033 EUR 98 820 0.04
250000 VODAFONE GROUP 1.600% 16-29/07/2031 EUR 230125 0.09
100 000  VODAFONE GROUP 2.875% 17-20/11/2037 EUR 90 185 0.03

Finland 3797924 1.49

200 000 DANSKE KIINNITYS 2.500% 25-24/09/2029 EUR 198 016 0.08
136 000  FINNISH GOVERNMENT 0.000% 20-15/09/2030 EUR 121 522 0.05
100 000  FINNISH GOVERNMENT 0.125% 20-15/04/2036 EUR 74 455 0.03
120000  FINNISH GOVERNMENT 0.125% 21-15/04/2052 EUR 48 291 0.02
121000  FINNISH GOVERNMENT 0.125% 21-15/09/2031 EUR 105 482 0.04
100 000  FINNISH GOVERNMENT 0.250% 20-15/09/2040 EUR 63 679 0.02
70000 FINNISH GOVERNMENT 0.500% 17-15/09/2027 EUR 68313 0.03
134000 FINNISH GOVERNMENT 0.500% 18-15/09/2028 EUR 128 129 0.05
107000  FINNISH GOVERNMENT 0.500% 19-15/09/2029 EUR 100 041 0.04
100 000  FINNISH GOVERNMENT 0.500% 22-15/04/2043 EUR 61031 0.02
120000  FINNISH GOVERNMENT 0.750% 15-15/04/2031 EUR 109 303 0.04
100 000  FINNISH GOVERNMENT 1.125% 18-15/04/2034 EUR 87057 0.03
74 000  FINNISH GOVERNMENT 1.375% 17-15/04/2047 EUR 49 064 0.02
120 000  FINNISH GOVERNMENT 1.500% 22-15/09/2032 EUR 110 570 0.04
120000  FINNISH GOVERNMENT 2.500% 24-15/04/2030 EUR 119 187 0.05
100 000  FINNISH GOVERNMENT 2.625% 12-04/07/2042 EUR 88 614 0.03
100 000  FINNISH GOVERNMENT 2.625% 25-15/04/2032 EUR 98 801 0.04
60 000 FINNISH GOVERNMENT 2.750% 12-04/07/2028 EUR 60 226 0.02
50000 FINNISH GOVERNMENT 2.750% 23-15/04/2038 EUR 47 124 0.02
120000  FINNISH GOVERNMENT 2.875% 23-15/04/2029 EUR 120 851 0.05
100 000  FINNISH GOVERNMENT 2.950% 24-15/04/2055 EUR 85246 0.03
137000  FINNISH GOVERNMENT 3.000% 23-15/09/2033 EUR 137488 0.05
120000  FINNISH GOVERNMENT 3.000% 24-15/09/2034 EUR 119 606 0.05
200000 FINNISH GOVERNMENT 3.000% 25-15/09/2035 EUR 197 929 0.08
50000 FINNISH GOVERNMENT 3.200% 25-15/04/2045 EUR 47 007 0.02
100 000  FINNISH GOVERNMENT 3.350% 26-15/09/2036 EUR 101 171 0.04
80000 FINNISH GOVERNMENT 3.550% 26-15/04/2041 EUR 80 041 0.03
200000 KUNTARAHOITUS 0.000% 20-14/10/2030 EUR 177778 0.07
200000 KUNTARAHOITUS 0.000% 21-02/03/2031 EUR 175 543 0.07
100000 NORDEA BANK ABP 2.875% 22-24/08/2032 EUR 97 494 0.04
100000 NORDEA BANK ABP 3.625% 24-15/03/2034 EUR 101 156 0.04
300000 NORDEA KIINNIT 3.000% 24-12/04/2034 EUR 298 470 0.12
200000 OP MORTGAGE BANK 0.010% 20-19/11/2030 EUR 176 360 0.07
150000 OP MORTGAGE BANK 0.050% 20-21/04/2028 EUR 142 879 0.06
Ireland 3096 207 1.20

300000 BMS IRELAND CAP 3.857% 25-10/11/2038 EUR 299 480 0.12
400000 CCEP FINANCE IRE 0.500% 21-06/09/2029 EUR 369 609 0.14
100 000  CCEP FINANCE IRE 0.875% 21-06/05/2033 EUR 84471 0.03
201000 IRISH GOVERNMENT 0.000% 21-18/10/2031 EUR 174 685 0.07
89000 IRISH GOVERNMENT 0.200% 20-18/10/2030 EUR 80332 0.03
77000 IRISH GOVERNMENT 0.350% 22-18/10/2032 EUR 66293 0.03
100 000  IRISH GOVERNMENT 0.400% 20-15/05/2035 EUR 80283 0.03
52000 IRISH GOVERNMENT 0.550% 21-22/04/2041 EUR 35291 0.01
147000 IRISH GOVERNMENT 0.900% 18-15/05/2028 EUR 142771 0.06
184000 IRISH GOVERNMENT 1.100% 19-15/05/2029 EUR 176 604 0.07
59000 IRISH GOVERNMENT 1.300% 18-15/05/2033 EUR 53567 0.02
85000 IRISH GOVERNMENT 1.350% 18-18/03/2031 EUR 80238 0.03
110 000 IRISH GOVERNMENT 1.500% 19-15/05/2050 EUR 74 684 0.03
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150 000 IRISH GOVERNMENT 1.700% 17-15/05/2037 EUR 130 680 0.05
200 000 IRISH GOVERNMENT 2.000% 15-18/02/2045 EUR 161 080 0.06
200000 IRISH GOVERNMENT 2.400% 14-15/05/2030 EUR 198 420 0.08
200000 IRISH GOVERNMENT 2.600% 24-18/10/2034 EUR 195 554 0.08
150 000 IRISH GOVERNMENT 3.000% 23-18/10/2043 EUR 142 298 0.05
100000 IRISH GOVERNMENT 3.100% 26-18/06/2036 EUR 100 512 0.04

70000 IRISH GOVERNMENT 3.150% 25-18/10/2055 EUR 64 245 0.02
200000 KERRY GROUP FINANCE 0.625% 19-20/09/2029 EUR 184 553 0.07
200000 VODAFONE INT FINANCE 3.750% 22-02/12/2034 EUR 200 557 0.08

Canada 3024 448 1.18
300000 BANK NOVA SCOTIA 0.010% 21-14/09/2029 EUR 273979 0.11
250000 CDP FINANCIAL 3.250% 25-30/09/2035 EUR 248 606 0.10
250000 CPPIB CAPITAL 2.875% 25-30/01/2032 EUR 248 651 0.10
300000 EXPORT DEV CAN 2.625% 24-18/01/2029 EUR 299 142 0.12
300000 ONTARIO PROVINCE 3.250% 25-03/07/2035 EUR 300 252 0.12
200000 ONTARIO TEACHERS 1.850% 22-03/05/2032 EUR 187 189 0.07
100 000 QUEBEC PROVINCE 0.000% 20-29/10/2030 EUR 88395 0.03
200000 QUEBEC PROVINCE 0.500% 22-25/01/2032 EUR 174 446 0.07
220000 QUEBEC PROVINCE 3.125% 24-27/03/2034 EUR 219 446 0.08
100000 ROYAL BANK OF CANADA 2.125% 22-26/04/2029 EUR 97577 0.04
300000 ROYAL BANK OF CANADA 2.750% 25-04/02/2030 EUR 298 338 0.12
200000 TORONTO DOMINION BANK 1.952% 22-08/04/2030 EUR 190 596 0.07
400000 TORONTO DOMINION BANK 2.862% 24-15/04/2031 EUR 397 831 0.15

Portugal 2574587 1.01
150000 PORTUGUESE OTS 0.300% 21-17/10/2031 EUR 132 002 0.05
214000 PORTUGUESE OTS 0.475% 20-18/10/2030 EUR 195 057 0.08
130000 PORTUGUESE OTS 0.700% 20-15/10/2027 EUR 127 056 0.05
180000 PORTUGUESE OTS 0.900% 20-12/10/2035 EUR 147 565 0.06
110000 PORTUGUESE OTS 1.000% 21-12/04/2052 EUR 59379 0.02

98000 PORTUGUESE OTS 1.150% 22-11/04/2042 EUR 69 218 0.03
128000 PORTUGUESE OTS 1.650% 22-16/07/2032 EUR 119 628 0.05
280000 PORTUGUESE OTS 1.950% 19-15/06/2029 EUR 275018 0.11
241000 PORTUGUESE OTS 2.125% 18-17/10/2028 EUR 238906 0.09
148 000 PORTUGUESE OTS 2.250% 18-18/04/2034 EUR 140 106 0.05
110000 PORTUGUESE OTS 2.875% 24-20/10/2034 EUR 108 418 0.04

50000 PORTUGUESE OTS 2.875% 25-14/10/2033 EUR 49 637 0.02
120000 PORTUGUESE OTS 3.000% 25-15/06/2035 EUR 118714 0.05

80000 PORTUGUESE OTS 3.250% 26-13/06/2036 EUR 80 035 0.03

70000 PORTUGUESE OTS 3.375% 25-15/06/2040 EUR 68 683 0.03
100 000 PORTUGUESE OTS 3.500% 23-18/06/2038 EUR 100 903 0.04

60000 PORTUGUESE OTS 3.625% 24-12/06/2054 EUR 57126 0.02
150000 PORTUGUESE OTS 3.875% 14-15/02/2030 EUR 156 380 0.06
190 000 PORTUGUESE OTS 4.100% 06-15/04/2037 EUR 203 770 0.08
121000 PORTUGUESE OTS 4.100% 15-15/02/2045 EUR 126 986 0.05

Australia 1479892 0.58
359000 COMMONWEALTH BANK OF AUSTRALIA 0.125% 21-15/10/2029 EUR 328 667 0.13
300000 SYDNEY AIRPORT F 4.375% 23-03/05/2033 EUR 311102 0.12
250000 TELSTRA CORP LTD 1.375% 19-26/03/2029 EUR 239264 0.09
250000 TRANSURBAN FINANCE 3.000% 20-08/04/2030 EUR 246 741 0.10
250000 WESTPAC BANKING 3.131% 24-15/04/2031 EUR 251430 0.10
100 000 WESTPAC BANKING 3.799% 23-17/01/2030 EUR 102 688 0.04

Sweden 1428643 0.56
100 000  ESSITY AB 0.250% 21-08/02/2031 EUR 86 890 0.03
250000 SKANDINAVISKA ENSKILDA BANK 3.875% 23-09/05/2028 EUR 254307 0.10
150 000 STADSHYPOTEK AB 2.875% 24-21/03/2029 EUR 150 323 0.06
200 000 SVENSKA HANDELSBANKEN 0.050% 21-06/09/2026 EUR 188 341 0.07
150 000 SVENSKA HANDELSBANKEN 3.250% 24-27/08/2031 EUR 149 811 0.06
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200000 SWEDBANK AB 2.875% 25-08/02/2030 EUR 198 756 0.08
200000 TELIASONERA AB 3.500% 13-05/09/2033 EUR 200 176 0.08
200000 VOLVO TREASURY AB 3.125% 24-26/08/2029 EUR 200 039 0.08

Norway 1412908 0.54

300000 DNB BOLIGKREDITT 3.375% 23-14/11/2028 EUR 304 335 0.12
228 000  EIKA BOLIGKREDIT 1.625% 22-19/05/2030 EUR 217507 0.08
200000 KOMMUNALBANKEN 0.050% 19-24/10/2029 EUR 182 620 0.07
111000 SPAREBANK 1 SR 3.750% 23-23/11/2027 EUR 112 286 0.04
320000 SPAREBANKIBOKR 1.000% 19-30/01/2029 EUR 305 829 0.12
100000  SR-BOLIGKREDITT 0.010% 20-25/02/2030 EUR 90177 0.03
200000 TELENOR 3.375% 25-01/04/2032 EUR 200 154 0.08
Greece 1385153 0.55

80000 HELLENIC REPUBLIC 0.750% 21-18/06/2031 EUR 72071 0.03
90 000 HELLENIC REPUBLIC 1.500% 20-18/06/2030 EUR 85632 0.03
140 000 HELLENIC REPUBLIC 1.750% 22-18/06/2032 EUR 130275 0.05
50000 HELLENIC REPUBLIC 1.875% 20-04/02/2035 EUR 44 421 0.02
40 000 HELLENIC REPUBLIC 1.875% 21-24/01/2052 EUR 25634 0.01
150 000 HELLENIC REPUBLIC 3.375% 24-15/06/2034 EUR 150 738 0.06
50000 HELLENIC REPUBLIC 3.375% 26-16/06/2036 EUR 49 325 0.02
120000 HELLENIC REPUBLIC 3.750% 17-30/01/2028 EUR 122236 0.05
50000 HELLENIC REPUBLIC 3.875% 19-12/03/2029 EUR 51539 0.02
40 000 HELLENIC REPUBLIC 3.875% 23-15/06/2028 EUR 40959 0.02
120 000 HELLENIC REPUBLIC 3.900% 17-30/01/2033 EUR 125376 0.05
100 000 HELLENIC REPUBLIC 4.000% 17-30/01/2037 EUR 103 737 0.04
100 000 HELLENIC REPUBLIC 4.125% 24-15/06/2054 EUR 98 133 0.04
100 000 HELLENIC REPUBLIC 4.200% 17-30/01/2042 EUR 103 666 0.04
60 000 HELLENIC REPUBLIC 4.250% 23-15/06/2033 EUR 64 004 0.02
110000 HELLENIC REPUBLIC 4.375% 23-18/07/2038 EUR 117 407 0.05
Denmark 1302197 0.51

300000 KOMMUNEKREDIT 0.000% 21-03/03/2031 EUR 263 672 0.10
100000 KOMMUNEKREDIT 0.875% 16-03/11/2036 EUR 79 482 0.03
300000 NOVO NORDISK FINANCE 2.875% 25-27/08/2030 EUR 297 793 0.12
100000 NOVO NORDISK FINANCE 3.125% 25-27/05/2033 EUR 98 705 0.04
100000 NOVO NORDISK FINANCE 3.250% 24-21/01/2031 EUR 100 446 0.04
150000 NOVO NORDISK FINANCE 3.625% 25-27/05/2037 EUR 148 923 0.06
326 000 NYKREDIT 0.375% 21-17/01/2028 EUR 313176 0.12
Slovakia 1174 546 0.46

100000 SLOVAKIA GOVERNMENT 0.125% 20-17/06/2027 EUR 97 679 0.04
150000 SLOVAKIA GOVERNMENT 0.375% 21-21/04/2036 EUR 111243 0.04
26000 SLOVAKIA GOVERNMENT 0.750% 19-09/04/2030 EUR 24111 0.01
30000 SLOVAKIA GOVERNMENT 1.000% 18-12/06/2028 EUR 29 070 0.01
25000 SLOVAKIA GOVERNMENT 1.000% 20-09/10/2030 EUR 23135 0.01
25000 SLOVAKIA GOVERNMENT 1.000% 20-14/05/2032 EUR 22 340 0.01
70000 SLOVAKIA GOVERNMENT 1.000% 21-13/10/2051 EUR 35920 0.01
26000 SLOVAKIA GOVERNMENT 1.625% 16-21/01/2031 EUR 24 606 0.01
25000 SLOVAKIA GOVERNMENT 1.875% 17-09/03/2037 EUR 21200 0.01
46 000 SLOVAKIA GOVERNMENT 2.000% 17-17/10/2047 EUR 32137 0.01
100000 SLOVAKIA GOVERNMENT 3.000% 24-06/11/2031 EUR 100 016 0.04
30000 SLOVAKIA GOVERNMENT 3.625% 14-16/01/2029 EUR 30 666 0.01
40 000 SLOVAKIA GOVERNMENT 3.625% 23-08/06/2033 EUR 41 090 0.02
50000 SLOVAKIA GOVERNMENT 3.625% 25-04/11/2037 EUR 49719 0.02
150000 SLOVAKIA GOVERNMENT 3.750% 23-23/02/2035 EUR 153939 0.06
100 000 SLOVAKIA GOVERNMENT 3.750% 24-06/03/2034 EUR 103 133 0.04
50000 SLOVAKIA GOVERNMENT 3.750% 25-27/02/2040 EUR 49 372 0.02
100 000 SLOVAKIA GOVERNMENT 3.875% 13-08/02/2033 EUR 104 333 0.04
20000 SLOVAKIA GOVERNMENT 4.000% 22-19/10/2032 EUR 21033 0.01
100000 SLOVAKIA GOVERNMENT 4.000% 23-23/02/2043 EUR 99 804 0.04
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Romania 1099 352 0.42

300000 ROMANIA 2.000% 21-14/04/2033 EUR 246 362 0.10
100 000 ROMANIA 2.875% 18-11/03/2029 EUR 97 803 0.04
300000 ROMANIA 3.750% 22-07/02/2034 EUR 271 084 0.10
320000 ROMANIA 5.625% 24-22/02/2036 EUR 322230 0.12
150000 ROMANIA 6.625% 22-27/09/2029 EUR 161873 0.06
Japan 896275 0.35

200000 MIZUHO FINANCIAL 4.416% 23-20/05/2033 EUR 209517 0.08
200000 NTT FINANCE 0.342% 21-03/03/2030 EUR 179 775 0.07
250000 NTT FINANCE 3.678% 25-16/07/2033 EUR 249 782 0.10
260000 TAKEDA PHARMACEUTICAL 3.000% 18-21/11/2030 EUR 257201 0.10
Poland 624019 0.25

100000 BANK GOSPODARSTW 3.875% 24-13/03/2035 EUR 101 330 0.04
100 000 REPUBLIC OF POLAND 1.000% 19-07/03/2029 EUR 95 632 0.04
350000 REPUBLIC OF POLAND 3.625% 24-11/01/2034 EUR 356 120 0.14
70 000 REPUBLIC OF POLAND 4.250% 23-14/02/2043 EUR 70 937 0.03
Slovenia 554013 0.21

20000 REPUBLIC OF SLOVENIA 0.488% 20-20/10/2050 EUR 9553 0.00
30000 REPUBLIC OF SLOVENIA 1.000% 18-06/03/2028 EUR 29 240 0.01
105000 REPUBLIC OF SLOVENIA 1.188% 19-14/03/2029 EUR 101 180 0.04
43000 REPUBLIC OF SLOVENIA 1.500% 15-25/03/2035 EUR 37 865 0.01
60 000 REPUBLIC OF SLOVENIA 1.750% 16-03/11/2040 EUR 47958 0.02
70 000 REPUBLIC OF SLOVENIA 2.250% 16-03/03/2032 EUR 67947 0.03
70000 REPUBLIC OF SLOVENIA 3.000% 24-10/03/2034 EUR 69926 0.03
98 000 REPUBLIC OF SLOVENIA 3.125% 15-07/08/2045 EUR 90 064 0.03
100 000 REPUBLIC OF SLOVENIA 3.275% 26-12/03/2036 EUR 100 280 0.04
Chile 360 508 0.14

350000 CHILE 4.125% 23-05/07/2034 EUR 360 508 0.14
Lithuania 349 688 0.14

100 000 LITHUANIA 0.500% 20-28/07/2050 EUR 43 822 0.02
50000 LITHUANIA 2.875% 25-28/01/2030 EUR 49906 0.02
150 000 LITHUANIA 3.500% 24-13/02/2034 EUR 150 545 0.06
103000 LITHUANIA 4.125% 22-25/04/2028 EUR 105 415 0.04
Hungary 347 208 0.14

150000 REPUBLIC OF HUNGARY 0.500% 20-18/11/2030 EUR 133336 0.05
46 000 REPUBLIC OF HUNGARY 1.750% 17-10/10/2027 EUR 45290 0.02
200000 REPUBLIC OF HUNGARY 1.750% 20-05/06/2035 EUR 168 582 0.07
Switzerland 257 990 0.10

311000 UBS GROUP AG 0.625% 21-18/01/2033 EUR 257990 0.10
Latvia 200432 0.08

100 000 REPUBLIC OF LATVIA 1.375% 16-16/05/2036 EUR 81788 0.03
100000 REPUBLIC OF LATVIA 1.875% 19-19/02/2049 EUR 67272 0.03
50000 REPUBLIC OF LATVIA 3.875% 23-22/05/2029 EUR 51372 0.02
Cyprus 189 593 0.08

20000 REPUBLIC OF CYPRUS 0.625% 20-21/01/2030 EUR 18 623 0.01
20000 REPUBLIC OF CYPRUS 0.950% 22-20/01/2032 EUR 18 056 0.01
70000 REPUBLIC OF CYPRUS 1.250% 20-21/01/2040 EUR 53301 0.02
100 000 REPUBLIC OF CYPRUS 2.375% 18-25/09/2028 EUR 99613 0.04
Estonia 50 008 0.02

50000 REPUBLIC OF ESTONIA 3.250% 24-17/01/2034 EUR 50 008 0.02
Floating rate bonds 10295 552 3.97

France 1798 606 0.71

100 000 AXA SA 18-28/05/2049 FRN EUR 99 276 0.04
300 000 BNP PARIBAS 22-25/07/2028 FRN EUR 299273 0.12
100000 BNP PARIBAS 23-13/11/2032 FRN EUR 105 542 0.04
300000 BPCE 24-08/03/2033 FRN EUR 305 687 0.12
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Securities portfolio at 30/06/2026
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Quantity Denomination Quotation currency Market value % gsf;:t:;
300000 BPCE 26-16/01/2037 FRN EUR 299 073 0.12
200000 CREDIT AGRICOLE SA 25-03/07/2031 FRN EUR 197 676 0.08
200000 CREDIT AGRICOLE SA 26-16/02/2030 FRN EUR 197775 0.08
100000  GACM 24-30/10/2044 FRN EUR 104 368 0.04
200000 SOCIETE GENERALE 21-12/06/2029 FRN EUR 189 936 0.07

United States of America 1690224 0.64
200000 BANK OF AMERICA CORPORATION 20-26/10/2031 FRN EUR 178 540 0.07
100000  CITIGROUP INC 24-14/05/2032 FRN EUR 101 364 0.04
100000 GOLDMAN SACHS GROUP 26-17/02/2039 FRN EUR 99 955 0.04
100000  JPMORGAN CHASE 19-04/11/2032 FRN EUR 88 658 0.03
300000 JPMORGAN CHASE 23-13/11/2031 FRN EUR 313243 0.12
200000 MORGAN STANLEY 20-26/10/2029 FRN EUR 187 986 0.07
300000 MORGAN STANLEY 21-07/02/2031 FRN EUR 270 938 0.10
150000 MORGAN STANLEY 24-21/03/2035 FRN EUR 151953 0.06
300000 VERIZON COMMUNICATIONS INC 26-15/08/2056 FRN EUR 297 587 0.11

United Kingdom 1669878 0.63
150000 BARCLAYS BANK PLC 21-09/08/2029 FRN EUR 142 116 0.05
100000 BARCLAYS BANK PLC 22-29/01/2034 FRN EUR 108 530 0.04
200000 HSBC HOLDINGS 21-24/09/2029 FRN EUR 189 152 0.07
200000 HSBC HOLDINGS 23-23/05/2033 FRN EUR 212873 0.08
150000 HSBC HOLDINGS 25-13/05/2030 FRN EUR 150 110 0.06
200000 LLOYDS BANKING GROUP PLC 23-21/09/2031 FRN EUR 210 593 0.08
300000 NATWEST GROUP 23-28/02/2034 FRN EUR 315510 0.12
150000 NATWEST GROUP 24-05/08/2031 FRN EUR 151752 0.06
200000 STANDARD CHARTERED 21-17/11/2029 FRN EUR 189 242 0.07

The Netherlands 1078 382 0.42
100000 COOPERATIEVE RAB 23-25/04/2029 FRN EUR 102 083 0.04
400000 ING GROEP NV 21-01/02/2030 FRN EUR 371021 0.14
200000 ING GROEP NV 21-16/11/2032 FRN EUR 194 507 0.08
200000 ING GROEP NV 24-03/09/2035 FRN EUR 200 201 0.08
100000 ING GROEP NV 24-19/11/2032 FRN EUR 99315 0.04
100000 NN GROUP NV 23-03/11/2043 FRN EUR 111255 0.04

Germany 1000 894 0.39
100000 COMMERZBANK AG 23-18/01/2030 FRN EUR 104 583 0.04
200000 COMMERZBANK AG 24-16/07/2032 FRN EUR 204311 0.08
400000 DEUTSCHE BANK AG 25-13/02/2031 FRN EUR 398 579 0.15
100000 HANNOVER RUECKV 19-09/10/2039 FRN EUR 92989 0.04
200000 MERCK 24-27/08/2054 FRN EUR 200 432 0.08

Spain 909 361 0.35
300000 BANCO BILBAO VIZCAYA ARGENTARIA 22-14/01/2029 FRN EUR 290 539 0.11
200000 BANCO SABADELL 24-15/01/2030 FRN EUR 203 915 0.08
200000 BANCO SANTANDER 23-23/08/2033 FRN EUR 208 175 0.08
100000 CAIXABANK 23-30/05/2034 FRN EUR 106 045 0.04
100000 RED ELECTRICA 26-27/04/2175 FRN EUR 100 687 0.04

Italy 520013 0.20
100000 ASSICURAZIONI GENERALI 15-27/10/2047 FRN EUR 102 555 0.04
400000  UNICREDIT SPA 24-16/04/2034 FRN EUR 417 458 0.16

Denmark 360 887 0.14
150000 DANSKE BANK A/S 23-21/06/2030 FRN EUR 156 528 0.06
200000 JYSKE BANK A/S 24-06/09/2030 FRN EUR 204 359 0.08

Switzerland 321900 0.12
300000 UBS GROUP AG 22-01/03/2029 FRN EUR 321900 0.12

Norway 304 891 0.12
300000 DNB BANK ASA 23-19/07/2028 FRN EUR 304 891 0.12

Ireland 228 689 0.09
122000  AIB GROUP PLC 23-23/07/2029 FRN EUR 125 430 0.05
100000 BANK OF IRELAND 23-13/11/2029 FRN EUR 103 259 0.04
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Securities portfolio at 30/06/2026

Expressed in EUR

0,
Quantity Denomination Quotation currency Market value % gsf;:t:;
Austria 205 390 0.08
200 000 RAIFFEISEN BANK INTERNATIONAL 24-21/08/2029 FRN EUR 205 390 0.08
Greece 104 587 0.04
100 000 EUROBANK 24-30/04/2031 FRN EUR 104 587 0.04
Finland 101 850 0.04
100000 NORDEA BANK ABP 24-29/05/2035 FRN EUR 101 850 0.04
255 350 641 98.65

Total securities portfolio
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Securities portfolio at 30/06/2026

Expressed in EUR

Quantity Denomination Quotation currency Market value % :;I:;
Transferable securities admitted to an official stock exchange listing and/or tfraded 136 886 570 97.03
on another regulated market ’

Bonds 101 061 430 71.66

France 20818 722 14.80

200 000 AIR LIQUIDE FINANCE SA 1.000% 17-08/03/2027 EUR 197 811 0.14
100000  ALD SA 4.000% 22-05/07/2027 EUR 101 110 0.07
400000  ALD SA 4.250% 23-18/01/2027 EUR 403 350 0.29
300000 ALSTOM S 0.125% 21-27/07/2027 EUR 290974 0.21
100 000 ALSTOM S 0.250% 19-14/10/2026 EUR 99 312 0.07
200000  APRR SA 1.250% 16-06/01/2027 EUR 198 522 0.14
200000 APRR SA 1.250% 20-14/01/2027 EUR 198 424 0.14
300000 ARKEMA 1.500% 17-20/04/2027 EUR 296 776 0.21
200000 ARVAL SERVICE 4.000% 22-22/09/2026 EUR 200133 0.14
200000 ARVAL SERVICE 4.750% 22-22/05/2027 EUR 202 469 0.14
500 000 AYVENS SA 3.875% 24-22/02/2027 EUR 503 954 0.36
500 000 BANQUE FEDERATIVE DU CREDIT MUTUEL 0.100% 20-08/10/2027 EUR 483 266 0.34
400 000 BANQUE FEDERATIVE DU CREDIT MUTUEL 0.625% 22-19/11/2027 EUR 387 804 0.27
200 000 BANQUE FEDERATIVE DU CREDIT MUTUEL 1.250% 17-26/05/2027 EUR 197 444 0.14
700 000 BANQUE FEDERATIVE DU CREDIT MUTUEL 3.125% 22-14/09/2027 EUR 702 408 0.51
200000 BANQUE STELLANTIS FRANCE 3.500% 24-19/07/2027 EUR 200930 0.14
200000 BANQUE STELLANTIS FRANCE 4.000% 23-21/01/2027 EUR 201111 0.14
300000 BNP PARIBAS 0.125% 19-04/09/2026 EUR 298 739 0.21
300000 BPCE 0.010% 21-14/01/2027 EUR 295951 0.21
400 000 BPCE 0.500% 19-24/02/2027 EUR 394 493 0.28
500000 BPCE 1.750% 22-26/04/2027 EUR 496 115 0.35
300000 COMPAGNIE DE SAINT GOBAIN 2.375% 20-04/10/2027 EUR 298 155 0.21
600000 COMPAGNIE DE SAINT GOBAIN 3.750% 23-29/11/2026 EUR 601 984 0.44
400000 COMPAGNIE FINANCE ET 1.125% 17-13/10/2027 EUR 391 674 0.28
500000 CREDIT AGRICOLE SA 3.375% 22-28/07/2027 EUR 503 235 0.36
300000 CREDIT MUTUEL ARKEA 0.875% 20-07/05/2027 EUR 295382 0.21
400000 CREDIT MUTUEL ARKEA 3.375% 22-19/09/2027 EUR 402 221 0.29
400000 DASSAULT SYSTEME 0.125% 19-16/09/2026 EUR 397 838 0.28
400 000 EDENRED 1.875% 17-30/03/2027 EUR 397316 0.28
600 000 ESSILORLUXOTTICA 0.375% 19-27/11/2027 EUR 580 049 0.41
200000 FIRMENICH 1.375% 20-30/10/2026 EUR 199 132 0.14
200000 FONCIERE DES REGIONS 1.500% 17-21/06/2027 EUR 197 388 0.14
200000 HOLDING DINFRAS 1.625% 17-27/11/2027 EUR 196 204 0.14
200000 HOLDING DINFRAS 2.500% 20-04/05/2027 EUR 198 969 0.14
600000 HSBC FRANCE 0.100% 19-03/09/2027 EUR 581598 0.41
300000 KERING 3.625% 23-05/09/2027 EUR 302224 0.21
200000 KLEPIERRE 1.375% 17-16/02/2027 EUR 198 278 0.14
300000 LOREAL SA 2.605% 24-06/11/2027 EUR 298 908 0.21
200000 LOREAL SA 3.375% 23-23/01/2027 EUR 200 657 0.14
100 000 ORANGE 0.000% 19-04/09/2026 EUR 99 549 0.07
300000 ORANGE 0.875% 16-03/02/2027 EUR 296 875 0.21
300000 ORANGE 1.250% 20-07/07/2027 EUR 295589 0.21
300000 ORANGE 1.500% 17-09/09/2027 EUR 295218 0.21
600000 RCIBANQUE 1.125% 20-15/01/2027 EUR 594 490 0.42
350000 RCIBANQUE 3.750% 24-04/10/2027 EUR 352368 0.25
300000 RCIBANQUE 4.750% 22-06/07/2027 EUR 304 067 0.22
500 000 SANOFI 0.500% 16-13/01/2027 EUR 494 227 0.35
700 000  SANOFI 1.750% 14-10/09/2026 EUR 698 843 0.51
200000 SOCIETE FONCIERE 1.500% 20-05/06/2027 EUR 197 449 0.14
500000 SOCIETE GENERALE 0.250% 21-08/07/2027 EUR 487 531 0.35
500 000 SOCIETE GENERALE 0.750% 20-25/01/2027 EUR 494 568 0.35
400000 SOCIETE GENERALE 3.000% 24-12/02/2027 EUR 400 687 0.28
500000 SOCIETE GENERALE 4.000% 22-16/11/2027 EUR 507 603 0.36
300000 SOCIETE GENERALE 4.125% 23-02/06/2027 EUR 303 876 0.22
700 000  SOCIETE GENERALE 4.250% 23-28/09/2026 EUR 702 881 0.51
100 000 SODEXO 0.750% 16-14/04/2027 EUR 98 348 0.07
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400000 UNIBAIL-RODAMCO 1.000% 19-27/02/2027 EUR 394975 0.28
100 000  UNIBAIL-RODAMCO 1.125% 16-28/04/2027 EUR 98 497 0.07
400000  URW 0.625% 20-04/05/2027 EUR 392 496 0.28
200000 VEOLIA ENVIRONNEMENT 1.875% 22-24/05/2027 EUR 198 157 0.14
220000 WPP FINANCE 2.250% 14-22/09/2026 EUR 219737 0.16
300000 WPP FINANCE 2.375% 20-19/05/2027 EUR 298 383 021

United States of America 17231 442 12.26
500000 ABBVIE INCORPORATED 0.750% 19-18/11/2027 EUR 486200 0.34
340000 AMERICAN HONDA F 3.750% 23-25/10/2027 EUR 343 781 024
372000 AMERICAN INTERNATIONAL GROUP 1.875% 17-21/06/2027 EUR 368 244 0.26
300000 AMERICAN TOWER 0.400% 21-15/02/2027 EUR 295 734 021
200000 AMERICAN TOWER 0.450% 21-15/01/2027 EUR 197 521 0.14
300000 AMERICAN TOWER 4.125% 23-16/05/2027 EUR 176 657 0.13
550000 APPLE INC 1.625% 14-10/11/2026 EUR 548 294 039
500000 APPLE INC 2.000% 15-17/09/2027 EUR 495 559 035
550000 AT&T INC 1.800% 18-05/09/2026 EUR 549213 039
250000 BECTON DICKINSON 1.900% 16-15/12/2026 EUR 249 062 0.18
200000 BOOKING HOLDINGS INC 4.000% 22-15/11/2026 EUR 200 740 0.14
161000 CHUBB INA HOLDINGS 0.875% 19-15/06/2027 EUR 158043 0.11
300000 CITIGROUP INC 2.125% 14-10/09/2026 EUR 299 798 021
100000  COTY INC 4.500% 24-15/05/2027 EUR 100 400 0.07
200000 DANAHER CORP 2.100% 20-30/09/2026 EUR 199 726 0.14
200000 EQUINIX INC 0.250% 21-15/03/2027 EUR 196 267 0.14
400000 FIDELITY NATIONAL IN 1.500% 19-21/05/2027 EUR 394 794 0.28
200000  FISERV INC 1.125% 19-01/07/2027 EUR 196 181 0.14
300000 GENERAL MOTORS FINANCE 0.600% 21-20/05/2027 EUR 294 185 021
300000 GENERAL MOTORS FINANCE 4.500% 23-22/11/2027 EUR 305 845 0.22

1000000 GOLDMAN SACHS GROUP 1.625% 16-27/07/2026 EUR 999 413 0.72
280000 INTERNATIONAL FLAVORS 1.800% 18-25/09/2026 EUR 279212 0.20
200000 JOHNSON CONTROLS 0.375% 20-15/09/2027 EUR 193959 0.14
640000 JP MORGAN CHASE 1.500% 16-29/10/2026 EUR 637 969 0.46
200000 MARSH & MCLENNAN 1.349% 19-21/09/2026 EUR 199 393 0.14
100000 MCDONALDS CORP 1.875% 15-26/05/2027 EUR 99226 0.07
250000 MCDONALDS CORP 3.625% 23-28/11/2027 EUR 252 467 0.18
300000 MCKESSON CORP 1.625% 18-30/10/2026 EUR 299 032 021
360000 MERCK & CO INC 1.875% 14-15/10/2026 EUR 359 145 0.25
227000 METLIFE GLOBAL FUNDING 0.550% 20-16/06/2027 EUR 222 155 0.16
200000 MOODYS CORP 1.750% 15-09/03/2027 EUR 198 581 0.14
450000 MORGAN STANLEY 1.375% 16-27/10/2026 EUR 448 436 032
900000 MORGAN STANLEY 1.875% 17-27/04/2027 EUR 894 394 0.64
350000 NEW YORK LIFE GLOBAL 0.250% 20-23/01/2027 EUR 344 762 024
250000 PERKINELMER INC 1.875% 16-19/07/2026 EUR 249 898 0.18
350000 PFIZER INC 1.000% 17-06/03/2027 EUR 346 105 025
300000 PRICELINE GROUP 1.800% 15-03/03/2027 EUR 298 090 021
200000 PROLOGIS EURO 0.250% 19-10/09/2027 EUR 193 620 0.14
350000 STRYKER CORP 2.125% 18-30/11/2027 EUR 346 454 025
400000 THERMO FISHER 1.450% 17-16/03/2027 EUR 396 693 0.28
300000 THERMO FISHER 1.750% 20-15/04/2027 EUR 297757 021
500000 TOYOTA MOTOR CREDIT 0.125% 21-05/11/2027 EUR 481771 034
250000 VERIZON COMMUNICATIONS INC 0.875% 19-08/04/2027 EUR 246 463 0.17
320000 VERIZON COMMUNICATIONS INC 1.375% 17-27/10/2026 EUR 318 644 023
900000 WELLS FARGO & CO 1.000% 16-02/02/2027 EUR 891 520 0.64
993000 WELLS FARGO & CO 1.375% 16-26/10/2026 EUR 989 285 071
200000 WELLS FARGO & CO 1.500% 17-24/05/2027 EUR 197918 0.14
300000 ZIMMER BIOMET 1.164% 19-15/11/2027 EUR 293 193 021
200000 ZIMMER BIOMET 2.425% 16-13/12/2026 EUR 199 643 0.14

The Netherlands 10204 783 7.23
300000 ABN AMRO BANK NV 0.600% 20-15/01/2027 EUR 296 765 021
400000 ABN AMRO BANK NV 2.375% 22-01/06/2027 EUR 398 779 0.28
200000 ABN AMRO BANK NV 3.875% 23-21/12/2026 EUR 201213 0.14
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340000 ACHMEA BV 1.500% 20-26/05/2027 EUR 336294 0.24
300000  ALLIANZ FINANCE 0.000% 21-22/11/2026 EUR 296 935 0.21
200000 ASML HOLDING NV 1.375% 16-07/07/2026 EUR 199 966 0.14
200000 ASML HOLDING NV 1.625% 16-28/05/2027 EUR 197 968 0.14
300000 COCA-COLA HBC BV 1.000% 19-14/05/2027 EUR 295232 0.21
400000 COOPERATIEVE RAB 0.250% 19-30/10/2026 EUR 397078 0.28
500 000 COOPERATIEVE RAB 3.913% 23-03/11/2026 EUR 502316 0.36
200000 CTP BV 0.750% 21-18/02/2027 EUR 197 063 0.14
450000 DEUTSCHE TEL FINANCE 1.375% 17-30/01/2027 EUR 446 495 0.32
400000 DSM NV 0.750% 16-28/09/2026 EUR 398 205 0.28
250000 HEIMSTADEN BOSTA 1.375% 20-03/03/2027 EUR 247075 0.18
600 000 ING BANK NV 4.125% 23-02/10/2026 EUR 602 440 0.44
200 000 JAB HOLDINGS 2.500% 20-17/04/2027 EUR 199 689 0.14
400000 LEASEPLAN CORP 0.250% 21-07/09/2026 EUR 398 294 0.28
300000 LINDE FINANCE BV 0.250% 20-19/05/2027 EUR 293 448 0.21
200000 LSEG NETHERLANDS BV 2.750% 24-20/09/2027 EUR 199 572 0.14
350000 LSEG NETHERLANDS BV 4.125% 23-29/09/2026 EUR 350 815 0.25
200000 NIBC BANK NV 0.250% 21-09/09/2026 EUR 199 151 0.14
200000 NIBC BANK NV 0.875% 22-24/06/2027 EUR 196 330 0.14
172000 NN GROUP NV 1.625% 17-01/06/2027 EUR 170 017 0.12
300000 PFF TELECOM GROUP 3.250% 20-29/09/2027 EUR 300 064 0.21
500000 RABOBANK 1.375% 15-03/02/2027 EUR 496 112 0.35
200000 RELX FINANCE 1.500% 18-13/05/2027 EUR 197 941 0.14
200000 SANDOZ FINANCE 3.970% 23-17/04/2027 EUR 201 598 0.14
300000 SIGNIFY NV 2.375% 20-11/05/2027 EUR 297 875 0.21
200000  SIKA CAPITAL BV 0.875% 19-29/04/2027 EUR 196 853 0.14
300000 SIKA CAPITAL BV 3.750% 23-03/11/2026 EUR 300 791 0.21
200000 UNIVERSAL MUSIC 3.000% 22-30/06/2027 EUR 200 352 0.14
400 000 UPJOHN FINANCE 1.362% 20-23/06/2027 EUR 394334 0.28
100 000  WOLTERS KLUWER N 1.500% 17-22/03/2027 EUR 99 080 0.07
300000 WOLTERS KLUWER N 3.000% 22-23/09/2026 EUR 300 000 0.21
200000 WP CAREY INC 2.125% 18-15/04/2027 EUR 198 643 0.14

United Kingdom 9101453 6.44
300000 ANZ NEW ZEALAND INTL/LDN 0.200% 21-23/09/2027 EUR 290 799 0.21
200000 BRAMBLES FINANCE 1.500% 17-04/10/2027 EUR 196 475 0.14
550000 BRITISH TELECOMMUNICATIONS 1.500% 17-23/06/2027 EUR 543 157 0.39
300000 COCA-COLA EUROPEAN 1.500% 18-08/11/2027 EUR 294 469 0.21
500 000 CREDIT AGRICOLE 1.375% 17-03/05/2027 EUR 494 721 0.35
500 000 CREDIT AGRICOLE 1.875% 16-20/12/2026 EUR 498 214 0.35
200000 GLAXOSMITHKLINE 1.000% 17-12/09/2026 EUR 199 349 0.14
200000 GSK CAPITAL BV 3.000% 22-28/11/2027 EUR 200 336 0.14
100 000  HSBC HOLDINGS 2.500% 16-15/03/2027 EUR 99 838 0.07
400000 INFORMA PLC 3.000% 24-23/10/2027 EUR 400 605 0.28
150000 INTERMEDIATE CAP 1.625% 20-17/02/2027 EUR 148 013 0.10
210000 INTERNATIONAL DISTRIBUTION SERVICES 1.250% 19-08/10/2026 EUR 209114 0.15
500 000  LINDE PLC 0.000% 21-30/09/2026 EUR 496 704 0.35
200000 LINDE PLC 1.000% 22-31/03/2027 EUR 197 410 0.14
200000 LLOYDS BANK 4.125% 23-30/05/2027 EUR 202428 0.14
400000 LLOYDS BANKING GROUP PLC 1.500% 17-12/09/2027 EUR 393 761 0.28
300000 MITSUBISHI HC CAP UK 3.616% 24-02/08/2027 EUR 301 764 0.21
100 000 MITSUBISHI HC CAP UK 3.733% 24-02/02/2027 EUR 100 409 0.07
700 000 NATIONWIDE BUILDING SOCIETY 2.000% 22-28/04/2027 EUR 695 795 0.50
600000 NATIONWIDE BUILDING SOCIETY 4.500% 23-01/11/2026 EUR 603 690 0.44
200000 NATWEST MARKETS 1.375% 22-02/03/2027 EUR 198 288 0.14
500000 NATWEST MARKETS 2.750% 24-04/11/2027 EUR 499 240 0.35
250000 OTE PLC 0.875% 19-24/09/2026 EUR 248 895 0.18
200 000 RENTOKIL FINANCE 3.875% 22-27/06/2027 EUR 201 456 0.14
400000 UBS AG LONDON 5.500% 23-20/08/2026 EUR 401 541 0.28
400 000 VODAFONE GROUP 2.200% 16-25/08/2026 EUR 399 736 0.28
500000 WESTPAC SEC NZ 0.100% 21-13/07/2027 EUR 486 236 0.34
100 000  WESTPAC SEC NZ 0.427% 21-14/12/2026 EUR 99010 0.07
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Germany 8373025 5.95
400 000 AAREAL BANK AG 0.250% 20-23/11/2027 EUR 383967 0.27
200000 AAREAL BANK AG 0.500% 20-07/04/2027 EUR 196 076 0.14
500000 AMPRION GMBH 3.450% 22-22/09/2027 EUR 502 386 0.36
300000 COMMERZBANK AG 0.375% 20-01/09/2027 EUR 292 024 0.21
400000 COMMERZBANK AG 0.500% 19-04/12/2026 EUR 396 448 0.28
300000 COMMERZBANK AG 0.875% 20-22/01/2027 EUR 297 157 0.21
1200000 DEUTSCHE BANK AG 1.625% 20-20/01/2027 EUR 1192 856 0.86
200000 DEUTSCHE BANK AG 4.000% 22-29/11/2027 EUR 202 905 0.14
400000 DEUTSCHE BOERSE 3.875% 23-28/09/2026 EUR 400 731 0.28
400000 DEUTSCHE TELEKOM 0.500% 19-05/07/2027 EUR 391239 0.28
300000 DT PFANDBRIEFBAN 5.000% 23-05/02/2027 EUR 301997 0.21
300000 EUROGRID GMBH 3.075% 24-18/10/2027 EUR 300 714 0.21
300000 FRESENIUS MEDICAL 3.875% 22-20/09/2027 EUR 303 448 0.22
300000 FRESENIUS SE & CO 0.375% 20-28/09/2026 EUR 298 293 0.21
240000 FRESENIUS SE & CO 1.625% 20-08/10/2027 EUR 236 287 0.17
200000 HAMBURG COM BANK 4.875% 23-30/03/2027 EUR 202713 0.14
200000 HENKEL AG & CO 2.625% 22-13/09/2027 EUR 200 530 0.14
300000 KNORR-BREMSE AG 3.250% 22-21/09/2027 EUR 301 004 0.21
200000 MERCK FINANCIAL SERVICES 0.375% 19-05/07/2027 EUR 195253 0.14
300000 SANTANDER CONSUMER BANK 4.375% 23-13/09/2027 EUR 305095 0.22
400000  SAP SE 1.750% 14-22/02/2027 EUR 397 868 0.28
100000 TALANX AG 2.500% 14-23/07/2026 EUR 99973 0.07
600000 VONOVIA SE 0.375% 21-16/06/2027 EUR 585528 0.42
400 000 VONOVIA SE 0.625% 19-07/10/2027 EUR 388 533 0.28
Sweden 6611745 4.67
300000 ASSA ABLOY AB 3.750% 23-13/09/2026 EUR 300379 0.21
100 000 BALDER 1.125% 19-29/01/2027 EUR 98 866 0.07
150000 ELECTROLUX AB 4.125% 22-05/10/2026 EUR 150 347 0.11
300000 ERICSSON LM 1.125% 22-08/02/2027 EUR 296 888 0.21
200000 SANDVIK AB 2.125% 22-07/06/2027 EUR 198 596 0.14
300000 SCA HYGIENE AB 1.625% 17-30/03/2027 EUR 297 448 0.21
533000 SKANDINAVISKA ENSKILDA BANK 0.375% 20-11/02/2027 EUR 525791 0.37
300000 SKANDINAVISKA ENSKILDA BANK 0.750% 22-09/08/2027 EUR 293 211 0.21
500 000 SKANDINAVISKA ENSKILDA BANK 1.750% 22-11/11/2026 EUR 498 588 0.35
350000 SKANDINAVISKA ENSKILDA BANK 4.000% 22-09/11/2026 EUR 351704 0.25
250000 SKANDINAVISKA ENSKILDA BANK 4.125% 23-29/06/2027 EUR 253385 0.18
290000 SVENSKA HANDELSBANKEN 0.050% 19-03/09/2026 EUR 288 760 0.20
600 000 SVENSKA HANDELSBANKEN 0.125% 21-03/11/2026 EUR 595116 0.42
500000 SVENSKA HANDELSBANKEN 3.750% 22-01/11/2027 EUR 506 093 0.36
550000 SWEDBANK AB 0.250% 21-02/11/2026 EUR 545 817 0.39
316000 SWEDBANK AB 1.300% 22-17/02/2027 EUR 313393 0.22
200000 SWEDBANK AB 2.100% 22-25/05/2027 EUR 199 038 0.14
300000 VOLVO TREASURY AB 2.000% 22-19/08/2027 EUR 297119 0.21
300000 VOLVO TREASURY AB 3.125% 24-08/09/2026 EUR 300 168 0.21
200000 VOLVO TREASURY AB 3.125% 24-26/08/2027 EUR 200 499 0.14
100 000  VOLVO TREASURY AB 3.625% 23-25/05/2027 EUR 100 539 0.07
Spain 6490 045 4.60
200000 ABERTIS INFRAESTRUCTURAS 1.000% 16-27/02/2027 EUR 197 673 0.14
400000 ABERTIS INFRAESTRUCTURAS 2.375% 19-27/09/2027 EUR 397017 0.28
200000 ACCIONA FILIALES 0.375% 21-07/10/2027 EUR 194 504 0.14
200000 AMADEUS IT GROUP 2.875% 20-20/05/2027 EUR 200 096 0.14
600 000 BANCO BILBAO VIZCAYA ARGENTARIA 0.500% 20-14/01/2027 EUR 593221 0.42
500 000 BANCO BILBAO VIZCAYA ARGENTARIA 3.375% 22-20/09/2027 EUR 503 249 0.36
400000 BANCO SANTANDER 0.300% 19-04/10/2026 EUR 397 814 0.28
600 000 BANCO SANTANDER 0.500% 20-04/02/2027 EUR 592291 0.42
300000 BANCO SANTANDER 1.125% 20-23/06/2027 EUR 295277 0.21
200000 BANKINTER SA 0.625% 20-06/10/2027 EUR 194 510 0.14
300000 BANKINTER SA 0.875% 19-08/07/2026 EUR 299920 0.21
300000 CAIXABANK SA 1.125% 19-12/11/2026 EUR 298 483 0.21
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Securities portfolio at 30/06/2026

Expressed in EUR

Quantity Denomination Quotation currency Market value % gsf;:t:;
100000 CELLNEX FINANCE 0.750% 21-15/11/2026 EUR 99263 0.07
400000 CELLNEX FINANCE 1.000% 21-15/09/2027 EUR 391354 0.28
100000  CRITERIA CAIXA 0.875% 20-28/10/2027 EUR 97 575 0.07
300000 FCC AQUALIA SA 2.629% 17-08/06/2027 EUR 299017 021
150000 MEDIO AMBIENTE 1.661% 19-04/12/2026 EUR 149 250 0.11
300000 MERLIN PROPERTIES 1.875% 16-02/11/2026 EUR 298 880 021
200000 MERLIN PROPERTIES 2.375% 20-13/07/2027 EUR 198 766 0.14
200000 RED ELECTRICA FI 1.250% 18-13/03/2027 EUR 197 932 0.14
200000 SANTANDER CONSUMER FINANCE 0.500% 19-14/11/2026 EUR 198 465 0.14
400000 SANTANDER CONSUMER FINANCE 0.500% 22-14/01/2027 EUR 395 488 0.28

Luxembourg 3762 107 2.66
300000 ARCELORMITTAL SA 4.875% 22-26/09/2026 EUR 300 923 021
100000  AROUNDTOWN SA 0.000% 20-16/07/2026 EUR 99 832 0.07
500000 AROUNDTOWN SA 0.375% 21-15/04/2027 EUR 489 497 035
200000 BLACKSTONE PROP 1.250% 20-26/04/2027 EUR 197 039 0.14
200000 CNH INDUSTRIAL FINANCE 1.750% 19-25/03/2027 EUR 198 389 0.14
300000 DH EUROPE FINANCE SARL 1.200% 17-30/06/2027 EUR 295 361 021
200000 GRAND CITY PROPERTIES 1.500% 18-22/02/2027 EUR 198 370 0.14
200000 HEIDELCEMENT FINANCE 1.500% 17-14/06/2027 EUR 197 427 0.14
200000 HIGHLAND HOLDINGS 0.318% 21-15/12/2026 EUR 197 803 0.14
300000 HIGHLAND HOLDINGS 2.875% 24-19/11/2027 EUR 299 407 021
200000 JOHN DEERE BANK 2.500% 22-14/09/2026 EUR 199 960 0.14
500000 MEDTRONIC GLOBAL 1.125% 19-07/03/2027 EUR 494 632 035
200000 MOHAWK CAPITAL 1.750% 20-12/06/2027 EUR 197923 0.14
200000 NOVARTIS FINANCE 1.125% 17-30/09/2027 EUR 196 237 0.14
200000 NOVARTIS FINANCE 1.625% 14-09/11/2026 EUR 199 307 0.14

Ireland 3339891 2.35
200000 ABBOTT IRELAND FINANCING 0.375% 19-19/11/2027 EUR 193 552 0.14
500000 ABBOTT IRELAND FINANCING 1.500% 18-27/09/2026 EUR 498 669 035
300000 CA AUTO BANK IE 3.750% 24-12/04/2027 EUR 301915 021
200000 CA AUTO BANK S.P.A 4.750% 23-25/01/2027 EUR 201911 0.14
400000 CRH SMW FINANCE 1.250% 20-05/11/2026 EUR 397923 0.28
200000 CRH SMW FINANCE 4.000% 23-11/07/2027 EUR 202 006 0.14
200000 DELL BANK INTERNATIONAL 0.500% 21-27/10/2026 EUR 198 709 0.14
100000 DELL BANK INTERNATIONAL 4.500% 22-18/10/2027 EUR 101 614 0.07
350000 DXC CAPITAL FUND 0.450% 21-15/09/2027 EUR 338 637 0.24
100000  FRESENIUS FIN IR 2.125% 17-01/02/2027 EUR 99 641 0.07
200000 GRENKE FINANCE 7.875% 23-06/04/2027 EUR 206 736 0.15
300000 HAMMERSON IRLAND 1.750% 21-03/06/2027 EUR 296 458 021
300000 SECURITAS TREASURY 4.250% 23-04/04/2027 EUR 302 120 021

Finland 2460 684 1.74
200000 BALDER FINLAND 1.000% 22-18/01/2027 EUR 197 873 0.14
200000 KOJAMO OYJ 1.875% 20-27/05/2027 EUR 198 030 0.14
500000 NORDEA BANK AB 1.125% 17-27/09/2027 EUR 489 607 035
300000 NORDEA BANK ABP 0.500% 20-14/05/2027 EUR 294 569 021
500000 NORDEA BANK ABP 1.125% 22-16/02/2027 EUR 495 351 035
300000 OP CORPORATE BANK 0.100% 20-16/11/2027 EUR 289 064 0.20
100000 OP CORPORATE BANK 0.600% 20-18/01/2027 EUR 98 881 0.07
200000 OP CORPORATE BANK 0.625% 22-27/07/2027 EUR 195 194 0.14
200000 OP CORPORATE BANK 4.125% 22-18/04/2027 EUR 202115 0.14

Italy 2191013 1.54
200000 AUTOSTRADA TORIN 1.000% 21-25/11/2026 EUR 198 578 0.14
200000 AUTOSTRADE PER L'ITALIA 1.750% 16-01/02/2027 EUR 198 698 0.14
200000 BANCO BPM SPA 0.875% 21-15/07/2026 EUR 199 872 0.14
200000 BANCO BPM SPA 4.625% 23-29/11/2027 EUR 204 415 0.14
300000 BANCO BPM SPA 4.875% 23-18/01/2027 EUR 303 250 021
200000  ERG SPA 0.500% 20-11/09/2027 EUR 193 908 0.14
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Quantity Denomination Quotation currency Market value % gsf;:t:;
100000 MEDIOBANCA SPA 1.000% 20-08/09/2027 EUR 97 729 0.07
300000 TERNA SPA 1.375% 17-26/07/2027 EUR 295228 021
500000 UNICREDIT SPA 2.125% 16-24/10/2026 EUR 499 335 0.35

Japan 1931251 1.37
300 000 MIZUHO FINANCIAL 1.631% 22-08/04/2027 EUR 297578 0.21
350000 MIZUHO FINANCIAL 3.490% 22-05/09/2027 EUR 352627 025
250000 SUMITOMO MITSUI 0.303% 20-28/10/2027 EUR 241 843 0.17
100 000 SUMITOMO MITSUI 1.413% 17-14/06/2027 EUR 98 712 0.07
400 000 TAKEDA PHARMACEUTICAL 0.750% 20-09/07/2027 EUR 391491 0.28
550000 TAKEDA PHARMACEUTICAL 2.250% 18-21/11/2026 EUR 549 000 0.39

Austria 1881434 1.33
200000 BAWAG PSK 0.375% 19-03/09/2027 EUR 194 036 0.14
200000 BAWAG PSK 4.125% 23-18/01/2027 EUR 201 381 0.14
200000 CA IMMO ANLAGEN 0.875% 20-05/02/2027 EUR 196 935 0.14
300000 ERSTE GROUP 0.875% 20-13/05/2027 EUR 295412 0.21
200000 RAIFFEISEN BANK INTERNATIONAL 0.050% 21-01/09/2027 EUR 193912 0.14
300000 RAIFFEISEN BANK INTERNATIONAL 0.375% 19-25/09/2026 EUR 298473 0.21
300000 TELEKOM FINANZ 1.500% 16-07/12/2026 EUR 298473 0.21
200000 VOLKSBANK WIEN A 4.750% 23-15/03/2027 EUR 202 812 0.14

Denmark 1532503 1.08
400 000 COLOPLAST FINANCE 2.250% 22-19/05/2027 EUR 397 500 0.28
250000 HLUNDBECK A/S 0.875% 20-14/10/2027 EUR 243137 0.17
200 000 1SS GLOBAL A/S 1.500% 17-31/08/2027 EUR 196 671 0.14
100000  NOVO NORDISK FINANCE 1.125% 22-30/09/2027 EUR 98117 0.07
200000 NYKREDIT 0.750% 20-20/01/2027 EUR 197935 0.14
200000 NYKREDIT 1.375% 22-12/07/2027 EUR 197 108 0.14
200000 NYKREDIT 3.875% 24-05/07/2027 EUR 202 035 0.14

Canada 1443 620 1.02
300000 BANK NOVA SCOTIA 0.125% 19-04/09/2026 EUR 298 752 0.21
300000 BANK OF MONTREAL 2.750% 22-15/06/2027 EUR 300 119 0.21
200000 GREAT-WEST LIFECO 1.750% 16-07/12/2026 EUR 199 032 0.14
300000 TORONTO DOMINION BANK 0.500% 22-18/01/2027 EUR 296 480 021
350000 TORONTO DOMINION BANK 2.551% 22-03/08/2027 EUR 349 237 0.25

Australia 1384 584 0.98
500000 AUST & NZ BANK 0.750% 16-29/09/2026 EUR 497 839 0.35
400000 MACQUARIE GROUP 0.625% 20-03/02/2027 EUR 395179 0.28
200000 WESTPAC BANKING 0.875% 16-17/04/2027 EUR 197 197 0.14
300000 WESTPAC BANKING 1.125% 17-05/09/2027 EUR 294 369 0.21

Norway 852574 0.61
150 000 SPAREBANK 1 OEST 1.750% 22-27/04/2027 EUR 148 795 0.11
150 000 SPAREBANK 1 SMN 0.125% 19-11/09/2026 EUR 149 329 0.11
100 000 SPAREBANK 1 SR 0.250% 21-09/11/2026 EUR 99 238 0.07
450000 SPAREBANK 1 SR 3.750% 23-23/11/2027 EUR 455212 0.32

Belgium 749 005 0.53
100000 ARGENTA SPBNK 1.000% 20-29/01/2027 EUR 99 049 0.07
300000 EUROCLEAR BANK 3.625% 22-13/10/2027 EUR 302617 0.21
200000 EUROCLEAR INVSTS 1.125% 16-07/12/2026 EUR 198 651 0.14
150 000 LONZA FINANCE INTERNATIONAL 1.625% 20-21/04/2027 EUR 148 688 0.11

Mexico 293 691 0.21
300000 AMERICA MOVIL SA 0.750% 19-26/06/2027 EUR 293 691 021

Switzerland 205 448 0.15
200000 RAIFFEISEN SCHWE 5.230% 22-01/11/2027 EUR 205 448 0.15

New Zealand 202410 0.14
200000 ASB BANK LIMITED 4.500% 23-16/03/2027 EUR 202 410 0.14
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Quantity Denomination Quotation currency Market value % gsf;:t:;
Floating rate bonds 35825140 25.37
United States of America 6932 769 4.94
700000 AMAZON.COM INC 26-16/03/2028 FRN EUR 700 686 051
800000  AT&T INC 25-16/09/2027 FRN EUR 800 519 0.58
490000 BANK OF AMERICA CORPORATION 25-28/01/2028 FRN EUR 490 529 035
200000 CITIGROUP INC 24-14/05/2028 FRN EUR 200 448 0.14
300000 CITIGROUP INC 25-29/04/2029 FRN EUR 303 083 021
200000 FIDELITY NATIONAL IN 26-10/03/2028 FRN EUR 200 360 0.14
138000 GOLDMAN SACHS GROUP 21-23/09/2027 FRN EUR 138 261 0.10
500000 GOLDMAN SACHS GROUP 25-23/01/2029 FRN EUR 502 022 036
489000 GOLDMAN SACHS GROUP 26-17/02/2029 FRN EUR 489 800 035
300000 JPMORGAN CHASE 24-06/06/2028 FRN EUR 300813 021
400000 JPMORGAN CHASE 26-18/02/2029 FRN EUR 400 422 028
100000  LINDE PLC 25-20/11/2027 FRN EUR 99936 0.07
300000 LINDE PLC 26-13/05/2028 FRN EUR 300 276 021
500000 MORGAN STANLEY 25-04/05/2029 FRN EUR 500 486 035
600000 MORGAN STANLEY 25-05/04/2028 FRN EUR 603 167 0.44
100000 NEW YORK LIFE GLOBAL 24-09/07/2027 FRN EUR 100 132 0.07
200000 US BANCORP 24-21/05/2028 FRN EUR 200 326 0.14
600000 WELLS FARGO CO 24-22/07/2028 FRN EUR 601 503 0.43
Canada 6159 630 4.37
500000 BANK NOVA SCOTIA 24-10/06/2027 FRN EUR 501234 036
200000 BANK NOVA SCOTIA 25-06/03/2029 FRN EUR 200713 0.14
349000 BANK OF MONTREAL 24-12/04/2027 FRN EUR 349 697 025
450000 BANK OF MONTREAL 26-24/03/2029 FRN EUR 450734 032
400000 CAISS DESJARDINS 26-21/01/2028 FRN EUR 400 255 0.28
100000 CANADIAN IMPERIAL BANK OF COMMERCE 24-18/10/2028 FRN EUR 100 473 0.07
100 000 CANADIAN IMPERIAL BANK OF COMMERCE 24-29/01/2027 FRN EUR 100 252 0.07
400000 CANADIAN IMPERIAL BANK OF COMMERCE 25-03/02/2028 FRN EUR 400 682 0.28
300000 CANADIAN IMPERIAL BANK OF COMMERCE 25-23/07/2027 FRN EUR 300 052 021
300000 CANADIAN IMPERIAL BANK OF COMMERCE 26-23/06/2028 FRN EUR 300 020 021
300000 FEDERATION DES CAISSES DESJARDINS 25-14/01/2027 FRN EUR 300 420 021
150000 NATIONAL BANK OF CANADA 25-10/03/2029 FRN EUR 150 772 0.11
200000 NATIONAL BANK OF CANADA 25-15/12/2028 FRN EUR 200 162 0.14
300000 ROYAL BANK OF CANADA 24-02/07/2028 FRN EUR 300 819 021
650000 ROYAL BANK OF CANADA 24-04/11/2026 FRN EUR 650 309 0.47
900000 ROYAL BANK OF CANADA 25-24/03/2027 FRN EUR 901 445 0.65
550000 TORONTO DOMINION BANK 24-10/09/2027 FRN EUR 551591 039
The Netherlands 4207 548 2.98
500000 ABN AMRO BANK NV 24-15/01/2027 FRN EUR 501 139 0.36
1000000 ABN AMRO BANK NV 25-21/01/2028 FRN EUR 1002 664 0.72
500000 ABN AMRO BANK NV 25-25/02/2027 FRN EUR 500511 035
100000 ABN AMRO BANK NV 25-28/02/2029 FRN EUR 100 221 0.07
200000 COOPERATIEVE RAB 23-03/11/2026 FRN EUR 200 288 0.14
600000 COOPERATIEVE RAB 24-16/07/2028 FRN EUR 601 643 043
300000 ING BANK NV 23-02/10/2026 FRN EUR 300 372 021
300000 ING BANK NV 26-12/05/2028 FRN EUR 300374 021
200000 JDE PEETS NV 25-11/12/2027 FRN EUR 200 294 0.14
500000 THERMO FISHER 25-01/12/2027 FRN EUR 500 042 035
United Kingdom 2760 935 1.96
100000 BARCLAYS BANK PLC 24-08/05/2028 FRN EUR 100 392 0.07
500000 BARCLAYS BANK PLC 26-17/06/2028 FRN EUR 500 290 035
400000 BARCLAYS PLC 25-14/05/2029 FRN EUR 403 675 0.29
150000 INVESTEC BANK 25-18/06/2028 FRN EUR 151 041 0.11
200000 LLOYDS BANKING GROUP PLC 25-04/03/2028 FRN EUR 200 432 0.14
100000 NATIONWIDE BUILDING SOCIETY 25-09/05/2027 FRN EUR 100 184 0.07
700000 NATWEST MARKETS 25-11/06/2028 FRN EUR 702 922 051
400000 SANTANDER UK PLC 25-24/03/2028 FRN EUR 401771 0.28
200000 UBS AG LONDON 25-21/11/2027 FRN EUR 200 228 0.14
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Denmark 2580 895 1.82

500000 DANSKE BANK A/S 24-02/10/2027 FRN EUR 500 214 035
500000 DANSKE BANK A/S 25-01/10/2028 FRN EUR 500 432 035
250000 DANSKE BANK A/S 25-11/11/2027 FRN EUR 250 167 0.18
550000 NOVO NORDISK FINANCE 25-20/11/2027 FRN EUR 549 464 039
500000 NOVO NORDISK FINANCE 25-27/05/2027 FRN EUR 500 082 035
280000 NYKREDIT 25-24/01/2027 FRN EUR 280 536 0.20
Sweden 2302 396 1.64

350000 SKANDINAVISKA ENSKILDA BANK 24-03/05/2027 FRN EUR 350376 0.25
500000 SVENSKA HANDELSBANKEN 25-17/02/2028 FRN EUR 501 041 0.36
200000 SVENSKA HANDELSBANKEN 26-16/02/2029 FRN EUR 199 960 0.14
350000 SWEDBANK AB 24-30/08/2027 FRN EUR 350 605 0.25
300000 VOLVO TREASURY AB 24-22/11/2026 FRN EUR 300 062 021
600000 VOLVO TREASURY AB 25-10/01/2027 FRN EUR 600 352 0.43
Australia 2274 750 1.61

470000 AUST & NZ BANK 24-21/05/2027 FRN EUR 470 612 033
500000 AUST & NZ BANK 25-29/10/2027 FRN EUR 501219 036
400000 COMMONWEALTH BANK OF AUSTRALIA 25-15/12/2027 FRN EUR 401 060 0.28
200000 MACQUARIE BANK LTD 24-18/12/2026 FRN EUR 200253 0.14
200000 MACQUARIE BANK LTD 25-25/06/2027 FRN EUR 200297 0.14
500000 WESTPAC BANKING 25-14/01/2028 FRN EUR 501 309 036
France 2202321 1.54

200000 AYVENS SA 25-19/11/2027 FRN EUR 200 775 0.14
200000 BANQUE FEDERATIVE DU CREDIT MUTUEL 24-05/03/2027 FRN EUR 200 509 0.14
300000 BNP PARIBAS 25-20/03/2029 FRN EUR 301 193 021
100000  BPCE 24-08/03/2027 FRN EUR 100 252 0.07
500000 CAPGEMINI SE 25-25/09/2027 FRN EUR 499 835 035
300000 LOREAL SA 25-19/11/2027 FRN EUR 299 825 021
400000 LOREAL SA 26-12/01/2028 FRN EUR 399 804 0.28
200000 SANOFI SA 25-11/03/2027 FRN EUR 200 128 0.14
Finland 2094 542 1.47

200000 NORDEA BANK ABP 25-21/02/2029 FRN EUR 200 477 0.14
469000 NORDEA BANK ABP 25-23/10/2028 FRN EUR 469 060 033
300000 NORDEA BANK ABP 25-24/12/2027 FRN EUR 300 119 021
224000 OP CORPORATE BANK 24-28/03/2027 FRN EUR 224285 0.16
500000 OP CORPORATE BANK 25-19/05/2027 FRN EUR 500 575 035
400000 OP CORPORATE BANK 26-30/01/2029 FRN EUR 400 026 0.28
Spain 1403 735 1.00

300000 BANCO BILBAO VIZCAYA ARGENTARIA 26-15/01/2029 FRN EUR 300 724 021
500000 BANCO BILBAO VIZCAYA ARGENTARIA 24-07/06/2027 FRN EUR 501054 0.36
600000 CATXABANK 24-19/09/2028 FRN EUR 601957 0.43
Japan 900 602 0.64

600000 NTT FINANCE 25-16/07/2027 FRN EUR 601 040 043
300000 NTT FINANCE 26-04/03/2028 FRN EUR 299 562 021
Germany 800 588 0.56

100000 COMMERZBANK AG 25-03/03/2028 FRN EUR 100 113 0.07
300000 HENKEL AG & CO 26-02/04/2028 FRN EUR 300 268 021
400000 VONOVIA SE 26-20/04/2028 FRN EUR 400 207 0.28
Luxembourg 500 125 0.35

100000 AROUNDTOWN SA 25-18/12/2027 FRN EUR 100 076 0.07
400000 KBC IFIMA SA 26-24/02/2028 FRN EUR 400 049 0.28
Switzerland 302426 0.21

300000 UBS GROUP 25-12/05/2029 FRN EUR 302 426 021
Ireland 200 997 0.14

200000 CA AUTO BANK IE 25-27/01/2028 FRN EUR 200 997 0.14
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Italy 200 881 0.14
EUR 200 881 0.14
136 886 570 97.03

200000  UNICREDIT SPA 24-20/11/2028 FRN

Total securities portfolio
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BNP Paribas Easy EUR Corp Bond SRI PAB

Securities portfolio at 30/06/2026

Expressed in EUR

Quantity Denomination Quotation currency Market value % :;I:;
Transferable securities admitted to an official stock exchange listing and/or tfraded 5715941 424 0823
on another regulated market ’

Bonds 2 068 006 632 74.75
United States of America 482 369 143 17.30

1212000 AIR LEASE CORP 3.700% 24-15/04/2030 EUR 1212843 0.04

1400000 AIR PROD & CHEMICALS 2.950% 25-14/05/2031 EUR 1377 451 0.05

1550000 AIR PROD & CHEMICALS 3.250% 25-16/06/2032 EUR 1535171 0.06

1600000 AIR PROD & CHEMICALS 3.450% 25-14/02/2037 EUR 1547 428 0.06

1900000 AIR PROD & CHEMICALS 4.000% 23-03/03/2035 EUR 1946 788 0.07

4400000 ALPHABET INCORPORATED 2.500% 25-06/05/2029 EUR 4349 205 0.15

4800000 ALPHABET INCORPORATED 3.000% 25-06/05/2033 EUR 4701 624 0.16

4200000 ALPHABET INCORPORATED 3.375% 25-06/05/2037 EUR 4064 931 0.14

3900000 ALPHABET INCORPORATED 3.875% 25-06/05/2045 EUR 3680299 0.13

3700 000 ALPHABET INCORPORATED 4.000% 25-06/05/2054 EUR 3428 504 0.12

1573000 ALPHABET INCORPORATED 2.375% 25-06/11/2028 EUR 1556 662 0.06

3243000 ALPHABET INCORPORATED 2.875% 25-06/11/2031 EUR 3196 074 0.12

3631000 ALPHABET INCORPORATED 3.125% 25-06/11/2034 EUR 3537 665 0.13

3500 000 ALPHABET INCORPORATED 3.200% 26-11/05/2030 EUR 3517397 0.13

5000000 ALPHABET INCORPORATED 3.450% 26-11/05/2032 EUR 5041905 0.17

3100000 ALPHABET INCORPORATED 3.500% 25-06/11/2038 EUR 2990 527 0.11

4200000 ALPHABET INCORPORATED 3.625% 26-11/05/2034 EUR 4252576 0.14

4200000 ALPHABET INCORPORATED 4.000% 25-06/11/2044 EUR 4072 046 0.14

4500000 ALPHABET INCORPORATED 4.100% 26-11/05/2039 EUR 4582434 0.16

3800000 ALPHABET INCORPORATED 4.375% 25-06/11/2064 EUR 3570 065 0.13

3086000 ALPHABET INCORPORATED 4.500% 26-11/05/2045 EUR 3150 823 0.11

3450000 ALPHABET INCORPORATED 4.800% 26-11/05/2063 EUR 3513 004 0.13

3200000 AMAZON.COM INC 2.800% 26-16/03/2028 EUR 3197871 0.12

6000000 AMAZON.COM INC 3.100% 26-16/03/2030 EUR 6 006 427 0.21

6500 000 AMAZON.COM INC 3.350% 26-16/03/2032 EUR 6504 768 0.23

7300000 AMAZON.COM INC 3.700% 26-16/03/2035 EUR 7349 729 0.26

6800 000 AMAZON.COM INC 4.050% 26-16/03/2039 EUR 6 857 960 0.24

3500000 AMAZON.COM INC 4.450% 26-16/03/2045 EUR 3537738 0.13

4000000 AMAZON.COM INC 4.850% 26-16/03/2064 EUR 4088 846 0.14

3300000 AMERICAN HONDA F 0.300% 21-07/07/2028 EUR 3118795 0.11

2300000 AMERICAN HONDA F 2.850% 25-27/06/2028 EUR 2 286 053 0.08

2011000 AMERICAN HONDA F 3.300% 25-21/03/2029 EUR 2014 005 0.07

1600000 AMERICAN HONDA F 3.500% 25-27/06/2031 EUR 1593319 0.06

1986000 AMERICAN HONDA F 3.650% 24-23/04/2031 EUR 1988 403 0.07

2080000 AMERICAN HONDA F 3.750% 23-25/10/2027 EUR 2103133 0.08

2300000 AMERICAN HONDA F 3.950% 25-19/03/2032 EUR 2311661 0.08

1654000 AMERICAN TOWER 0.950% 21-05/10/2030 EUR 1501971 0.05

1654000 AMERICAN TOWER 3.625% 25-30/05/2032 EUR 1665019 0.06

1653000 AMERICAN TOWER 3.900% 24-16/05/2030 EUR 1 688 642 0.06

1000000 AMERICAN TOWER 4.000% 26-01/09/2033 EUR 1019 200 0.04

1902000 AMERICAN TOWER 4.100% 24-16/05/2034 EUR 1945 058 0.07

1500000 AMERICAN TOWER 4.625% 23-16/05/2031 EUR 1580 986 0.06

3000000 AT&T INC 3.150% 25-01/06/2030 EUR 2991 690 0.11

3150000 AT&T INC 3.600% 25-01/06/2033 EUR 3142762 0.11

2900000 AT&T INC 3.950% 23-30/04/2031 EUR 2972618 0.11

2150000 AT&T INC 4.050% 25-01/06/2037 EUR 2160 585 0.08

3753000 AT&T INC 4.300% 23-18/11/2034 EUR 3890 353 0.13

1800000 AVERY DENNISON 3.750% 24-04/11/2034 EUR 1780 939 0.06

1400000 AVERY DENNISON 4.000% 25-11/09/2035 EUR 1403 374 0.05

1513000 BANK OF AMERICA CORPORATION 4.134% 23-12/06/2028 EUR 1544 866 0.06

2200000 BECTON DICKINSON 3.519% 24-08/02/2031 EUR 2215743 0.08

3107000 BECTON DICKINSON 3.828% 24-07/06/2032 EUR 3156 389 0.11

1400000 BLACKROCK INC 3.750% 25-18/07/2035 EUR 1418 636 0.05

1706 000 BOOKING HOLDINGS INC 3.000% 25-07/11/2030 EUR 1682 904 0.06

1650000 BOOKING HOLDINGS INC 3.125% 25-09/05/2031 EUR 1634195 0.06

2200000 BOOKING HOLDINGS INC 3.250% 24-21/11/2032 EUR 2159 354 0.08
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1700000 BOOKING HOLDINGS INC 3.500% 24-01/03/2029 EUR 1717228 0.06
1500 000 BOOKING HOLDINGS INC 3.500% 26-11/05/2030 EUR 1510550 0.05
1500000 BOOKING HOLDINGS INC 3.625% 23-12/11/2028 EUR 1519481 0.05
1900000 BOOKING HOLDINGS INC 3.625% 24-01/03/2032 EUR 1911 745 0.07
2491000 BOOKING HOLDINGS INC 3.625% 25-07/11/2035 EUR 2438981 0.09
2900000 BOOKING HOLDINGS INC 3.750% 24-01/03/2036 EUR 2 855746 0.10
1400000 BOOKING HOLDINGS INC 3.750% 24-21/11/2037 EUR 1354 676 0.05
2090000 BOOKING HOLDINGS INC 3.875% 24-21/03/2045 EUR 1882350 0.07
2754000 BOOKING HOLDINGS INC 4.000% 24-01/03/2044 EUR 2547455 0.09
700 000  BOOKING HOLDINGS INC 4.000% 26-11/05/2034 EUR 708 534 0.03
3850000 BOOKING HOLDINGS INC 4.125% 23-12/05/2033 EUR 3951901 0.13
2600000 BOOKING HOLDINGS INC 4.125% 25-09/05/2038 EUR 2 586 628 0.09
2205000 BOOKING HOLDINGS INC 4.250% 22-15/05/2029 EUR 2271 649 0.08
2950000 BOOKING HOLDINGS INC 4.500% 22-15/11/2031 EUR 3097 871 0.11
1600000 BOOKING HOLDINGS INC 4.500% 25-09/05/2046 EUR 1559285 0.06
1286000 BOOKING HOLDINGS INC 4.500% 26-11/05/2039 EUR 1303679 0.05
3000000 BOOKING HOLDINGS INC 4.750% 22-15/11/2034 EUR 3194 856 0.12
1450000 BRAMBLES USA INC 3.625% 25-02/04/2033 EUR 1452421 0.05
2250000 CARRIER GLOBAL 3.625% 25-15/01/2037 EUR 2187851 0.08
2100000 CARRIER GLOBAL 4.125% 24-29/05/2028 EUR 2140 491 0.08
2400000 CARRIER GLOBAL 4.500% 24-29/11/2032 EUR 2529272 0.09
1600 000 CENCORA INC 2.875% 25-22/05/2028 EUR 1594 782 0.06
1700000 CENCORA INC 3.625% 25-22/05/2032 EUR 1705 969 0.06
469 000 COMPUTERSHARE US 1.125% 21-07/10/2031 EUR 411 047 0.01
2300000 DANAHER CORP 3.625% 26-29/04/2034 EUR 2314815 0.08
3200000 DANAHER CORP 4.000% 26-29/04/2038 EUR 3247 466 0.12
2000000 DANAHER CORPORATION 3.250% 26-29/04/2030 EUR 2006 528 0.07
750 000 DIGITAL EURO FINANCE 3.750% 25-15/01/2033 EUR 742 269 0.03
1700000 DIGITAL EURO FINANCE 4.250% 25-20/11/2037 EUR 1671981 0.06
1932000 ELILILLY & CO 0.500% 21-14/09/2033 EUR 1606 667 0.06
1800000 ELILILLY & CO 1.125% 21-14/09/2051 EUR 967 795 0.04
2300000 ELILILLY & CO 1.375% 21-14/09/2061 EUR 1122173 0.04
1855000 EQUINIX EU 2 FINANCE 3.250% 24-15/03/2031 EUR 1832491 0.07
2500000 EQUINIX EU 2 FINANCE 3.250% 25-19/05/2029 EUR 2499 600 0.09
1670000 EQUINIX EU 2 FINANCE 3.625% 24-22/11/2034 EUR 1629 945 0.06
1810000 EQUINIX EU 2 FINANCE 3.650% 24-03/09/2033 EUR 1794 681 0.06
2300000 EQUINIX EU 2 FINANCE 4.000% 25-19/05/2034 EUR 2312003 0.08
660 000 EQUITABLE FINANCE 0.600% 21-16/06/2028 EUR 627 001 0.02
1500000 FIDELITY NATIONAL IN 3.450% 26-10/03/2030 EUR 1496 500 0.05
1900000 FISERV FUNDING 2.875% 25-15/06/2028 EUR 1885524 0.07
2500000 FISERV FUNDING 3.500% 25-15/06/2032 EUR 2432103 0.09
2200000 FISERV FUNDING 4.000% 25-15/06/2036 EUR 2130 160 0.08
500 000  FISERV INC 3.750% 26-15/10/2030 EUR 500 206 0.02
2400000 FISERV INC 4.500% 23-24/05/2031 EUR 2465957 0.09
2300000 FORTIVE CORP 3.700% 24-15/08/2029 EUR 2330314 0.08
2300000 GENERAL MILLS IN 3.600% 25-17/04/2032 EUR 2301 590 0.08
1350000 GENERAL MILLS INC 3.650% 24-23/10/2030 EUR 1366 040 0.05
1550000 GENERAL MILLS INC 3.850% 24-23/04/2034 EUR 1554355 0.06
2150000 GENERAL MILLS INC 3.907% 23-13/04/2029 EUR 2190 161 0.08
1300000 GENERAL MOTORS FINANCE 0.650% 21-07/09/2028 EUR 1232515 0.04
2100000 GENERAL MOTORS FINANCE 3.100% 25-04/08/2029 EUR 2089 584 0.08
2500000 GENERAL MOTORS FINANCE 3.700% 25-14/07/2031 EUR 2509 047 0.09
2847000 GENERAL MOTORS FINANCE 3.900% 24-12/01/2028 EUR 2882752 0.10
2050000 GENERAL MOTORS FINANCE 4.000% 24-10/07/2030 EUR 2089510 0.08
1144000 GENERAL MOTORS FINANCE 4.000% 26-12/05/2032 EUR 1154258 0.04
2604000 GENERAL MOTORS FINANCE 4.300% 23-15/02/2029 EUR 2670 294 0.10
1800000 GENERAL MOTORS FINANCE 4.500% 23-22/11/2027 EUR 1835072 0.07
2400000 GLOBAL PAY INC 4.875% 23-17/03/2031 EUR 2477731 0.09
2150000 GOLDMAN SACHS GROUP 0.750% 21-23/03/2032 EUR 1854 206 0.07
1200000 GOLDMAN SACHS GROUP 0.875% 21-09/05/2029 EUR 1127240 0.04
1500000 GOLDMAN SACHS GROUP 1.250% 22-07/02/2029 EUR 1432080 0.05
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1000000 GOLDMAN SACHS GROUP 4.000% 22-21/09/2029 EUR 1027716 0.04
2050000 HARLEY-DAVIDSON 4.000% 25-12/03/2030 EUR 2062423 0.07
2220000 ILLINOIS TOOL WORKS 3.250% 24-17/05/2028 EUR 2230838 0.08
2500000 ILLINOIS TOOL WORKS 3.375% 24-17/05/2032 EUR 2506 204 0.09
1200000 IWG US FINANCE 6.500% 24-28/06/2030 EUR 1295617 0.05
1350000 JOHN DEERE CAPITAL 2.500% 25-11/09/2028 EUR 1338181 0.05
2800000 JOHN DEERE CAPITAL 3.450% 24-16/07/2032 EUR 2824919 0.10
1486000 JOHNSON & JOHNSON 2.700% 25-26/02/2029 EUR 1483275 0.05
1990000 JOHNSON & JOHNSON 3.050% 25-26/02/2033 EUR 1974 059 0.07
2100000 JOHNSON & JOHNSON 3.200% 24-01/06/2032 EUR 2110 645 0.08
2500000 JOHNSON & JOHNSON 3.350% 24-01/06/2036 EUR 2481 836 0.09
2900000 JOHNSON & JOHNSON 3.350% 25-26/02/2037 EUR 2845300 0.10
2750000 JOHNSON & JOHNSON 3.550% 24-01/06/2044 EUR 2607510 0.09
2150000 JOHNSON & JOHNSON 3.600% 25-26/02/2045 EUR 2040279 0.07
3100000 JOHNSON & JOHNSON 3.700% 25-26/02/2055 EUR 2854 814 0.10
2000000 JOHNSON CONTROLS 3.000% 22-15/09/2028 EUR 1997328 0.07
1226000 JOHNSON CONTROLS 3.125% 24-11/12/2033 EUR 1192570 0.04
2400000 JOHNSON CONTROLS 4.250% 23-23/05/2035 EUR 2508 409 0.09
1800000 KRAFT HEINZ FOOD 3.250% 25-15/03/2033 EUR 1749 443 0.06
1600000 KRAFT HEINZ FOOD 3.500% 24-15/03/2029 EUR 1612816 0.06
700000 KRAFT HEINZ FOOD 3.500% 26-21/05/2031 EUR 697 701 0.03
1200000 KRAFT HEINZ FOOD 3.950% 26-21/05/2034 EUR 1197518 0.04
1000000 LIBERTY MUTUAL 3.875% 25-26/09/2035 EUR 991 044 0.04
750000 LIBERTY MUTUAL 4.625% 22-02/12/2030 EUR 787 855 0.03
2800000 LINDE PLC 2.625% 25-18/02/2029 EUR 2775898 0.10
2500000 LINDE PLC 3.000% 25-18/02/2033 EUR 2 446 465 0.09
1000000 LINDE PLC 3.125% 25-20/11/2032 EUR 988 137 0.04
600 000 LINDE PLC 3.200% 26-13/05/2030 EUR 601 363 0.02
2200000 LINDE PLC 3.250% 25-18/02/2037 EUR 2110790 0.08
800 000  LINDE PLC 3.750% 25-20/11/2038 EUR 792012 0.03
1000000 LINDE PLC 3.800% 26-13/05/2036 EUR 1008 610 0.04
1500000 MANPOWERGROUP 3.750% 25-13/12/2030 EUR 1489 866 0.05
1000000 MAPLE PARENT 3.495% 26-26/03/2028 EUR 1004 141 0.04
2000000 MAPLE PARENT 3.881% 26-26/03/2030 EUR 2015075 0.07
3000000 MAPLE PARENT 4.224% 26-26/03/2032 EUR 3038373 0.11
3000000 MAPLE PARENT 4.728% 26-26/03/2035 EUR 3076 819 0.11
900 000 MASSMUTUAL GLOBAL FUNDING II 3.250% 25-11/06/2032 EUR 884 876 0.03
700 000 MASSMUTUAL GLOBAL FUNDING II 3.750% 23-19/01/2030 EUR 709 013 0.03
2450000 MASTERCARD INC 1.000% 22-22/02/2029 EUR 2330217 0.08
1350000 MCDONALDS CORP 0.250% 21-04/10/2028 EUR 1272671 0.05
1750000 MCDONALDS CORP 0.875% 21-04/10/2033 EUR 1454308 0.05
2300000 MCDONALDS CORP 2.375% 22-31/05/2029 EUR 2259114 0.08
1950000 MCDONALDS CORP 3.000% 22-31/05/2034 EUR 1 864 506 0.07
4259000 MCDONALDS CORP 3.500% 25-21/05/2032 EUR 4263 865 0.14
1200000 MCDONALDS CORP 3.500% 26-15/05/2033 EUR 1194 190 0.04
1400 000 MCDONALDS CORP 3.625% 23-28/11/2027 EUR 1413818 0.05
2100000 MCDONALDS CORP 3.875% 23-20/02/2031 EUR 2152 546 0.08
1500000 MCDONALDS CORP 4.000% 23-07/03/2030 EUR 1544 124 0.06
600 000 MCDONALDS CORP 4.000% 26-15/05/2038 EUR 599 185 0.02
2400000 MCDONALDS CORP 4.125% 23-28/11/2035 EUR 2468 964 0.09
1200000 MCDONALDS CORP 4.250% 23-07/03/2035 EUR 1245012 0.05
2300000 MEDTRONIC INC 2.950% 25-15/10/2030 EUR 2279247 0.08
2000000 MEDTRONIC INC 3.650% 24-15/10/2029 EUR 2034762 0.07
3000000 MEDTRONIC INC 3.875% 24-15/10/2036 EUR 3039243 0.11
2000000 MEDTRONIC INC 4.150% 24-15/10/2043 EUR 1976 845 0.07
2000000 MEDTRONIC INC 4.150% 24-15/10/2053 EUR 1892 837 0.07
2500000 MEDTRONIC INC 4.200% 25-15/10/2045 EUR 2446 485 0.09
1000 000 METLIFE GLOBAL FUNDING 3.250% 25-14/12/2032 EUR 985 834 0.04
600000 METLIFE GLOBAL FUNDING 3.250% 25-31/03/2030 EUR 598 946 0.02
700 000 METLIFE GLOBAL FUNDING 3.625% 24-26/03/2034 EUR 698 721 0.03
1200000 METLIFE GLOBAL FUNDING 3.750% 22-05/12/2030 EUR 1220 806 0.04
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700000 METLIFE GLOBAL FUNDING 3.750% 23-07/12/2031 EUR 711 964 0.03
800000 METLIFE GLOBAL FUNDING 4.000% 23-05/04/2028 EUR 813 153 0.03
800 000 NASDAQ INC 0.900% 21-30/07/2033 EUR 665 901 0.02

1100000 NASDAQ INC 4.500% 23-15/02/2032 EUR 1156 304 0.04
300000 NEW YORK LIFE GLOBAL 0.250% 21-04/10/2028 EUR 282327 0.01

1400 000 NEW YORK LIFE GLOBAL 3.200% 25-15/01/2032 EUR 1384412 0.05
600000 NEW YORK LIFE GLOBAL 3.450% 24-30/01/2031 EUR 602 904 0.02
630000 NEW YORK LIFE GLOBAL 3.625% 23-09/01/2030 EUR 638 604 0.02
500000 NEW YORK LIFE GLOBAL 3.625% 24-07/06/2034 EUR 500 647 0.02
700 000 NEW YORK LIFE GLOBAL 3.625% 25-08/06/2035 EUR 698 404 0.03

1610000 ONCOR ELECTRIC D 3.500% 24-15/05/2031 EUR 1622377 0.06

2700000 ONCOR ELECTRIC D 3.625% 25-15/06/2034 EUR 2695754 0.10
800000 PRICOA GLOB FUND 3.000% 25-03/07/2030 EUR 791 289 0.03
940 000 PROLOGIS EURO 1.000% 22-08/02/2029 EUR 892 447 0.03

1675000 PROLOGIS EURO 1.500% 22-08/02/2034 EUR 1433 601 0.05
964 000 PROLOGIS EURO 3.250% 25-22/09/2032 EUR 948 549 0.03

1100000 PROLOGIS EURO 3.875% 23-31/01/2030 EUR 1122284 0.04

1388000 PROLOGIS EURO 3.875% 25-22/09/2037 EUR 1370373 0.05

1200000 PROLOGIS EURO 4.000% 24-05/05/2034 EUR 1219 545 0.04

1300000 PROLOGIS EURO 4.250% 23-31/01/2043 EUR 1272913 0.05

1430000 PROLOGIS EURO 4.625% 23-23/05/2033 EUR 1511897 0.05

1775000 PVH CORP 4.125% 24-16/07/2029 EUR 1807 177 0.07

1900000 REALTY INCOME 3.375% 25-20/06/2031 EUR 1 884 966 0.07

1300000 REALTY INCOME 3.875% 25-20/06/2035 EUR 1286 266 0.05
900 000 REALTY INCOME 4.875% 23-06/07/2030 EUR 946 895 0.03

1050000 REALTY INCOME 5.125% 23-06/07/2034 EUR 1135039 0.04

1900000 STRYKER CORP 3.375% 23-11/12/2028 EUR 1914 903 0.07

2700000 STRYKER CORP 3.375% 24-11/09/2032 EUR 2693988 0.10

1600000 STRYKER CORP 3.625% 24-11/09/2036 EUR 1585169 0.06

2300000 THERMO FISHER 3.650% 22-21/11/2034 EUR 2328 599 0.08

2900000 TOYOTA MOTOR CREDIT 3.625% 24-15/07/2031 EUR 2936282 0.11

2400000 TOYOTA MOTOR CREDIT 3.850% 23-24/07/2030 EUR 2451932 0.09

2300000 TOYOTA MOTOR CREDIT 4.050% 23-13/09/2029 EUR 2362372 0.09

2200000 TOYOTA MTR CREDIT 3.125% 26-20/04/2032 EUR 2163714 0.08

2900000 VERIZON COMMUNICATIONS INC 3.250% 25-29/10/2032 EUR 2 848 287 0.10

3200000 VERIZON COMMUNICATIONS INC 3.500% 24-28/06/2032 EUR 3195134 0.12

2836000 VERIZON COMMUNICATIONS INC 3.750% 24-28/02/2036 EUR 2813652 0.10

2950000 VERIZON COMMUNICATIONS INC 3.750% 25-06/08/2037 EUR 2892611 0.10

3510000 VERIZON COMMUNICATIONS INC 4.250% 22-31/10/2030 EUR 3637 849 0.13

4041000 VERIZON COMMUNICATIONS INC 4.750% 22-31/10/2034 EUR 4313693 0.15

3200000 VISA INC 2.000% 22-15/06/2029 EUR 3125058 0.11

3900000  VISA INC 2.250% 25-15/05/2028 EUR 3861 706 0.13

1700000  VISA INC 2.375% 22-15/06/2034 EUR 1587767 0.06

2700000 VISA INC 3.125% 25-15/05/2033 EUR 2674962 0.10

1700000 VISA INC 3.500% 25-15/05/2037 EUR 1685762 0.06

1950000  VISA INC 3.875% 25-15/05/2044 EUR 1922978 0.07

2000000 VITERRA FINANCE 1.000% 21-24/09/2028 EUR 1907 587 0.07

1050000 WP CAREY INC 3.250% 26-02/10/2031 EUR 1029 436 0.04

1200000 WP CAREY INC 3.700% 24-19/11/2034 EUR 1172286 0.04
700 000 WP CAREY INC 3.750% 26-10/05/2035 EUR 683 547 0.02

1800000 WP CAREY INC 4.250% 24-23/07/2032 EUR 1842751 0.07

2600000 ZIMMER BIOMET 3.518% 24-15/12/2032 EUR 2 588 666 0.09

France 395251 531 14.30

1800000  AIR LIQUIDE FINANCE 0.375% 21-20/09/2033 EUR 1460 761 0.05

1700000 AIR LIQUIDE FINANCE 2.875% 22-16/09/2032 EUR 1661 893 0.06
400 000  AIR LIQUIDE FINANCE SA 2.625% 25-05/11/2029 EUR 395092 0.01

1900 000 AIR LIQUIDE FINANCE SA 3.000% 25-05/05/2033 EUR 1 854 964 0.07

2100000 AIR LIQUIDE FINANCE SA 3.375% 24-29/05/2034 EUR 2092 386 0.08

2300000 AIR LIQUIDE FINANCE SA 3.500% 25-05/11/2037 EUR 2257745 0.08

1500000 AIR LIQUIDE FINANCE SA 3.500% 25-21/03/2035 EUR 1503 614 0.05

2300000 ALD SA 3.875% 24-24/01/2028 EUR 2328 644 0.08
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1000000 ALD SA 4.000% 22-05/07/2027 EUR 1011099 0.04
2100000 ALD SA 4.875% 23-06/10/2028 EUR 2177 666 0.08
1100000 ALSTOM S 0.125% 21-27/07/2027 EUR 1066 906 0.04
2400000 ALSTOM S 0.500% 21-27/07/2030 EUR 2139876 0.08
1700000 APRR SA 0.000% 21-19/06/2028 EUR 1605214 0.06
1700 000  APRR SA 1.875% 22-03/01/2029 EUR 1654737 0.06
1500000 APRR SA 2.875% 25-14/01/2031 EUR 1477 165 0.05
2400000 APRR SA 3.125% 23-24/01/2030 EUR 2397 844 0.09
1300000 APRR SA 3.125% 24-06/01/2034 EUR 1265 601 0.05
1100 000  APRR SA 3.125% 26-20/01/2032 EUR 1085 449 0.04
1600000 ARKEMA 3.500% 24-12/09/2034 EUR 1562 664 0.06
1600000 ARKEMA 3.500% 25-09/09/2033 EUR 1573 895 0.06
2300000 ARKEMA 4.250% 23-20/05/2030 EUR 2372 669 0.09
1000 000  AXA SA 3.375% 24-31/05/2034 EUR 999 374 0.04

650000 AXA SA 3.625% 23-10/01/2033 EUR 662 237 0.02

900 000 AXA SA 3.750% 22-12/10/2030 EUR 925260 0.03
1600000 AYVENS SA 3.000% 26-18/04/2030 EUR 1582 400 0.06
1400 000  AYVENS SA 3.250% 25-19/02/2030 EUR 1396 030 0.05

600000 AYVENS SA 3.375% 26-16/04/2029 EUR 603 104 0.02
1200000 AYVENS SA 3.500% 26-23/06/2032 EUR 1202 812 0.04
1600000 AYVENS SA 3.875% 24-16/07/2029 EUR 1629 027 0.06
1000 000  AYVENS SA 4.000% 24-24/01/2031 EUR 1026 438 0.04

900 000 BANQUE FEDERATIVE DU CREDIT MUTUEL 0.250% 21-29/06/2028 EUR 854102 0.03
1600000 BANQUE FEDERATIVE DU CREDIT MUTUEL 0.625% 21-03/11/2028 EUR 1512317 0.05
1000000 BANQUE FEDERATIVE DU CREDIT MUTUEL 0.625% 22-19/11/2027 EUR 969 510 0.04
1100000 BANQUE FEDERATIVE DU CREDIT MUTUEL 1.125% 21-19/11/2031 EUR 967 093 0.03
1500000 BANQUE FEDERATIVE DU CREDIT MUTUEL 1.125% 22-19/01/2032 EUR 1321727 0.05
1300000 BANQUE FEDERATIVE DU CREDIT MUTUEL 2.625% 22-06/11/2029 EUR 1272770 0.05
2200000 BANQUE FEDERATIVE DU CREDIT MUTUEL 3.125% 22-14/09/2027 EUR 2207567 0.08

900 000 BANQUE FEDERATIVE DU CREDIT MUTUEL 3.125% 25-11/03/2031 EUR 889 605 0.03
1200000 BANQUE FEDERATIVE DU CREDIT MUTUEL 3.250% 24-17/10/2031 EUR 1189 410 0.04

600000 BANQUE FEDERATIVE DU CREDIT MUTUEL 3.375% 25-10/06/2032 EUR 596 996 0.02

800000 BANQUE FEDERATIVE DU CREDIT MUTUEL 3.500% 24-15/05/2031 EUR 805014 0.03
1000000 BANQUE FEDERATIVE DU CREDIT MUTUEL 3.625% 22-14/09/2032 EUR 1007 642 0.04
1400000 BANQUE FEDERATIVE DU CREDIT MUTUEL 3.625% 25-07/03/2035 EUR 1381628 0.05
2100000 BANQUE FEDERATIVE DU CREDIT MUTUEL 3.750% 22-01/02/2033 EUR 2122551 0.08
1300000 BANQUE FEDERATIVE DU CREDIT MUTUEL 3.750% 24-03/02/2034 EUR 1311189 0.05

700 000 BANQUE FEDERATIVE DU CREDIT MUTUEL 3.875% 23-14/02/2028 EUR 711311 0.03
1400000 BANQUE FEDERATIVE DU CREDIT MUTUEL 3.875% 23-26/01/2028 EUR 1418511 0.05

900 000 BANQUE FEDERATIVE DU CREDIT MUTUEL 4.000% 22-21/11/2029 EUR 923 717 0.03

700000 BANQUE FEDERATIVE DU CREDIT MUTUEL 4.000% 23-26/01/2033 EUR 713 024 0.03
1500000 BANQUE FEDERATIVE DU CREDIT MUTUEL 4.125% 23-13/03/2029 EUR 1540319 0.06
1600000 BANQUE FEDERATIVE DU CREDIT MUTUEL 4.125% 23-14/06/2033 EUR 1652714 0.06

800 000 BANQUE FEDERATIVE DU CREDIT MUTUEL 4.125% 23-18/09/2030 EUR 827 649 0.03
1600000 BANQUE FEDERATIVE DU CREDIT MUTUEL 4.375% 23-02/05/2030 EUR 1656 362 0.06
2000000 BANQUE FEDERATIVE DU CREDIT MUTUEL 4.375% 24-11/01/2034 EUR 2039 005 0.07
1700000 BANQUE FEDERATIVE DU CREDIT MUTUEL 4.750% 23-10/11/2031 EUR 1798 264 0.07
1400000 BANQUE FEDERATIVE DU CREDIT MUTUEL 5.125% 23-13/01/2033 EUR 1491 062 0.05
1800000 BANQUE FEDERATIVE DU CREDIT MUTUEL SA 3.000% 25-07/05/2030 EUR 1782592 0.06

900 000 BANQUE FEDERATIVE DU CREDIT MUTUEL SA 3.500% 25-07/05/2035 EUR 888 401 0.03
1900000 BNP PARIBAS 2.100% 22-07/04/2032 EUR 1754 566 0.06
1900000 BNP PARIBAS 3.625% 22-01/09/2029 EUR 1921 080 0.07

500000 BNP PARIBAS 4.002% 26-23/06/2036 EUR 503 241 0.02
2000000 BNP PARIBAS 4.095% 24-13/02/2034 EUR 2053 529 0.07
1800000 BNP PARIBAS 4.125% 23-24/05/2033 EUR 1877273 0.07
1100000 BPCE 1.000% 22-14/01/2032 EUR 961 759 0.03

800000 BPCE 2.375% 22-26/04/2032 EUR 760 520 0.03
1100 000  BPCE 3.125% 25-05/09/2030 EUR 1094 727 0.04
1300000 BPCE 3.500% 23-25/01/2028 EUR 1310573 0.05
1400000 BPCE 3.875% 24-11/01/2029 EUR 1423 442 0.05
1800000 BPCE 3.875% 24-25/01/2036 EUR 1832787 0.07
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1700000 BPCE 4.000% 22-29/11/2032 EUR 1752729 0.06
600 000 BPCE 4.125% 23-10/07/2028 EUR 613 607 0.02
1300000 BPCE 4.375% 23-13/07/2028 EUR 1331470 0.05
1700000 BPCE 4.500% 23-13/01/2033 EUR 1772 065 0.06
800000 CAISSE NATIONALE REASSURANCE MUTUELLE 0.750% 21-07/07/2028 EUR 761 281 0.03
700 000  CAISSE NATIONALE REASSURANCE MUTUELLE 4.375% 25-26/05/2035 EUR 710974 0.03
1600000 CAPGEMINI SE 2.500% 25-25/09/2028 EUR 1582035 0.06
4000000 CAPGEMINI SE 3.125% 25-25/09/2031 EUR 3910763 0.13
3800000 CAPGEMINI SE 3.500% 25-25/09/2034 EUR 3671661 0.13
1000 000 CAPGEMINI SE 3.875% 26-13/05/2033 EUR 998 198 0.04
2200000 COFIROUTE SA 3.125% 25-06/03/2033 EUR 2 145 805 0.08
1400000 COMPAGNIE DE SAINT GOBAIN 2.125% 22-10/06/2028 EUR 1378 661 0.05
1100000 COMPAGNIE DE SAINT GOBAIN 2.625% 22-10/08/2032 EUR 1052 660 0.04
2200000 COMPAGNIE DE SAINT GOBAIN 2.750% 25-04/04/2028 EUR 2193076 0.08
2300000 COMPAGNIE DE SAINT GOBAIN 3.250% 24-09/08/2029 EUR 2307 395 0.08
3000000 COMPAGNIE DE SAINT GOBAIN 3.375% 24-08/04/2030 EUR 3017320 0.11
1900000 COMPAGNIE DE SAINT GOBAIN 3.500% 23-18/01/2029 EUR 1919821 0.07
1300000 COMPAGNIE DE SAINT GOBAIN 3.500% 25-04/04/2033 EUR 1297027 0.05
3000000 COMPAGNIE DE SAINT GOBAIN 3.625% 24-08/04/2034 EUR 3007 750 0.11
2400000 COMPAGNIE DE SAINT GOBAIN 3.625% 24-09/08/2036 EUR 2357 465 0.09
2900000 COMPAGNIE DE SAINT GOBAIN 3.875% 23-29/11/2030 EUR 2973 154 0.11
1000 000  COVIVIO 3.625% 25-17/06/2034 EUR 980010 0.04
1100000 COVIVIO 4.625% 23-05/06/2032 EUR 1152329 0.04
1200000 CREDIT AGRICOLE ASSURANCES 1.500% 21-06/10/2031 EUR 1079 571 0.04
300000 CREDIT AGRICOLE ASSURANCES 4.125% 26-17/12/2036 EUR 298 461 0.01
800 000 CREDIT AGRICOLE ASSURANCES 5.875% 23-25/10/2033 EUR 892471 0.03
1500000 CREDIT AGRICOLE SA 1.125% 22-12/07/2032 EUR 1310202 0.05
1200000 CREDIT AGRICOLE SA 1.125% 22-24/02/2029 EUR 1146 468 0.04
1000000 CREDIT AGRICOLE SA 2.500% 22-22/04/2034 EUR 920977 0.03
1400 000 CREDIT AGRICOLE SA 2.500% 22-29/08/2029 EUR 1379108 0.05
1300000 CREDIT AGRICOLE SA 3.125% 25-26/02/2032 EUR 1287 854 0.05
1300000 CREDIT AGRICOLE SA 3.375% 22-28/07/2027 EUR 1308 410 0.05
1100000 CREDIT AGRICOLE SA 3.500% 24-26/09/2034 EUR 1083939 0.04
1900 000 CREDIT AGRICOLE SA 3.750% 24-22/01/2034 EUR 1928 639 0.07
1200000 CREDIT AGRICOLE SA 3.750% 25-27/05/2035 EUR 1197 037 0.04
2000000 CREDIT AGRICOLE SA 3.875% 22-28/11/2034 EUR 2048 939 0.07
1800000 CREDIT AGRICOLE SA 3.875% 23-20/04/2031 EUR 1850132 0.07
1800 000 CREDIT AGRICOLE SA 3.875% 26-16/02/2038 EUR 1780 004 0.06
1200000 CREDIT AGRICOLE SA 4.000% 23-18/01/2033 EUR 1245356 0.05
1400000 CREDIT AGRICOLE SA 4.125% 23-07/03/2030 EUR 1448 040 0.05
1500000 CREDIT AGRICOLE SA 4.125% 24-26/02/2036 EUR 1533344 0.06
1800 000 CREDIT AGRICOLE SA 4.375% 23-27/11/2033 EUR 1883417 0.07
900 000 CREDIT AGRICOLE SA 4.500% 24-17/12/2034 EUR 928 214 0.03
900 000 CREDIT MUTUEL ARKEA 0.750% 22-18/01/2030 EUR 826 908 0.03
500000 CREDIT MUTUEL ARKEA 0.875% 21-25/10/2031 EUR 439 826 0.02
900 000 CREDIT MUTUEL ARKEA 3.307% 25-06/05/2032 EUR 894 049 0.03
300000 CREDIT MUTUEL ARKEA 3.309% 24-25/10/2034 EUR 294 455 0.01
1400000 CREDIT MUTUEL ARKEA 3.375% 22-19/09/2027 EUR 1407773 0.05
800000 CREDIT MUTUEL ARKEA 3.625% 24-03/10/2033 EUR 804 306 0.03
1300000 CREDIT MUTUEL ARKEA 3.635% 25-17/07/2035 EUR 1294934 0.05
700000 CREDIT MUTUEL ARKEA 3.875% 23-22/05/2028 EUR 711 535 0.03
1200000 CREDIT MUTUEL ARKEA 4.125% 23-01/02/2034 EUR 1240817 0.04
1000000 CREDIT MUTUEL ARKEA 4.125% 23-02/04/2031 EUR 1033 364 0.04
500 000 CREDIT MUTUEL ARKEA 4.250% 22-01/12/2032 EUR 519 825 0.02
2500000 EDENRED 3.250% 25-27/08/2030 EUR 2488 493 0.09
2200000 EDENRED 3.625% 23-13/06/2031 EUR 2219151 0.08
1600000 EDENRED 3.625% 24-05/08/2032 EUR 1 600 600 0.06
1100 000 EDENRED 3.750% 26-15/01/2033 EUR 1101110 0.04
2000000 ELIS SA 3.875% 26-23/03/2032 EUR 2011557 0.07
3100000 ESSILORLUXOTTICA 2.625% 25-10/01/2030 EUR 3052 966 0.11
3800000 ESSILORLUXOTTICA 2.875% 24-05/03/2029 EUR 3792584 0.14
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2200000 ESSILORLUXOTTICA 3.000% 24-05/03/2032 EUR 2171963 0.08
300000 EURAZEO SE 4.625% 26-17/04/2031 EUR 305 515 0.01
300000 GACM 3.750% 24-30/04/2029 EUR 303 608 0.01
1100000 GECINA 0.875% 21-30/06/2036 EUR 831 489 0.03
1600000 GECINA 0.875% 22-25/01/2033 EUR 1348 982 0.05
300000 GECINA 3.250% 26-03/06/2031 EUR 297901 0.01
1200000 GECINA 3.375% 25-04/08/2035 EUR 1166 557 0.04
2900000 HOLDING DINFRAS 1.475% 22-18/01/2031 EUR 2667507 0.10
2000000 HOLDING DINFRAS 3.375% 25-21/04/2029 EUR 2004 700 0.07
1500 000 HOLDING DINFRAS 4.250% 23-18/03/2030 EUR 1542678 0.06
1200000 ICADE 1.000% 22-19/01/2030 EUR 1095312 0.04
1000000 ICADE 4.375% 25-22/05/2035 EUR 984 953 0.04
1900000 IMERYS SA 4.000% 25-21/11/2032 EUR 1891010 0.07
1900000 IMERYS SA 4.750% 23-29/11/2029 EUR 1972220 0.07
1600000 IPSEN SA 3.875% 25-25/03/2032 EUR 1609 871 0.06
1500000 JCDECAUX SA 1.625% 22-07/02/2030 EUR 1414 167 0.05
1900000 JCDECAUX SE 5.000% 23-11/01/2029 EUR 1973018 0.07
2300000 KERING 1.875% 22-05/05/2030 EUR 2191 468 0.08
2300000 KERING 3.125% 25-27/11/2029 EUR 2292690 0.08
2000000 KERING 3.250% 23-27/02/2029 EUR 2008 035 0.07
2000000 KERING 3.375% 23-27/02/2033 EUR 1967 104 0.07
3000000 KERING 3.375% 24-11/03/2032 EUR 2976 664 0.11
2000000 KERING 3.625% 23-05/09/2027 EUR 2014 826 0.07
2800000 KERING 3.625% 23-05/09/2031 EUR 2824 887 0.10
2500000 KERING 3.625% 24-11/03/2036 EUR 2435293 0.09
2000000 KERING 3.625% 24-21/11/2034 EUR 1980 022 0.07
3800000 KERING 3.875% 23-05/09/2035 EUR 3810037 0.14
1200000 KLEPIERRE 3.875% 24-23/09/2033 EUR 1216 621 0.04
1200000 KLEPIERRE SA 3.750% 25-30/09/2037 EUR 1184 847 0.04
1700 000 LEGRAND SA 0.375% 21-06/10/2031 EUR 1470 652 0.05
2300000 LEGRAND SA 3.500% 23-29/05/2029 EUR 2336482 0.08
1500000 LEGRAND SA 3.500% 24-26/06/2034 EUR 1502 743 0.05
1800000 LEGRAND SA 3.625% 25-19/03/2035 EUR 1807 640 0.07
800 000 LOREAL SA 2.500% 26-12/01/2029 EUR 793 158 0.03
2100000 LOREAL SA 2.605% 24-06/11/2027 EUR 2092358 0.08
2900000 LOREAL SA 2.750% 25-19/11/2030 EUR 2875750 0.10
2900000 LOREAL SA 2.875% 23-19/05/2028 EUR 2906 164 0.11
1600 000 LOREAL SA 2.875% 24-06/11/2031 EUR 1586 495 0.06
1900000 LOREAL SA 2.875% 26-12/01/2032 EUR 1873 426 0.07
2200000 LOREAL SA 3.375% 23-23/11/2029 EUR 2232145 0.08
3700 000 LOREAL SA 3.375% 25-19/01/2036 EUR 3665 487 0.13
1000 000 MERCIALYS 2.500% 22-28/02/2029 EUR 979 930 0.04
1200000 NERVAL SAS 2.875% 22-14/04/2032 EUR 1140 888 0.04
3100000 ORANGE 0.625% 21-16/12/2033 EUR 2518447 0.09
1400000 ORANGE 0.750% 21-29/06/2034 EUR 1128752 0.04
1500 000 ORANGE 2.375% 22-18/05/2032 EUR 1420737 0.05
100 000 ORANGE 2.500% 25-13/11/2028 EUR 98 908 0.00
2100000 ORANGE 2.750% 25-19/05/2029 EUR 2081763 0.08
3100000 ORANGE 3.125% 25-13/11/2031 EUR 3070 107 0.11
2000000 ORANGE 3.250% 24-17/01/2035 EUR 1935007 0.07
3900000 ORANGE 3.500% 25-13/11/2034 EUR 3857 657 0.13
2100000 ORANGE 3.500% 25-19/05/2035 EUR 2070753 0.07
2300000 ORANGE 3.625% 22-16/11/2031 EUR 2335533 0.08
3000000 ORANGE 3.750% 25-04/09/2037 EUR 2969 846 0.11
4300000 ORANGE 3.750% 25-13/05/2038 EUR 4228 835 0.14
1600000 ORANGE 3.875% 23-11/09/2035 EUR 1621379 0.06
1500000 ORANGE 4.125% 25-13/11/2045 EUR 1453 148 0.05
2000000 PLUXEE NV 3.500% 24-04/09/2028 EUR 2009 431 0.07
1500000 PLUXEE NV 3.750% 24-04/09/2032 EUR 1499 356 0.05
2000000 PUBLICIS GROUPE 2.875% 25-12/06/2029 EUR 1985967 0.07
2000000 PUBLICIS GROUPE 3.375% 25-12/06/2032 EUR 1985008 0.07
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1850000 RCIBANQUE 3.375% 24-26/07/2029 EUR 1847 586 0.07
1300000 RCIBANQUE 3.375% 25-06/06/2030 EUR 1289 304 0.05
2159000 RCIBANQUE 3.500% 25-17/01/2028 EUR 2166 835 0.08
2200000 RCIBANQUE 3.625% 25-03/11/2032 EUR 2150610 0.08
1400000 RCIBANQUE 3.625% 26-22/02/2030 EUR 1401037 0.05
2503000 RCIBANQUE 3.750% 24-04/10/2027 EUR 2519932 0.09
3000000 RCIBANQUE 3.750% 26-16/02/2032 EUR 2969 532 0.11
2250000 RCIBANQUE 3.875% 24-12/01/2029 EUR 2280215 0.08
2503000 RCIBANQUE 3.875% 24-30/09/2030 EUR 2527524 0.09
1600 000 RCI BANQUE 4.000% 26-19/08/2031 EUR 1609 684 0.06
2190000 RCIBANQUE 4.125% 24-04/04/2031 EUR 2232000 0.08
2200000 RCIBANQUE 4.250% 26-23/05/2034 EUR 2203573 0.08
1564000 RCIBANQUE 4.750% 22-06/07/2027 EUR 1585201 0.06
1833000 RCIBANQUE 4.875% 22-21/09/2028 EUR 1888322 0.07
2000000 RCIBANQUE 4.875% 23-02/10/2029 EUR 2079 609 0.08
2100000 RCIBANQUE 4.875% 23-14/06/2028 EUR 2157081 0.08
2400000 SANOFI 1.250% 22-06/04/2029 EUR 2298276 0.08
2400000 SANOFI SA 2.625% 25-23/06/2029 EUR 2379555 0.09
2100000 SANOFI SA 2.750% 25-11/03/2031 EUR 2071426 0.07
2200000 SANOFI SA 3.000% 25-23/06/2032 EUR 2178 564 0.08
2000000 SANOFI SA 3.000% 26-05/05/2029 EUR 2004 651 0.07
2100000 SANOFI SA 3.375% 26-05/05/2033 EUR 2115919 0.08
2100000 SANOFI SA 3.750% 26-05/05/2037 EUR 2125626 0.08
1000000 SOCIETE FONCIERE 0.500% 21-21/04/2028 EUR 957 513 0.03
1100000 SOCIETE GENERALE 0.250% 21-08/07/2027 EUR 1072 567 0.04
800 000  SOCIETE GENERALE 2.625% 22-30/05/2029 EUR 793 379 0.03
1000000 SOCIETE GENERALE 4.000% 22-16/11/2027 EUR 1015206 0.04
600000 SOCIETE GENERALE 4.125% 23-02/06/2027 EUR 607 752 0.02
1300000 SOCIETE GENERALE 4.125% 23-21/11/2028 EUR 1335136 0.05
1800 000 SOCIETE GENERALE 4.250% 22-16/11/2032 EUR 1897 749 0.07
1100000 SOCIETE GENERALE 5.625% 23-02/06/2033 EUR 1205 766 0.04
2300000 SUEZ SACA 4.500% 23-13/11/2033 EUR 2397308 0.09
1600000 TELEPERFORMANCE 3.750% 22-24/06/2029 EUR 1604 756 0.06
1500 000 TELEPERFORMANCE 4.250% 25-21/01/2030 EUR 1513517 0.05
1300000 TELEPERFORMANCE 4.750% 26-28/03/2032 EUR 1301912 0.05
500 000 TELEPERFORMANCE 5.250% 23-22/11/2028 EUR 519 300 0.02
700000 TELEPERFORMANCE 5.375% 26-28/01/2035 EUR 696 101 0.03
2000000 TELEPERFORMANCE 5.750% 23-22/11/2031 EUR 2105 849 0.08
2300000 URW 4.125% 23-11/12/2030 EUR 2365333 0.09
1600000 URW SE 3.500% 24-11/09/2029 EUR 1611284 0.06
1200000 URW SE 3.875% 24-11/09/2034 EUR 1199 506 0.04
1000 000 URW SE 3.875% 26-21/04/2033 EUR 1002 906 0.04
2000000 VEOLIA ENVIRONNEMENT 2.375% 22-24/05/2030 EUR 1927857 0.07
3100000 VEOLIA ENVIRONNEMENT 2.875% 22-24/05/2034 EUR 2888 829 0.10
2000000 VEOLIA ENVIRONNEMENT 4.625% 22-03/11/2028 EUR 2057 639 0.07
4000000 VEOLIA ENVIRONNEMENT 5.000% 22-03/11/2032 EUR 4274 747 0.14
1500000 WENDEL SE 3.750% 25-11/08/2033 EUR 1484 590 0.05
1800000 WPP FINANCE 4.125% 23-30/05/2028 EUR 1824 863 0.07
The Netherlands 262 565 776 9.51
900 000  ABN AMRO BANK NV 0.500% 21-23/09/2029 EUR 826992 0.03
700 000  ABN AMRO BANK NV 1.000% 21-02/06/2033 EUR 591172 0.02
1400000 ABN AMRO BANK NV 1.250% 22-20/01/2034 EUR 1181743 0.04
900 000 ABN AMRO BANK NV 2.375% 22-01/06/2027 EUR 897252 0.03
800 000 ABN AMRO BANK NV 2.625% 26-16/01/2029 EUR 792 839 0.03
1100000 ABN AMRO BANK NV 2.750% 25-04/06/2029 EUR 1093 478 0.04
900 000 ABN AMRO BANK NV 3.000% 22-01/06/2032 EUR 878 346 0.03
1000000 ABN AMRO BANK NV 3.000% 24-01/10/2031 EUR 993 977 0.04
1000000 ABN AMRO BANK NV 3.000% 25-22/09/2032 EUR 983 805 0.04
800000 ABN AMRO BANK NV 3.000% 25-25/02/2031 EUR 796 158 0.03
1200000 ABN AMRO BANK NV 3.125% 25-21/01/2030 EUR 1204 468 0.04
1200000 ABN AMRO BANK NV 3.375% 26-09/04/2030 EUR 1210 147 0.04

The accompanying notes form an integral part of these financial statements

Page 140



BNP Paribas Easy EUR Corp Bond SRI PAB

Securities portfolio at 30/06/2026

Expressed in EUR

Quantity Denomination Quotation currency Market value % ;sf;:t:;
900 000 ABN AMRO BANK NV 3.750% 26-16/01/2036 EUR 899 025 0.03
1100000  ABN AMRO BANK NV 3.875% 24-15/01/2032 EUR 1120 858 0.04
1500000 ABN AMRO BANK NV 4.000% 23-16/01/2028 EUR 1523301 0.06
1600000 ABN AMRO BANK NV 4.250% 22-21/02/2030 EUR 1654 824 0.06
1800000 ABN AMRO BANK NV 4.375% 23-20/10/2028 EUR 1851175 0.07
900 000  ABN AMRO BANK NV 4.375% 24-16/07/2036 EUR 920 807 0.03
1300000 ABN AMRO BANK NV 4.500% 22-21/11/2034 EUR 1380439 0.05
1000000 ABN AMRO BANK NV 5.500% 23-21/09/2033 EUR 1036 878 0.04
800000 ACHMEA BANK NV 2.500% 25-06/05/2028 EUR 792 056 0.03
600000 ACHMEA BANK NV 2.750% 24-10/12/2027 EUR 597 786 0.02
1100000 ADECCO INTERNATIONAL FINANCIAL SERVICES 0.125% 21-21/09/2028 EUR 1029 590 0.04
1000000 ADECCO INTERNATIONAL FINANCIAL SERVICES 0.500% 21-21/09/2031 EUR 861912 0.03
2065000 AGCO INTERNATION 0.800% 21-06/10/2028 EUR 1952410 0.07
1950000 AKZO NOBEL NV 1.500% 22-28/03/2028 EUR 1894 946 0.07
2039000 AKZO NOBEL NV 2.000% 22-28/03/2032 EUR 1870074 0.07
1770000 AKZO NOBEL NV 3.750% 24-16/09/2034 EUR 1742310 0.06
1420000 AKZO NOBEL NV 4.000% 23-24/05/2033 EUR 1428 677 0.05
1350000 AKZO NOBEL NV 4.000% 25-31/03/2035 EUR 1340 306 0.05
1533000 AKZO NOBEL NV 4.000% 26-25/03/2031 EUR 1550314 0.06
1600000 AKZO NOBEL NV 4.625% 26-25/03/2036 EUR 1624 246 0.06
1920000 ALCON FINANCE BV 2.375% 22-31/05/2028 EUR 1900514 0.07
600000  ALLIANZ FINANCE 0.500% 21-22/11/2033 EUR 495 391 0.02
700 000  ALLIANZ FINANCE 3.250% 24-04/12/2029 EUR 708 344 0.03
2000000 AMERICA MOVIL BV 3.000% 25-30/09/2030 EUR 1974 962 0.07
2400000 AMERICAN MEDICAL SYSTEMS EUROPE 1.375% 22-08/03/2028 EUR 2336213 0.08
2550000 AMERICAN MEDICAL SYSTEMS EUROPE 1.625% 22-08/03/2031 EUR 2371948 0.09
1800000 AMERICAN MEDICAL SYSTEMS EUROPE 1.875% 22-08/03/2034 EUR 1590413 0.06
2400000 AMERICAN MEDICAL SYSTEMS EUROPE 3.000% 25-08/03/2031 EUR 2369 786 0.09
1600000 AMERICAN MEDICAL SYSTEMS EUROPE 3.250% 25-08/03/2034 EUR 1560 022 0.06
2200000 AMERICAN MEDICAL SYSTEMS EUROPE 3.375% 24-08/03/2029 EUR 2216 198 0.08
3800000 AMERICAN MEDICAL SYSTEMS EUROPE 3.500% 24-08/03/2032 EUR 3821 090 0.14
1600000 ARCADIS NV 4.875% 23-28/02/2028 EUR 1632716 0.06
1826000 ASML HOLDING NV 2.250% 22-17/05/2032 EUR 1757129 0.06
650000 ASR NEDERLAND NV 3.625% 23-12/12/2028 EUR 657 782 0.02
2250000 BNIFINANCE BV 3.875% 23-01/12/2030 EUR 2308 285 0.08
1800000 COCA-COLA HBC BV 3.125% 24-20/11/2032 EUR 1764273 0.06
2150000 COCA-COLA HBC BV 3.375% 24-27/02/2028 EUR 2162 141 0.08
800000 COCA-COLA HBC BV 3.375% 26-01/10/2028 EUR 805 407 0.03
2000000 COCA-COLA HBC BV 3.625% 26-01/10/2030 EUR 2023 159 0.07
2650000 COCA-COLA HBC BV 4.000% 26-01/10/2033 EUR 2709517 0.10
1550000 COMPASS GROUP 3.000% 22-08/03/2030 EUR 1542736 0.06
1000 000 COOPERATIEVE RAB 3.548% 25-08/10/2035 EUR 994 904 0.04
1600000 COOPERATIEVE RAB 3.822% 24-26/07/2034 EUR 1633 669 0.06
700 000 COOPERATIEVE RAB 3.995% 26-08/05/2036 EUR 718 433 0.03
1700000 COOPERATIEVE RAB 4.000% 23-10/01/2030 EUR 1746 118 0.06
400000 CTP NV 1.250% 21-21/06/2029 EUR 377 596 0.01
1515000 CTP NV 1.500% 21-27/09/2031 EUR 1353158 0.05
735000 CTP NV 3.375% 26-19/07/2030 EUR 730 385 0.03
1394000 CTP NV 3.625% 25-10/03/2031 EUR 1388975 0.05
1434000 CTP NV 3.625% 25-13/04/2032 EUR 1415108 0.05
1350000 CTP NV 3.875% 24-21/11/2032 EUR 1344 460 0.05
1129000 CTP NV 4.250% 25-10/03/2035 EUR 1127752 0.04
1200000 CTP NV 4.750% 24-05/02/2030 EUR 1250 564 0.05
1700 000 DIGITAL DUTCH 3.875% 24-13/09/2033 EUR 1685428 0.06
1800000 DIGITAL DUTCH 3.875% 25-15/03/2035 EUR 1762333 0.06
2050000 DIGITAL DUTCH 3.875% 25-15/07/2034 EUR 2017559 0.07
1670000 DIGITAL INTREPID 1.375% 22-18/07/2032 EUR 1453 637 0.05
2000000 DSM BV 3.000% 26-25/02/2031 EUR 1976 575 0.07
2650000 DSM BV 3.375% 25-25/02/2036 EUR 2579 062 0.09
2520000 DSM BV 3.625% 24-02/07/2034 EUR 2516243 0.09
2050000 DSM BV 3.750% 26-25/02/2038 EUR 2022862 0.07
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2000000 ESSITY CAPITAL 0.250% 21-15/09/2029 EUR 1830981 0.07
1000 000 EURONEXT NV 2.625% 25-26/11/2028 EUR 990 887 0.04
1725000 FERROVIAL SE 3.250% 25-16/01/2030 EUR 1722567 0.06
1200000 FERROVIAL SE 3.625% 26-18/09/2032 EUR 1198 351 0.04
1750000 FERROVIAL SE 4.375% 23-13/09/2030 EUR 1819739 0.07
1000 000 GALDERMA FINANCE 3.375% 26-17/03/2031 EUR 998 096 0.04
1700000 GALDERMA FINANCE 3.500% 25-20/03/2030 EUR 1709 360 0.06
1500000 GXO LOGISTIC 3.750% 25-24/11/2030 EUR 1494 875 0.05
2100000 HM FINANCE 4.875% 23-25/10/2031 EUR 2231130 0.08
1300000 ING BANK NV 2.625% 25-01/12/2028 EUR 1289 403 0.05
400000 ING BANK NV 3.250% 26-12/05/2029 EUR 401 766 0.01
2200000 JAB HOLDINGS 4.375% 24-25/04/2034 EUR 2268 140 0.08
1200000 JAB HOLDINGS 4.375% 25-19/05/2035 EUR 1237290 0.04
1500 000  JAB HOLDINGS 4.750% 22-29/06/2032 EUR 1587 863 0.06
1400000 JAB HOLDINGS 5.000% 23-12/06/2033 EUR 1499 712 0.05
1700000 JDE PEETS NV 0.500% 21-16/01/2029 EUR 1580 189 0.06
1700000 JDE PEETS NV 0.625% 21-09/02/2028 EUR 1629 441 0.06
1400 000 JDE PEETS NV 1.125% 21-16/06/2033 EUR 1158185 0.04
1700000 JDE PEETS NV 4.125% 23-23/01/2030 EUR 1731434 0.06
1400000 JDE PEETS NV 4.500% 23-23/01/2034 EUR 1430009 0.05
2200000 KONINKLIJKE KPN 0.875% 21-15/11/2033 EUR 1823 140 0.07
2400000 KONINKLIJKE KPN 3.375% 25-17/02/2035 EUR 2339657 0.08
1200000 KONINKLIJKE KPN 3.500% 26-12/05/2034 EUR 1188819 0.04
1600000 KONINKLIJKE KPN 3.875% 23-03/07/2031 EUR 1 640 802 0.06
2700000 KONINKLIJKE KPN 3.875% 24-16/02/2036 EUR 2713711 0.10
2400000 LKQDUTCH BOND 4.125% 24-13/03/2031 EUR 2414972 0.09
900 000 LSEG NETHERLANDS BV 2.750% 24-20/09/2027 EUR 898 075 0.03
200000 LSEG NETHERLANDS BV 3.000% 25-06/11/2031 EUR 196 240 0.01
1200000 LSEG NETHERLANDS BV 4.231% 23-29/09/2030 EUR 1245737 0.05
2700000 MSD NETHERLANDS 3.250% 24-30/05/2032 EUR 2697 801 0.10
2250000 MSD NETHERLANDS 3.500% 24-30/05/2037 EUR 2208 811 0.08
2750000 MSD NETHERLANDS 3.700% 24-30/05/2044 EUR 2592678 0.09
2800000 MSD NETHERLANDS 3.750% 24-30/05/2054 EUR 2476 036 0.09
1106 000 NE PROPERTY 2.000% 22-20/01/2030 EUR 1046 604 0.04
1000000 NE PROPERTY 3.875% 25-30/09/2033 EUR 989 243 0.04
1086000 NE PROPERTY 4.250% 24-21/01/2032 EUR 1102 754 0.04
600 000 NIBC BANK NV 0.875% 22-24/06/2027 EUR 588 991 0.02
900 000  NIBC BANK NV 3.500% 25-05/06/2030 EUR 904 332 0.03
800 000 NIBC BANK NV 6.000% 23-16/11/2028 EUR 851 944 0.03
600000 NN BANK NV 0.500% 21-21/09/2028 EUR 567 887 0.02
700000 NN GROUP NV 0.875% 21-23/11/2031 EUR 620379 0.02
2300000 PFIZER NETHERLANDS 2.875% 25-19/05/2029 EUR 2291 409 0.08
3000000 PFIZER NETHERLANDS 3.250% 25-19/05/2032 EUR 2989953 0.11
2500000 PFIZER NETHERLANDS 3.875% 25-19/05/2037 EUR 2540 828 0.09
2550000 PFIZER NETHERLANDS 4.250% 25-19/05/2045 EUR 2557292 0.09
3300000 PROSUS NV 1.288% 21-13/07/2029 EUR 3084724 0.11
2748000 PROSUS NV 1.985% 21-13/07/2033 EUR 2 406 659 0.09
1940000 PROSUS NV 2.085% 22-19/01/2030 EUR 1833471 0.07
1700000 PROSUS NV 2.778% 22-19/01/2034 EUR 1547221 0.06
2100000 PROSUS NV 4.343% 25-15/07/2035 EUR 2087 551 0.08
1700000 RANDSTAD NV 3.610% 24-12/03/2029 EUR 1710 440 0.06
800 000 RELX FINANCE 3.250% 26-22/05/2029 EUR 803 259 0.03
2700000 RELX FINANCE 3.375% 24-20/03/2033 EUR 2665712 0.10
1900 000 RELX FINANCE 3.750% 23-12/06/2031 EUR 1937982 0.07
1950000 ROCHE FINANCE EUROPE 3.204% 23-27/08/2029 EUR 1967975 0.07
2050000 ROCHE FINANCE EUROPE 3.227% 24-03/05/2030 EUR 2071510 0.07
1969000 ROCHE FINANCE EUROPE 3.312% 23-04/12/2027 EUR 1984 117 0.07
1550000 ROCHE FINANCE EUROPE 3.355% 23-27/02/2035 EUR 1555226 0.06
2200000 ROCHE FINANCE EUROPE 3.564% 24-03/05/2044 EUR 2109 256 0.08
2864000 ROCHE FINANCE EUROPE 3.586% 23-04/12/2036 EUR 2882233 0.10
2090000 SANDOZ FINANCE 3.250% 24-12/09/2029 EUR 2093 767 0.08
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1450000 SANDOZ FINANCE 4.000% 25-26/03/2035 EUR 1473 413 0.05
1900 000 SANDOZ FINANCE 4.220% 23-17/04/2030 EUR 1960 817 0.07
1890000 SANDOZ FINANCE 4.500% 23-17/11/2033 EUR 1988 309 0.07
800000 SARTORIUS FINANCE 3.750% 26-12/05/2031 EUR 805 488 0.03
2200000 SARTORIUS FINANCE 4.375% 23-14/09/2029 EUR 2267550 0.08
2900000 SARTORIUS FINANCE 4.500% 23-14/09/2032 EUR 3023 349 0.11
2500000 SARTORIUS FINANCE 4.875% 23-14/09/2035 EUR 2654318 0.10
2400000 SIKA CAPITAL BV 3.750% 23-03/05/2030 EUR 2443 865 0.09
1900000 SUDZUCKER INT 4.125% 25-29/01/2032 EUR 1895619 0.07
4800000 THERMO FISHER 0.800% 21-18/10/2030 EUR 4359 681 0.15
4300000 THERMO FISHER 1.125% 21-18/10/2033 EUR 3672856 0.13
3000000 THERMO FISHER 1.625% 21-18/10/2041 EUR 2167601 0.08
2500000 THERMO FISHER 2.000% 21-18/10/2051 EUR 1590 934 0.06
3500000 THERMO FISHER 3.628% 25-01/12/2035 EUR 3488578 0.13
1600000 UNIVERSAL MUSIC 3.000% 22-30/06/2027 EUR 1602 812 0.06
2700000 UNIVERSAL MUSIC 3.750% 22-30/06/2032 EUR 2730 144 0.10
2571000 UNIVERSAL MUSIC 4.000% 23-13/06/2031 EUR 2642 347 0.10
2000000 VESTAS WIND SYSTEMS 2.000% 22-15/06/2034 EUR 1784358 0.06
1020000 WABTEC TRANSPORT 1.250% 21-03/12/2027 EUR 994 631 0.04
1829000 WOLTERS KLUWER N 3.000% 25-25/09/2030 EUR 1 808 286 0.07
1450000 WOLTERS KLUWER N 3.250% 24-18/03/2029 EUR 1454 151 0.05
1750000 WOLTERS KLUWER N 3.375% 25-20/03/2032 EUR 1740 127 0.06
670 000 WOLTERS KLUWER N 3.625% 26-22/06/2033 EUR 667 977 0.02
1950000 WOLTERS KLUWER N 3.750% 23-03/04/2031 EUR 1984 791 0.07
United Kingdom 201614276 7.29
600 000 31 GROUP 4.875% 23-14/06/2029 EUR 623 180 0.02
1100000 ANZ NEW ZEALAND INTL/LDN 0.200% 21-23/09/2027 EUR 1066 264 0.04
500 000 ANZNZ INTERNATIONAL/LDN 3.527% 24-24/01/2028 EUR 504 615 0.02
500000 ANZNZINTL/LDN 2.993% 25-27/03/2028 EUR 500 306 0.02
1559000 BARCLAYS BANK PLC 4.918% 23-08/08/2030 EUR 1629 041 0.06
1700000 BRAMBLES FINANCE 4.250% 23-22/03/2031 EUR 1762908 0.06
2400000 BRITISH TELECOMMUNICATIONS 3.125% 25-11/02/2032 EUR 2355019 0.09
1916 000  BRITISH TELECOMMUNICATIONS 3.375% 22-30/08/2032 EUR 1899 127 0.07
1325000 BRITISH TELECOMMUNICATIONS 3.375% 25-17/11/2032 EUR 1308 828 0.05
2500000 BRITISH TELECOMMUNICATIONS 3.750% 23-13/05/2031 EUR 2543 190 0.09
2150000 BRITISH TELECOMMUNICATIONS 3.750% 25-03/01/2035 EUR 2141 142 0.08
2915000 BRITISH TELECOMMUNICATIONS 3.875% 24-20/01/2034 EUR 2945 744 0.11
2640000 BRITISH TELECOMMUNICATIONS 4.250% 23-06/01/2033 EUR 2733294 0.10
1500000 BT FINANCE PLC 3.875% 26-02/06/2034 EUR 1508 758 0.05
1600000 BUNZL FINANCE 3.375% 24-09/04/2032 EUR 1580 469 0.06
700 000 BUPA FINANCE 5.000% 23-12/10/2030 EUR 742 542 0.03
1530000 CNH INDUSTRIAL N 3.625% 25-26/01/2033 EUR 1505 868 0.05
2600000 CNHINDUSTRIAL N 3.750% 24-11/06/2031 EUR 2623 547 0.09
1300000 CNH INDUSTRIAL N 3.875% 25-03/09/2035 EUR 1273981 0.05
1450 000 COCA-COLA EUROPEAN 3.125% 25-03/06/2031 EUR 1442758 0.05
1400000 COCA-COLA EUROPEAN 3.125% 25-25/09/2032 EUR 1377 606 0.05
1900000 COCA-COLA EUROPEAN 3.250% 24-21/03/2032 EUR 1890 570 0.07
1900000 COMPASS GROUP 2.625% 26-15/01/2029 EUR 1881328 0.07
2100000 COMPASS GROUP 3.125% 25-24/06/2032 EUR 2068 847 0.07
2300000 COMPASS GROUP 3.250% 24-06/02/2031 EUR 2297515 0.08
1300000 COMPASS GROUP 3.250% 24-16/09/2033 EUR 1281 407 0.05
2600000 COMPASS GROUP 3.500% 26-15/01/2035 EUR 2570 642 0.09
500000 COVENTRY BDG SOC 3.125% 24-29/10/2029 EUR 499 084 0.02
1970000 EXPERIAN FINANCE 3.375% 24-10/10/2034 EUR 1921 004 0.07
1400000 EXPERIAN FINANCE 3.510% 25-15/12/2033 EUR 1389038 0.05
1850000 GSK CAPITAL BV 2.875% 24-19/11/2031 EUR 1818250 0.07
1339000 GSK CAPITAL BV 3.000% 22-28/11/2027 EUR 1341250 0.05
2117000 GSK CAPITAL BV 3.125% 22-28/11/2032 EUR 2091 381 0.08
2163000 GSK CAPITAL BV 3.250% 24-19/11/2036 EUR 2091 581 0.08
2150000 HALEON NETHERLANDS CAPITAL 2.125% 22-29/03/2034 EUR 1940932 0.07
2300000 HALEON NL CAPITAL BV 1.750% 22-29/03/2030 EUR 2185798 0.08
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2190000 HALEON UK CPTL 2.875% 24-18/09/2028 EUR 2184783 0.08
1700 000  IDS FIN PLC 3.250% 25-01/10/2029 EUR 1680551 0.06
2400000 IDS FIN PLC 4.000% 25-01/10/2032 EUR 2369 520 0.09
1542000 INFORMA PLC 3.000% 24-23/10/2027 EUR 1544 334 0.06
1935000 INFORMA PLC 3.250% 24-23/10/2030 EUR 1920471 0.07
2400000 INFORMA PLC 3.375% 25-09/06/2031 EUR 2377954 0.09
1700000 INFORMA PLC 3.625% 24-23/10/2034 EUR 1672011 0.06
1400000 INFORMA PLC 3.750% 26-29/04/2032 EUR 1401 885 0.05
1894000 INT DIST SERV 5.250% 23-14/09/2028 EUR 1956 840 0.07
856 000 INTERMEDIATE CAP 2.500% 22-28/01/2030 EUR 817438 0.03
1400000 ITV PLC 4.250% 24-19/06/2032 EUR 1443 241 0.05
1800000 LINDE PLC 0.375% 21-30/09/2033 EUR 1458 130 0.05
2400000 LINDE PLC 1.000% 21-30/09/2051 EUR 1209 956 0.04
2400000 LINDE PLC 1.375% 22-31/03/2031 EUR 2217095 0.08
3000000 LINDE PLC 1.625% 22-31/03/2035 EUR 2564 034 0.09
2000000 LINDE PLC 3.000% 24-14/02/2028 EUR 2003 831 0.07
2700000 LINDE PLC 3.200% 24-14/02/2031 EUR 2703 584 0.10
2500000 LINDE PLC 3.375% 23-12/06/2029 EUR 2527838 0.09
2300000 LINDE PLC 3.375% 24-04/06/2030 EUR 2317558 0.08
2300000 LINDE PLC 3.400% 24-14/02/2036 EUR 2259030 0.08
2300000 LINDE PLC 3.500% 24-04/06/2034 EUR 2302631 0.08
2300000 LINDE PLC 3.625% 23-12/06/2034 EUR 2322443 0.08
2100000 LINDE PLC 3.750% 24-04/06/2044 EUR 1992 780 0.07
900 000 LLOYDS BANK 3.250% 25-24/03/2030 EUR 902 987 0.03
1800000 LONDON POWER 3.837% 25-11/06/2037 EUR 1787355 0.06
500000 MITSUBISHI HC CAP UK 2.856% 25-26/11/2028 EUR 496 850 0.02
1250000 MITSUBISHI HC CAP UK 3.616% 24-02/08/2027 EUR 1257 349 0.05
1491000 MOTABILITY OPS 3.500% 23-17/07/2031 EUR 1489 817 0.05
2000000 MOTABILITY OPS 3.625% 24-24/07/2029 EUR 2022287 0.07
2246000 MOTABILITY OPS 3.625% 25-22/01/2033 EUR 2226415 0.08
3100000 MOTABILITY OPS 3.875% 24-24/01/2034 EUR 3101 663 0.11
2930000 MOTABILITY OPS 4.000% 24-17/01/2030 EUR 2984 289 0.11
2277000 MOTABILITY OPS 4.000% 25-22/01/2037 EUR 2247770 0.08
2257000 MOTABILITY OPS 4.125% 26-04/02/2038 EUR 2239610 0.08
2760000 MOTABILITY OPS 4.250% 24-17/06/2035 EUR 2805 507 0.10
2000000 NATIONAL GRID ELECTRICITY 3.563% 26-03/02/2034 EUR 1989 476 0.07
1400000 NATIONAL GRID ELECTY EM 3.530% 22-20/09/2028 EUR 1413 544 0.05
1021000 NATIONWIDE BUILDING SOCIETY 0.250% 21-14/09/2028 EUR 962 420 0.03
1400000 NATIONWIDE BUILDING SOCIETY 3.000% 25-03/03/2030 EUR 1390 054 0.05
1400000 NATIONWIDE BUILDING SOCIETY 3.125% 25-18/08/2032 EUR 1379076 0.05
850000 NATIONWIDE BUILDING SOCIETY 3.250% 22-05/09/2029 EUR 852370 0.03
1800 000 NATWEST MARKETS 2.750% 24-04/11/2027 EUR 1797 264 0.07
1500000 NATWEST MARKETS 3.000% 25-03/09/2030 EUR 1483 624 0.05
1400000 NATWEST MARKETS 3.125% 25-10/01/2030 EUR 1395917 0.05
854000 NATWEST MARKETS 3.125% 26-13/01/2031 EUR 847 608 0.03
1067000 NATWEST MARKETS 3.625% 24-09/01/2029 EUR 1081 746 0.04
830000 NATWEST MARKETS 4.250% 23-13/01/2028 EUR 845 800 0.03
2000000 RECKITT BENCKISER TREASURY 2.625% 25-10/09/2028 EUR 1984 531 0.07
1850000 RECKITT BENCKISER TREASURY 3.500% 25-10/09/2034 EUR 1829 986 0.07
1610000 RECKITT BENCKISER TREASURY 3.500% 26-28/05/2031 EUR 1621 604 0.06
2350000 RECKITT BENCKISER TREASURY 3.625% 23-14/09/2028 EUR 2377 408 0.09
2500000 RECKITT BENCKISER TREASURY 3.625% 24-20/06/2029 EUR 2533 867 0.09
2134000 RECKITT BENCKISER TREASURY 3.875% 23-14/09/2033 EUR 2184288 0.08
700 000 RECKITT BENCKISER TREASURY 4.000% 26-28/05/2035 EUR 712 266 0.03
2248000 RENTOKIL FINANCE 3.875% 22-27/06/2027 EUR 2264370 0.08
1850000 RENTOKIL FINANCE 4.375% 22-27/06/2030 EUR 1918 672 0.07
1500000 SAGE GROUP 3.820% 23-15/02/2028 EUR 1513 665 0.05
1550000 SAGE GROUP 3.821% 26-25/02/2033 EUR 1537312 0.06
300000 SANTANDER UK PLC 3.346% 25-25/03/2030 EUR 301243 0.01
3400000 SCOTTISH HYDRO 3.375% 24-04/09/2032 EUR 3376 341 0.12
2150000 SCOTTISH HYDRO 3.375% 25-02/11/2033 EUR 2113100 0.08
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1290000 SEGRO PLC 3.500% 24-24/09/2032 EUR 1282772 0.05
2650000 SEVERN TRENT FINANCE 3.875% 25-04/08/2035 EUR 2637 147 0.10
2350000 SEVERN TRENT FINANCE 3.875% 25-04/08/2037 EUR 2299 449 0.08
1950000 SEVERN TRENT FINANCE 4.000% 24-05/03/2034 EUR 1974 374 0.07
2600000 SEVERN TRENT UTILITIES FINANCE 4.250% 26-29/01/2040 EUR 2578 044 0.09
1900000 SMITH & NEPHEW 4.565% 22-11/10/2029 EUR 1975349 0.07
1400000 SOUTH E POWER 4.102% 26-17/03/2038 EUR 1412792 0.05
1709000 UBS AG LONDON 0.250% 21-01/09/2028 EUR 1613348 0.06
1900000 UNITED UTIL W FI 3.500% 25-27/02/2033 EUR 1877571 0.07
3100000 UNITED UTIL W FI 3.750% 24-23/05/2034 EUR 3094 708 0.11
2100000 UNITED UTIL W FI 3.750% 25-07/08/2035 EUR 2079078 0.08
1650000 WESTERN POWER DI 3.949% 22-20/09/2032 EUR 1 689 804 0.06
2750000 WPP FINANCE 2013 3.625% 25-09/06/2031 EUR 2705 402 0.10
1700 000 WPP FINANCE 2013 4.000% 24-12/09/2033 EUR 1684 834 0.06
900 000  YORKSHRE BLD SOC 0.500% 21-01/07/2028 EUR 855401 0.03
Germany 126 608 072 4.61
500000 AAREAL BANK AG 0.750% 22-18/04/2028 EUR 479 437 0.02
1500000 ADIDAS AG 2.750% 25-06/11/2030 EUR 1476 716 0.05
1600000 ADIDAS AG 3.125% 22-21/11/2029 EUR 1610810 0.06
700 000  ADIDAS AG 3.500% 26-26/05/2031 EUR 708 065 0.03
300000 BAUSPARK WUESTEN 3.375% 25-20/05/2030 EUR 299 148 0.01
2100000 BERTELSMANN SE 3.375% 25-28/10/2033 EUR 2037443 0.07
2600000 BERTELSMANN SE 3.500% 22-29/05/2029 EUR 2626 625 0.10
2100000 BERTELSMANN SE 3.750% 26-23/07/2034 EUR 2081631 0.08
800000 DEUTSCHE BANK AG 4.000% 22-29/11/2027 EUR 811621 0.03
900 000 DEUTSCHE BOERSE 1.500% 22-04/04/2032 EUR 820904 0.03
204000 DEUTSCHE BOERSE 3.250% 26-24/03/2031 EUR 205 527 0.01
1100000 DEUTSCHE BOERSE 3.750% 23-28/09/2029 EUR 1123380 0.04
1600000 DEUTSCHE BOERSE 3.875% 23-28/09/2033 EUR 1650183 0.06
1900000 DEUTSCHE TELEKOM 2.625% 25-04/12/2029 EUR 1876 633 0.07
1300000 DEUTSCHE TELEKOM 3.000% 25-03/02/2032 EUR 1290 158 0.05
2850000 DEUTSCHE TELEKOM 3.250% 24-04/06/2035 EUR 2795336 0.10
2300000 DEUTSCHE TELEKOM 3.250% 24-20/03/2036 EUR 2238993 0.08
2100000 DEUTSCHE TELEKOM 3.375% 26-28/04/2033 EUR 2098411 0.08
3150000 DEUTSCHE TELEKOM 3.625% 25-03/02/2045 EUR 2897420 0.10
2500000 DEUTSCHE TELEKOM 3.875% 26-28/04/2038 EUR 2510 846 0.09
800000 DT PFANDBRIEFBAN 3.250% 25-01/09/2028 EUR 790 027 0.03
300000 DT PFANDBRIEFBAN 4.000% 24-27/01/2028 EUR 301 365 0.01
1500000 EUROGRID GMBH 2.886% 25-16/10/2029 EUR 1483787 0.05
1600000 EUROGRID GMBH 3.075% 24-18/10/2027 EUR 1603 807 0.06
2300000 EUROGRID GMBH 3.279% 22-05/09/2031 EUR 2285518 0.08
2000000 EUROGRID GMBH 3.598% 24-01/02/2029 EUR 2024143 0.07
2400000 EUROGRID GMBH 3.722% 23-27/04/2030 EUR 2436 764 0.09
3300000 EUROGRID GMBH 3.732% 24-18/10/2035 EUR 3276 858 0.12
2400000 EUROGRID GMBH 3.915% 24-01/02/2034 EUR 2436 440 0.09
1900000 EUROGRID GMBH 4.056% 25-28/05/2037 EUR 1916 000 0.07
2100000 EUROGRID GMBH 4.165% 25-16/10/2040 EUR 2081499 0.08
1805000 FRESENIUS MEDICAL 3.125% 25-08/12/2028 EUR 1 805 666 0.07
1600000 FRESENIUS MEDICAL 3.250% 25-24/11/2030 EUR 1591972 0.06
1412000 FRESENIUS MEDICAL 3.750% 25-08/04/2032 EUR 1423211 0.05
2400000 FRESENIUS MEDICAL 3.875% 22-20/09/2027 EUR 2427 587 0.09
500 000 HAMBURG COM BANK 3.250% 26-03/02/2031 EUR 493 814 0.02
857000 HAMBURG COM BANK 3.500% 24-17/03/2028 EUR 862 844 0.03
790 000 HAMBURG COM BANK 3.500% 25-31/01/2030 EUR 792 053 0.03
400000 HAMBURG COM BANK 4.500% 24-24/07/2028 EUR 408 757 0.01
1000000 HAMBURG COM BANK 4.750% 24-02/05/2029 EUR 1037935 0.04
1549000 HEIDELBERG MATERIALS 3.375% 24-17/10/2031 EUR 1556 882 0.06
1644000 HEIDELBERG MATERIALS 3.500% 26-10/10/2029 EUR 1656 539 0.06
2203000 HEIDELBERG MATERIALS 3.950% 24-19/07/2034 EUR 2242 140 0.08
1900000 HEIDELBERG MATERIALS 4.000% 26-18/07/2035 EUR 1912195 0.07
2381000 HEIDELBERGCEMENT 3.750% 23-31/05/2032 EUR 2426791 0.09
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1800000 HENKEL AG & CO 0.500% 21-17/11/2032 EUR 1520557 0.05
2200000 HENKEL AG & CO 2.625% 22-13/09/2027 EUR 2205 828 0.08
2400000 HENKEL AG & CO 3.625% 26-02/04/2031 EUR 2439032 0.09
2400000 INFINEON TECHNOLOGIES 2.875% 25-13/02/2030 EUR 2372491 0.09
2300000 INFINEON TECHNOLOGIES 3.000% 26-16/02/2031 EUR 2268999 0.08
2200000 INFINEON TECHNOLOGIES 3.500% 26-16/02/2034 EUR 2186 838 0.08
1500000 INFINEON TECHNOLOGIES 3.750% 26-16/02/2037 EUR 1486011 0.05
1900000 K&S AG 4.250% 24-19/06/2029 EUR 1941 909 0.07
1886000 KNORR-BREMSE AG 3.000% 24-30/09/2029 EUR 1 880 505 0.07
1900 000 KNORR-BREMSE AG 3.250% 22-21/09/2027 EUR 1906 358 0.07
1500000 KNORR-BREMSE AG 3.250% 24-30/09/2032 EUR 1505090 0.05
1500000 LEG IMMOBILIEN SE 0.750% 21-30/06/2031 EUR 1306 876 0.05
1400000 LEGIMMOBILIEN SE 0.875% 22-17/01/2029 EUR 1318493 0.05
900000 LEG IMMOBILIEN SE 1.000% 21-19/11/2032 EUR 759 020 0.03
1200000 LEG IMMOBILIEN SE 1.500% 22-17/01/2034 EUR 1001 603 0.04
1200000 MERCK FINANCIAL SERVICES 2.375% 22-15/06/2030 EUR 1172381 0.04
600000 MUNCHEN HYPOBANK 3.375% 25-11/04/2035 EUR 585 803 0.02
1100000 SANTANDER CONSUMER BANK 4.375% 23-13/09/2027 EUR 1118683 0.04
1710000  SIXT SE 3.250% 25-22/01/2030 EUR 1704 105 0.06
1500000 SIXT SE 3.750% 24-25/01/2029 EUR 1518777 0.05
1100000 TAGIMMO AG 4.250% 24-04/03/2030 EUR 1124016 0.04
600000 TALANX AG 4.000% 22-25/10/2029 EUR 616 000 0.02
2600000 VONOVIA SE 0.250% 21-01/09/2028 EUR 2444776 0.09
1300000 VONOVIA SE 0.375% 21-16/06/2027 EUR 1268 643 0.05
1800000 VONOVIA SE 0.625% 21-14/12/2029 EUR 1648 625 0.06
2300000 VONOVIA SE 0.750% 21-01/09/2032 EUR 1928 009 0.07
1700000 VONOVIA SE 1.000% 21-16/06/2033 EUR 1404178 0.05
800000 VONOVIA SE 1.500% 21-14/06/2041 EUR 537234 0.02
1700000 VONOVIA SE 1.625% 21-01/09/2051 EUR 906 353 0.03
1400 000 VONOVIA SE 1.875% 22-28/06/2028 EUR 1368 577 0.05
1800000 VONOVIA SE 2.375% 22-25/03/2032 EUR 1684977 0.06
1700000 VONOVIA SE 3.500% 25-12/11/2032 EUR 1675317 0.06
1900000 VONOVIA SE 4.000% 25-12/11/2036 EUR 1871 624 0.07
1700 000  VONOVIA SE 4.250% 24-10/04/2034 EUR 1730 665 0.06
1300000 VONOVIA SE 4.500% 25-12/11/2040 EUR 1285838 0.05
Spain 90 181 538 3.28
1900 000 ABERTIS INFRAESTRUCTURAS 3.125% 25-07/07/2030 EUR 1882 705 0.07
500 000 ABERTIS INFRAESTRUCTURAS 3.625% 26-08/03/2032 EUR 499 762 0.02
1800000 ABERTIS INFRAESTRUCTURAS 4.125% 23-07/08/2029 EUR 1841705 0.07
1600000 ABERTIS INFRAESTRUCTURAS 4.125% 23-31/01/2028 EUR 1624 387 0.06
1600 000 ACCIONA FILIALES 0.375% 21-07/10/2027 EUR 1556 030 0.06
1700000 ACCIONA FILIALES 1.375% 22-26/01/2032 EUR 1571530 0.06
1600000 ACCIONA FILIALES 3.750% 23-25/04/2030 EUR 1606 327 0.06
1700000 ACCIONA FILIALES 5.125% 23-23/04/2031 EUR 1778 259 0.06
1400000 AMADEUS IT GROUP 3.375% 25-25/03/2030 EUR 1399183 0.05
1600000 AMADEUS IT GROUP 3.500% 24-21/03/2029 EUR 1613037 0.06
500 000 AMADEUS IT GROUP 3.750% 26-20/05/2031 EUR 504 661 0.02
500 000 BANCO BILBAO VIZCAYA ARGENTARIA 3.750% 26-15/01/2036 EUR 499 230 0.02
1600000 BANCO BILBAO VIZCAYA ARGENTARIA 3.125% 25-15/07/2030 EUR 1595 056 0.06
1300000 BANCO BILBAO VIZCAYA ARGENTARIA 3.375% 22-20/09/2027 EUR 1308 448 0.05
1200000 BANCO BILBAO VIZCAYA ARGENTARIA 3.500% 24-26/03/2031 EUR 1220267 0.04
800000 BANCO BILBAO VIZCAYA ARGENTARIA 3.625% 24-07/06/2030 EUR 814713 0.03
1700 000 BANCO BILBAO VIZCAYA ARGENTARIA 3.750% 25-26/08/2035 EUR 1712897 0.06
1900000 BANCO BILBAO VIZCAYA ARGENTARIA 3.875% 24-15/01/2034 EUR 1962 974 0.07
1300000 BANCO BILBAO VIZCAYA ARGENTARIA 4.375% 22-14/10/2029 EUR 1357 460 0.05
300000 BANCO SABADELL 3.375% 25-18/02/2033 EUR 297 181 0.01
1400000 BANCO SANTANDER 1.000% 21-04/11/2031 EUR 1241322 0.04
1300000 BANCO SANTANDER 3.250% 25-27/05/2032 EUR 1293 862 0.05
1300000 BANCO SANTANDER 3.500% 02/10/2032 EUR 1297250 0.05
2100000 BANCO SANTANDER 3.500% 25-17/02/2035 EUR 2072 844 0.07
500000 BANCO SANTANDER 3.625% 26-23/06/2033 EUR 500113 0.02
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2200000 BANCO SANTANDER 3.750% 24-09/01/2034 EUR 2235214 0.08
1000 000 BANCO SANTANDER 3.750% 26-12/01/2036 EUR 1007 247 0.04
1600000 BANCO SANTANDER 3.875% 23-16/01/2028 EUR 1623 547 0.06
1600000 BANCO SANTANDER 3.875% 24-22/04/2029 EUR 1630945 0.06
800000 BANCO SANTANDER 4.125% 24-22/04/2034 EUR 828 206 0.03
1100 000 BANCO SANTANDER 4.250% 23-12/06/2030 EUR 1141722 0.04
2400000 BANCO SANTANDER 4.875% 23-18/10/2031 EUR 2564631 0.09
1100000 CAIXABANK 3.375% 25-26/06/2035 EUR 1085 565 0.04
1700000 CAIXABANK 3.625% 24-19/09/2032 EUR 1711909 0.06
1200000 CAIXABANK 3.750% 22-07/09/2029 EUR 1224131 0.04
1800000 CAIXABANK 4.250% 23-06/09/2030 EUR 1875364 0.07
1600000 CAIXABANK 4.375% 23-29/11/2033 EUR 1699 329 0.06
2900000 CELLNEX FINANCE 1.000% 21-15/09/2027 EUR 2837315 0.10
1700 000 CELLNEX FINANCE 1.500% 21-08/06/2028 EUR 1650 266 0.06
2400000 CELLNEX FINANCE 2.000% 21-15/09/2032 EUR 2180 881 0.08
2000000 CELLNEX FINANCE 3.000% 26-19/01/2031 EUR 1962 551 0.07
2000000 CELLNEX FINANCE 3.500% 25-22/05/2032 EUR 1985571 0.07
2300000 CELLNEX FINANCE 3.625% 24-24/01/2029 EUR 2323135 0.08
2300000 CELLNEX FINANCE 3.875% 26-19/01/2036 EUR 2269 853 0.08
500 000 COLONIAL SFL SOC 3.875% 26-08/04/2031 EUR 505 168 0.02
1300000 EL CORTE INGLES 3.500% 25-24/07/2033 EUR 1276 415 0.05
1800 000 EL CORTE INGLES 4.250% 24-26/06/2031 EUR 1855567 0.07
1600000 FCC AQUALIA SA 3.750% 25-11/06/2032 EUR 1594 900 0.06
1200000 INMOBILIARIA COL 0.750% 21-22/06/2029 EUR 1121333 0.04
2300000 INMOBILIARIA COL 3.125% 25-23/09/2031 EUR 2241731 0.08
1100 000  INMOBILIARIA COL 3.250% 25-22/01/2030 EUR 1092 813 0.04
800 000 MAPFRE 2.875% 22-13/04/2030 EUR 783 280 0.03
400000 MAPFRE 3.125% 26-20/01/2032 EUR 395575 0.01
800000 MAPFRE 3.625% 26-20/01/2036 EUR 793 095 0.03
1950000 MEDIO AMBIENTE 3.715% 24-08/10/2031 EUR 1944014 0.07
1500000 MEDIO AMBIENTE 5.250% 23-30/10/2029 EUR 1577 868 0.06
1300000 MERLIN PROPERTIES 3.500% 25-04/09/2033 EUR 1269 300 0.05
1800000 RED ELECTRICA FI 3.000% 24-17/01/2034 EUR 1737 634 0.06
1300000 RED ELECTRICA FI 3.375% 24-09/07/2032 EUR 1289 602 0.05
1600000 RED ELECTRICA SA 3.000% 25-06/10/2031 EUR 1574 620 0.06
1400000 SANTANDER CONSUMER FINANCE 3.750% 24-17/01/2029 EUR 1423282 0.05
800000 SANTANDER CONSUMER FINANCE 4.125% 23-05/05/2028 EUR 816 756 0.03
Sweden 73 876 003 2.69

1400000 ASSA ABLOY AB 3.371% 25-09/09/2032 EUR 1396 309 0.05
1900000 ASSA ABLOY AB 3.875% 23-13/09/2030 EUR 1952527 0.07
1960000 ASSA ABLOY AB 4.125% 23-13/09/2035 EUR 2035912 0.07
1147000 CASTELLUM AB 4.125% 24-10/12/2030 EUR 1159 689 0.04
2070000 ELECTROLUX AB 2.500% 22-18/05/2030 EUR 1984 659 0.07
1500000 ELLEVIO AB 3.750% 25-14/05/2035 EUR 1496 508 0.05
1700 000 ELLEVIO AB 4.125% 24-07/03/2034 EUR 1749 810 0.06
1650000 EPIROC AB 3.625% 24-28/02/2031 EUR 1669 816 0.06
600000 EQT 2.375% 22-06/04/2028 EUR 592238 0.02
1100000 EQT 2.875% 22-06/04/2032 EUR 1050 074 0.04
1400 000 ERICSSON LM 5.375% 23-29/05/2028 EUR 1456 159 0.05
400000 FASTIGHETS AB BA 3.625% 26-25/08/2031 EUR 393353 0.01
1100000 FASTIGHETS AB BA 4.000% 25-04/03/2033 EUR 1077203 0.04
1000000 FASTIGHETS AB BA 4.000% 25-19/02/2032 EUR 991 951 0.04
928 000 HENNES & MAURITS 3.400% 25-31/10/2033 EUR 906 422 0.03
1500000 MOLNLYCKE HOLDING 4.250% 24-11/06/2034 EUR 1539 545 0.06
300000 PUBLIC PROPERTY 4.125% 26-21/04/2033 EUR 295414 0.01
900 000 SAGAX AB 3.375% 26-26/01/2031 EUR 885 856 0.03
1097000 SAGAX AB 4.375% 24-29/05/2030 EUR 1124 106 0.04
1820000 SANDVIK AB 0.375% 21-25/11/2028 EUR 1711275 0.06
1400000 SANDVIK AB 2.125% 22-07/06/2027 EUR 1390175 0.05
1300000 SANDVIK AB 3.750% 22-27/09/2029 EUR 1325200 0.05
950 000 SKANDINAV ENSKIL 3.375% 26-10/02/2033 EUR 941953 0.03
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1100000 SKANDINAVISKA ENSKILDA BANK 0.375% 21-21/06/2028 EUR 1045623 0.04
1400000 SKANDINAVISKA ENSKILDA BANK 0.750% 22-09/08/2027 EUR 1368317 0.05
700 000 SKANDINAVISKA ENSKILDA BANK 3.000% 25-10/02/2032 EUR 693 630 0.03
690 000 SKANDINAVISKA ENSKILDA BANK 3.125% 24-05/11/2031 EUR 684 443 0.02
1300000 SKANDINAVISKA ENSKILDA BANK 3.200% 25-30/09/2033 EUR 1288 637 0.05
1550000 SKANDINAVISKA ENSKILDA BANK 3.375% 25-19/03/2030 EUR 1559 662 0.06
800 000 SKANDINAVISKA ENSKILDA BANK 3.500% 25-14/08/2035 EUR 790 110 0.03
1300000 SKANDINAVISKA ENSKILDA BANK 3.750% 23-07/02/2028 EUR 1315577 0.05
1100000 SKANDINAVISKA ENSKILDA BANK 3.875% 23-09/05/2028 EUR 1118949 0.04
1379000 SKANDINAVISKA ENSKILDA BANK 4.125% 23-29/06/2027 EUR 1397 674 0.05
803000 SKANDINAVISKA ENSKILDA BANK 4.375% 23-06/11/2028 EUR 827 854 0.03
1450000 SVENSKA HANDELSBANKEN 0.050% 21-06/09/2026 EUR 1365471 0.05
1500000 SVENSKA HANDELSBANKEN 1.375% 22-23/02/2029 EUR 1438 150 0.05
1150000 SVENSKA HANDELSBANKEN 2.625% 22-05/09/2029 EUR 1137877 0.04
1000000 SVENSKA HANDELSBANKEN 2.875% 25-17/02/2032 EUR 987 529 0.04
300000 SVENSKA HANDELSBANKEN 3.125% 26-16/02/2033 EUR 296 982 0.01
1000000 SVENSKA HANDELSBANKEN 3.250% 24-27/08/2031 EUR 998 737 0.04
1200000 SVENSKA HANDELSBANKEN 3.250% 25-19/08/2032 EUR 1191658 0.04
1313000 SVENSKA HANDELSBANKEN 3.375% 23-17/02/2028 EUR 1324 064 0.05
1034000 SVENSKA HANDELSBANKEN 3.750% 22-01/11/2027 EUR 1046 601 0.04
1350000 SVENSKA HANDELSBANKEN 3.750% 24-15/02/2034 EUR 1376 194 0.05
900 000 SWEDBANK AB 2.875% 24-30/04/2029 EUR 894 527 0.03
750000 SWEDBANK AB 2.875% 25-08/02/2030 EUR 745 337 0.03
958 000 SWEDBANK AB 3.250% 25-13/10/2032 EUR 947 374 0.03
700000 SWEDBANK AB 3.250% 25-24/09/2029 EUR 701 808 0.03
750 000 SWEDBANK AB 3.375% 24-29/05/2030 EUR 759 930 0.03
1280000 SWEDBANK AB 4.125% 23-13/11/2028 EUR 1314585 0.05
1000000 SWEDBANK AB 4.250% 23-11/07/2028 EUR 1023 749 0.04
500000 SWEDBANK AB 4.375% 23-05/09/2030 EUR 522 526 0.02
1800 000 TELE2 AB 3.750% 23-22/11/2029 EUR 1830461 0.07
1866000 TELIA CO AB 3.625% 23-22/02/2032 EUR 1890973 0.07
1600000 VOLVO TREASUARY AB 3.250% 26-11/02/2033 EUR 1577799 0.06
1100000 VOLVO TREASURY AB 2.000% 22-19/08/2027 EUR 1089 437 0.04
2000000 VOLVO TREASURY AB 3.000% 25-20/05/2030 EUR 1987978 0.07
1800000 VOLVO TREASURY AB 3.125% 24-08/02/2029 EUR 1803 477 0.07
2300000 VOLVO TREASURY AB 3.125% 24-26/08/2027 EUR 2305 735 0.08
2100000 VOLVO TREASURY AB 3.125% 24-26/08/2029 EUR 2100414 0.08
Ireland 66 609 312 2.44
2000000 BMS IRELAND CAP 2.973% 25-10/11/2030 EUR 1985 888 0.07
3700 000 BMS IRELAND CAP 3.363% 25-10/11/2033 EUR 3669 355 0.13
3600000 BMS IRELAND CAP 3.857% 25-10/11/2038 EUR 3593763 0.13
1900000 BMS IRELAND CAP 4.289% 25-10/11/2045 EUR 1878 509 0.07
3600000 BMS IRELAND CAP 4.581% 25-10/11/2055 EUR 3561 085 0.13
1400000 CA AUTO BANK IE 2.750% 25-07/07/2028 EUR 1392295 0.05
500000 CA AUTO BANK IE 2.750% 26-21/01/2029 EUR 494 548 0.02
1300000 CRH SMW FINANCE 4.000% 23-11/07/2027 EUR 1313039 0.05
2443000 CRH SMW FINANCE 4.000% 23-11/07/2031 EUR 2516219 0.09
2450000 CRH SMW FINANCE 4.250% 23-11/07/2035 EUR 2529 609 0.09
1500000 DELL BANK INTERNATIONAL 3.625% 24-24/06/2029 EUR 1516 050 0.05
1800000 DELL BANK INTERNATIONAL 4.500% 22-18/10/2027 EUR 1829 048 0.07
2550000 DXC CAPITAL FUND 0.450% 21-15/09/2027 EUR 2467211 0.09
2200000 DXC CAPITAL FUND 0.950% 21-15/09/2031 EUR 1 850 886 0.07
1300000 DXC CAPITAL FUND 4.250% 25-09/12/2030 EUR 1286427 0.05
1700000 EXPERIAN EUROPE 1.560% 22-16/05/2031 EUR 1567 340 0.06
1700000 GRENKE FINANCE 3.875% 25-05/10/2028 EUR 1706 485 0.06
1400000 GRENKE FINANCE 5.125% 24-04/01/2029 EUR 1445 662 0.05
1300000 GRENKE FINANCE 5.250% 25-08/04/2030 EUR 1358396 0.05
950 000  GRENKE FINANCE 5.750% 24-06/07/2029 EUR 1000511 0.04
1600000 HAMMERSON IRLAND 1.750% 21-03/06/2027 EUR 1581107 0.06
2125000 KERRY GROUP FINANCE 0.875% 21-01/12/2031 EUR 1869 672 0.07
1600000 KERRY GROUP FINANCE 3.375% 24-05/03/2033 EUR 1584502 0.06
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1670000 KERRY GROUP FINANCE 3.750% 24-05/09/2036 EUR 1 656 466 0.06
2250000 KINGSPAN SEC IE 3.500% 24-31/10/2031 EUR 2245130 0.08
1500000 SECURITAS TREASURY 3.875% 24-23/02/2030 EUR 1524911 0.06
1890000 SECURITAS TREASURY 4.375% 23-06/03/2029 EUR 1942 764 0.07
2600000 VODAFONE INT FINANCE 2.750% 25-03/07/2029 EUR 2572494 0.09
1400000 VODAFONE INT FINANCE 2.750% 26-27/04/2030 EUR 1375593 0.05
2020000 VODAFONE INT FINANCE 3.375% 24-01/08/2033 EUR 1992 085 0.07
1700000 VODAFONE INT FINANCE 3.375% 25-03/07/2033 EUR 1680 029 0.06
1000000 VODAFONE INT FINANCE 3.500% 26-27/04/2035 EUR 978 696 0.04
2250000 VODAFONE INT FINANCE 3.750% 22-02/12/2034 EUR 2256264 0.08
1600000 VODAFONE INT FINANCE 3.875% 25-03/07/2038 EUR 1576 829 0.06
1619000 VODAFONE INT FINANCE 4.000% 23-10/02/2043 EUR 1543 090 0.06
1300000 VODAFONE INT FINANCE 4.125% 26-27/04/2041 EUR 1267354 0.05
Denmark 66 135 846 2.39
2400000 COLOPLAST FINANCE 2.750% 22-19/05/2030 EUR 2356 040 0.09
600000 DANSKE BANK A/S 3.500% 25-26/05/2033 EUR 600 655 0.02
500000 DANSKE BANK A/S 3.750% 26-03/03/2038 EUR 493 799 0.02
1900000 H LUNDBECK A/S 3.375% 25-02/06/2029 EUR 1903 334 0.07
1600000 ISS GLOBAL A/S 3.500% 26-11/05/2031 EUR 1596 111 0.06
1750000 ISS GLOBAL A/S 3.875% 24-05/06/2029 EUR 1779 505 0.06
800000 JYSKE BANK A/S 3.500% 25-19/11/2031 EUR 800 057 0.03
1730000 NOVO NORDISK FINANCE 0.125% 21-04/06/2028 EUR 1642322 0.06
1400000 NOVO NORDISK FINANCE 1.125% 22-30/09/2027 EUR 1373633 0.05
1300000 NOVO NORDISK FINANCE 1.375% 22-31/03/2030 EUR 1229 160 0.04
4388000 NOVO NORDISK FINANCE 2.375% 25-27/05/2028 EUR 4347 440 0.15
1935000 NOVO NORDISK FINANCE 2.500% 25-20/02/2029 EUR 1915260 0.07
2887000 NOVO NORDISK FINANCE 2.875% 25-27/08/2030 EUR 2 865 765 0.10
1944000 NOVO NORDISK FINANCE 3.000% 25-20/02/2032 EUR 1920251 0.07
2734000 NOVO NORDISK FINANCE 3.125% 24-21/01/2029 EUR 2747311 0.10
2700000 NOVO NORDISK FINANCE 3.125% 25-27/05/2033 EUR 2665 047 0.10
3050000 NOVO NORDISK FINANCE 3.250% 24-21/01/2031 EUR 3063 601 0.11
4100000 NOVO NORDISK FINANCE 3.375% 24-21/05/2034 EUR 4074 168 0.14
2048000 NOVO NORDISK FINANCE 3.375% 25-20/02/2035 EUR 2024992 0.07
2000000 NOVO NORDISK FINANCE 3.625% 25-20/02/2038 EUR 1975289 0.07
3500000 NOVO NORDISK FINANCE 3.625% 25-27/05/2037 EUR 3474 874 0.13
2100000 NOVO NORDISK FINANCE 4.000% 25-20/11/2045 EUR 2055599 0.07
1000000 NOVONESIS NOVOZY 3.250% 26-19/03/2030 EUR 1002412 0.04
2600000 NOVONESIS NOVOZY 3.625% 26-19/03/2033 EUR 2617612 0.09
1500000 NOVONESIS NOVOZY 4.000% 26-19/03/2037 EUR 1522 657 0.06
700 000 NYKREDIT 1.375% 22-12/07/2027 EUR 689 877 0.02
517000 NYKREDIT 3.375% 24-10/01/2030 EUR 517264 0.02
700000 NYKREDIT 3.500% 24-10/07/2031 EUR 700 863 0.03
1100000 NYKREDIT 3.500% 25-12/01/2033 EUR 1087 497 0.04
850000 NYKREDIT 3.625% 25-24/07/2030 EUR 855528 0.03
600 000 NYKREDIT 3.750% 26-22/01/2032 EUR 604 066 0.02
565000 NYKREDIT 3.750% 26-26/09/2033 EUR 563 434 0.02
450000 NYKREDIT 3.875% 24-05/07/2027 EUR 454 579 0.02
730000 NYKREDIT 3.875% 24-09/07/2029 EUR 742 424 0.03
750000 NYKREDIT 4.000% 23-17/07/2028 EUR 762 396 0.03
1100000 NYKREDIT 4.625% 23-19/01/2029 EUR 1138033 0.04
1600000 PANDORA A/S 3.875% 24-31/05/2030 EUR 1621 828 0.06
1400000 PANDORA A/S 4.500% 23-10/04/2028 EUR 1429029 0.05
1870000 VESTAS WIND SYSTEMS 4.125% 23-15/06/2031 EUR 1922514 0.07
1000000 VESTAS WIND SYSTEMS 3.750% 26-15/06/2033 EUR 999 620 0.04
Luxembourg 64 183 915 2.32
900 000 ACEF HOLDING 0.750% 21-14/06/2028 EUR 858214 0.03
800000 ACEF HOLDING 1.250% 21-26/04/2030 EUR 736 856 0.03
1000000 ARCELORMITTAL S 3.125% 24-13/12/2028 EUR 1000 094 0.04
1550000 ARCELORMITTAL S 3.250% 25-30/09/2030 EUR 1541 520 0.06
2100000 ARCELORMITTAL S 3.500% 24-13/12/2031 EUR 2101092 0.08
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1600000 AROUNDTOWN SA 3.250% 25-02/01/2031 EUR 1550038 0.06
2100000 AROUNDTOWN SA 3.500% 25-13/05/2030 EUR 2068 093 0.07
2750000 BECTON DICKINSON 0.334% 21-13/08/2028 EUR 2602421 0.09
3000000 BECTON DICKINSON 1.336% 21-13/08/2041 EUR 2028 496 0.07
2625000 BECTON DICKINSON 3.553% 23-13/09/2029 EUR 2655559 0.10
200000 BECTON DICKINSON 3.855% 26-20/05/2033 EUR 201 844 0.01
2800000 BECTON DICKINSON 4.029% 24-07/06/2036 EUR 2828175 0.10
300000 EFG INT FIN LUX 3.925% 26-16/04/2031 EUR 301 790 0.01
1200000 EUROFINS SCIENTIFIC 3.875% 25-05/02/2033 EUR 1200233 0.04
1850000 EUROFINS SCIENTIFIC 4.000% 22-06/07/2029 EUR 1883914 0.07
1700000 EUROFINS SCIENTIFIC 4.750% 23-06/09/2030 EUR 1777 805 0.06
1100000 GRAND CITY PROPERTIES 4.375% 24-09/01/2030 EUR 1125939 0.04
2100000 HEIDELBERG MATERIALS 3.000% 25-10/07/2030 EUR 2079 674 0.08
1400000 HEIDELBERG MATERIALS 3.750% 26-15/07/2036 EUR 1379398 0.05
2676000 HEIDELBERG MATERIALS 4.875% 23-21/11/2033 EUR 2872556 0.10
1700000 HIGHLAND HOLDINGS 0.934% 21-15/12/2031 EUR 1499 488 0.05
2586000 HIGHLAND HOLDINGS 2.875% 24-19/11/2027 EUR 2580 890 0.09
1700 000  JOHN DEERE BANK 3.300% 24-15/10/2029 EUR 1713 596 0.06
3000000 MEDTRONIC GLOBAL 3.000% 22-15/10/2028 EUR 3004 276 0.11
2700000 MEDTRONIC GLOBAL 3.125% 22-15/10/2031 EUR 2672259 0.10
2500000 MEDTRONIC GLOBAL 3.375% 22-15/10/2034 EUR 2470966 0.09
1700 000  NOVARTIS FINANCE 3.100% 26-13/01/2032 EUR 1696 453 0.06
1200000 NOVARTIS FINANCE 3.500% 26-13/05/2035 EUR 1206 087 0.04
700 000 NOVARTIS FINANCE 4.000% 26-13/05/2041 EUR 712074 0.03
1100000 SEGRO CAPITAL 0.500% 21-22/09/2031 EUR 952339 0.03
900 000  SEGRO CAPITAL 1.875% 22-23/03/2030 EUR 856 348 0.03
1200000 SHURGARD LUX 3.625% 24-22/10/2034 EUR 1162 543 0.04
1200000 SHURGARD LUX 4.000% 25-27/05/2035 EUR 1187 663 0.04
2500000 SIG COMBIBLOC PURCHASE 3.750% 25-19/03/2030 EUR 2511118 0.09
1000 000  SIG COMBIBLOC PURCHASE 4.000% 26-07/04/2031 EUR 1009 845 0.04
1130000 STONEWEG EREIT 4.250% 25-30/01/2031 EUR 1138 944 0.04
1900000 TYCO ELECTRONICS 2.500% 25-06/05/2028 EUR 1883513 0.07
2200000 TYCO ELECTRONICS 3.250% 25-31/01/2033 EUR 2162417 0.08
1000000 VIRIDIUM GROUP 4.375% 25-16/11/2035 EUR 969 385 0.04
Italy 47 813 855 1.74
1100000 ASSICURAZIONI GENERALI 3.547% 24-15/01/2034 EUR 1101 434 0.04
600 000 ASSICURAZIONI GENERALI 1.713% 21-30/06/2032 EUR 539372 0.02
450000 ASSICURAZIONI GENERALI 3.212% 24-15/01/2029 EUR 452 061 0.02
494000 ASSICURAZIONI GENERALI 5.272% 23-12/09/2033 EUR 532032 0.02
550 000 ASSICURAZIONI GENERALI 5.399% 23-20/04/2033 EUR 595702 0.02
800000 ASSICURAZIONI GENERALI 5.800% 22-06/07/2032 EUR 881325 0.03
4000000 AUTOSTRADA TORIN 1.500% 21-25/01/2030 EUR 3757351 0.14
3273000 AUTOSTRADA TORIN 2.375% 21-25/11/2033 EUR 2961 698 0.11
1450000 AUTOSTRADA TORIN 3.375% 25-16/02/2032 EUR 1430341 0.05
300000 BANCO BPM SPA 3.000% 26-16/02/2031 EUR 295729 0.01
1093000 BANCO BPM SPA 3.375% 25-21/01/2030 EUR 1096 849 0.04
400000 BANCO BPM SPA 4.625% 23-29/11/2027 EUR 408 831 0.01
1550000 ERG SPA 0.875% 21-15/09/2031 EUR 1374 628 0.05
1600000 ERG SPA 4.125% 24-03/07/2030 EUR 1647 744 0.06
900 000 GENERALI 4.083% 25-16/07/2035 EUR 900 671 0.03
477000 GENERALI 4.126% 26-14/01/2036 EUR 476 787 0.02
700 000 GENERALI 4.135% 25-18/06/2036 EUR 698 188 0.03
900 000 GENERALI 4.156% 24-03/01/2035 EUR 903 441 0.03
500 000 GENERALI 4.406% 26-03/06/2037 EUR 505 703 0.02
500 000 ICCREA BANCA SPA 3.250% 26-30/01/2031 EUR 497 543 0.02
800000 ICCREA BANCA SPA 3.375% 25-30/01/2030 EUR 801 170 0.03
2456000 NEXI 3.875% 25-21/05/2031 EUR 2488 567 0.09
2700000 PRYSMIAN SPA 3.625% 24-28/11/2028 EUR 2723170 0.10
1900000 PRYSMIAN SPA 3.875% 24-28/11/2031 EUR 1939089 0.07
2200000 TERNA RETE 3.000% 25-22/07/2031 EUR 2170 185 0.08
2250000 TERNA RETE 3.125% 25-17/02/2032 EUR 2222960 0.08
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2400000 TERNA RETE 3.500% 24-17/01/2031 EUR 2424903 0.09
2000000 TERNA RETE 3.625% 23-21/04/2029 EUR 2027728 0.07
1766000 TERNA RETE 3.875% 23-24/07/2033 EUR 1806 995 0.07
1500000 TERNA SPA 0.375% 21-23/06/2029 EUR 1385589 0.05
615000 UNICREDIT SPA 1.625% 22-18/01/2032 EUR 563 462 0.02
1100000 UNICREDIT SPA 3.725% 25-10/06/2035 EUR 1104916 0.04
500000 UNICREDIT SPA 3.800% 26-15/01/2036 EUR 503 265 0.02
1600000 UNICREDIT SPA 4.000% 24-05/03/2034 EUR 1640 683 0.06
1750000 UNICREDIT SPA 4.200% 24-11/06/2034 EUR 1796 837 0.06
1100000 UNIPOLSAI ASSICU 4.900% 24-23/05/2034 EUR 1156 906 0.04
Japan 38814 329 1.36

1050000 MITSUBISHI UFJ FINANCIAL 3.556% 22-15/06/2032 EUR 1055 090 0.04
800000 MITSUI SUMITOMO 2.897% 26-05/03/2030 EUR 790 421 0.03
1000000  MITSUI SUMITOMO 3.460% 26-05/03/2034 EUR 989 188 0.04
1000000 MIZUHO FINANCIAL 2.096% 22-08/04/2032 EUR 929 065 0.03
1100000 MIZUHO FINANCIAL 3.490% 22-05/09/2027 EUR 1108256 0.04
1100000 MIZUHO FINANCIAL 3.688% 25-26/08/2035 EUR 1085 888 0.04
650000 MIZUHO FINANCIAL 3.767% 24-27/08/2034 EUR 653 522 0.02
1100000 MIZUHO FINANCIAL 3.980% 24-21/05/2034 EUR 1120938 0.04
600000 MIZUHO FINANCIAL 4.029% 22-05/09/2032 EUR 616 484 0.02
638000 MIZUHO FINANCIAL 4.157% 23-20/05/2028 EUR 651499 0.02
844000 MIZUHO FINANCIAL 4.416% 23-20/05/2033 EUR 884 160 0.03
1000000 MIZUHO FINANCIAL 4.608% 23-28/08/2030 EUR 1050314 0.04
1500000 NOMURA HOLDINGS 3.459% 25-28/05/2030 EUR 1501 615 0.05
1200000 NOMURA HOLDINGS 4.217% 26-08/04/2033 EUR 1222682 0.04
2500000 NTT FINANCE 0.399% 21-13/12/2028 EUR 2342422 0.08
3200000 NTT FINANCE 2.906% 25-16/03/2029 EUR 3176 082 0.11
1800000 NTT FINANCE 3.224% 26-04/03/2032 EUR 1773 784 0.06
2150000 NTT FINANCE 3.359% 24-12/03/2031 EUR 2148 480 0.08
1200000 NTT FINANCE 3.619% 26-04/03/2035 EUR 1183228 0.04
4800000 NTT FINANCE 3.678% 25-16/07/2033 EUR 4795 809 0.16
300000 NTT FINANCE 3.906% 26-04/03/2038 EUR 295 765 0.01
5100000 NTT FINANCE 4.091% 25-16/07/2037 EUR 5127009 0.18
500000 SUMITOMO MITSUI 3.318% 24-07/10/2031 EUR 500 761 0.02
1300000 SUMITOMO MITSUI 3.536% 26-02/04/2030 EUR 1312921 0.05
1500000 SUMITOMO MITSUI 3.573% 25-28/05/2032 EUR 1502 909 0.05
400000  SUMITOMO MITSUI 4.492% 23-12/06/2030 EUR 419 475 0.02
575000 TOYOTA MTR CORP 3.714% 26-29/06/2034 EUR 576 562 0.02
Australia 37761 163 1.36

2700000 AUSTRALIA PACI 4.000% 24-07/06/2034 EUR 2732509 0.10
1000000 AUSTRALIA PACI 4.250% 26-24/03/2036 EUR 1013722 0.04
1650000 AUSTRALIA PACI 4.375% 23-24/05/2033 EUR 1717310 0.06
1800000 BRISBANE AIRPORT 3.856% 25-13/11/2035 EUR 1775 191 0.06
1600000 GOODMAN AUST FIN 3.875% 26-29/04/2033 EUR 1600387 0.06
1000000 GOODMAN AUST FINANCE 4.250% 24-03/05/2030 EUR 1027393 0.04
400 000 MACQUARIE BANK LTD 3.202% 24-17/09/2029 EUR 401702 0.01
500000 MACQUARIE GROUP 0.943% 22-19/01/2029 EUR 473 404 0.02
1050000 MACQUARIE GROUP 4.747% 23-23/01/2030 EUR 1101 097 0.04
1200000 NATIONAL AUSTRALIA BANK 2.125% 22-24/05/2028 EUR 1181873 0.04
1600000 NATIONAL AUSTRALIA BANK 3.125% 24-28/02/2030 EUR 1603 264 0.06
900 000 SCENTRE MGMT 3.450% 25-07/10/2033 EUR 886 299 0.03
1650000 SYDNEY AIRPORT F 3.750% 24-30/04/2032 EUR 1664074 0.06
900000 SYDNEY AIRPORT F 3.965% 26-28/04/2034 EUR 908 320 0.03
1650000 SYDNEY AIRPORT F 4.125% 24-30/04/2036 EUR 1670957 0.06
3701000 SYDNEY AIRPORT F 4.375% 23-03/05/2033 EUR 3837958 0.13
1900000 TELSTRA GROUP 3.375% 25-02/03/2035 EUR 1871824 0.07
2150000 TELSTRA GROUP 3.500% 24-03/09/2036 EUR 2115147 0.08
1450000 TELSTRA GROUP 3.750% 23-04/05/2031 EUR 1483 490 0.05
1300000 TRANSURBAN FINANCE 3.713% 24-12/03/2032 EUR 1312666 0.05
1600000 TRANSURBAN FINANCE 3.974% 24-12/03/2036 EUR 1608 733 0.06
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1300000 TRANSURBAN FINANCE 4.033% 25-26/11/2037 EUR 1298 125 0.05
1700 000 TRANSURBAN FINANCE 4.143% 25-17/04/2035 EUR 1741396 0.06
1800000 TRANSURBAN FINANCE 4.225% 23-26/04/2033 EUR 1861 476 0.07
850000 WESTPAC BANKING 3.799% 23-17/01/2030 EUR 872 846 0.03
Belgium 35043 794 1.26
1300000 AEDIFICA SA 0.750% 21-09/09/2031 EUR 1132044 0.04
800 000 BARRY CALLE SVCS 3.750% 25-19/02/2028 EUR 804 946 0.03
800000 BARRY CALLE SVCS 4.250% 25-19/08/2031 EUR 818 776 0.03
1700000 BARRY CALLEBAUT SERVICES 4.000% 24-14/06/2029 EUR 1726 354 0.06
700 000  COFINIMMO 1.000% 22-24/01/2028 EUR 677 532 0.02
900 000 DE PAUW SCA 3.125% 25-15/01/2031 EUR 882 900 0.03
2000000 ELIA GROUP SA/NV 3.875% 24-11/06/2031 EUR 2030224 0.07
1000000 ELIA TRANSMISSION BELGIUM 3.500% 25-08/10/2035 EUR 984 420 0.04
1700000 ELIA TRANSMISSION BELGIUM 3.625% 23-18/01/2033 EUR 1722 895 0.06
2800000 ELIA TRANSMISSION BELGIUM 3.750% 24-16/01/2036 EUR 2810831 0.10
800 000 KBC GROUP NV 3.000% 22-25/08/2030 EUR 794 588 0.03
1100000 KBC GROUP NV 3.750% 24-27/03/2032 EUR 1117873 0.04
900 000 KBC GROUP NV 4.375% 23-06/12/2031 EUR 944 905 0.03
1950000 LONZA FINANCE INTERNATIONAL 3.250% 24-04/09/2030 EUR 1949 976 0.07
1940000 LONZA FINANCE INTERNATIONAL 3.500% 24-04/09/2034 EUR 1916 357 0.07
1400000 LONZA FINANCE INTERNATIONAL 3.875% 23-25/05/2033 EUR 1426771 0.05
3100000 LONZA FINANCE INTERNATIONAL 3.875% 24-24/04/2036 EUR 3101407 0.11
1500000 SOFINA SA 1.000% 21-23/09/2028 EUR 1423326 0.05
1000000 SOFINA SA 3.707% 25-13/11/2033 EUR 990 699 0.04
2400000 SOLVAY SA 3.875% 24-03/04/2028 EUR 2421 544 0.09
1900000 SOLVAY SA 4.250% 24-03/10/2031 EUR 1942 574 0.07
1400000 VGP NV 2.250% 22-17/01/2030 EUR 1321887 0.05
1000000 VGP NV 4.000% 26-16/01/2032 EUR 991 333 0.04
1100000 VGP NV 4.250% 25-29/01/2031 EUR 1109 632 0.04
Canada 20574 068 0.74
1300000 BANK NOVA SCOTIA 0.250% 21-01/11/2028 EUR 1224701 0.04
1295000 BANK NOVA SCOTIA 3.500% 24-17/04/2029 EUR 1311078 0.05
850000 BANK OF MONTREAL 2.750% 22-15/06/2027 EUR 850338 0.03
550000 CANADIAN IMPERIAL BANK OF COMMERCE 3.807% 24-09/07/2029 EUR 560 775 0.02
1200000 FEDERATION DES CAISSES DESJARDINS 3.250% 25-28/03/2031 EUR 1190 698 0.04
600 000 FEDERATION DES CAISSES DESJARDINS 3.467% 24-05/09/2029 EUR 605 686 0.02
750 000 GREAT-WEST LIFEC 4.700% 22-16/11/2029 EUR 784 982 0.03
800 000 NATIONAL BANK OF CANADA 3.750% 23-25/01/2028 EUR 809 196 0.03
700 000 NATIONAL BANK OF CANADA 3.750% 24-02/05/2029 EUR 713 995 0.03
1700000 ROYAL BANK OF CANADA 2.125% 22-26/04/2029 EUR 1658 809 0.06
1100000 ROYAL BANK OF CANADA 4.125% 23-05/07/2028 EUR 1123922 0.04
1000000 ROYAL BANK OF CANADA 4.375% 23-02/10/2030 EUR 1047 162 0.04
1564000 TORONTO DOMINION BANK 1.952% 22-08/04/2030 EUR 1490 457 0.05
1300000 TORONTO DOMINION BANK 2.551% 22-03/08/2027 EUR 1297 167 0.05
1495000 TORONTO DOMINION BANK 3.129% 22-03/08/2032 EUR 1465 351 0.05
1200000 TORONTO DOMINION BANK 3.357% 25-22/09/2032 EUR 1187329 0.04
919000 TORONTO DOMINION BANK 3.563% 24-16/04/2031 EUR 926 477 0.03
1300000 TORONTO DOMINION BANK 3.631% 22-13/12/2029 EUR 1317 469 0.05
1000 000 TORONTO DOMINION BANK 3.641% 26-22/10/2031 EUR 1008 476 0.04
Finland 19979 328 0.75
1250000 BALDER FINLAND 2.000% 22-18/01/2031 EUR 1156 822 0.04
1600000 ELISA OYJ 2.875% 25-14/05/2030 EUR 1577 600 0.06
1300000 KOJAMO OYJ 3.875% 25-12/03/2032 EUR 1283384 0.05
1350000 NORDEA BANK ABP 0.500% 21-02/11/2028 EUR 1274 182 0.05
1310000 NORDEA BANK ABP 2.500% 22-23/05/2029 EUR 1290 529 0.05
1300000 NORDEA BANK ABP 2.750% 25-02/05/2030 EUR 1285761 0.05
1200000 NORDEA BANK ABP 2.875% 22-24/08/2032 EUR 1169 927 0.04
1100000 NORDEA BANK ABP 3.000% 24-28/10/2031 EUR 1086211 0.04
1000000 NORDEA BANK ABP 3.125% 26-04/02/2033 EUR 989 093 0.04
573000 NORDEA BANK ABP 3.250% 26-29/04/2031 EUR 574 044 0.02
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1000000 NORDEA BANK ABP 3.375% 24-11/06/2029 EUR 1011 830 0.04
700000 NORDEA BANK ABP 3.500% 25-17/09/2035 EUR 699 016 0.03
1500000 NORDEA BANK ABP 3.625% 24-15/03/2034 EUR 1517 340 0.05
1100000 NORDEA BANK ABP 4.125% 23-05/05/2028 EUR 1122414 0.04
550000 OP CORPORATE BANK 0.375% 21-08/12/2028 EUR 514 169 0.02
750000 OP CORPORATE BANK 0.375% 21-16/06/2028 EUR 712914 0.03
550000 OP CORPORATE BANK 0.625% 22-27/07/2027 EUR 536 784 0.02
575000 OP CORPORATE BANK 2.875% 24-27/11/2029 EUR 571 802 0.02
300000 OP CORPORATE BANK 2.875% 25-18/06/2030 EUR 297301 0.01
492000 OP CORPORATE BANK 3.250% 26-15/05/2031 EUR 493 050 0.02
800000 OP CORPORATE BANK 4.000% 23-13/06/2028 EUR 815155 0.03
Norway 10406 241 0.38

1200000 NORSK HYDRO ASA 3.625% 25-23/01/2032 EUR 1205 842 0.04
1700000 NORSK HYDRO ASA 3.750% 25-17/06/2033 EUR 1715285 0.06
530000 SPAREBANK 1 OEST 3.625% 24-30/05/2029 EUR 539113 0.02
2000000 SPAREBANK 1 SMN 3.375% 26-17/06/2031 EUR 2006997 0.07
800 000 SPAREBANK 1 SMN 3.500% 24-23/05/2029 EUR 809 428 0.03
1000000 SPAREBANK 1 SR 3.375% 24-14/11/2029 EUR 1008 762 0.04
717000 SPAREBANK 1 SR 3.625% 24-12/03/2029 EUR 728 445 0.03
1350000 SPAREBANK 1 SR 3.750% 23-23/11/2027 EUR 1365 635 0.05
700 000 SPAREBANK 1 SR 4.875% 23-24/08/2028 EUR 725503 0.03
300000 SPREBANKN NORGE 3.375% 26-13/05/2031 EUR 301 231 0.01
Austria 6148 648 0.22

1700000 Al TOWERS HOLDING 5.250% 23-13/07/2028 EUR 1759 652 0.06
600000  ERSTE GROUP 0.250% 21-14/09/2029 EUR 549 184 0.02
1200000 ERSTE GROUP 3.250% 24-27/08/2032 EUR 1191354 0.04
500000 KOMMUNALKREDIT 4.250% 25-01/04/2031 EUR 506 240 0.02
800 000 KOMMUNALKREDIT 5.250% 24-28/03/2029 EUR 830 534 0.03
600 000 RAIFFEISEN BANK INTERNATIONAL 0.050% 21-01/09/2027 EUR 581735 0.02
700 000 RAIFFEISEN BANK INTERNATIONAL 5.750% 22-27/01/2028 EUR 729 949 0.03
New Zealand 5411725 0.21

1030000 ASB BANK LIMITED 0.250% 21-08/09/2028 EUR 970 410 0.04
400000 ASB BANK LIMITED 3.086% 25-08/05/2030 EUR 398 378 0.01
700 000 ASB BANK LIMITED 3.185% 24-16/04/2029 EUR 701 658 0.03
1500000 BANK NEW ZEALAND 3.661% 24-17/07/2029 EUR 1522 845 0.06
1800000 CHORUS LTD 3.625% 22-07/09/2029 EUR 1818434 0.07
Switzerland 5003927 0.18

2500000 APTIV PLC/GLOBAL 4.250% 24-11/06/2036 EUR 2497028 0.09
300 000 RAIFFEISEN SCHWE 4.840% 23-03/11/2028 EUR 311215 0.01
600 000 RAIFFEISEN SCHWE 5.230% 22-01/11/2027 EUR 616 345 0.02
1800000 UBS GROUP AG 0.875% 21-03/11/2031 EUR 1579 339 0.06
Jersey Island 4862 000 0.18

2500000 GATWICK FND LTD 3.625% 24-16/10/2033 EUR 2478 529 0.09
2400000 GATWICK FND LTD 3.875% 25-24/06/2035 EUR 2383471 0.09
Liechtenstein 3027883 0.11

700 000 SWISS LIFE FINANCE I 0.500% 21-15/09/2031 EUR 607 333 0.02
1000000 SWISS LIFE FINANCE I 3.250% 22-31/08/2029 EUR 1004 242 0.04
1000000 SWISS LIFE FINANCE I 3.736% 26-06/05/2033 EUR 1010 356 0.04
403 000 SWISS LIFE FINANCE I 3.750% 25-24/03/2035 EUR 405 952 0.01
Singapore 1948 664 0.07

2000000 FOXCONN SING PTE 3.125% 25-04/11/2031 EUR 1948 664 0.07
South Korea 1410193 0.05

1400000 NAVER CORP 3.750% 26-21/04/2033 EUR 1410 193 0.05
Bermuda 405 402 0.01

400 000 ATHORA HOLDING L 5.375% 26-16/12/2037 EUR 405 402 0.01
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Floating rate bonds 647934792 23.48

France 105 529 533 3.80

1300000 AXA SA 22-10/03/2043 FRN EUR 1326272 0.05
1825000 AXA SA 22-10/07/2042 FRN EUR 1 644 058 0.06
1600000 AXA SA 23-11/07/2043 FRN EUR 1741033 0.06
1400000 AXA SA 25-24/07/2055 FRN EUR 1423 303 0.05
900 000 AXA SA 25-24/07/2056 FRN EUR 891 707 0.03
1000000 BANQUE FEDERATIVE DU CREDIT MUTUEL 22-16/06/2032 FRN EUR 1003 670 0.04
400000 BANQUE FEDERATIVE DU CREDIT MUTUEL 25-14/05/2036 FRN EUR 396 238 0.01
2000000 BANQUE FEDERATIVE DU CREDIT MUTUEL 25-15/01/2035 FRN EUR 2010773 0.07
500000 BANQUE FEDERATIVE DU CREDIT MUTUEL 26-21/07/2033 FRN EUR 494 131 0.02
400000 BANQUE FEDERATIVE DU CREDIT MUTUEL 26-26/05/2035 FRN EUR 406 557 0.01
1100000 BNP PARIBAS 21-31/08/2033 FRN EUR 1040 418 0.04
1800000 BNP PARIBAS 22-11/07/2030 FRN EUR 1674 896 0.06
1600000 BNP PARIBAS 22-25/07/2028 FRN EUR 1596122 0.06
1400 000 BNP PARIBAS 23-10/01/2031 FRN EUR 1431573 0.05
1200000 BNP PARIBAS 23-13/01/2029 FRN EUR 1224437 0.04
1300000 BNP PARIBAS 23-13/04/2031 FRN EUR 1338 531 0.05
1800000 BNP PARIBAS 23-13/11/2032 FRN EUR 1899 754 0.07
1200000 BNP PARIBAS 23-23/02/2029 FRN EUR 1216315 0.04
1600000 BNP PARIBAS 23-26/09/2032 FRN EUR 1657278 0.06
1100000 BNP PARIBAS 24-10/01/2032 FRN EUR 1125853 0.04
1500000 BNP PARIBAS 24-28/08/2034 FRN EUR 1520114 0.05
1300000 BNP PARIBAS 25-06/05/2030 FRN EUR 1289 004 0.05
1900000 BNP PARIBAS 25-06/05/2036 FRN EUR 1911939 0.07
2400000 BNP PARIBAS 25-15/01/2031 FRN EUR 2414176 0.09
1000000 BNP PARIBAS 25-16/07/2035 FRN EUR 1012998 0.04
2100000 BNP PARIBAS 25-17/09/2033 FRN EUR 2075048 0.08
1600000 BNP PARIBAS 25-18/02/2037 FRN EUR 1596 346 0.06
1500000 BNP PARIBAS 25-19/01/2036 FRN EUR 1491132 0.05
2000000 BNP PARIBAS 26-20/04/2034 FRN EUR 1993 643 0.07
600000 BNP PARIBAS 26-27/11/2046 FRN EUR 617 941 0.02
400000 BPCE 21-13/10/2046 FRN EUR 359 884 0.01
1300000 BPCE 22-02/02/2034 FRN EUR 1240 708 0.04
900000  BPCE 22-02/03/2029 FRN EUR 878 594 0.03
800 000  BPCE 23-01/06/2033 FRN EUR 834310 0.03
1200000 BPCE 23-02/03/2030 FRN EUR 1240 256 0.04
800 000  BPCE 23-14/06/2034 FRN EUR 845 104 0.03
1600000 BPCE 23-25/01/2035 FRN EUR 1668 428 0.06
1300000 BPCE 24-08/03/2033 FRN EUR 1324 644 0.05
900 000  BPCE 24-11/01/2035 FRN EUR 922 140 0.03
600 000  BPCE 24-26/02/2036 FRN EUR 623 662 0.02
1000000 BPCE 25-01/10/2033 FRN EUR 990 682 0.04
1200000 BPCE 25-16/07/2035 FRN EUR 1218134 0.04
1500000 BPCE 25-20/01/2034 FRN EUR 1513388 0.05
1500000 BPCE 25-26/02/2036 FRN EUR 1489 550 0.05
600000 BPCE 26-16/01/2037 FRN EUR 598 146 0.02
1900000 BPCE 26-19/12/2031 FRN EUR 1 882872 0.07
2000000 BPCE 26-27/02/2039 FRN EUR 1982473 0.07
900000 CREDIT AGRICOLE SA 21-21/09/2029 FRN EUR 848 055 0.03
1300000 CREDIT AGRICOLE SA 23-11/07/2029 FRN EUR 1327703 0.05
1200000 CREDIT AGRICOLE SA 23-28/08/2033 FRN EUR 1249 557 0.05
1300000 CREDIT AGRICOLE SA 24-15/04/2036 FRN EUR 1326283 0.05
1000000 CREDIT AGRICOLE SA 24-23/01/2031 FRN EUR 1012284 0.04
900 000 CREDIT AGRICOLE SA 24-26/01/2029 FRN EUR 901 174 0.03
800 000 CREDIT AGRICOLE SA 25-03/07/2031 FRN EUR 790 706 0.03
700 000 CREDIT AGRICOLE SA 25-18/03/2035 FRN EUR 707 540 0.03
1700000 CREDIT AGRICOLE SA 25-25/08/2032 FRN EUR 1677322 0.06
1600000 CREDIT AGRICOLE SA 26-16/02/2030 FRN EUR 1582201 0.06
500000 CREDIT MUTUEL ARKEA 24-15/05/2035 FRN EUR 517 047 0.02
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800 000 GACM 21-21/04/2042 FRN EUR 720018 0.03
900 000 GACM 24-30/10/2044 FRN EUR 939312 0.03

3200000 ORANGE 23-18/04/2172 FRN EUR 3355412 0.12

2400000 ORANGE 24-15/03/2173 FRN EUR 2452343 0.09

2600000 ORANGE 25- FRN 31/12/2099 EUR 2561 143 0.09
800000 SCOR SE 25-10/09/2055 FRN EUR 822 697 0.03
500000 SCOR SE 26-05/06/2056 FRN EUR 506 772 0.02
600 000 SOCIETE GENERALE 22-06/09/2032 FRN EUR 613 064 0.02

1800000 SOCIETE GENERALE 22-06/12/2030 FRN EUR 1 845 369 0.07

1500000 SOCIETE GENERALE 23-21/11/2031 FRN EUR 1579 647 0.06

1100000 SOCIETE GENERALE 23-28/09/2029 FRN EUR 1135571 0.04

1300000 SOCIETE GENERALE 24-13/11/2030 FRN EUR 1307 058 0.05

1200000 SOCIETE GENERALE 25-01/03/2032 FRN EUR 1191 730 0.04

1800000 SOCIETE GENERALE 25-02/09/2033 FRN EUR 1792208 0.06

1900000 SOCIETE GENERALE 25-14/05/2030 FRN EUR 1899 985 0.07

1400000 SOCIETE GENERALE 25-14/05/2036 FRN EUR 1413 557 0.05

1300000 SOCIETE GENERALE 25-15/07/2031 FRN EUR 1311041 0.05

1300000 SOCIETE GENERALE 25-17/05/2035 FRN EUR 1294 024 0.05
900 000 SOCIETE GENERALE 25-20/11/2035 FRN EUR 895512 0.03

1300000 SOCIETE GENERALE 26-04/02/2037 FRN EUR 1290 060 0.05

1400000 SOCIETE GENERALE 26-14/04/2034 FRN EUR 1395576 0.05

1200000 SOGECAP SA 23-16/05/2044 FRN EUR 1360 152 0.05
800000 SOGECAP SA 24-03/04/2045 FRN EUR 829175 0.03

United States of America 86 966 192 3.14

1650000 AMERICAN EXPRESS 25-20/05/2032 FRN EUR 1652 191 0.06
300000 AMERICAN EXPRESS 26-16/06/2034 FRN EUR 303 349 0.01

2450000 BANK OF AMERICA CORPORATION 22-27/04/2033 FRN EUR 2362270 0.09

1800000 BANK OF AMERICA CORPORATION 25-10/03/2034 FRN EUR 1787271 0.06

2200000 BANK OF AMERICA CORPORATION 25-28/01/2031 FRN EUR 2 196 998 0.08

1700000 BANK OF AMERICA CORPORATION 25-30/10/2031 FRN EUR 1672 839 0.06

1500000 CITIGROUP INC 22-22/09/2028 FRN EUR 1513 850 0.05

1500000 CITIGROUP INC 22-22/09/2033 FRN EUR 1549 285 0.06

2000000 CITIGROUP INC 24-14/05/2032 FRN EUR 2027272 0.07

1100000 CITIGROUP INC 25-22/10/2030 FRN EUR 1087958 0.04

1100000 CITIGROUP INC 25-22/10/2034 FRN EUR 1083 599 0.04

1300000 CITIGROUP INC 25-23/07/2036 FRN EUR 1314892 0.05

2100000 CITIGROUP INC 25-29/04/2036 FRN EUR 2 147 883 0.08

2100000 GOLDMAN SACHS GROUP 25-18/12/2036 FRN EUR 2101 652 0.08

1861000 GOLDMAN SACHS GROUP 25-23/01/2033 FRN EUR 1854511 0.07

2400000 GOLDMAN SACHS GROUP 26-17/02/2029 FRN EUR 2385158 0.09

2450000 GOLDMAN SACHS GROUP 26-17/02/2039 FRN EUR 2 448 885 0.09

2300000 GOLDMAN SACHS GROUP 26-17/08/2033 FRN EUR 2283905 0.08

1600000 GOLDMAN SACHS GROUP 26-22/04/2036 FRN EUR 1612178 0.06

3100000 JPMORGAN CHASE 22-23/03/2030 FRN EUR 3005 592 0.11

2700000 JPMORGAN CHASE 23-13/11/2031 FRN EUR 2819183 0.10

1078000 JPMORGAN CHASE 24-06/06/2028 FRN EUR 1085 641 0.04

2486000 JPMORGAN CHASE 24-21/03/2034 FRN EUR 2512184 0.09

2550000 JPMORGAN CHASE 25-23/01/2036 FRN EUR 2520420 0.09

1600 000 JPMORGAN CHASE 26-18/02/2032 FRN EUR 1582286 0.06

2200000 MORGAN STANLEY 21-29/04/2033 FRN EUR 1916273 0.07

2100000 MORGAN STANLEY 22-07/05/2032 FRN EUR 2048 393 0.07

2250000 MORGAN STANLEY 22-25/01/2034 FRN EUR 2446 704 0.09

1100000 MORGAN STANLEY 22-25/10/2028 FRN EUR 1126 467 0.04

2240000 MORGAN STANLEY 23-02/03/2029 FRN EUR 2295239 0.08

1608000 MORGAN STANLEY 24-21/03/2030 FRN EUR 1629 157 0.06

2350000 MORGAN STANLEY 24-21/03/2035 FRN EUR 2380598 0.09

2237000 MORGAN STANLEY 25-07/11/2031 FRN EUR 2208 108 0.08

2048000 MORGAN STANLEY 25-07/11/2036 FRN EUR 2017529 0.07

1750000 MORGAN STANLEY 25-22/05/2031 FRN EUR 1757288 0.06

1100000 MORGAN STANLEY 25-22/05/2036 FRN EUR 1120 742 0.04

1834000 MORGAN STANLEY 26-23/01/2032 FRN EUR 1 824 965 0.07
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2456000 MORGAN STANLEY 26-23/01/2037 FRN EUR 2458765 0.09
700 000 ONCOR ELECTRIC D 26-26/11/2056 FRN EUR 707 951 0.03
1400000 US BANCORP 24-21/05/2032 FRN EUR 1433857 0.05
6400000 VERIZON COMMUNICATIONS INC 25-15/06/2056 FRN EUR 6334393 0.22
6400 000 VERIZON COMMUNICATIONS INC 26-15/08/2056 FRN EUR 6348 511 0.22
United Kingdom 86355 321 3.13

1000000 AVIVA PLC 25-28/08/2056 FRN EUR 1029 474 0.04
2325000 BARCLAYS BANK PLC 21-09/08/2029 FRN EUR 2202792 0.08
1400000 BARCLAYS BANK PLC 22-29/01/2034 FRN EUR 1519420 0.05
1150000 BARCLAYS BANK PLC 24-08/05/2035 FRN EUR 1184818 0.04
1069000 BARCLAYS BANK PLC 24-31/01/2033 FRN EUR 1112882 0.04
2000000 BARCLAYS BANK PLC 24-31/01/2036 FRN EUR 2004 985 0.07
2000000 BARCLAYS BANK PLC 24-31/05/2036 FRN EUR 2083 395 0.08
1800000 BARCLAYS BANK PLC 25-14/08/2031 FRN EUR 1804 030 0.07
1700000 BARCLAYS BANK PLC 25-26/03/2037 FRN EUR 1747712 0.06
950000 BARCLAYS BANK PLC 25-31/10/2036 FRN EUR 937915 0.03
500000 BARCLAYS PLC 26-12/05/2030 FRN EUR 503 095 0.02
496 000 BARCLAYS PLC 26-12/11/2037 FRN EUR 510 685 0.02
1300000 HSBC HOLDINGS 21-24/09/2029 FRN EUR 1229 488 0.04
1550000 HSBC HOLDINGS 22-16/11/2032 FRN EUR 1611095 0.06
1600 000 HSBC HOLDINGS 23-10/03/2032 FRN EUR 1690 152 0.06
2157000 HSBC HOLDINGS 23-23/05/2033 FRN EUR 2295831 0.08
1600000 HSBC HOLDINGS 24-20/05/2029 FRN EUR 1618359 0.06
1472000 HSBC HOLDINGS 24-22/03/2035 FRN EUR 1515685 0.05
1700 000 HSBC HOLDINGS 24-25/09/2030 FRN EUR 1707 370 0.06
2000000 HSBC HOLDINGS 24-25/09/2035 FRN EUR 2009 142 0.07
1500000 HSBC HOLDINGS 25-01/12/2033 FRN EUR 1493102 0.05
2000000 HSBC HOLDINGS 25-13/05/2030 FRN EUR 2001470 0.07
2100000 HSBC HOLDINGS 25-13/05/2034 FRN EUR 2123367 0.08
1850000 HSBC HOLDINGS 25-19/05/2036 FRN EUR 1872832 0.07
300000 HSBC HOLDINGS 26-12/05/2031 FRN EUR 301 539 0.01
1247000 HSBC HOLDINGS 26-12/05/2036 FRN EUR 1266901 0.05
900000 LEGAL & GENERAL GROUP 25-04/09/2055 FRN EUR 899 375 0.03
1400000 LLOYDS BANKING GROUP PLC 22-24/08/2030 FRN EUR 1393 858 0.05
1000000 LLOYDS BANKING GROUP PLC 23-11/01/2029 FRN EUR 1022 020 0.04
1600000 LLOYDS BANKING GROUP PLC 23-21/09/2031 FRN EUR 1684 745 0.06
650000 LLOYDS BANKING GROUP PLC 24-05/04/2034 FRN EUR 664 255 0.02
1300000 LLOYDS BANKING GROUP PLC 24-06/11/2030 FRN EUR 1309 886 0.05
1150000 LLOYDS BANKING GROUP PLC 24-14/05/2032 FRN EUR 1173 676 0.04
1250000 LLOYDS BANKING GROUP PLC 25-04/03/2036 FRN EUR 1247 850 0.05
1350000 LLOYDS BANKING GROUP PLC 25-09/05/2035 FRN EUR 1363 830 0.05
1000000 LLOYDS BANKING GROUP PLC 26-12/02/2037 FRN EUR 997 728 0.04
641 000 LLOYDS BANKING GROUP PLC 26-13/05/2033 FRN EUR 642208 0.02
1500000 NATIONWIDE BUILDING SOCIETY 25-27/01/2036 FRN EUR 1495697 0.05
700 000 NATIONWIDE BUILDING SOCIETY 25-29/10/2028 FRN EUR 715255 0.03
1100000 NATIONWIDE BUILDING SOCIETY 25-30/07/2035 FRN EUR 1109 502 0.04
400000 NATIONWIDE BUILDING SOCIETY 26-03/02/2031 FRN EUR 396 446 0.01
1000000 NATIONWIDE BUILDING SOCIETY 26-03/02/2037 FRN EUR 1002 992 0.04
900 000 NATIONWIDE BULDING SOCIETY 24-16/04/2034 FRN EUR 919 452 0.03
1220000 NATIONWIDE BULDING SOCIETY 24-24/07/2032 FRN EUR 1237099 0.04
1250000 NATWEST GROUP 21-14/09/2029 FRN EUR 1183 909 0.04
1000000 NATWEST GROUP 21-14/09/2032 FRN EUR 977 120 0.04
1250000 NATWEST GROUP 22-06/09/2028 FRN EUR 1265902 0.05
950000 NATWEST GROUP 23-16/02/2029 FRN EUR 975 244 0.04
979000 NATWEST GROUP 23-28/02/2034 FRN EUR 1029 616 0.04
650000 NATWEST GROUP 24-05/08/2031 FRN EUR 657 591 0.02
1155000 NATWEST GROUP 24-12/09/2032 FRN EUR 1163373 0.04
1450000 NATWEST GROUP 25-03/09/2034 FRN EUR 1443 080 0.05
1600000 NATWEST GROUP 25-13/05/2030 FRN EUR 1597 960 0.06
1800000 NATWEST GROUP 25-13/05/2036 FRN EUR 1831394 0.07
869000 NATWEST GROUP 25-25/02/2035 FRN EUR 867 495 0.03
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500000 NATWEST GROUP 26-25/02/2037 FRN EUR 497903 0.02
1400000 SANTANDER UK GROUP 21-13/09/2029 FRN EUR 1323169 0.05
1200000 SANTANDER UK GROUP 22-25/08/2028 FRN EUR 1206 627 0.04
500000 SANTANDER UK GROUP 26-16/02/2030 FRN EUR 495 415 0.02
1400000 SANTANDER UK GROUP 26-16/02/2034 FRN EUR 1386 844 0.05
600 000 STANDARD CHARTERED 21-17/11/2029 FRN EUR 567727 0.02
1399000 STANDARD CHARTERED 23-10/05/2031 FRN EUR 1471 895 0.05
1570000 STANDARD CHARTERED 24-04/03/2032 FRN EUR 1610961 0.06
1600000 STANDARD CHARTERED 25-17/03/2033 FRN EUR 1613897 0.06
500000 STANDARD CHARTERED 26-14/01/2034 FRN EUR 497 598 0.02
1300000 STANDARD CHARTERED 26-28/05/2032 FRN EUR 1317329 0.05
1000000 SWISS RE SUBORDONATED FINANCE 25-26/03/2033 FRN EUR 1002 695 0.04
700000 SWISS RE SUBORDONATED FINANCE 26-22/04/2037 FRN EUR 711934 0.03
1000 000  UBS AG LONDON 26-01/08/2032 FRN EUR 1005233 0.04
Spain 54682 321 1.97

900000 ABANCA CORP 22-14/09/2028 FRN EUR 922 826 0.03
800000 ABANCA CORP 23-02/04/2030 FRN EUR 852077 0.03
800 000 ABANCA CORP 24-11/12/2036 FRN EUR 819 344 0.03
600000 ABANCA CORP 25-14/02/2031 FRN EUR 597 356 0.02
500 000 ABANCA CORP 26-09/06/2034 FRN EUR 500 351 0.02
1300000 BANCO BILBAO VIZCAYA ARGENTARIA 22-14/01/2029 FRN EUR 1259003 0.05
1300000 BANCO BILBAO VIZCAYA ARGENTARIA 23-13/01/2031 FRN EUR 1360 064 0.05
1000000 BANCO BILBAO VIZCAYA ARGENTARIA 23-15/09/2033 FRN EUR 1043 975 0.04
1400000 BANCO BILBAO VIZCAYA ARGENTARIA 24-08/02/2036 FRN EUR 1461 490 0.05
1300000 BANCO BILBAO VIZCAYA ARGENTARIA 24-29/08/2036 FRN EUR 1329 660 0.05
1100000 BANCO BILBAO VIZCAYA ARGENTARIA 25-25/02/2037 FRN EUR 1104 443 0.04
1000000 BANCO DE CREDITO SOCIAL COOPERATIVO 23-14/09/2029 FRN EUR 1088193 0.04
800000 BANCO DE CREDITO SOCIAL COOPERATIVO 24-03/09/2030 FRN EUR 816 296 0.03
600 000 BANCO DE CREDITO SOCIAL COOPERATIVO 25-13/06/2031 FRN EUR 599 245 0.02
500 000 BANCO SABADELL 21-16/06/2028 FRN EUR 490 419 0.02
800 000 BANCO SABADELL 22-10/11/2028 FRN EUR 821226 0.03
900 000 BANCO SABADELL 23-07/02/2029 FRN EUR 928 331 0.03
1000000 BANCO SABADELL 23-07/06/2029 FRN EUR 1035 594 0.04
900 000 BANCO SABADELL 23-08/09/2029 FRN EUR 942 853 0.03
600000 BANCO SABADELL 23-16/08/2033 FRN EUR 627172 0.02
800 000 BANCO SABADELL 24-13/09/2030 FRN EUR 823 257 0.03
1300000 BANCO SABADELL 24-15/01/2030 FRN EUR 1325446 0.05
500000 BANCO SABADELL 24-27/05/2031 FRN EUR 503 315 0.02
600 000 BANCO SABADELL 24-27/06/2034 FRN EUR 624 154 0.02
1100000 BANCO SANTANDER 21-24/06/2029 FRN EUR 1047 839 0.04
1700000 BANCO SANTANDER 23-23/08/2033 FRN EUR 1769 489 0.06
2600000 BANCO SANTANDER 24-02/04/2029 FRN EUR 2606014 0.09
1300000 BANCO SANTANDER 24-09/01/2030 FRN EUR 1311751 0.05
1300000 BANCO SANTANDER 24-22/04/2034 FRN EUR 1345437 0.05
900 000 BANCO SANTANDER 26-22/04/2038 FRN EUR 911 465 0.03
700 000 BANKINTER SA 21-23/12/2032 FRN EUR 684 200 0.02
600000 BANKINTER SA 23-03/05/2030 FRN EUR 618 847 0.02
800000 BANKINTER SA 23-13/09/2031 FRN EUR 846 764 0.03
1100000 BANKINTER SA 24-10/09/2032 FRN EUR 1104 565 0.04
400000 BANKINTER SA 25-03/11/2033 FRN EUR 393 361 0.01
1100000 BANKINTER SA 25-04/02/2033 FRN EUR 1098 847 0.04
100 000 BANKINTER SA 26-02/06/2034 FRN EUR 99 637 0.00
1200000 CAIXABANK 22-14/11/2030 FRN EUR 1281474 0.05
1200000 CAIXABANK 22-23/02/2033 FRN EUR 1246 409 0.05
1500000 CAIXABANK 23-19/07/2029 FRN EUR 1554 884 0.06
700000 CAIXABANK 23-19/07/2034 FRN EUR 764 424 0.03
1300000 CAIXABANK 23-30/05/2034 FRN EUR 1378 584 0.05
1100000 CAIXABANK 24-08/08/2036 FRN EUR 1125565 0.04
1800000 CAIXABANK 24-09/02/2032 FRN EUR 1854 749 0.07
1200000 CAIXABANK 25-05/03/2037 FRN EUR 1203 886 0.04
500000 CAIXABANK 25-14/05/2038 FRN EUR 495 835 0.02
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1500000 CAIXABANK 25-27/01/2036 FRN EUR 1494 823 0.05
300000 CAIXABANK 26-20/01/2037 FRN EUR 300 725 0.01
700000  IBERCAJA 24-30/07/2028 FRN EUR 710 086 0.03
600000 IBERCAJA 25-18/08/2036 FRN EUR 603 417 0.02
500000 IBERCAJA 26-10/08/2031 FRN EUR 495 008 0.02
1100000 RED ELECTRICA 26-27/04/2175 FRN EUR 1107559 0.04
1600000 RED ELECTRICA FI 23-07/08/2171 FRN EUR 1632175 0.06
600000 UNICAJA ES 23-21/02/2029 FRN EUR 619274 0.02
600000 UNICAJA ES 25-30/06/2031 FRN EUR 599 999 0.02
500000 UNICAJA ES 26-26/06/2033 FRN EUR 499 139 0.02
The Netherlands 48 593 910 1.74

1400000 ABN AMRO BANK NV 22-22/02/2033 FRN EUR 1431871 0.05
787000 ACHMEA BV 24-02/11/2044 FRN EUR 862 300 0.03
1400000 ASR NEDERLAND NV 22-07/12/2043 FRN EUR 1644033 0.06
650000 ATHORA 22-31/08/2032 FRN EUR 661427 0.02
1000000 COOPERATIEVE RAB 22-30/11/2032 FRN EUR 1006931 0.04
1600000 COOPERATIEVE RAB 23-25/04/2029 FRN EUR 1633333 0.06
400000  ING GROEP NV 21-09/06/2032 FRN EUR 392878 0.01
1500000 ING GROEP NV 21-16/11/2032 FRN EUR 1458 801 0.05
2000000 ING GROEP NV 21-29/09/2028 FRN EUR 1937 800 0.07
1000000 ING GROEP NV 21-29/11/2030 FRN EUR 923234 0.03
1300000 ING GROEP NV 22-14/11/2033 FRN EUR 1422627 0.05
2000000 ING GROEP NV 22-16/02/2031 FRN EUR 1892 780 0.07
1400000 ING GROEP NV 22-24/08/2033 FRN EUR 1417170 0.05
600000 ING GROEP NV 23-20/02/2035 FRN EUR 624973 0.02
1900000 ING GROEP NV 23-23/05/2029 FRN EUR 1946 639 0.07
1800000 ING GROEP NV 23-23/05/2034 FRN EUR 1917861 0.07
2000000 ING GROEP NV 24-03/09/2030 FRN EUR 2012934 0.07
1600000 ING GROEP NV 24-03/09/2035 FRN EUR 1601611 0.06
1700000 ING GROEP NV 24-12/02/2035 FRN EUR 1737817 0.06
1800000 ING GROEP NV 24-12/08/2029 FRN EUR 1825 903 0.07
1800000 ING GROEP NV 24-15/08/2034 FRN EUR 1835 562 0.07
1100000 ING GROEP NV 24-19/11/2032 FRN EUR 1092 463 0.04
2000000 ING GROEP NV 24-26/08/2035 FRN EUR 2035235 0.07
1300000 ING GROEP NV 25-10/11/2030 FRN EUR 1282533 0.05
1800000 ING GROEP NV 25-17/08/2031 FRN EUR 1774172 0.06
2600000 ING GROEP NV 25-17/08/2036 FRN EUR 2544122 0.09
1600000 ING GROEP NV 25-20/05/2036 FRN EUR 1620215 0.06
1500000 ING GROEP NV 25-20/08/2037 FRN EUR 1489 838 0.05
1100000 ING GROEP NV 26-10/02/2032 FRN EUR 1084 104 0.04
1000000 ING GROEP NV 26-10/02/2037 FRN EUR 990 553 0.04
700000  ING GROEP NV 26-18/05/2038 FRN EUR 707 006 0.03
600000 NN GROUP NV 22-01/03/2043 FRN EUR 640 019 0.02
1488000 NN GROUP NV 23-03/11/2043 FRN EUR 1655474 0.06
1550000 VESTAS WIND SYSTEMS 22-15/06/2029 FRN EUR 1489 691 0.05
Germany 47 641 903 1.72

2100000 ALLIANZ SE 22-05/07/2052 FRN EUR 2142 844 0.08
1300000 ALLIANZ SE 22-07/09/2038 FRN EUR 1328 285 0.05
1600000 ALLIANZ SE 23-25/07/2053 FRN EUR 1773552 0.06
1100000 ALLIANZ SE 24-26/07/2054 FRN EUR 1158 879 0.04
1400000 ALLIANZ SE 25-25/07/2055 FRN EUR 1436 428 0.05
500000 COMMERZBANK AG 22-06/12/2032 FRN EUR 517 889 0.02
500000 COMMERZBANK AG 23-05/10/2033 FRN EUR 530 832 0.02
800000 COMMERZBANK AG 23-18/01/2030 FRN EUR 836 668 0.03
1000000 COMMERZBANK AG 23-25/03/2029 FRN EUR 1035 420 0.04
700000 COMMERZBANK AG 24-08/12/2028 FRN EUR 696 947 0.03
800000 COMMERZBANK AG 24-15/10/2035 FRN EUR 803 341 0.03
1000000 COMMERZBANK AG 24-16/07/2032 FRN EUR 1021556 0.04
1100000 COMMERZBANK AG 24-16/10/2034 FRN EUR 1137093 0.04
1100000 COMMERZBANK AG 24-17/01/2031 FRN EUR 1144 561 0.04
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400 000 COMMERZBANK AG 24-20/02/2037 FRN EUR 404 221 0.01
800 000 COMMERZBANK AG 25-02/09/2036 FRN EUR 799 472 0.03

1100000 COMMERZBANK AG 25-06/06/2030 FRN EUR 1093 648 0.04

1500000 COMMERZBANK AG 25-06/06/2034 FRN EUR 1500 105 0.05
800000 COMMERZBANK AG 25-14/01/2032 FRN EUR 804 526 0.03
700 000 COMMERZBANK AG 25-26/11/2030 FRN EUR 694 434 0.03

1300000 COMMERZBANK AG 25-30/06/2037 FRN EUR 1307 548 0.05
900 000 COMMERZBANK AG 26-03/03/2037 FRN EUR 894 334 0.03
700000 COMMERZBANK AG 26-03/09/2031 FRN EUR 690 507 0.02
600000 COMMERZBANK AG 26-21/01/2038 FRN EUR 597533 0.02

1700000 DEUTSCHE BANK AG 22-05/09/2030 FRN EUR 1780 394 0.06

1100000 DEUTSCHE BANK AG 22-24/06/2032 FRN EUR 1103 626 0.04

1100000 DEUTSCHE BANK AG 23-11/01/2029 FRN EUR 1135151 0.04

1300000 DEUTSCHE BANK AG 24-04/04/2030 FRN EUR 1326252 0.05
500 000 DEUTSCHE BANK AG 24-12/07/2028 FRN EUR 504 712 0.02

1700000 DEUTSCHE BANK AG 24-12/07/2035 FRN EUR 1771271 0.06

1300000 DEUTSCHE BANK AG 24-15/01/2030 FRN EUR 1318 194 0.05
300000 DEUTSCHE BANK AG 25-07/02/2031 FRN EUR 297 020 0.01

1400000 DEUTSCHE BANK AG 25-13/02/2031 FRN EUR 1395028 0.05

1500000 DEUTSCHE BANK AG 25-13/08/2028 FRN EUR 1491 988 0.05

2200000 DEUTSCHE BANK AG 25-16/06/2029 FRN EUR 2189373 0.08

1400000 DEUTSCHE BANK AG 26-15/05/2041 FRN EUR 1399 445 0.05
700 000 DEUTSCHE BOERSE 22-23/06/2048 FRN EUR 682 254 0.02
900 000 HANNOVER RUECKYV 22-26/08/2043 FRN EUR 1003 362 0.04

3100000 MERCK 24-27/08/2054 FRN EUR 3106 691 0.11

2100000 MERCK 25-24/11/2055 FRN EUR 2074583 0.08
800000 TALANX AG 21-01/12/2042 FRN EUR 711936 0.03

Italy 43 164 563 1.53
650000 BANCA POPOLARE DI SONDRIO 23-26/09/2028 FRN EUR 668 412 0.02
800 000 BANCA POPOLARE DI SONDRIO 24-04/06/2030 FRN EUR 819319 0.03
750000 BANCO BPM SPA 23-14/06/2028 FRN EUR 770 338 0.03

1100000 BANCO BPM SPA 24-09/09/2030 FRN EUR 1116071 0.04

1150000 BANCO BPM SPA 24-17/01/2030 FRN EUR 1193 096 0.04
400000 BANCO BPM SPA 25-23/10/2031 FRN EUR 395008 0.01

1000000 BPER BANCA 24-20/02/2030 FRN EUR 1024311 0.04
600000 BPER BANCA 24-22/05/2031 FRN EUR 614 873 0.02
900 000 BPER BANCA 25-15/01/2031 FRN EUR 908 284 0.03
700 000 CREDITO EMILIANO 23-26/03/2030 FRN EUR 728 527 0.03
300000 CREDITO EMILIANO 26-03/06/2032 FRN EUR 299 883 0.01
300000 FINECO BANK 26-20/05/2032 FRN EUR 302 677 0.01
900 000 ICCREA BANCA SPA 24-05/02/2030 FRN EUR 919212 0.03
600000 MEDIOBANCA SPA 22-07/02/2029 FRN EUR 612756 0.02
400000 MEDIOBANCA SPA 22-17/07/2029 FRN EUR 382471 0.01
704000 MEDIOBANCA SPA 23-01/02/2030 FRN EUR 721 995 0.03

1000000 MEDIOBANCA SPA 24-15/01/2031 FRN EUR 989 408 0.04
300000 MEDIOBANCA SPA 25-22/08/2031 FRN EUR 296 407 0.01
900 000 MONTE DEI PASCHI 24-15/03/2029 FRN EUR 922 664 0.03
900 000 MONTE DEI PASCHI 24-27/11/2030 FRN EUR 908 734 0.03
500000 MONTE DEI PASCHI 25-20/02/2032 FRN EUR 497 998 0.02
850000 MONTE DEI PASCHI 25-28/05/2031 FRN EUR 856 004 0.03

2820000 TERNA RETE 22-09/02/2171 FRN EUR 2776 482 0.10

2909000 TERNA RETE 24-11/04/2173 FRN EUR 2985733 0.11

2400000 TERNA RETE 26-02/02/2175 FRN EUR 2363 553 0.09

1250000 UNICREDIT SPA 21-05/07/2029 FRN EUR 1194 894 0.04
600 000 UNICREDIT SPA 23-14/02/2030 FRN EUR 622 448 0.02

1550000 UNICREDIT SPA 23-16/02/2029 FRN EUR 1580993 0.06

1017000 UNICREDIT SPA 23-17/01/2029 FRN EUR 1043 782 0.04

1200000 UNICREDIT SPA 24-11/06/2028 FRN EUR 1210002 0.04

1400000 UNICREDIT SPA 24-16/04/2034 FRN EUR 1461103 0.05

1200000 UNICREDIT SPA 24-23/01/2031 FRN EUR 1238178 0.04

1300000 UNICREDIT SPA 25-10/06/2031 FRN EUR 1292003 0.05
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1136000 UNICREDIT SPA 25-16/01/2033 FRN EUR 1147 006 0.04
1465000 UNICREDIT SPA 25-16/07/2029 FRN EUR 1467362 0.05
1784000 UNICREDIT SPA 25-22/09/2031 FRN EUR 1763 328 0.06
1158000 UNICREDIT SPA 25-24/06/2037 FRN EUR 1171330 0.04
1600000 UNICREDIT SPA 26-15/07/2030 FRN EUR 1584 543 0.06
1090000 UNICREDIT SPA 26-16/04/2032 FRN EUR 1100 457 0.04
1200000 UNICREDIT SPA 26-19/05/2036 FRN EUR 1212918 0.04
Austria 19 960 984 0.74

500000 BAWAG PSK 24-03/10/2029 FRN EUR 500 954 0.02
700000 BAWAG PSK 25-02/09/2033 FRN EUR 693 534 0.03
600000 BAWAG PSK 25-21/01/2032 FRN EUR 602 847 0.02
400000  ERSTE GROUP 21-15/11/2032 FRN EUR 388 691 0.01
800000 ERSTE GROUP 22-07/06/2033 FRN EUR 805 826 0.03
1100000 ERSTE GROUP 23-16/01/2031 FRN EUR 1129084 0.04
800000 ERSTE GROUP 23-30/05/2030 FRN EUR 824337 0.03
1100000 ERSTE GROUP 24-15/01/2035 FRN EUR 1109 407 0.04
1400000 ERSTE GROUP 25-14/01/2033 FRN EUR 1387 476 0.05
1000000 ERSTE GROUP 25-26/06/2031 FRN EUR 999 741 0.04
1200000 ERSTE GROUP 25-26/11/2035 FRN EUR 1189 444 0.04
800000 ERSTE GROUP 26-03/05/2032 FRN EUR 791 563 0.03
500000 ERSTE GROUP 26-13/05/2031 FRN EUR 500 907 0.02
800000 ERSTE GROUP 26-15/10/2174 FRN EUR 803910 0.03
500000 RAIFFEISEN BANK INTERNATIONAL 21-17/06/2033 FRN EUR 480750 0.02
700000 RAIFFEISEN BANK INTERNATIONAL 22-20/12/2032 FRN EUR 730 530 0.03
700 000 RAIFFEISEN BANK INTERNATIONAL 23-15/09/2028 FRN EUR 722 444 0.03
700 000 RAIFFEISEN BANK INTERNATIONAL 24-02/01/2035 FRN EUR 729 282 0.03
400000 RAIFFEISEN BANK INTERNATIONAL 24-03/01/2030 FRN EUR 406 351 0.01
900000 RAIFFEISEN BANK INTERNATIONAL 24-21/08/2029 FRN EUR 924256 0.03
700 000 RAIFFEISEN BANK INTERNATIONAL 24-31/05/2030 FRN EUR 722128 0.03
500000 RAIFFEISEN BANK INTERNATIONAL 25-13/11/2033 FRN EUR 497921 0.02
300000 RAIFFEISEN BANK INTERNATIONAL 25-18/02/2032 FRN EUR 299 637 0.01
800000 RAIFFEISEN BANK INTERNATIONAL 25-27/08/2031 FRN EUR 795 449 0.03
700 000 RAIFFEISEN BANK INTERNATIONAL 26-16/02/2034 FRN EUR 687 734 0.02
500000 UNIQA INSURANCE 26-13/05/2046 FRN EUR 502 070 0.02
700000  VIENNA INSURANCE 22-15/06/2042 FRN EUR 734711 0.03
Switzerland 19 643 566 0.70

700 000 RAIFFEISEN SCHWE 24-03/09/2032 FRN EUR 711830 0.03
600000 UBS GROUP 25-11/08/2031 FRN EUR 594 806 0.02
1623000 UBS GROUP 25-11/08/2036 FRN EUR 1613518 0.06
1800000 UBS GROUP 25-12/02/2030 FRN EUR 1783 989 0.06
2100000 UBS GROUP 25-12/02/2034 FRN EUR 2049 121 0.07
1400000 UBS GROUP 26-13/01/2037 FRN EUR 1400 848 0.05
1400000 UBS GROUP 26-13/02/2031 FRN EUR 1387750 0.05
2900000 UBS GROUP AG 22-01/03/2029 FRN EUR 3111701 0.1
1653000 UBS GROUP AG 22-02/04/2032 FRN EUR 1610528 0.06
1000000 UBS GROUP AG 22-15/06/2030 FRN EUR 996 968 0.04
1200000 UBS GROUP AG 23-11/01/2031 FRN EUR 1239411 0.04
1300000 UBS GROUP AG 23-17/03/2032 FRN EUR 1371726 0.05
1722000 UBS GROUP AG 24-09/06/2033 FRN EUR 1771370 0.06
Denmark 18 035 291 0.67

400000 AL SYDBANK 26-29/05/2031 FRN EUR 402 247 0.01
500000 ARBEJDERNES LAND 25-05/03/2030 FRN EUR 503 209 0.02
350000 DANSKE BANK A/S 21-09/06/2029 FRN EUR 334 764 0.01
424000 DANSKE BANK A/S 23-09/11/2028 FRN EUR 432471 0.02
1300000 DANSKE BANK A/S 23-10/01/2031 FRN EUR 1339246 0.05
1100000 DANSKE BANK A/S 23-21/06/2030 FRN EUR 1147 869 0.04
1300000 DANSKE BANK A/S 24-09/01/2032 FRN EUR 1327329 0.05
1213000 DANSKE BANK A/S 24-14/05/2034 FRN EUR 1246 696 0.05
614000 DANSKE BANK A/S 24-19/11/2036 FRN EUR 613119 0.02
700 000 DANSKE BANK A/S 25-02/12/2033 FRN EUR 692 647 0.03
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800000 DANSKE BANK A/S 25-14/01/2033 FRN EUR 795 697 0.03
500000 DANSKE BANK A/S 25-19/11/2035 FRN EUR 497 691 0.02
500 000 JYSKE BANK A/S 23-10/11/2029 FRN EUR 517 548 0.02
750 000 JYSKE BANK A/S 23-26/10/2028 FRN EUR 767 981 0.03
700000 JYSKE BANK A/S 24-01/05/2035 FRN EUR 729 990 0.03
500000 JYSKE BANK A/S 24-05/05/2029 FRN EUR 498 754 0.02
750000 JYSKE BANK A/S 24-06/09/2030 FRN EUR 766 347 0.03
500 000 JYSKE BANK A/S 25-04/03/2037 FRN EUR 497 082 0.02

1000000 JYSKE BANK A/S 25-29/04/2031 FRN EUR 1006 052 0.04
600000 JYSKE BANK A/S 26-30/06/2032 FRN EUR 602 041 0.02
400000 NYKREDIT 22-29/12/2032 FRN EUR 409 782 0.01

1200000 NYKREDIT 25-24/04/2035 FRN EUR 1207513 0.04
600000 NYKREDIT 26-21/01/2038 FRN EUR 597173 0.02
300000 SYDBANK A/S 23-06/09/2028 FRN EUR 306 820 0.01
800000 SYDBANK A/S 25-11/12/2029 FRN EUR 795223 0.03

Greece 16 491 388 0.61
900 000 ALPHA BANK 23-27/06/2029 FRN EUR 960 595 0.03
500000 ALPHA BANK 25-30/10/2031 FRN EUR 491 454 0.02

1300000 ALPHA BANK 26-10/02/2033 FRN EUR 1285831 0.05
500000 EUROBANK 23-26/01/2029 FRN EUR 528 470 0.02
600 000 EUROBANK 23-28/11/2029 FRN EUR 634252 0.02
900000 EUROBANK 24-12/03/2030 FRN EUR 896 390 0.03
990 000 EUROBANK 24-24/09/2030 FRN EUR 1006 812 0.04

1250000 EUROBANK 24-30/04/2031 FRN EUR 1307339 0.05
800000 EUROBANK 25-07/07/2028 FRN EUR 797 684 0.03
400 000 NATIONAL BANK OF GREECE 23-03/01/2034 FRN EUR 437234 0.02
882000 NATIONAL BANK OF GREECE 24-19/11/2030 FRN EUR 883 790 0.03
950000 NATIONAL BANK OF GREECE 24-28/06/2035 FRN EUR 1009 424 0.04
700000 NATIONAL BANK OF GREECE 24-29/01/2029 FRN EUR 713 457 0.03

1200000 NATIONAL BANK OF GREECE 25-21/07/2029 FRN EUR 1187423 0.04
800 000 NATIONAL BANK OF GREECE 25-27/11/2032 FRN EUR 791 267 0.03
200000 NATIONAL BANK OF GREECE 26-04/02/2031 FRN EUR 197 944 0.01
800000 PIRAEUS BANK 23-05/12/2029 FRN EUR 862 558 0.03
150 000 PIRAEUS BANK 24-16/04/2030 FRN EUR 156 482 0.01

1000000 PIRAEUS BANK 24-17/07/2029 FRN EUR 1024 160 0.04
650000 PIRAEUS BANK 25-02/12/2031 FRN EUR 645 537 0.02
676 000 PIRAEUS BANK 25-03/12/2028 FRN EUR 673 285 0.02

Ireland 13553177 0.51

1145000 AIB GROUP PLC 22-16/02/2029 FRN EUR 1192 641 0.04

1050000 AIB GROUP PLC 23-23/07/2029 FRN EUR 1079 523 0.04
700000  AIB GROUP PLC 23-23/10/2031 FRN EUR 752986 0.03
800 000  AIB GROUP PLC 24-20/05/2035 FRN EUR 823619 0.03

1300000 AIB GROUP PLC 25-02/12/2036 FRN EUR 1286216 0.05
750000 AIB GROUP PLC 25-20/03/2033 FRN EUR 760 670 0.03
700 000 BANK OF IRELAND 22-01/03/2033 FRN EUR 731947 0.03
700 000 BANK OF IRELAND 23-04/07/2031 FRN EUR 743 138 0.03

1000000 BANK OF IRELAND 23-13/11/2029 FRN EUR 1032 586 0.04

1000000 BANK OF IRELAND 23-16/07/2028 FRN EUR 1019 354 0.04
900 000 BANK OF IRELAND 24-10/08/2034 FRN EUR 926 316 0.03
800 000 BANK OF IRELAND 25-10/11/2036 FRN EUR 791 308 0.03

1300000 BANK OF IRELAND 25-19/05/2032 FRN EUR 1311050 0.05
200000 BANK OF IRELAND 26-02/04/2034 FRN EUR 202 670 0.01
900 000 BANK OF IRELAND 26-12/01/2038 FRN EUR 899 153 0.03

Japan 11 643 354 0.42

1300000 MITSUBISHI UFJ FINANCE 24-05/09/2032 FRN EUR 1305653 0.05
600 000 MITSUBISHI UFJ FINANCE 25-10/06/2031 FRN EUR 596 195 0.02

1400000 MITSUBISHI UFJ FINANCE 25-10/06/2036 FRN EUR 1408 345 0.05

1100000 MITSUBISHI UFJ FINANCIAL 23-07/06/2031 FRN EUR 1153531 0.04

1200000 MIZUHO FINANCIAL 21-06/09/2029 FRN EUR 1133213 0.04
900 000 MIZUHO FINANCIAL 24-27/08/2030 FRN EUR 906 268 0.03
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960 000 MIZUHO FINANCIAL 25-13/05/2033 FRN EUR 947 829 0.03
500000 MIZUHO FINANCIAL 26-16/05/2037 FRN EUR 499 101 0.02
700 000  NIPPON LIFE INS 25-02/09/2055 FRN EUR 691 364 0.03
800 000 NIPPON LIFE INS 25-23/01/2055 FRN EUR 789 775 0.03
900 000 SUMITOMO MITSU 25-06/10/2036 FRN EUR 891 356 0.03

1300000 SUMITOMO MITSUI 26-02/04/2034 FRN EUR 1320724 0.05

Canada 10221 031 0.38
820000 BANK NOVA SCOTIA 25-05/03/2033 FRN EUR 817 169 0.03

1250000 BANK OF MONTREAL 24-10/07/2030 FRN EUR 1267 387 0.05

1360000 BANK OF MONTREAL 25-09/01/2032 FRN EUR 1350672 0.05
500000 BANK OF MONTREAL 26-24/03/2032 FRN EUR 504 597 0.02

1900000 CANADIAN IMPERIAL BANK OF COMMERCE 25-16/07/2031 FRN EUR 1 888 564 0.07
700000 CANADIAN IMPERIAL BANK OF COMMERCE 26-30/07/2030 FRN EUR 693911 0.03
800000 ROYAL BANK OF CANADA 25-22/01/2031 FRN EUR 799 307 0.03

1100000 ROYAL BANK OF CANADA 25-27/09/2031 FRN EUR 1092 399 0.04
300000 ROYAL BANK OF CANADA 26-03/02/2032 FRN EUR 296 939 0.01
400 000 ROYAL BANK OF CANADA 26-15/06/2030 FRN EUR 401 551 0.01

1100000 TORONTO DOMINION BANK 25-23/01/2036 FRN EUR 1108 535 0.04

Belgium 10203 244 0.38
700 000 AGEAS 25-02/05/2056 FRN EUR 715307 0.03

1000000 ARGENTA SPBNK 22-08/02/2029 FRN EUR 970977 0.04
500000 ARGENTA SPBNK 26-02/02/2034 FRN EUR 496 786 0.02

1600000 KBC GROUP NV 23-19/04/2030 FRN EUR 1 649 459 0.06
700 000 KBC GROUP NV 23-25/04/2033 FRN EUR 715 131 0.03
600 000 KBC GROUP NV 23-28/11/2029 FRN EUR 614 525 0.02

1400000 KBC GROUP NV 24-17/04/2035 FRN EUR 1449371 0.05

1200000 KBC GROUP NV 25-21/01/2032 FRN EUR 1206 588 0.04
500 000 KBC GROUP NV 25-24/11/2033 FRN EUR 492513 0.02
800000 KBC GROUP NV 25-26/08/2036 FRN EUR 791371 0.03
600 000 KBC GROUP NV 26-15/01/2033 FRN EUR 594 851 0.02
500 000 KBC GROUP NV 26-28/05/2034 FRN EUR 506 365 0.02

Norway 9670 194 0.36

1100000 DNB BANK ASA 22-28/02/2033 FRN EUR 1119691 0.04
700 000 DNB BANK ASA 23-01/11/2029 FRN EUR 723 433 0.03
700 000 DNB BANK ASA 23-13/09/2033 FRN EUR 719 876 0.03

1050000 DNB BANK ASA 23-14/03/2029 FRN EUR 1067 109 0.04

1550000 DNB BANK ASA 23-19/07/2028 FRN EUR 1575269 0.06

1754000 DNB BANK ASA 24-29/11/2030 FRN EUR 1740 522 0.06

1240000 DNB BANK ASA 25-15/01/2031 FRN EUR 1234557 0.04

1000000 DNB BANK ASA 25-20/05/2031 FRN EUR 994 330 0.04
500000 DNB BANK ASA 26-20/01/2032 FRN EUR 495 407 0.02

Sweden 9 140 938 0.34
800 000 SKANDINAVISKA ENSKILDA BANK 23-17/08/2033 FRN EUR 826 857 0.03
450000 SKANDINAVISKA ENSKILDA BANK 24-27/11/2034 FRN EUR 463914 0.02
600 000 SVENSKA HANDELSBANKEN 22-01/06/2033 FRN EUR 597 595 0.02

1200000 SVENSKA HANDELSBANKEN 23-16/08/2034 FRN EUR 1250201 0.05
800 000 SVENSKA HANDELSBANKEN 24-04/11/2036 FRN EUR 794 494 0.03

1200000 SWEDBANK AB 22-23/08/2032 FRN EUR 1202419 0.04
650000 SWEDBANK AB 25-19/08/2035 FRN EUR 645 607 0.02

1500000 TELIA CO AB 22-21/12/2082 FRN EUR 1521347 0.06

1864 000 TELIA CO AB 22-30/06/2083 FRN EUR 1838 504 0.07

Australia 8587912 0.30
900 000 AUST & NZ BANK 23-03/02/2033 FRN EUR 923 099 0.03

1500000 AUST & NZ BANK 25-31/07/2035 FRN EUR 1499 683 0.05
950000 AUST & NZ BANK 26-14/05/2038 FRN EUR 958 064 0.03

1460000 COMMONWEALTH BANK OF AUSTRALIA 24-04/06/2034 FRN EUR 1492337 0.05

1350000 COMMONWEALTH BANK OF AUSTRALIA 25-26/08/2037 FRN EUR 1340 687 0.05

1004000 COMMONWEALTH BANK OF AUSTRALIA 26-21/05/2037 FRN EUR 1027 756 0.04

1358000 NATIONAL AUSTRALIA BANK 26-22/01/2036 FRN EUR 1 346 286 0.05
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Poland 7 895 460 0.29

500000 BANK MILLENNIUM 24-25/09/2029 FRN EUR 518663 0.02
1000000 BANK POLSKA 24-24/09/2030 FRN EUR 1014382 0.04
860000 BANK POLSKA 25-04/06/2031 FRN EUR 864 929 0.03
631000 BANK POLSKA 25-23/09/2032 FRN EUR 629 249 0.02
800000 MBANK 24-27/09/2030 FRN EUR 814923 0.03
500000 MBANK 25-03/03/2032 FRN EUR 499 557 0.02
450000 PKO BANK POLSKI 24-18/06/2029 FRN EUR 459 171 0.02
900 000 PKO BANK POLSKI 25-16/06/2028 FRN EUR 900 533 0.03
500000 PKO BANK POLSKI 25-20/11/2032 FRN EUR 498 707 0.02
900 000 PKO BANK POLSKI 25-30/06/2031 FRN EUR 900 087 0.03
300000 PKO BANK POLSKI 26-24/06/2036 FRN EUR 299 860 0.01
500000 SANTANDER BNK P 25-07/10/2031 FRN EUR 495399 0.02
Portugal 4905 700 0.19

200000 BANCO COMERCIAL PORTUGUES BONDS 26-05/05/2032 FRN EUR 198 317 0.01
1000000 BANCO COMMERCIAL PORTUGUES 24-21/10/2029 FRN EUR 999 799 0.04
600000 BANCO COMMERCIAL PORTUGUES 25-20/03/2037 FRN EUR 622 748 0.02
700 000 BANCO COMMERCIAL PORTUGUES 25-24/06/2031 FRN EUR 692 531 0.03
800000 NOVO BANCO 23-01/12/2033 FRN EUR 890 562 0.03
800000 NOVO BANCO 24-09/03/2029 FRN EUR 803 498 0.03
700000 NOVO BANCO 25-22/01/2031 FRN EUR 698 245 0.03
Finland 4293762 0.16

700 000 NORDEA BANK ABP 23-23/02/2034 FRN EUR 723 571 0.03
1000000 NORDEA BANK ABP 24-29/05/2035 FRN EUR 1018 500 0.04
852000 NORDEA BANK ABP 25-19/11/2035 FRN EUR 840 109 0.03
824 000 OP CORPORATE BANK 25-28/01/2035 FRN EUR 821471 0.03
900 000 OP CORPORATE BANK 26-30/01/2032 FRN EUR 890 111 0.03
Czech Repubilic 3944 537 0.14

600 000 CESKA SPORITELNA 21-13/09/2028 FRN EUR 579 813 0.02
900 000 CESKA SPORITELNA 24-03/07/2031 FRN EUR 929 642 0.03
600 000 CESKA SPORITELNA 24-15/01/2030 FRN EUR 618 811 0.02
600 000 CESKA SPORITELNA 25-09/09/2032 FRN EUR 599 384 0.02
500000 CESKA SPORITELNA 26-11/02/2033 FRN EUR 494 806 0.02
700 000 RAIFFEISEN BANK AS 24-05/06/2030 FRN EUR 722 081 0.03
Hungary 2242079 0.08

600000 OTP BANK 24-12/06/2028 FRN EUR 607 783 0.02
800000 OTP BANK 24-16/10/2030 FRN EUR 814 382 0.03
800000 OTP BANK 24-31/01/2029 FRN EUR 819914 0.03
South Africa 1504103 0.06

800000 INVESTEC 25-19/02/2031 FRN EUR 800 705 0.03
700 000 INVESTEC 26-21/10/2032 FRN EUR 703 398 0.03
Romania 1290 030 0.05

500000 BANCA COMERCIALA 25-25/11/2031 FRN EUR 493 385 0.02
800000 RZB 26-22/01/2032 FRN EUR 796 645 0.03
Hong Kong 760 988 0.03

800000  AIA GROUP 21-09/09/2033 FRN EUR 760 988 0.03
Liechtenstein 709 301 0.03

700 000  SWISS LIFE II 24-01/10/2044 FRN EUR 709 301 0.03
Estonia 304010 0.01

300000 LUMINOR BANK 26-27/05/2031 FRN EUR 304010 0.01
Total securities portfolio 2715 941 424 98.23
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Transferable securities admitted to an official stock exchange listing and/or tfraded 5 480 388 072 08.55
on another regulated market ’

Bonds 1766 787 856 70.21
United States of America 362 582 585 14.44
300 000 ALPHABET INCORPORATED 2.500% 25-06/05/2029 EUR 296 537 0.01

19 600 000 AMERICAN HONDA F 0.300% 21-07/07/2028 EUR 18 523 755 0.75

13300000 AMERICAN HONDA F 2.850% 25-27/06/2028 EUR 13 219 349 0.53

11100 000 AMERICAN HONDA F 3.300% 25-21/03/2029 EUR 11116 585 0.44

12300 000 AMERICAN HONDA F 3.750% 23-25/10/2027 EUR 12 436 796 0.49

5100000 BANK OF AMERICA CORPORATION 4.134% 23-12/06/2028 EUR 5207413 0.21

9200000 BOOKING HOLDINGS INC 3.500% 24-01/03/2029 EUR 9293 232 0.37

8900 000 BOOKING HOLDINGS INC 3.625% 23-12/11/2028 EUR 9015 590 0.36

10 500 000 BOOKING HOLDINGS INC 4.250% 22-15/05/2029 EUR 10 817 375 0.43

13050000 CARRIER GLOBAL 4.125% 24-29/05/2028 EUR 13301 621 0.53

9400 000 CENCORA INC 2.875% 25-22/05/2028 EUR 9369 344 0.37

12000 000 EQUINIX EU 2 FINANCE 3.250% 25-19/05/2029 EUR 11998 078 0.48

500000 EQUITABLE FINANCE 0.600% 21-16/06/2028 EUR 475 000 0.02

12950 000 FISERV FUNDING 2.875% 25-15/06/2028 EUR 12 851 335 0.51

11900000 GENERAL MILLS INC 3.907% 23-13/04/2029 EUR 12 122284 0.48

9400 000 GENERAL MOTORS FINANCE 0.650% 21-07/09/2028 EUR 8912 031 0.35

12850 000 GENERAL MOTORS FINANCE 3.900% 24-12/01/2028 EUR 13011 369 0.52

13800000 GENERAL MOTORS FINANCE 4.300% 23-15/02/2029 EUR 14151 330 0.56

9100 000 GENERAL MOTORS FINANCE 4.500% 23-22/11/2027 EUR 9277 308 0.37

3800000 GOLDMAN SACHS GROUP 0.875% 21-09/05/2029 EUR 3569 595 0.14

6300000 GOLDMAN SACHS GROUP 1.250% 22-07/02/2029 EUR 6014 736 0.24

9000 000 JOHN DEERE CAPITAL 2.500% 25-11/09/2028 EUR 8921210 0.35

10 500 000 JOHNSON & JOHNSON 2.700% 25-26/02/2029 EUR 10 480 748 0.42

10 800 000 JOHNSON CONTROLS 3.000% 22-15/09/2028 EUR 10 785 571 0.43

9300000 KRAFT HEINZ FOOD 3.500% 24-15/03/2029 EUR 9374 495 0.37

14200 000  LINDE PLC 2.625% 25-18/02/2029 EUR 14 077 769 0.56

9500 000 MAPLE PARENT 3.495% 26-26/03/2028 EUR 9539 337 0.38

13900 000 MASTERCARD INC 1.000% 22-22/02/2029 EUR 13220 414 0.53

9300000 MCDONALDS CORP 0.250% 21-04/10/2028 EUR 8767292 0.35

10 600 000 MCDONALDS CORP 2.375% 22-31/05/2029 EUR 10411 570 0.41

8500 000 MCDONALDS CORP 3.625% 23-28/11/2027 EUR 8 583 895 0.34

3049000 METLIFE GLOBAL FUNDING 4.000% 23-05/04/2028 EUR 3099 130 0.12

3100000 NEW YORK LIFE GLOBAL 0.250% 21-04/10/2028 EUR 2917382 0.12

5200000 PROLOGIS EURO 1.000% 22-08/02/2029 EUR 4936 940 0.20

10700 000 STRYKER CORP 3.375% 23-11/12/2028 EUR 10 783 929 0.43

250000  VISA INC 2.000% 22-15/06/2029 EUR 244 145 0.01
20500 000  VISA INC 2.250% 25-15/05/2028 EUR 20298 710 0.82
11700 000 VITERRA FINANCE 1.000% 21-24/09/2028 EUR 11159 385 0.44

France 351960 132 13.98

8600000 ALD SA 3.875% 24-24/01/2028 EUR 8707 103 0.35

4600000 ALD SA 4.000% 22-05/07/2027 EUR 4651057 0.18

8500000 ALD SA 4.875% 23-06/10/2028 EUR 8814 364 0.35

8600000 ALSTOM S 0.125% 21-27/07/2027 EUR 8341267 0.33

8900000 APRR SA 0.000% 21-19/06/2028 EUR 8403 767 0.33

8500000 APRR SA 1.875% 22-03/01/2029 EUR 8273 683 0.33

7500000 AYVENS SA 3.375% 26-16/04/2029 EUR 7538795 0.30

2000000 BANQUE FEDERATIVE DU CREDIT MUTUEL 0.250% 21-29/06/2028 EUR 1 898 004 0.08

6000000 BANQUE FEDERATIVE DU CREDIT MUTUEL 0.625% 21-03/11/2028 EUR 5671187 0.23

3000000 BANQUE FEDERATIVE DU CREDIT MUTUEL 0.625% 22-19/11/2027 EUR 2908 530 0.12

8100000 BANQUE FEDERATIVE DU CREDIT MUTUEL 3.125% 22-14/09/2027 EUR 8127 862 0.32

2600000 BANQUE FEDERATIVE DU CREDIT MUTUEL 3.875% 23-14/02/2028 EUR 2642012 0.10

4100000 BANQUE FEDERATIVE DU CREDIT MUTUEL 3.875% 23-26/01/2028 EUR 4154210 0.17

7700 000 BANQUE FEDERATIVE DU CREDIT MUTUEL 4.125% 23-13/03/2029 EUR 7906 969 0.31

5100 000 BPCE 3.500% 23-25/01/2028 EUR 5141477 0.20

4800000 BPCE 3.875% 24-11/01/2029 EUR 4880372 0.19

2300000 BPCE 4.125% 23-10/07/2028 EUR 2352161 0.09
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4600000 BPCE 4.375% 23-13/07/2028 EUR 4711356 0.19
2200000 CAISSE NATIONALE REASSURANCE MUTUELLE 0.750% 21-07/07/2028 EUR 2093523 0.08
9100000 CAPGEMINI SE 2.500% 25-25/09/2028 EUR 8997 822 0.36
8300000 COMPAGNIE DE SAINT GOBAIN 2.125% 22-10/06/2028 EUR 8173492 0.32
10 800 000 COMPAGNIE DE SAINT GOBAIN 2.750% 25-04/04/2028 EUR 10 766 008 0.43
11400 000 COMPAGNIE DE SAINT GOBAIN 3.500% 23-18/01/2029 EUR 11518927 0.46
4700000 CREDIT AGRICOLE SA 1.125% 22-24/02/2029 EUR 4490 335 0.18
3500000 CREDIT AGRICOLE SA 3.375% 22-28/07/2027 EUR 3522643 0.14
5300000 CREDIT MUTUEL ARKEA 3.375% 22-19/09/2027 EUR 5329427 0.21
2500000 CREDIT MUTUEL ARKEA 3.875% 23-22/05/2028 EUR 2541 195 0.10
21500000 ESSILORLUXOTTICA 2.875% 24-05/03/2029 EUR 21458 041 0.86
2400000 GACM 3.750% 24-30/04/2029 EUR 2428 868 0.10
10 600 000 HOLDING DINFRAS 3.375% 25-21/04/2029 EUR 10 624 907 0.42
9800000 JCDECAUX SE 5.000% 23-11/01/2029 EUR 10 176 621 0.40
13100000  KERING 3.250% 23-27/02/2029 EUR 13152 626 0.52
12100 000  KERING 3.625% 23-05/09/2027 EUR 12 189 699 0.48
10 800 000 LEGRAND SA 3.500% 23-29/05/2029 EUR 10971 305 0.44
9100000 LOREAL SA 2.500% 26-12/01/2029 EUR 9022176 0.36
11700000 LOREAL SA 2.605% 24-06/11/2027 EUR 11 657 423 0.46
17400 000 LOREAL SA 2.875% 23-19/05/2028 EUR 17 436 985 0.69
4300000 MERCIALYS 2.500% 22-28/02/2029 EUR 4213697 0.17
11000 000  SANOFI 1.250% 22-06/04/2029 EUR 10 533 767 0.42
16300 000  SANOFTI SA 3.000% 26-05/05/2029 EUR 16 337910 0.65
4800000 SOCIETE FONCIERE 0.500% 21-21/04/2028 EUR 4596 064 0.18
4600000 SOCIETE GENERALE 0.250% 21-08/07/2027 EUR 4485281 0.18
4000000 SOCIETE GENERALE 2.625% 22-30/05/2029 EUR 3966 893 0.16
5200000 SOCIETE GENERALE 4.000% 22-16/11/2027 EUR 5279070 0.21
5700000 SOCIETE GENERALE 4.125% 23-02/06/2027 EUR 5773 643 0.23
4800000 SOCIETE GENERALE 4.125% 23-21/11/2028 EUR 4929 734 0.20
1200000 TELEPERFORMANCE 5.250% 23-22/11/2028 EUR 1246321 0.05
8800000 WPP FINANCE 4.125% 23-30/05/2028 EUR 8921553 0.35
The Netherlands 216 201 333 8.61
5200000 ABN AMRO BANK NV 2.625% 26-16/01/2029 EUR 5153453 0.20
5000000 ABN AMRO BANK NV 4.000% 23-16/01/2028 EUR 5077 669 0.20
7100000 ABN AMRO BANK NV 4.375% 23-20/10/2028 EUR 7301 858 0.29
2800000 ABN AMRO BANK NV 5.500% 23-21/09/2033 EUR 2903 260 0.12
2600000 ACHMEA BANK NV 2.500% 25-06/05/2028 EUR 2574183 0.10
2400000 ACHMEA BANK NV 2.750% 24-10/12/2027 EUR 2391143 0.10
8000000 ADECCO INTERNATIONAL FINANCIAL SERVICES 0.125% 21-21/09/2028 EUR 7487 925 0.30
10 700 000 AGCO INTERNATION 0.800% 21-06/10/2028 EUR 10 116 603 0.40
10300 000 AKZO NOBEL NV 1.500% 22-28/03/2028 EUR 10009 201 0.40
350000 AKZO NOBEL NV 3.625% 26-16/06/2029 EUR 352079 0.01
8800000 ALCON FINANCE BV 2.375% 22-31/05/2028 EUR 8710 690 0.35
11300 000 AMERICAN MEDICAL SYSTEMS EUROPE 1.375% 22-08/03/2028 EUR 10 999 668 0.44
13500 000 AMERICAN MEDICAL SYSTEMS EUROPE 3.375% 24-08/03/2029 EUR 13599 398 0.54
8500000 ARCADIS NV 4.875% 23-28/02/2028 EUR 8673 801 0.34
3250000 ASRNEDERLAND NV 3.625% 23-12/12/2028 EUR 3288909 0.13
9900 000 COCA-COLA HBC BV 3.375% 24-27/02/2028 EUR 9955 906 0.40
12200 000 COCA-COLA HBC BV 3.375% 26-01/10/2028 EUR 12 282 456 0.49
3100000 EURONEXT NV 2.625% 25-26/11/2028 EUR 3071749 0.12
4600000 ING BANK NV 2.625% 25-01/12/2028 EUR 4562 504 0.18
3400000 ING BANK NV 3.250% 26-12/05/2029 EUR 3415015 0.14
10900 000  JDE PEETS NV 0.500% 21-16/01/2029 EUR 10 131 798 0.40
9600000 JDE PEETS NV 0.625% 21-09/02/2028 EUR 9201 551 0.37
2900000 LSEG NETHERLANDS BV 2.750% 24-20/09/2027 EUR 2893 796 0.11
1200000 NIBC BANK NV 0.875% 22-24/06/2027 EUR 1177983 0.05
2800000 NIBC BANK NV 6.000% 23-16/11/2028 EUR 2981 803 0.12
2600000 NN BANK NV 0.500% 21-21/09/2028 EUR 2460 843 0.10
11800000 PFIZER NETHERLANDS 2.875% 25-19/05/2029 EUR 11 755 924 0.47
8950000 RANDSTAD NV 3.610% 24-12/03/2029 EUR 9 004 964 0.36
300000 RELX FINANCE 3.250% 26-22/05/2029 EUR 301222 0.01
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10400 000 ROCHE FINANCE EUROPE 3.312% 23-04/12/2027 EUR 10 479 845 0.42
6400000 UNIVERSAL MUSIC 3.000% 22-30/06/2027 EUR 6411249 025
6400000 WABTEC TRANSPORT 1.250% 21-03/12/2027 EUR 6240 823 0.25
11200 000 WOLTERS KLUWER N 3.250% 24-18/03/2029 EUR 11232 062 0.45
United Kingdom 166 290 945 6.60
4300000 ANZNEW ZEALAND INTL/LDN 0.200% 21-23/09/2027 EUR 4168 121 0.17
2400000 ANZNZINTERNATIONAL/LDN 3.527% 24-24/01/2028 EUR 2422152 0.10
2000000 ANZNZINTL/LDN 2.993% 25-27/03/2028 EUR 2001225 0.08
1768000 BARCLAYS BANK PLC 3.320% 26-17/06/2029 EUR 1776 409 0.07
13707000  COMPASS GROUP 2.625% 26-15/01/2029 EUR 13572299 0.54
7900000 GSK CAPITAL BV 3.000% 22-28/11/2027 EUR 7913 274 0.31
13200 000 HALEON UK CPTL 2.875% 24-18/09/2028 EUR 13 168 553 0.52
10 000 000 INFORMA PLC 3.000% 24-23/10/2027 EUR 10015 134 0.40
8300000 INT DIST SERV 5.250% 23-14/09/2028 EUR 8 575 380 034
11400000 LINDE PLC 3.000% 24-14/02/2028 EUR 11 421 835 0.45
5000000 MITSUBISHI HC CAP UK 2.856% 25-26/11/2028 EUR 4968 500 0.20
4750000 MITSUBISHI HC CAP UK 3.616% 24-02/08/2027 EUR 4777927 0.19
9000000 NATIONAL GRID ELECTY EM 3.530% 22-20/09/2028 EUR 9087 070 036
3750000 NATIONWIDE BUILDING SOCIETY 0.250% 21-14/09/2028 EUR 3534 844 0.14
6100000 NATWEST MARKETS 2.750% 24-04/11/2027 EUR 6090 729 0.24
2000000 NATWEST MARKETS 3.125% 26-30/06/2029 EUR 1998 297 0.08
3900000 NATWEST MARKETS 3.625% 24-09/01/2029 EUR 3953 899 0.16
3500000 NATWEST MARKETS 4.250% 23-13/01/2028 EUR 3566 626 0.14
12320000 RECKITT BENCKISER TREASURY 2.625% 25-10/09/2028 EUR 12224712 0.49
10050 000 RECKITT BENCKISER TREASURY 3.625% 23-14/09/2028 EUR 10 167 215 0.40
10500000 RENTOKIL FINANCE 3.875% 22-27/06/2027 EUR 10 576 461 0.42
8500000 SAGE GROUP 3.820% 23-15/02/2028 EUR 8577437 0.34
6100000 UBS AG LONDON 0.250% 21-01/09/2028 EUR 5758 584 0.23
3700 000 WESTPAC SEC NZ 0.100% 21-13/07/2027 EUR 3598 148 0.14
2500000 YORKSHRE BLD SOC 0.500% 21-01/07/2028 EUR 2376 114 0.09
Sweden 117122774 4.63
3580000 EQT 2.375% 22-06/04/2028 EUR 3533 689 0.14
8900000 ERICSSON LM 5.375% 23-29/05/2028 EUR 9257 009 037
9450000 SANDVIK AB 0.375% 21-25/11/2028 EUR 8 885 465 0.35
6530000 SANDVIK AB 2.125% 22-07/06/2027 EUR 6484 171 0.26
2820000 SKANDINAVISKA ENSKILDA BANK 0.375% 21-21/06/2028 EUR 2680 598 0.11
5020000 SKANDINAVISKA ENSKILDA BANK 0.750% 22-09/08/2027 EUR 4906 395 0.19
4600000 SKANDINAVISKA ENSKILDA BANK 3.750% 23-07/02/2028 EUR 4655118 0.18
5200000 SKANDINAVISKA ENSKILDA BANK 3.875% 23-09/05/2028 EUR 5289578 0.21
4000000 SKANDINAVISKA ENSKILDA BANK 4.125% 23-29/06/2027 EUR 4054 165 0.16
2400000 SKANDINAVISKA ENSKILDA BANK 4.375% 23-06/11/2028 EUR 2474283 0.10
5300000 SVENSKA HANDELSBANKEN 0.050% 21-06/09/2026 EUR 4991033 0.20
5300000 SVENSKA HANDELSBANKEN 1.375% 22-23/02/2029 EUR 5081 462 0.20
4100000 SVENSKA HANDELSBANKEN 3.375% 23-17/02/2028 EUR 4134 549 0.16
3800000 SVENSKA HANDELSBANKEN 3.750% 22-01/11/2027 EUR 3846310 0.15
4300000 SWEDBANK AB 2.875% 24-30/04/2029 EUR 4273 849 0.17
4500000 SWEDBANK AB 4.125% 23-13/11/2028 EUR 4621 589 0.18
3450000 SWEDBANK AB 4.250% 23-11/07/2028 EUR 3531935 0.14
8500000 VOLVO TREASURY AB 2.000% 22-19/08/2027 EUR 8 418 380 033
9100000 VOLVO TREASURY AB 3.125% 24-08/02/2029 EUR 9117577 0.36
12350000 VOLVO TREASURY AB 3.125% 24-26/08/2027 EUR 12 380 796 0.49
4500000 VOLVO TREASURY AB 3.125% 26-06/05/2029 EUR 4504 823 0.18
Germany 107 801 177 4.27
2400000 AAREAL BANK AG 0.750% 22-18/04/2028 EUR 2301300 0.09
11000 000 BERTELSMANN SE 3.500% 22-29/05/2029 EUR 11 112 643 0.44
3500 000 DEUTSCHE BANK AG 4.000% 22-29/11/2027 EUR 3550 843 0.14
4200000 DT PFANDBRIEFBAN 3.250% 25-01/09/2028 EUR 4147 644 0.16
2100000 DT PFANDBRIEFBAN 4.000% 24-27/01/2028 EUR 2109 556 0.08
10200 000 EUROGRID GMBH 3.075% 24-18/10/2027 EUR 10224 270 0.41
13000 000 EUROGRID GMBH 3.598% 24-01/02/2029 EUR 13 156 927 0.52
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3100000 HAMBURG COM BANK 3.500% 24-17/03/2028 EUR 3121 141 0.12
2700000 HAMBURG COM BANK 4.500% 24-24/07/2028 EUR 2759 107 0.11
2000000 HAMBURG COM BANK 4.750% 24-02/05/2029 EUR 2075870 0.08
11700000 HENKEL AG & CO 2.625% 22-13/09/2027 EUR 11730 993 047
10800000 KNORR-BREMSE AG 3.250% 22-21/09/2027 EUR 10836 139 043
6300000 LEG IMMOBILIEN SE 0.875% 22-17/01/2029 EUR 5933217 024
4000000 SANTANDER CONSUMER BANK 4.375% 23-13/09/2027 EUR 4067937 0.16
11700000 VONOVIA SE 0.250% 21-01/09/2028 EUR 11001 491 0.44
3400000 VONOVIA SE 0.375% 21-16/06/2027 EUR 3317990 0.13
6500000 VONOVIA SE 1.875% 22-28/06/2028 EUR 6354109 025
Spain 97 315 350 3.86

9000000 ABERTIS INFRAESTRUCTURAS 4.125% 23-31/01/2028 EUR 9137 174 0.36
8300000 ACCIONA FILIALES 0.375% 21-07/10/2027 EUR 8071 906 032
8700000 AMADEUS IT GROUP 3.500% 24-21/03/2029 EUR 8770 888 035
5900000 BANCO BILBAO VIZCAYA ARGENTARIA 3.375% 22-20/09/2027 EUR 5938 343 024
6700000 BANCO SANTANDER 3.875% 23-16/01/2028 EUR 6798 602 027
6400000 BANCO SANTANDER 3.875% 24-22/04/2029 EUR 6523782 0.26
16300000 CELLNEX FINANCE 1.000% 21-15/09/2027 EUR 15 947 669 0.63
15300000 CELLNEX FINANCE 1.500% 21-08/06/2028 EUR 14 852 396 0.59
13000000 CELLNEX FINANCE 3.625% 24-24/01/2029 EUR 13130 763 0.52
5500000 SANTANDER CONSUMER FINANCE 3.750% 24-17/01/2029 EUR 5591 466 022
2500000 SANTANDER CONSUMER FINANCE 4.125% 23-05/05/2028 EUR 2552 361 0.10
Denmark 93 185 350 3.71

11000000 NOVO NORDISK FINANCE 0.125% 21-04/06/2028 EUR 10442511 041
8000000 NOVO NORDISK FINANCE 1.125% 22-30/09/2027 EUR 7849 333 031
23700000 NOVO NORDISK FINANCE 2.375% 25-27/05/2028 EUR 23 480 932 0.94
11800000 NOVO NORDISK FINANCE 2.500% 25-20/02/2029 EUR 11679 619 0.46
18400000 NOVO NORDISK FINANCE 3.125% 24-21/01/2029 EUR 18 489 583 0.74
2250000 NYKREDIT 1.375% 22-12/07/2027 EUR 2217 461 0.09
2200000 NYKREDIT 3.875% 24-05/07/2027 EUR 2222385 0.09
4200000 NYKREDIT 4.000% 23-17/07/2028 EUR 4269 419 0.17
3650000 NYKREDIT 4.625% 23-19/01/2029 EUR 3776 202 0.15
8580000 PANDORA A/S 4.500% 23-10/04/2028 EUR 8757905 035
Ireland 60 058 165 2.39

4400000 CA AUTO BANK IE 2.750% 25-07/07/2028 EUR 4375783 0.17
5300000 CA AUTO BANK IE 2.750% 26-21/01/2029 EUR 5242207 021
8150000 CRH SMW FINANCE 4.000% 23-11/07/2027 EUR 8231742 033
8750000 DELL BANK INTERNATIONAL 4.500% 22-18/10/2027 EUR 8891203 035
12170000 DXC CAPITAL FUND 0.450% 21-15/09/2027 EUR 11774 888 047
5650000 GRENKE FINANCE 3.875% 25-05/10/2028 EUR 5671552 023
4100000 GRENKE FINANCE 5.125% 24-04/01/2029 EUR 4233724 0.17
750000 HAMMERSON IRLAND 1.750% 21-03/06/2027 EUR 741 144 0.03
10600 000  SECURITAS TREASURY 4.375% 23-06/03/2029 EUR 10895 922 043
Luxembourg 39033024 1.55

850000 ACEF HOLDING 0.750% 21-14/06/2028 EUR 810 536 0.03
15300000 BECTON DICKINSON 0.334% 21-13/08/2028 EUR 14 478 923 0.58
15000000 HIGHLAND HOLDINGS 2.875% 24-19/11/2027 EUR 14970 360 0.59
8850000 TYCO ELECTRONICS 2.500% 25-06/05/2028 EUR 8773 205 035
Canada 30219732 1.20

3700000 BANK NOVA SCOTIA 0.250% 21-01/11/2028 EUR 3485 688 0.14
5000000 BANK NOVA SCOTIA 3.500% 24-17/04/2029 EUR 5062077 0.20
2000000 BANK OF MONTREAL 2.750% 22-15/06/2027 EUR 2000 795 0.08
2300000 NATIONAL BANK OF CANADA 3.750% 23-25/01/2028 EUR 2326438 0.09
2100000 NATIONAL BANK OF CANADA 3.750% 24-02/05/2029 EUR 2141983 0.09
6750000 ROYAL BANK OF CANADA 2.125% 22-26/04/2029 EUR 6 586 446 0.26
3550000 ROYAL BANK OF CANADA 4.125% 23-05/07/2028 EUR 3627203 0.14
5000000 TORONTO DOMINION BANK 2.551% 22-03/08/2027 EUR 4989 102 0.20
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Italy 29435789 1.17

2743000 ASSICURAZIONI GENERALI 3.212% 24-15/01/2029 EUR 2755 561 0.11
1620000 BANCO BPM SPA 4.625% 23-29/11/2027 EUR 1655 765 0.07
13000000 PRYSMIAN SPA 3.625% 24-28/11/2028 EUR 13 111 561 0.52
11750000 TERNA RETE 3.625% 23-21/04/2029 EUR 11912902 0.47
Belgium 23 429 998 0.94

4700000 COFINIMMO 1.000% 22-24/01/2028 EUR 4549 146 0.18
6500000 SOFINA SA 1.000% 21-23/09/2028 EUR 6167746 025
12600000 SOLVAY SA 3.875% 24-03/04/2028 EUR 12713 106 051
Finland 21 352 300 0.85

4600000 NORDEA BANK ABP 0.500% 21-02/11/2028 EUR 4341657 0.17
3500000 NORDEA BANK ABP 2.500% 22-23/05/2029 EUR 3447979 0.14
5000000 NORDEA BANK ABP 4.125% 23-05/05/2028 EUR 5101 880 0.20
2500000 OP CORPORATE BANK 0.375% 21-08/12/2028 EUR 2337130 0.09
2044000 OP CORPORATE BANK 0.375% 21-16/06/2028 EUR 1942928 0.08
2300000 OP CORPORATE BANK 0.625% 22-27/07/2027 EUR 2244733 0.09
1900000 OP CORPORATE BANK 4.000% 23-13/06/2028 EUR 1935993 0.08
Norway 13943 947 0.55

1600000 SPAREBANK I OEST 3.625% 24-30/05/2029 EUR 1627511 0.06
2150000 SPAREBANK I SMN 3.500% 24-23/05/2029 EUR 2175337 0.09
2000000 SPAREBANK I SR 3.625% 24-12/03/2029 EUR 2031925 0.08
5250000 SPAREBANK 1 SR 3.750% 23-23/11/2027 EUR 5310 804 021
2700000 SPAREBANK I SR 4.875% 23-24/08/2028 EUR 2798 370 0.11
Japan 11591 921 0.46

3700000 MIZUHO FINANCIAL 3.490% 22-05/09/2027 EUR 3727771 0.15
2780000 MIZUHO FINANCIAL 4.157% 23-20/05/2028 EUR 2838 820 0.11
4200000 NOMURA HOLDINGS 3.671% 26-06/04/2029 EUR 4236 865 0.17
100000  NTT FINANCE 0.399% 21-13/12/2028 EUR 93 697 0.00
700000 NTT FINANCE 2.906% 25-16/03/2029 EUR 694 768 0.03
Australia 7677 829 0.30

2700000 MACQUARIE GROUP 0.943% 22-19/01/2029 EUR 2556379 0.10
5200000 NATIONAL AUSTRALIA BANK 2.125% 22-24/05/2028 EUR 5121450 0.20
Austria 6427578 0.26

2200000 KOMMUNALKREDIT 5.250% 24-28/03/2029 EUR 2283968 0.09
1800000 RAIFFEISEN BANK INTERNATIONAL 0.050% 21-01/09/2027 EUR 1745205 0.07
2300000 RAIFFEISEN BANK INTERNATIONAL 5.750% 22-27/01/2028 EUR 2398 405 0.10
New Zealand 6203 843 0.25

3925000 ASB BANK LIMITED 0.250% 21-08/09/2028 EUR 3697 921 0.15
2500000 ASB BANK LIMITED 3.185% 24-16/04/2029 EUR 2505 922 0.10
Switzerland 4954084 0.19

2300000 RAIFFEISEN SCHWE 4.840% 23-03/11/2028 EUR 2385980 0.09
2500000 RAIFFEISEN SCHWE 5.230% 22-01/11/2027 EUR 2568 104 0.10
Floating rate bonds 713 600 216 28.34

Spain 100 200 662 4.00

1600000 ABANCA CORP 22-14/09/2028 FRN EUR 1640 580 0.07
2600000 ABANCA CORP 23-02/04/2030 FRN EUR 2769 249 0.11
5200000 BANCO BILBAO VIZCAYA ARGENTARIA 22-14/01/2029 FRN EUR 5036011 0.20
3500000 BANCO BILBAO VIZCAYA ARGENTARIA 23-15/09/2033 FRN EUR 3653913 0.15
3200000 BANCO DE CREDITO SOCIAL COOPERATIVO 23-14/09/2029 FRN EUR 3482218 0.14
1000000 BANCO SABADELL 21-16/06/2028 FRN EUR 980 837 0.04
2900000 BANCO SABADELL 22-10/11/2028 FRN EUR 2976 942 0.12
3300000 BANCO SABADELL 23-07/02/2029 FRN EUR 3403 879 0.14
3900000 BANCO SABADELL 23-07/06/2029 FRN EUR 4038817 0.16
3900000 BANCO SABADELL 23-08/09/2029 FRN EUR 4085 695 0.16
2300000 BANCO SABADELL 23-16/08/2033 FRN EUR 2404 161 0.10
4100000 BANCO SABADELL 24-15/01/2030 FRN EUR 4180253 0.17
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4500000 BANCO SANTANDER 21-24/06/2029 FRN EUR 4286 614 0.17
5800000 BANCO SANTANDER 23-23/08/2033 FRN EUR 6037 081 024
9300000 BANCO SANTANDER 24-02/04/2029 FRN EUR 9321513 037
4400000 BANCO SANTANDER 24-09/01/2030 FRN EUR 4439772 0.18
5900000 BANCO SANTANDER 24-22/04/2034 FRN EUR 6106212 0.24
1200000 BANKINTER SA 21-23/12/2032 FRN EUR 1172914 0.05
1500000 BANKINTER SA 23-03/05/2030 FRN EUR 1547 117 0.06
3700000 CAIXABANK 22-23/02/2033 FRN EUR 3843 094 0.15
5300000 CAIXABANK 23-19/07/2029 FRN EUR 5493925 0.22
3600000 CAIXABANK 23-30/05/2034 FRN EUR 3817617 0.15
2200000 IBERCAJA 24-30/07/2028 FRN EUR 2231699 0.09
2300000 INIT INNOVATION IN TRAFFIC 23/09/2033 FRN EUR 2505 761 0.10
7700000 RED ELECTRICA FI 23-07/08/2171 FRN EUR 7854 843 031
2800000 UNICAJA ES 23-21/02/2029 FRN EUR 2889 945 0.11
France 84 603 431 3.37
6000000 BANQUE FEDERATIVE DU CREDIT MUTUEL 22-16/06/2032 FRN EUR 6022022 0.24
5100000 BNP PARIBAS 21-31/08/2033 FRN EUR 4823755 0.19
6700000 BNP PARIBAS 22-25/07/2028 FRN EUR 6683 761 027
5200000 BNP PARIBAS 23-13/01/2029 FRN EUR 5305 892 021
5000000 BNP PARIBAS 23-23/02/2029 FRN EUR 5067 981 0.20
4500000 BNP PARIBAS 25-06/05/2030 FRN EUR 4461939 0.18
4800000 BPCE 22-02/02/2034 FRN EUR 4581075 0.18
2900000 BPCE 22-02/03/2029 FRN EUR 2831024 0.11
2000000 BPCE 23-01/06/2033 FRN EUR 2085 776 0.08
5000000 BPCE 23-02/03/2030 FRN EUR 5167732 021
5100000 CREDIT AGRICOLE SA 21-21/09/2029 FRN EUR 4805 645 0.19
4600000 CREDIT AGRICOLE SA 23-11/07/2029 FRN EUR 4698 028 0.19
5100000 CREDIT AGRICOLE SA 23-28/08/2033 FRN EUR 5310617 021
3500000 CREDIT AGRICOLE SA 24-26/01/2029 FRN EUR 3504 565 0.14
6000000 CREDIT AGRICOLE SA 26-16/02/2030 FRN EUR 5933255 0.24
2400000 SOCIETE GENERALE 22-06/09/2032 FRN EUR 2452255 0.10
5200000 SOCIETE GENERALE 23-28/09/2029 FRN EUR 5368 152 021
5500000 SOCIETE GENERALE 25-14/05/2030 FRN EUR 5499 957 0.22
United Kingdom 84 450 544 3.35
8000000 BARCLAYS BANK PLC 21-09/08/2029 FRN EUR 7579 498 030
1619000 BARCLAYS PLC 26-12/05/2030 FRN EUR 1629 020 0.06
5600000 HSBC HOLDINGS 21-24/09/2029 FRN EUR 5296257 021
5700000 HSBC HOLDINGS 22-16/11/2032 FRN EUR 5924671 0.24
6700000 HSBC HOLDINGS 24-20/05/2029 FRN EUR 6776 879 027
5500000 HSBC HOLDINGS 25-13/05/2030 FRN EUR 5504 043 0.22
4300000 LLOYDS BANKING GROUP PLC 23-11/01/2029 FRN EUR 4394 688 0.17
2000000 LLOYDS BANKING GROUP PLC 24-05/04/2034 FRN EUR 2043 860 0.08
2400000 NATIONWIDE BUILDING SOCIETY 25-29/10/2028 FRN EUR 2452303 0.10
2650000 NATIONWIDE BULDING SOCIETY 24-16/04/2034 FRN EUR 2707275 0.11
5000000 NATWEST GROUP 21-14/09/2029 FRN EUR 4735638 0.19
3700000 NATWEST GROUP 21-14/09/2032 FRN EUR 3615344 0.14
4750000 NATWEST GROUP 22-06/09/2028 FRN EUR 4810426 0.19
4500000 NATWEST GROUP 23-16/02/2029 FRN EUR 4619577 0.18
3100000 NATWEST GROUP 23-28/02/2034 FRN EUR 3260275 0.13
4600000 NATWEST GROUP 25-13/05/2030 FRN EUR 4594135 0.18
4000000 SANTANDER UK GROUP 21-13/09/2029 FRN EUR 3780 483 0.15
3390000 SANTANDER UK GROUP 22-25/08/2028 FRN EUR 3408 722 0.14
4950000 SANTANDER UK GROUP 26-16/02/2030 FRN EUR 4904611 0.19
2550000 STANDARD CHARTERED 21-17/11/2029 FRN EUR 2412839 0.10
Italy 75 887 128 3.00
1950000 BANCA POPOLARE DI SONDRIO 23-26/09/2028 FRN EUR 2005 235 0.08
4300000 BANCO BPM SPA 24-17/01/2030 FRN EUR 4461 140 0.18
2900000 BPER BANCA 23-11/09/2029 FRN EUR 3048 895 0.12
2800000 BPER BANCA 24-20/02/2030 FRN EUR 2868 070 0.11
2200000 CREDITO EMILIANO 23-26/03/2030 FRN EUR 2289 655 0.09
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2500000 ICCREA BANCA SPA 24-05/02/2030 FRN EUR 2553368 0.10
2200000 MEDIOBANCA SPA 22-07/02/2029 FRN EUR 2246772 0.09
2700000 MEDIOBANCA SPA 22-17/07/2029 FRN EUR 2 581 682 0.10
2500000 MEDIOBANCA SPA 23-01/02/2030 FRN EUR 2563901 0.10
2350000 MONTE DEI PASCHI 24-15/03/2029 FRN EUR 2409179 0.10
574000 MONTE DEI PASCHI 26-10/06/2029 FRN EUR 574 690 0.02
17000000 TERNA RETE 22-09/02/2171 FRN EUR 16 737 656 0.66
4 600000 UNICREDIT SPA 21-05/07/2029 FRN EUR 4397208 0.17
3700000 UNICREDIT SPA 23-14/02/2030 FRN EUR 3838 432 0.15
4000000 UNICREDIT SPA 23-16/02/2029 FRN EUR 4079 982 0.16
4400000 UNICREDIT SPA 23-17/01/2029 FRN EUR 4515871 0.18
4750000 UNICREDIT SPA 24-11/06/2028 FRN EUR 4789 590 0.19
5000000 UNICREDIT SPA 24-16/04/2034 FRN EUR 5218224 0.21
4700000 UNICREDIT SPA 25-16/07/2029 FRN EUR 4707578 0.19
Germany 59 384 380 2.35

6300000 ALLIANZ SE 22-07/09/2038 FRN EUR 6437072 0.26
2000000 COMMERZBANK AG 22-06/12/2032 FRN EUR 2071558 0.08
2700000 COMMERZBANK AG 23-05/10/2033 FRN EUR 2 866 490 0.11
3700 000 COMMERZBANK AG 23-18/01/2030 FRN EUR 3 869 588 0.15
3000000 COMMERZBANK AG 23-25/03/2029 FRN EUR 3106 261 0.12
2500000 COMMERZBANK AG 24-08/12/2028 FRN EUR 2 489 096 0.10
6800000 DEUTSCHE BANK AG 22-24/06/2032 FRN EUR 6822413 027
2600000 DEUTSCHE BANK AG 23-11/01/2029 FRN EUR 2 683 085 0.11
5000000 DEUTSCHE BANK AG 24-04/04/2030 FRN EUR 5100970 0.20
2400000 DEUTSCHE BANK AG 24-12/07/2028 FRN EUR 2422618 0.10
4600000 DEUTSCHE BANK AG 24-15/01/2030 FRN EUR 4664 379 0.19
5400 000 DEUTSCHE BANK AG 25-13/08/2028 FRN EUR 5371157 0.21
6900 000 DEUTSCHE BANK AG 25-16/06/2029 FRN EUR 6 866 670 0.27
2400000 DEUTSCHE BANK AG 26-19/02/2030 FRN EUR 2371330 0.09
2300000 DEUTSCHE BOERSE 22-23/06/2048 FRN EUR 2241 693 0.09
United States of America 52089 069 2.07

5270000 CITIGROUP INC 22-22/09/2028 FRN EUR 5318 660 0.21
8750000 GOLDMAN SACHS GROUP 26-17/02/2029 FRN EUR 8 695 890 035
11950000 JPMORGAN CHASE 22-23/03/2030 FRN EUR 11586 071 0.46
5000 000 JPMORGAN CHASE 24-06/06/2028 FRN EUR 5035 442 0.20
4220000 MORGAN STANLEY 22-25/10/2028 FRN EUR 4321536 0.17
9600000 MORGAN STANLEY 23-02/03/2029 FRN EUR 9836 739 039
7200000 MORGAN STANLEY 24-21/03/2030 FRN EUR 7294731 0.29
The Netherlands 43 941 881 1.75

3800000 ABN AMRO BANK NV 22-22/02/2033 FRN EUR 3886 507 0.15
3500 000 COOPERATIEVE RAB 22-30/11/2032 FRN EUR 3524258 0.14
5800000 COOPERATIEVE RAB 23-25/04/2029 FRN EUR 5920 832 0.24
3800000 ING GROEP NV 21-16/11/2032 FRN EUR 3695 630 0.15
7700000 ING GROEP NV 21-29/09/2028 FRN EUR 7460 530 0.30
3800000 ING GROEP NV 22-24/08/2033 FRN EUR 3846 605 0.15
8600 000 ING GROEP NV 23-23/05/2029 FRN EUR 8811101 0.35
6700 000 ING GROEP NV 24-12/08/2029 FRN EUR 6796 418 0.27
Greece 33891 687 1.35

2580000 ALPHA BANK 23-27/06/2029 FRN EUR 2753707 0.11
2450000 EUROBANK 23-26/01/2029 FRN EUR 2589502 0.10
3300000 EUROBANK 23-28/11/2029 FRN EUR 3488 384 0.14
2600000 EUROBANK 24-12/03/2030 FRN EUR 2589570 0.10
2600000 EUROBANK 25-07/07/2028 FRN EUR 2592474 0.10
2200000 NATIONAL BANK OF GREECE 23-03/01/2034 FRN EUR 2404 788 0.10
3170000 NATIONAL BANK OF GREECE 24-29/01/2029 FRN EUR 3230942 0.13
3900 000 NATIONAL BANK OF GREECE 25-21/07/2029 FRN EUR 3859 124 0.15
2800000 PIRAEUS BANK 23-05/12/2029 FRN EUR 3018954 0.12
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2300000 PIRAEUS BANK 24-16/04/2030 FRN EUR 2399393 0.10
3000000 PIRAEUS BANK 24-17/07/2029 FRN EUR 3072479 0.12
1900000 PIRAEUS BANK 25-03/12/2028 FRN EUR 1892370 0.08
Sweden 26 546 649 1.05

2219000 SKANDINAVISKA ENSKILDA BANK 23-17/08/2033 FRN EUR 2293 495 0.09
1705000 SVENSKA HANDELSBANKEN 22-01/06/2033 FRN EUR 1698 166 0.07
3000000 SWEDBANK AB 22-23/08/2032 FRN EUR 3006 048 0.12
10250000 TELIA CO AB 22-21/12/2082 FRN EUR 10395 873 041
9280000 TELIA CO AB 22-30/06/2083 FRN EUR 9153 067 036
Denmark 24926 126 0.99

2300000 ARBEJDERNES LAND 25-05/03/2030 FRN EUR 2314762 0.09
1700000 DANSKE BANK A/S 21-09/06/2029 FRN EUR 1625997 0.06
2361000 DANSKE BANK A/S 23-09/11/2028 FRN EUR 2408 171 0.10
3000000 DANSKE BANK A/S 24-14/05/2034 FRN EUR 3083336 0.12
2700000 JYSKE BANK A/S 23-10/11/2029 FRN EUR 2794 758 0.11
2500000 JYSKE BANK A/S 23-26/10/2028 FRN EUR 2559935 0.10
2500000 JYSKE BANK A/S 24-05/05/2029 FRN EUR 2493771 0.10
2400000 NYKREDIT 22-29/12/2032 FRN EUR 2458 690 0.10
2350000 SYDBANK A/S 23-06/09/2028 FRN EUR 2403 426 0.10
2800000 SYDBANK A/S 25-11/12/2029 FRN EUR 2783280 0.11
Austria 22462221 0.90

2700000 BAWAG PSK 24-03/10/2029 FRN EUR 2705 153 0.11
2500000 ERSTE GROUP 21-15/11/2032 FRN EUR 2429321 0.10
2200000 ERSTE GROUP 22-07/06/2033 FRN EUR 2216022 0.09
2100000 ERSTE GROUP 23-30/05/2030 FRN EUR 2163 883 0.09
500000 RAIFFEISEN BANK INTERNATIONAL 21-17/06/2033 FRN EUR 480 750 0.02
2800000 RAIFFEISEN BANK INTERNATIONAL 22-20/12/2032 FRN EUR 2922120 0.12
2300000 RAIFFEISEN BANK INTERNATIONAL 23-15/09/2028 FRN EUR 2373745 0.09
2500000 RAIFFEISEN BANK INTERNATIONAL 24-03/01/2030 FRN EUR 2 539 694 0.10
2300000 RAIFFEISEN BANK INTERNATIONAL 24-21/08/2029 FRN EUR 2361 987 0.09
2200000 RAIFFEISEN BANK INTERNATIONAL 24-31/05/2030 FRN EUR 2269 546 0.09
Norway 18 918 489 0.75

3500000 DNB BANK ASA 22-28/02/2033 FRN EUR 3562 654 0.14
4300000 DNB BANK ASA 23-01/11/2029 FRN EUR 4443 945 0.18
2260000 DNB BANK ASA 23-13/09/2033 FRN EUR 2324172 0.09
4550000 DNB BANK ASA 23-14/03/2029 FRN EUR 4624138 0.18
3900000 DNB BANK ASA 23-19/07/2028 FRN EUR 3963 580 0.16
Ireland 17662 130 0.69

3600000 AIB GROUP PLC 22-16/02/2029 FRN EUR 3749 790 0.15
3700000 AIB GROUP PLC 23-23/07/2029 FRN EUR 3804 033 0.15
2500000 BANK OF IRELAND 22-01/03/2033 FRN EUR 2614096 0.10
4000000 BANK OF IRELAND 23-13/11/2029 FRN EUR 4130343 0.16
3300000 BANK OF IRELAND 23-16/07/2028 FRN EUR 3363 868 0.13
Switzerland 16 652 066 0.66

6300000 UBS GROUP 25-12/02/2030 FRN EUR 6243 961 0.25
9700000 UBS GROUP AG 22-01/03/2029 FRN EUR 10 408 105 041
Belgium 9 644 543 0.38

3500000 KBC GROUP NV 23-19/04/2030 FRN EUR 3608 192 0.14
2500000 KBC GROUP NV 23-25/04/2033 FRN EUR 2554 041 0.10
3400000 KBC GROUP NV 23-28/11/2029 FRN EUR 3482310 0.14
Poland 8413288 0.34

2400000 BANK MILLENNIUM 24-25/09/2029 FRN EUR 2489 581 0.10
2460000 PKO BANK POLSKI 24-18/06/2029 FRN EUR 2510 132 0.10
1400000 PKO BANK POLSKI 25-16/06/2028 FRN EUR 1400 829 0.06
2000000 PKO BANK POLSKI 26-06/05/2030 FRN EUR 2012746 0.08
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Portugal 7915182 0.31

2600000 BANCO COMMERCIAL PORTUGUES 24-21/10/2029 FRN EUR 2599 477 0.10
2700000 NOVO BANCO 23-01/12/2033 FRN EUR 3005 648 0.12
2300000 NOVO BANCO 24-09/03/2029 FRN EUR 2310057 0.09
Australia 5128325 0.20

5000000 AUST & NZ BANK 23-03/02/2033 FRN EUR 5128325 0.20
Czech Republic 4813994 0.19

2100000 CESKA SPORITELNA 21-13/09/2028 FRN EUR 2029 346 0.08
2700000 CESKA SPORITELNA 24-15/01/2030 FRN EUR 2 784 648 0.11
Japan 4343 985 0.17

4600000 MIZUHO FINANCIAL 21-06/09/2029 FRN EUR 4343 985 0.17
Hungary 3976 816 0.16

1700000 OTP BANK 24-12/06/2028 FRN EUR 1722053 0.07
2200000 OTP BANK 24-31/01/2029 FRN EUR 2254763 0.09
Hong Kong 3590912 0.14

3775000  AIA GROUP 21-09/09/2033 FRN EUR 3590912 0.14
Finland 2739232 0.11

2650000 NORDEA BANK ABP 23-23/02/2034 FRN EUR 2739232 0.11
Canada 1417 476 0.06

1412000 ROYAL BANK OF CANADA 26-15/06/2030 FRN EUR 1417 476 0.06
2 480 388 072 98.55

Total securities portfolio
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Transferable securities admitted to an official stock exchange listing and/or tfraded 5450 667 849 0832
on another regulated market ’

Bonds 1725 658 071 69.21
United States of America 327169 159 13.07

3890000 AIR LEASE CORP 3.700% 24-15/04/2030 EUR 3892707 0.16

5102000 AIR PROD & CHEMICALS 2.950% 25-14/05/2031 EUR 5019 825 0.20

14 500 000 ALPHABET INCORPORATED 3.200% 26-11/05/2030 EUR 14 572 070 0.57

20 000 000 AMAZON.COM INC 3.100% 26-16/03/2030 EUR 20021 427 0.79

1200000 AMERICAN HONDA F 3.500% 25-27/06/2031 EUR 1 194 989 0.05

7780000 AMERICAN HONDA F 3.650% 24-23/04/2031 EUR 7789412 0.31

5500 000 AMERICAN TOWER 0.950% 21-05/10/2030 EUR 4994 461 0.20

5000000 AMERICAN TOWER 3.900% 24-16/05/2030 EUR 5107 809 0.20

4600000 AMERICAN TOWER 4.625% 23-16/05/2031 EUR 4 848 356 0.19

10 000 000 AT&T INC 3.150% 25-01/06/2030 EUR 9972300 0.40

10 100 000  AT&T INC 3.950% 23-30/04/2031 EUR 10352911 0.42

8000000 BECTON DICKINSON 3.519% 24-08/02/2031 EUR 8057 247 0.32

8500000 BOOKING HOLDINGS INC 3.000% 25-07/11/2030 EUR 8384928 0.34

5000000 BOOKING HOLDINGS INC 3.125% 25-09/05/2031 EUR 4952 106 0.20

5746 000 BOOKING HOLDINGS INC 3.500% 26-11/05/2030 EUR 5786412 0.23

7500 000 DANAHER CORPORATION 3.250% 26-29/04/2030 EUR 7524 479 0.30

7200000 EQUINIX EU 2 FINANCE 3.250% 24-15/03/2031 EUR 7112 635 0.29

4400000 FIDELITY NATIONAL IN 3.450% 26-10/03/2030 EUR 4389 734 0.18

500000 FISERV INC 3.750% 26-15/10/2030 EUR 500 206 0.02

8000000 FISERV INC 4.500% 23-24/05/2031 EUR 8219 857 0.33

7000000 FORTIVE CORP 3.700% 24-15/08/2029 EUR 7092 260 0.28

5400 000 GENERAL MILLS INC 3.650% 24-23/10/2030 EUR 5464 159 0.22

6000 000 GENERAL MOTORS FINANCE 3.100% 25-04/08/2029 EUR 5970 240 0.24

7700 000 GENERAL MOTORS FINANCE 4.000% 24-10/07/2030 EUR 7 848 402 0.31

8200000 GLOBAL PAY INC 4.875% 23-17/03/2031 EUR 8465 582 0.34

3880000 GOLDMAN SACHS GROUP 4.000% 22-21/09/2029 EUR 3987539 0.16

6300000 HARLEY-DAVIDSON 4.000% 25-12/03/2030 EUR 6338179 0.25

4000000 IWG US FINANCE 6.500% 24-28/06/2030 EUR 4318724 0.17

5000000 KRAFT HEINZ FOOD 3.500% 26-21/05/2031 EUR 4983 580 0.20

1900000 LIBERTY MUTUAL 4.625% 22-02/12/2030 EUR 1995900 0.08

4500000 LINDE PLC 3.200% 26-13/05/2030 EUR 4510225 0.18

5200000 MANPOWERGROUP 3.750% 25-13/12/2030 EUR 5164 869 0.21

8500000 MAPLE PARENT 3.881% 26-26/03/2030 EUR 8564 070 0.34

2000000 MASSMUTUAL GLOBAL FUNDING II 3.750% 23-19/01/2030 EUR 2025753 0.08

7500 000 MCDONALDS CORP 3.875% 23-20/02/2031 EUR 7 687 663 0.31

5200000 MCDONALDS CORP 4.000% 23-07/03/2030 EUR 5352963 0.21

8000000 MEDTRONIC INC 2.950% 25-15/10/2030 EUR 7927 816 0.32

8000000 MEDTRONIC INC 3.650% 24-15/10/2029 EUR 8139 048 0.33

2320000 METLIFE GLOBAL FUNDING 3.250% 25-31/03/2030 EUR 2315923 0.09

3400 000 METLIFE GLOBAL FUNDING 3.750% 22-05/12/2030 EUR 3458951 0.14

2800000 NEW YORK LIFE GLOBAL 3.450% 24-30/01/2031 EUR 2813553 0.11

2500000 NEW YORK LIFE GLOBAL 3.625% 23-09/01/2030 EUR 2534 141 0.10

4900000 ONCOR ELECTRIC D 3.500% 24-15/05/2031 EUR 4937 669 0.20

2000000 PRICOA GLOB FUND 3.000% 25-03/07/2030 EUR 1978 221 0.08

4000000 PROLOGIS EURO 3.875% 23-31/01/2030 EUR 4081033 0.16

4700000 PUBLIC STORAGE 0.500% 21-09/09/2030 EUR 4184715 0.17

5300000 PVH CORP 4.125% 24-16/07/2029 EUR 5396 079 0.22

1500000 REALTY INCOME 3.375% 25-20/06/2031 EUR 1488 131 0.06

3570000 REALTY INCOME 4.875% 23-06/07/2030 EUR 3756018 0.15

8488000 TOYOTA MOTOR CREDIT 3.850% 23-24/07/2030 EUR 8671 667 0.35

10 0000000 TOYOTA MOTOR CREDIT 4.050% 23-13/09/2029 EUR 10271 184 0.41

13000 000 VERIZON COMMUNICATIONS INC 4.250% 22-31/10/2030 EUR 13473 515 0.53

9500 000 VISA INC 2.000% 22-15/06/2029 EUR 9277516 0.37
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France 310544 119 12.49
5000000 AIR LIQUIDE FINANCE SA 2.625% 25-05/11/2029 EUR 4938 656 0.20
7500000 ALSTOM S 0.500% 21-27/07/2030 EUR 6687112 0.27
5500000 APRR SA 2.875% 25-14/01/2031 EUR 5416 270 0.22
6700 000  APRR SA 3.125% 23-24/01/2030 EUR 6693 982 0.27
7400000 ARKEMA 4.250% 23-20/05/2030 EUR 7 633 805 0.31
3600000 AXA SA 3.750% 22-12/10/2030 EUR 3701 039 0.15
5000000 AYVENS SA 3.000% 26-18/04/2030 EUR 4945001 0.20
3400000 AYVENS SA 3.250% 25-19/02/2030 EUR 3390359 0.14
4600000 AYVENS SA 3.875% 24-16/07/2029 EUR 4683452 0.19
3400000 AYVENS SA 4.000% 24-24/01/2031 EUR 3489 890 0.14
3500000 BANQUE FEDERATIVE DU CREDIT MUTUEL 2.625% 22-06/11/2029 EUR 3426 690 0.14
5000000 BANQUE FEDERATIVE DU CREDIT MUTUEL 3.125% 25-11/03/2031 EUR 4942 250 0.20
3100000 BANQUE FEDERATIVE DU CREDIT MUTUEL 3.500% 24-15/05/2031 EUR 3119430 0.13
3100000 BANQUE FEDERATIVE DU CREDIT MUTUEL 4.000% 22-21/11/2029 EUR 3181691 0.13
3100000 BANQUE FEDERATIVE DU CREDIT MUTUEL 4.125% 23-18/09/2030 EUR 3207 141 0.13
5300000 BANQUE FEDERATIVE DU CREDIT MUTUEL 4.375% 23-02/05/2030 EUR 5486 699 0.22
4600000 BANQUE FEDERATIVE DU CREDIT MUTUEL SA 3.000% 25-07/05/2030 EUR 4555514 0.18
5500000 BNP PARIBAS 3.625% 22-01/09/2029 EUR 5561022 0.22
2700000 BPCE 3.125% 25-05/09/2030 EUR 2687056 0.11
7500 000 COMPAGNIE DE SAINT GOBAIN 3.250% 24-09/08/2029 EUR 7524113 0.30
10300 000 COMPAGNIE DE SAINT GOBAIN 3.375% 24-08/04/2030 EUR 10 359 465 0.42
10200000 COMPAGNIE DE SAINT GOBAIN 3.875% 23-29/11/2030 EUR 10 457 299 0.42
4800000 CREDIT AGRICOLE SA 2.500% 22-29/08/2029 EUR 4728 371 0.19
5800000 CREDIT AGRICOLE SA 3.875% 23-20/04/2031 EUR 5961 537 0.24
4000000 CREDIT AGRICOLE SA 4.125% 23-07/03/2030 EUR 4137257 0.17
3200000 CREDIT MUTUEL ARKEA 0.750% 22-18/01/2030 EUR 2940118 0.12
2300000 CREDIT MUTUEL ARKEA 3.128% 25-05/12/2030 EUR 2284812 0.09
1500000 CREDIT MUTUEL ARKEA 4.125% 23-02/04/2031 EUR 1550 045 0.06
7500000 EDENRED 3.250% 25-27/08/2030 EUR 7 465 480 0.30
1500000 EDENRED 3.625% 23-13/06/2031 EUR 1513058 0.06
10200 000 ESSILORLUXOTTICA 2.625% 25-10/01/2030 EUR 10 045 243 0.40
3100000 EURAZEO SE 4.625% 26-17/04/2031 EUR 3156 988 0.13
10700 000 HOLDING DINFRAS 1.475% 22-18/01/2031 EUR 9842179 0.39
5000000 HOLDING DINFRAS 4.250% 23-18/03/2030 EUR 5142 260 0.21
4200000 ICADE 1.000% 22-19/01/2030 EUR 3833593 0.15
4800000 IMERYS SA 4.750% 23-29/11/2029 EUR 4982451 0.20
5200000 JCDECAUX SA 1.625% 22-07/02/2030 EUR 4902 445 0.20
7700000 KERING 1.875% 22-05/05/2030 EUR 7336 655 0.29
7500000 KERING 3.125% 25-27/11/2029 EUR 7476 164 0.30
10000 000 LOREAL SA 2.750% 25-19/11/2030 EUR 9916378 0.40
7000000 LOREAL SA 3.375% 23-23/11/2029 EUR 7102279 0.28
5500000 PUBLICIS GROUPE 2.875% 25-12/06/2029 EUR 5461411 0.22
5500000 RCIBANQUE 3.375% 24-26/07/2029 EUR 5492823 0.22
5219000 RCIBANQUE 3.375% 25-06/06/2030 EUR 5176 061 0.21
8600000 RCIBANQUE 3.625% 26-22/02/2030 EUR 8606371 0.35
8700000 RCIBANQUE 3.875% 24-30/09/2030 EUR 8785241 0.35
7150000 RCIBANQUE 4.125% 24-04/04/2031 EUR 7287125 0.29
7000 000 RCIBANQUE 4.875% 23-02/10/2029 EUR 7278 632 0.29
7000000 SANOFI SA 2.625% 25-23/06/2029 EUR 6 940 368 0.28
7000000 SANOFI SA 2.750% 25-11/03/2031 EUR 6904 753 0.28
5000000 TELEPERFORMANCE 3.750% 22-24/06/2029 EUR 5014 864 0.20
5300000 TELEPERFORMANCE 4.250% 25-21/01/2030 EUR 5347758 0.21
4900000 URW 4.125% 23-11/12/2030 EUR 5039 189 0.20
4100000 URW SE 3.500% 24-11/09/2029 EUR 4128916 0.17
9000000 VEOLIA ENVIRONNEMENT 2.375% 22-24/05/2030 EUR 8675358 0.35
The Netherlands 244029 571 9.80
3700000 ABN AMRO BANK NV 0.500% 21-23/09/2029 EUR 3399 854 0.14
3700 000 ABN AMRO BANK NV 2.750% 25-04/06/2029 EUR 3678 064 0.15
2900000 ABN AMRO BANK NV 3.000% 25-25/02/2031 EUR 2886072 0.12
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4200000 ABN AMRO BANK NV 3.125% 25-21/01/2030 EUR 4215637 0.17
4500000 ABN AMRO BANK NV 3.375% 26-09/04/2030 EUR 4538 049 0.18
5200000 ABN AMRO BANK NV 4.250% 22-21/02/2030 EUR 5378178 0.22
6750 000 AKZO NOBEL NV 4.000% 26-25/03/2031 EUR 6 826 235 0.27
2500000 ALLIANZ FINANCE 3.250% 24-04/12/2029 EUR 2529 800 0.10
7000000 AMERICA MOVIL BV 3.000% 25-30/09/2030 EUR 6912368 0.28
8200000 AMERICAN MEDICAL SYSTEMS EUROPE 1.625% 22-08/03/2031 EUR 7627 440 0.31
8400000 AMERICAN MEDICAL SYSTEMS EUROPE 3.000% 25-08/03/2031 EUR 8294252 0.33
7000 000 BNIFINANCE BV 3.875% 23-01/12/2030 EUR 7181331 0.29
5500000 COCA-COLA HBC BV 3.625% 26-01/10/2030 EUR 5563 688 0.22
5200000 COMPASS GROUP 3.000% 22-08/03/2030 EUR 5175631 0.21
5000000 COOPERATIEVE RAB 4.000% 23-10/01/2030 EUR 5135 642 0.21
3000000 CTPNV 1.250% 21-21/06/2029 EUR 2831971 0.11
3700000 CTP NV 3.375% 26-19/07/2030 EUR 3676767 0.15
3600000 CTP NV 3.625% 25-10/03/2031 EUR 3587024 0.14
4100000 CTP NV 4.750% 24-05/02/2030 EUR 4272760 0.17
8200000 DSM BV 3.000% 26-25/02/2031 EUR 8103 957 0.33
5500000 ESSITY CAPITAL 0.250% 21-15/09/2029 EUR 5035197 0.20
5000000 FERROVIAL SE 3.250% 25-16/01/2030 EUR 4992 947 0.20
5421000 FERROVIAL SE 4.375% 23-13/09/2030 EUR 5637032 0.23
4700000 GALDERMA FINANCE 3.375% 26-17/03/2031 EUR 4691 052 0.19
5000000 GALDERMA FINANCE 3.500% 25-20/03/2030 EUR 5027 530 0.20
5600000 GXO LOGISTIC 3.750% 25-24/11/2030 EUR 5580867 0.22
5000000 JDE PEETS NV 4.125% 23-23/01/2030 EUR 5092453 0.20
8000000 LKQ DUTCH BOND 4.125% 24-13/03/2031 EUR 8049 908 0.32
2600000 LSEG NETHERLANDS BV 4.231% 23-29/09/2030 EUR 2699 097 0.11
3300000 NE PROPERTY 2.000% 22-20/01/2030 EUR 3122778 0.13
2500000 NIBC BANK NV 3.500% 25-05/06/2030 EUR 2512034 0.10
9700 000 PROSUS NV 1.288% 21-13/07/2029 EUR 9067 220 0.36
5700000 PROSUS NV 2.085% 22-19/01/2030 EUR 5387003 0.22
6900000 ROCHE FINANCE EUROPE 3.204% 23-27/08/2029 EUR 6963 602 0.28
7000000 ROCHE FINANCE EUROPE 3.227% 24-03/05/2030 EUR 7073 448 0.28
5500 000 SANDOZ FINANCE 3.250% 24-12/09/2029 EUR 5509912 0.22
7200000 SANDOZ FINANCE 4.220% 23-17/04/2030 EUR 7430 465 0.30
5200000 SARTORIUS FINANCE 3.750% 26-12/05/2031 EUR 5235675 0.21
6200000 SARTORIUS FINANCE 4.375% 23-14/09/2029 EUR 6390 367 0.26
7500000 SIKA CAPITAL BV 3.750% 23-03/05/2030 EUR 7637079 0.31
18300 000 THERMO FISHER 0.800% 21-18/10/2030 EUR 16 621 281 0.66
5600000 WOLTERS KLUWER N 3.000% 25-25/09/2030 EUR 5536 580 0.22
6800000 WOLTERS KLUWER N 3.750% 23-03/04/2031 EUR 6921324 0.28
United Kingdom 159 254 322 6.41
1800000 31 GROUP 4.875% 23-14/06/2029 EUR 1869 541 0.08
4700000 BARCLAYS BANK PLC 4.918% 23-08/08/2030 EUR 4911 156 0.20
5100000 BRAMBLES FINANCE 4.250% 23-22/03/2031 EUR 5288724 0.21
8000000 BRITISH TELECOMMUNICATIONS 3.750% 23-13/05/2031 EUR 8138209 0.33
2000000 BUPA FINANCE 5.000% 23-12/10/2030 EUR 2121549 0.09
900 000 COCA-COLA EUROPEAN 3.125% 25-03/06/2031 EUR 895 505 0.04
8000000 COMPASS GROUP 3.250% 24-06/02/2031 EUR 7991 355 0.32
1800000 COVENTRY BDG SOC 3.125% 24-29/10/2029 EUR 1796 702 0.07
7600000 HALEON NL CAPITAL BV 1.750% 22-29/03/2030 EUR 7222638 0.29
6500000 IDS FIN PLC 3.250% 25-01/10/2029 EUR 6425 638 0.26
7000000 INFORMA PLC 3.250% 24-23/10/2030 EUR 6947 440 0.28
2100000 INFORMA PLC 3.375% 25-09/06/2031 EUR 2080710 0.08
3100000 INTERMEDIATE CAP 2.500% 22-28/01/2030 EUR 2960 349 0.12
7500000 LINDE PLC 1.375% 22-31/03/2031 EUR 6928 423 0.28
8700000 LINDE PLC 3.200% 24-14/02/2031 EUR 8711 550 0.35
7500 000 LINDE PLC 3.375% 23-12/06/2029 EUR 7583514 0.30
7700000 LINDE PLC 3.375% 24-04/06/2030 EUR 7758782 0.31
3200000 LLOYDS BANK 3.250% 25-24/03/2030 EUR 3210620 0.13
6900 000 MOTABILITY OPS 3.625% 24-24/07/2029 EUR 6976 892 0.28
9500 000 MOTABILITY OPS 4.000% 24-17/01/2030 EUR 9676 021 0.39
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3800000 NATIONWIDE BUILDING SOCIETY 3.000% 25-03/03/2030 EUR 3773005 0.15
2600000 NATIONWIDE BUILDING SOCIETY 3.250% 22-05/09/2029 EUR 2607251 0.10
5200000 NATWEST MARKETS 3.000% 25-03/09/2030 EUR 5143228 021
4000000 NATWEST MARKETS 3.125% 25-10/01/2030 EUR 3988 334 0.16
4000000 NATWEST MARKETS 3.125% 26-13/01/2031 EUR 3970 060 0.16
6500000 RECKITT BENCKISER TREASURY 3.500% 26-28/05/2031 EUR 6546 850 026
8500000 RECKITT BENCKISER TREASURY 3.625% 24-20/06/2029 EUR 8615 146 035
6200000 RENTOKIL FINANCE 4.375% 22-27/06/2030 EUR 6430 143 026
3990000 SANTANDER UK PLC 3.346% 25-25/03/2030 EUR 4006 529 0.16
4500000 SMITH & NEPHEW 4.565% 22-11/10/2029 EUR 4678 458 0.19
Germany 138 185 206 5.53
5100000 ADIDAS AG 2.750% 25-06/11/2030 EUR 5020 835 020
4800000 ADIDAS AG 3.125% 22-21/11/2029 EUR 4832429 0.19
5000000  ADIDAS AG 3.500% 26-26/05/2031 EUR 5057 606 020
2300000 BAUSPARK WUESTEN 3.375% 25-20/05/2030 EUR 2293 470 0.09
2800000 DEUTSCHE BOERSE 3.250% 26-24/03/2031 EUR 2820 960 0.11
3000000 DEUTSCHE BOERSE 3.750% 23-28/09/2029 EUR 3063 762 0.12
7000000 DEUTSCHE TELEKOM 2.625% 25-04/12/2029 EUR 6913912 0.28
5200000 EUROGRID GMBH 2.886% 25-16/10/2029 EUR 5143797 021
8700000 EUROGRID GMBH 3.722% 23-27/04/2030 EUR 8 833 268 035
5500000 FRESENIUS MEDICAL 3.250% 25-24/11/2030 EUR 5472403 0.22
5000000 FRESENIUS SE & CO 2.750% 25-15/09/2029 EUR 4928 042 0.20
5900000 FRESENIUS SE & CO 2.875% 22-24/05/2030 EUR 5836 344 023
4500000 FRESENIUS SE & CO 5.000% 22-28/11/2029 EUR 4738992 0.19
5300000 FRESENIUS SE & CO 5.125% 23-05/10/2030 EUR 5670 628 023
2200000 HAMBURG COM BANK 3.250% 26-03/02/2031 EUR 2172780 0.09
2600000 HAMBURG COM BANK 3.500% 25-31/01/2030 EUR 2606 756 0.10
7300000 HEIDELBERG MATERIALS 3.500% 26-10/10/2029 EUR 7355679 030
9300000 HENKEL AG & CO 3.625% 26-02/04/2031 EUR 9451249 038
7500000 INFINEON TECHNOLOGIES 2.875% 25-13/02/2030 EUR 7414 034 030
7900000  INFINEON TECHNOLOGIES 3.000% 26-16/02/2031 EUR 7793517 031
4500000 K&S AG 4.250% 24-19/06/2029 EUR 4599 258 0.18
6000000 KNORR-BREMSE AG 3.000% 24-30/09/2029 EUR 5982520 0.24
5000000 MERCK FINANCIAL SERVICES 2.375% 22-15/06/2030 EUR 4884919 0.20
4700000  SIXT SE 3.250% 25-22/01/2030 EUR 4683797 0.19
3000000 TAG IMMO AG 4.250% 24-04/03/2030 EUR 3065 499 0.12
2000000 TALANX AG 4.000% 22-25/10/2029 EUR 2053333 0.08
6000000 VONOVIA SE 0.625% 21-14/12/2029 EUR 5495417 0.22
Spain 90 563 720 3.62
6700000 ABERTIS INFRAESTRUCTURAS 3.125% 25-07/07/2030 EUR 6639011 027
5700000 ABERTIS INFRAESTRUCTURAS 4.125% 23-07/08/2029 EUR 5832 065 023
5100000 ACCIONA FILIALES 3.750% 23-25/04/2030 EUR 5120 166 021
5000000 ACCIONA FILIALES 5.125% 23-23/04/2031 EUR 5230173 021
5000000 AMADEUS IT GROUP 3.375% 25-25/03/2030 EUR 4997 082 0.20
5000000 AMADEUS IT GROUP 3.750% 26-20/05/2031 EUR 5046 607 020
3700000 BANCO BILBAO VIZCAYA ARGENTARIA 3.125% 25-15/07/2030 EUR 3688 566 0.15
800000 BANCO BILBAO VIZCAYA ARGENTARIA 3.375% 26-30/06/2031 EUR 798 598 0.03
3500000 BANCO BILBAO VIZCAYA ARGENTARIA 3.500% 24-26/03/2031 EUR 3559 111 0.14
3200000 BANCO BILBAO VIZCAYA ARGENTARIA 3.625% 24-07/06/2030 EUR 3258 850 0.13
4000000 BANCO BILBAO VIZCAYA ARGENTARIA 4.375% 22-14/10/2029 EUR 4176 800 0.17
4000000 BANCO SANTANDER 3.000% 26-12/01/2030 EUR 3984222 0.16
4300000 BANCO SANTANDER 4.250% 23-12/06/2030 EUR 4463 097 0.18
3500000 CAIXABANK 3.750% 22-07/09/2029 EUR 3570383 0.14
4800000 CAIXABANK 4.250% 23-06/09/2030 EUR 5000 970 020
7800000 CELLNEX FINANCE 3.000% 26-19/01/2031 EUR 7653 948 031
2800000 COLONIAL SFL SOC 3.875% 26-08/04/2031 EUR 2828943 0.11
3300000 INMOBILIARIA COL 0.750% 21-22/06/2029 EUR 3083 666 0.12
3300000 INMOBILIARIA COL 3.250% 25-22/01/2030 EUR 3278 440 0.13
2300000 MAPFRE 2.875% 22-13/04/2030 EUR 2251931 0.09
5800000 MEDIO AMBIENTE 5.250% 23-30/10/2029 EUR 6101091 0.24
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Luxembourg 78 715 747 316

3200000 ACEF HOLDING 1.250% 21-26/04/2030 EUR 2947 425 0.12
6600000 ARCELORMITTAL S 3.250% 25-30/09/2030 EUR 6563 892 0.26
6000000 AROUNDTOWN SA 3.250% 25-02/01/2031 EUR 5812641 0.23
6400000 AROUNDTOWN SA 3.500% 25-13/05/2030 EUR 6302759 025
7700000 BECTON DICKINSON 3.553% 23-13/09/2029 EUR 7789 640 031
1500000 EFG INT FIN LUX 3.925% 26-16/04/2031 EUR 1508 952 0.06
5500000 EUROFINS SCIENTIFIC 4.000% 22-06/07/2029 EUR 5600 826 0.22
6600000 EUROFINS SCIENTIFIC 4.750% 23-06/09/2030 EUR 6902 065 0.28
3300000 GRAND CITY PROPERTIES 4.375% 24-09/01/2030 EUR 3377817 0.14
7700000 HEIDELBERG MATERIALS 3.000% 25-10/07/2030 EUR 7625472 031
5600000 JOHN DEERE BANK 3.300% 24-15/10/2029 EUR 5644 787 0.23
3500000 SEGRO CAPITAL 1.875% 22-23/03/2030 EUR 3330242 0.13
6200000 SIG COMBIBLOC PURCHASE 3.750% 25-19/03/2030 EUR 6227 574 0.25
5400000 SIG COMBIBLOC PURCHASE 4.000% 26-07/04/2031 EUR 5453 161 0.22
3600000 STONEWEG EREIT 4.250% 25-30/01/2031 EUR 3628 494 0.15
Sweden 69 380 462 2.80

6200000 ASSA ABLOY AB 3.875% 23-13/09/2030 EUR 6371403 0.26
3200000 CASTELLUM AB 4.125% 24-10/12/2030 EUR 3235400 0.13
6500000 ELECTROLUX AB 2.500% 22-18/05/2030 EUR 6232020 0.25
5500000 EPIROC AB 3.625% 24-28/02/2031 EUR 5566053 0.22
3200000 SAGAX AB 3.375% 26-26/01/2031 EUR 3149710 0.13
3554000 SAGAX AB 4.375% 24-29/05/2030 EUR 3641817 0.15
5200000 SANDVIK AB 3.750% 22-27/09/2029 EUR 5300 802 021
3600000 SKANDINAV ENSKIL 3.375% 26-07/05/2031 EUR 3629 550 0.15
4200000 SKANDINAVISKA ENSKILDA BANK 3.375% 25-19/03/2030 EUR 4226 181 0.17
2900000 SVENSKA HANDELSBANKEN 2.625% 22-05/09/2029 EUR 2869 429 0.12
2400000 SWEDBANK AB 2.875% 25-08/02/2030 EUR 2385077 0.10
3300000 SWEDBANK AB 3.250% 25-24/09/2029 EUR 3308525 0.13
2000000 SWEDBANK AB 3.375% 24-29/05/2030 EUR 2026 481 0.08
2000000 SWEDBANK AB 4.375% 23-05/09/2030 EUR 2090 103 0.08
4800000 TELE2 AB 3.750% 23-22/11/2029 EUR 4881228 0.20
5700000 VOLVO TREASURY AB 3.000% 25-20/05/2030 EUR 5665737 0.23
4800000 VOLVO TREASURY AB 3.125% 24-26/08/2029 EUR 4800 946 0.19
Denmark 68 747 865 2.75

7200000 COLOPLAST FINANCE 2.750% 22-19/05/2030 EUR 7068 121 0.28
4500000 H LUNDBECK A/S 3.375% 25-02/06/2029 EUR 4507897 0.18
7500000 1SS GLOBAL A/S 3.500% 26-11/05/2031 EUR 7481769 030
4500000 1SS GLOBAL A/S 3.875% 24-05/06/2029 EUR 4575870 0.18
1900000 JYSKE BANK A/S 3.500% 25-19/11/2031 EUR 1900 136 0.08
5000000 NOVO NORDISK FINANCE 1.375% 22-31/03/2030 EUR 4727537 0.19
9700000 NOVO NORDISK FINANCE 2.875% 25-27/08/2030 EUR 9628 653 039
10600000 NOVO NORDISK FINANCE 3.250% 24-21/01/2031 EUR 10 647 268 0.42
5000000 NOVONESIS NOVOZY 3.250% 26-19/03/2030 EUR 5012059 0.20
1900000 NYKREDIT 3.375% 24-10/01/2030 EUR 1900972 0.08
3300000 NYKREDIT 3.625% 25-24/07/2030 EUR 3321462 0.13
2000000 NYKREDIT 3.875% 24-09/07/2029 EUR 2034 038 0.08
5000000 PANDORA A/S 3.875% 24-31/05/2030 EUR 5068 213 0.20
850000 VESTAS WIND SYSTEMS 4.125% 23-15/06/2031 EUR 873 870 0.04
Ireland 50 949 545 2.04

7500000 BMS IRELAND CAP 2.973% 25-10/11/2030 EUR 7447 081 030
4500000 DELL BANK INTERNATIONAL 3.625% 24-24/06/2029 EUR 4548 151 0.18
6700000 DXC CAPITAL FUND 4.250% 25-09/12/2030 EUR 6630 048 027
5000000 EXPERIAN EUROPE 1.560% 22-16/05/2031 EUR 4609 823 0.18
2600000 GRENKE FINANCE 3.875% 26-09/01/2031 EUR 2580983 0.10
3700000 GRENKE FINANCE 5.250% 25-08/04/2030 EUR 3866 204 0.16
3000000 GRENKE FINANCE 5.750% 24-06/07/2029 EUR 3159 509 0.13
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5000000 SECURITAS TREASURY 3.875% 24-23/02/2030 EUR 5083 035 0.20
8000000 VODAFONE INT FINANCE 2.750% 25-03/07/2029 EUR 7915367 0.32
5200000 VODAFONE INT FINANCE 2.750% 26-27/04/2030 EUR 5109 344 0.20
Italy 46 814 197 1.87

12200 000 AUTOSTRADA TORIN 1.500% 21-25/01/2030 EUR 11459921 0.45
2000000 BANCO BPM SPA 3.000% 26-16/02/2031 EUR 1971525 0.08
2000000 BANCO BPM SPA 3.375% 25-21/01/2030 EUR 2007 043 0.08
5000000 ERG SPA 4.125% 24-03/07/2030 EUR 5149 200 0.21
2000000 ICCREA BANCA SPA 3.250% 26-30/01/2031 EUR 1990 171 0.08
2200000 ICCREA BANCA SPA 3.375% 25-30/01/2030 EUR 2203217 0.09
7500000 NEXI 3.875% 25-21/05/2031 EUR 7599 453 0.30
8800000 TERNA RETE 3.500% 24-17/01/2031 EUR 8891311 0.36
6000 000 TERNA SPA 0.375% 21-23/06/2029 EUR 5542356 0.22
Canada 27197 583 1.09

1800000 CANADIAN IMPERIAL BANK OF COMMERCE 3.807% 24-09/07/2029 EUR 1835263 0.07
2700000 FEDERATION DES CAISSES DESJARDINS 3.250% 25-28/03/2031 EUR 2679070 0.11
2400000 FEDERATION DES CAISSES DESJARDINS 3.467% 24-05/09/2029 EUR 2422744 0.10
1800000 GREAT-WEST LIFEC 4.700% 22-16/11/2029 EUR 1 883 956 0.08
3425000 ROYAL BANK OF CANADA 4.375% 23-02/10/2030 EUR 3586529 0.14
6500 000 TORONTO DOMINION BANK 1.952% 22-08/04/2030 EUR 6194 356 0.25
3500000 TORONTO DOMINION BANK 3.563% 24-16/04/2031 EUR 3528475 0.14
5000000 TORONTO DOMINION BANK 3.631% 22-13/12/2029 EUR 5067 190 0.20
Finland 25658 357 1.03

3200000 BALDER FINLAND 2.000% 22-18/01/2031 EUR 2961 465 0.12
5000000 ELISA OYJ 2.875% 25-14/05/2030 EUR 4930001 020
4300000 NORDEA BANK ABP 2.750% 25-02/05/2030 EUR 4252903 0.17
3990000 NORDEA BANK ABP 3.250% 26-29/04/2031 EUR 3997272 0.16
3500 000 NORDEA BANK ABP 3.375% 24-11/06/2029 EUR 3541 404 0.14
2500000 OP CORPORATE BANK 2.875% 24-27/11/2029 EUR 2 486 096 0.10
2000000 OP CORPORATE BANK 2.875% 25-18/06/2030 EUR 1982 005 0.08
1504000 OP CORPORATE BANK 3.250% 26-15/05/2031 EUR 1507211 0.06
Belgium 24639 131 1.00

4800000 BARRY CALLEBAUT SERVICES 4.000% 24-14/06/2029 EUR 4874 410 0.20
3300000 DEPAUW SCA 3.125% 25-15/01/2031 EUR 3237299 0.13
3200000 KBC GROUP NV 3.000% 22-25/08/2030 EUR 3178350 0.13
6400 000 LONZA FINANCE INTERNATIONAL 3.250% 24-04/09/2030 EUR 6399922 0.26
3300000 VGP NV 2.250% 22-17/01/2030 EUR 3115876 0.13
3800000 VGP NV 4.250% 25-29/01/2031 EUR 3833274 0.15
Australia 22053 400 0.89

3300000 GOODMAN AUST FINANCE 4.250% 24-03/05/2030 EUR 3390 396 0.14
2000000 MACQUARIE BANK LTD 3.202% 24-17/09/2029 EUR 2008 512 0.08
3300000 MACQUARIE GROUP 4.747% 23-23/01/2030 EUR 3460 592 0.14
5500 000 NATIONAL AUSTRALIA BANK 3.125% 24-28/02/2030 EUR 5511222 0.22
5000000 TELSTRA GROUP 3.750% 23-04/05/2031 EUR 5115483 021
2500000 WESTPAC BANKING 3.799% 23-17/01/2030 EUR 2567 195 0.10
Japan 21094 025 0.84

2800000 MIZUHO FINANCIAL 4.608% 23-28/08/2030 EUR 2940 879 0.12
3000000 NOMURA HOLDINGS 3.459% 25-28/05/2030 EUR 3003 231 0.12
1300000 NTT FINANCE 3.325% 26-01/11/2029 EUR 1301 662 0.05
7600000 NTT FINANCE 3.359% 24-12/03/2031 EUR 7594 629 0.30
3700000  SUMITOMO MITSUI 3.536% 26-02/04/2030 EUR 3736775 0.15
2400000 SUMITOMO MITSUI 4.492% 23-12/06/2030 EUR 2516 849 0.10
New Zealand 11568 291 0.46

2000000 ASBBANK LIMITED 3.086% 25-08/05/2030 EUR 1991 890 0.08
2000000 BANK NEW ZEALAND 3.050% 25-20/11/2030 EUR 1987 120 0.08
2500000 BANKNEW ZEALAND 3.661% 24-17/07/2029 EUR 2538074 0.10
5000000 CHORUS LTD 3.625% 22-07/09/2029 EUR 5051207 0.20
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Norway 4642835 0.18

2000000 SPAREBANK 1 SOR 3.750% 26-21/04/2032 EUR 2020521 0.08
2500000 SPAREBANK 1 SR 3.375% 24-14/11/2029 EUR 2521904 0.10
100000 SPREBANKN NORGE 3.375% 26-13/05/2031 EUR 100 410 0.00
Liechtenstein 2711453 0.11

2700000  SWISS LIFE FINANCE I 3.250% 22-31/08/2029 EUR 2711453 0.1
Austria 1739083 0.07

1900000 ERSTE GROUP 0.250% 21-14/09/2029 EUR 1739083 0.07
Floating rate bonds 725009 778 .11

France 127 961 355 5.13

2900000 BANQUE FEDERATIVE DU CREDIT MUTUEL 25-14/05/2036 FRN EUR 2872726 0.12
5000000 BANQUE FEDERATIVE DU CREDIT MUTUEL 25-15/01/2035 FRN EUR 5026 933 020
5600000 BNP PARIBAS 22-11/07/2030 FRN EUR 5210787 021
5100000 BNP PARIBAS 23-10/01/2031 FRN EUR 5215016 021
3900000 BNP PARIBAS 23-13/04/2031 FRN EUR 401559 0.16
2800000 BNP PARIBAS 24-10/01/2032 FRN EUR 2 865 806 0.11
4800000 BNP PARIBAS 24-28/08/2034 FRN EUR 4864 366 020
6500000 BNP PARIBAS 25-15/01/2031 FRN EUR 6538394 026
4200000 BNP PARIBAS 25-16/07/2035 FRN EUR 4254590 0.17
3800000 BNP PARIBAS 25-19/01/2036 FRN EUR 3777534 0.15
500000 BNP PARIBAS 26-27/05/2041 FRN EUR 507 766 0.02
5500000 BPCE 23-25/01/2035 FRN EUR 5735222 023
2200000 BPCE 24-26/02/2036 FRN EUR 2286 760 0.09
3300000 BPCE 25-16/07/2035 FRN EUR 3349 870 0.13
6100000 BPCE 26-19/12/2031 FRN EUR 6045011 0.24
3900000 CREDIT AGRICOLE SA 24-15/04/2036 FRN EUR 3978 848 0.16
2900000 CREDIT AGRICOLE SA 24-23/01/2031 FRN EUR 2935622 0.12
4800000 CREDIT AGRICOLE SA 25-03/07/2031 FRN EUR 4744234 0.19
3000000 CREDIT AGRICOLE SA 25-18/03/2035 FRN EUR 3032315 0.12
2000000 CREDIT MUTUEL ARKEA 24-15/05/2035 FRN EUR 2068 186 0.08
10000000 ORANGE 23-18/04/2172 FRN EUR 10 485 663 042
7000000 ORANGE 24-15/03/2173 FRN EUR 7152 667 029
6000000 SOCIETE GENERALE 22-06/12/2030 FRN EUR 6151231 025
4900000 SOCIETE GENERALE 23-21/11/2031 FRN EUR 5160 180 021
3500000 SOCIETE GENERALE 24-13/11/2030 FRN EUR 3519003 0.14
4000000 SOCIETE GENERALE 25-01/03/2032 FRN EUR 3972432 0.16
4000000 SOCIETE GENERALE 25-15/07/2031 FRN EUR 4033971 0.16
3900000 SOCIETE GENERALE 25-17/05/2035 FRN EUR 3882071 0.16
4300000 SOCIETE GENERALE 25-20/11/2035 FRN EUR 4278557 0.17
United Kingdom 82169 558 3.29

6100000 BARCLAYS BANK PLC 24-31/05/2036 FRN EUR 6354 356 025
4700000 BARCLAYS BANK PLC 25-14/08/2031 FRN EUR 4710522 0.19
5400000 HSBC HOLDINGS 23-10/03/2032 FRN EUR 5704 262 023
3800000 HSBC HOLDINGS 24-22/03/2035 FRN EUR 3912774 0.16
6000000 HSBC HOLDINGS 24-25/09/2030 FRN EUR 6026011 0.24
4785000 HSBC HOLDINGS 25-19/05/2036 FRN EUR 4844 054 0.19
4785000 HSBC HOLDINGS 26-12/05/2031 FRN EUR 4809 552 0.19
3800000 LLOYDS BANKING GROUP PLC 22-24/08/2030 FRN EUR 3783328 0.15
5000000 LLOYDS BANKING GROUP PLC 23-21/09/2031 FRN EUR 5264 828 021
3600000 LLOYDS BANKING GROUP PLC 24-06/11/2030 FRN EUR 3627376 0.15
3600000 LLOYDS BANKING GROUP PLC 24-14/05/2032 FRN EUR 3674117 0.15
4000000 LLOYDS BANKING GROUP PLC 25-09/05/2035 FRN EUR 4040979 0.16
2700000 NATIONWIDE BUILDING SOCIETY 25-30/07/2035 FRN EUR 2723323 0.1
4000000 NATIONWIDE BUILDING SOCIETY 26-03/02/2031 FRN EUR 3964 455 0.16
3000000 NATWEST GROUP 24-05/08/2031 FRN EUR 3035034 0.12
3800000 NATWEST GROUP 25-25/02/2035 FRN EUR 3793417 0.15
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4000000 STANDARD CHARTERED 23-10/05/2031 FRN EUR 4208 420 0.17
3300000 STANDARD CHARTERED 24-04/03/2032 FRN EUR 3386 096 0.14
4250000 STANDARD CHARTERED 26-28/05/2032 FRN EUR 4306 654 0.17
United States of America 81434 980 3.26

4000000 AMERICAN EXPRESS 25-20/05/2032 FRN EUR 4005311 0.16
7000 000 BANK OF AMERICA CORPORATION 25-28/01/2031 FRN EUR 6990 447 0.28
7000 000 BANK OF AMERICA CORPORATION 25-30/10/2031 FRN EUR 6 888 163 0.28
5500000 CITIGROUP INC 24-14/05/2032 FRN EUR 5574997 0.22
5300000 CITIGROUP INC 25-22/10/2030 FRN EUR 5241981 0.21
5709000 GOLDMAN SACHS GROUP 26-22/04/2036 FRN EUR 5752453 023
7600 000 JPMORGAN CHASE 23-13/11/2031 FRN EUR 7935477 0.32
7400000 JPMORGAN CHASE 26-18/02/2032 FRN EUR 7318071 0.29
5300000 MORGAN STANLEY 22-07/05/2032 FRN EUR 5169 754 0.21
6900 000 MORGAN STANLEY 25-07/11/2031 FRN EUR 6810 882 0.27
5800000 MORGAN STANLEY 25-22/05/2031 FRN EUR 5824 156 0.23
8500 000 MORGAN STANLEY 26-23/01/2032 FRN EUR 8458 124 0.34
3500000 USBANCORP 24-21/05/2032 FRN EUR 3584 641 0.14
1900000 VERIZON COMMUNICATIONS INC 25-15/06/2056 FRN EUR 1880523 0.08
Italy 57276 914 2.29

1700000 BANCA POPOLARE DI SONDRIO 24-04/06/2030 FRN EUR 1741054 0.07
2500000 BANCO BPM SPA 24-09/09/2030 FRN EUR 2536 526 0.10
2000000 BANCO BPM SPA 25-23/10/2031 FRN EUR 1975042 0.08
2000000 BPER BANCA 24-22/05/2031 FRN EUR 2049 576 0.08
2000000 BPER BANCA 25-15/01/2031 FRN EUR 2018410 0.08
100 000 FINECO BANK 26-20/05/2032 FRN EUR 100 892 0.00
2200000 MEDIOBANCA SPA 24-15/01/2031 FRN EUR 2176 698 0.09
2200000 MEDIOBANCA SPA 25-22/08/2031 FRN EUR 2173652 0.09
3300000 MONTE DEI PASCHI 24-27/11/2030 FRN EUR 3332024 0.13
1500 000 MONTE DEI PASCHI 25-20/02/2032 FRN EUR 1493 994 0.06
2200000 MONTE DEI PASCHI 25-28/05/2031 FRN EUR 2215539 0.09
8775000 TERNA RETE 24-11/04/2173 FRN EUR 9 006 464 0.36
4000000 UNICREDIT SPA 24-23/01/2031 FRN EUR 4127261 0.17
4000000 UNICREDIT SPA 25-10/06/2031 FRN EUR 3975394 0.16
4850000 UNICREDIT SPA 25-22/09/2031 FRN EUR 4793 801 0.19
4500000 UNICREDIT SPA 26-15/07/2030 FRN EUR 4456 526 0.18
4227000 UNICREDIT SPA 26-16/04/2032 FRN EUR 4267552 0.17
4785000 UNICREDIT SPA 26-19/05/2036 FRN EUR 4836 509 0.19
Germany 49 943 429 2.01

2500000 COMMERZBANK AG 24-16/10/2034 FRN EUR 2584301 0.10
3000000 COMMERZBANK AG 24-17/01/2031 FRN EUR 3121529 0.13
2500000 COMMERZBANK AG 25-06/06/2030 FRN EUR 2485563 0.10
3200000 COMMERZBANK AG 25-14/01/2032 FRN EUR 3218 104 0.13
1500000 COMMERZBANK AG 25-26/11/2030 FRN EUR 1488 072 0.06
4200000 COMMERZBANK AG 26-03/09/2031 FRN EUR 4143 043 0.17
2000000 COMMERZBANK AG 26-15/04/2032 FRN EUR 1999 555 0.08
5300000 DEUTSCHE BANK AG 22-05/09/2030 FRN EUR 5550 640 0.22
4000000 DEUTSCHE BANK AG 25-07/02/2031 FRN EUR 3960 267 0.16
4500000 DEUTSCHE BANK AG 25-13/02/2031 FRN EUR 4484018 0.18
8000000 MERCK 24-27/08/2054 FRN EUR 8017268 032
9000 000 MERCK 25-24/11/2055 FRN EUR 8 891 069 0.36
The Netherlands 47 449 390 1.92

2900000 ING GROEP NV 21-29/11/2030 FRN EUR 2677378 0.11
5700000 ING GROEP NV 22-16/02/2031 FRN EUR 5394424 0.22
1800000 ING GROEP NV 23-20/02/2035 FRN EUR 1874918 0.08
5000000 ING GROEP NV 24-03/09/2030 FRN EUR 5032335 0.20
4900000 ING GROEP NV 24-15/08/2034 FRN EUR 4996 809 0.20
4800000 ING GROEP NV 24-26/08/2035 FRN EUR 4 884 565 0.20
4100000 ING GROEP NV 25-10/11/2030 FRN EUR 4044913 0.16
4000000 ING GROEP NV 25-17/08/2031 FRN EUR 3942 604 0.16
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4900000 ING GROEP NV 25-20/05/2036 FRN EUR 4961907 0.20
5100000 ING GROEP NV 26-10/02/2032 FRN EUR 5026299 0.20
4800000 VESTAS WIND SYSTEMS 22-15/06/2029 FRN EUR 4613238 0.19
Spain 39 540 963 1.57
2200000 ABANCA CORP 25-14/02/2031 FRN EUR 2190 304 0.09
4200000 BANCO BILBAO VIZCAYA ARGENTARIA 23-13/01/2031 FRN EUR 4394 052 0.18
5100000 BANCO BILBAO VIZCAYA ARGENTARIA 24-08/02/2036 FRN EUR 5324001 0.21
2000000 BANCO DE CREDITO SOCIAL COOPERATIVO 24-03/09/2030 FRN EUR 2040 740 0.08
2100000 BANCO DE CREDITO SOCIAL COOPERATIVO 25-13/06/2031 FRN EUR 2097 358 0.08
900000 BANCO DE CREDITO SOCIAL COOPERATIVO 26-04/06/2032 FRN EUR 905 842 0.04
2000000 BANCO SABADELL 24-13/09/2030 FRN EUR 2058 142 0.08
2000000 BANCO SABADELL 24-27/05/2031 FRN EUR 2013259 0.08
2000000 BANCO SABADELL 24-27/06/2034 FRN EUR 2080512 0.08
1600000 BANCO SABADELL 25-10/03/2032 FRN EUR 1595476 0.06
2200000 BANKINTER SA 23-13/09/2031 FRN EUR 2 328 600 0.09
4000000 CAIXABANK 22-14/11/2030 FRN EUR 4271579 0.17
5000000 CAIXABANK 24-09/02/2032 FRN EUR 5152081 0.21
1100000 IBERCAIJA 26-10/08/2031 FRN EUR 1089019 0.04
2000000 UNICAJA ES 25-30/06/2031 FRN EUR 1999 998 0.08
Canada 29259 381 1.17
3900 000 BANK OF MONTREAL 24-10/07/2030 FRN EUR 3954247 0.16
4400000 BANK OF MONTREAL 25-09/01/2032 FRN EUR 4369 822 0.18
1500000 BANK OF MONTREAL 26-24/03/2032 FRN EUR 1513792 0.06
4800000 CANADIAN IMPERIAL BANK OF COMMERCE 25-16/07/2031 FRN EUR 4771 108 0.19
2500000 CANADIAN IMPERIAL BANK OF COMMERCE 26-30/07/2030 FRN EUR 2478 255 0.10
3100000 ROYAL BANK OF CANADA 25-22/01/2031 FRN EUR 3097316 0.12
3100000 ROYAL BANK OF CANADA 25-27/09/2031 FRN EUR 3078 579 0.12
2800000 ROYAL BANK OF CANADA 26-03/02/2032 FRN EUR 2771433 0.11
3200000 TORONTO DOMINION BANK 25-23/01/2036 FRN EUR 3224829 0.13
Austria 28123 289 1.13
1400000 BAWAG PSK 25-21/01/2032 FRN EUR 1406 644 0.06
3200000 ERSTE GROUP 23-16/01/2031 FRN EUR 3284 607 0.13
3000000 ERSTE GROUP 24-15/01/2035 FRN EUR 3025 654 0.12
3100000 ERSTE GROUP 25-26/06/2031 FRN EUR 3099 196 0.12
2800000 ERSTE GROUP 25-26/11/2035 FRN EUR 2775369 0.11
2900000 ERSTE GROUP 26-03/05/2032 FRN EUR 2869 416 0.12
2900000 ERSTE GROUP 26-13/05/2031 FRN EUR 2905258 0.12
3000000 ERSTE GROUP 26-21/04/2036 FRN EUR 2978310 0.12
2200000 RAIFFEISEN BANK INTERNATIONAL 24-02/01/2035 FRN EUR 2292028 0.09
1500000 RAIFFEISEN BANK INTERNATIONAL 25-18/02/2032 FRN EUR 1498 185 0.06
2000000 RAIFFEISEN BANK INTERNATIONAL 25-27/08/2031 FRN EUR 1988 622 0.08
Switzerland 26 812 748 1.08
3500000 UBS GROUP 25-11/08/2031 FRN EUR 3469 701 0.14
6300000 UBS GROUP 26-13/02/2031 FRN EUR 6244 875 025
5600 000 UBS GROUP AG 22-02/04/2032 FRN EUR 5456113 0.22
3300000 UBS GROUP AG 22-15/06/2030 FRN EUR 3289993 0.13
4000000 UBS GROUP AG 23-11/01/2031 FRN EUR 4131371 0.17
4000000 UBS GROUP AG 23-17/03/2032 FRN EUR 4220 695 0.17
Denmark 24 698 504 1.01
400000 AL SYDBANK 26-29/05/2031 FRN EUR 402 247 0.02
4000000 DANSKE BANK A/S 23-10/01/2031 FRN EUR 4120 756 0.17
3600000 DANSKE BANK A/S 23-21/06/2030 FRN EUR 3756 664 0.15
3100000 DANSKE BANK A/S 24-09/01/2032 FRN EUR 3165169 0.13
2000000 DANSKE BANK A/S 25-19/11/2035 FRN EUR 1990 763 0.08
1800000 JYSKE BANK A/S 24-01/05/2035 FRN EUR 1877116 0.08
2000000 JYSKE BANK A/S 24-06/09/2030 FRN EUR 2043 591 0.08
3100000 JYSKE BANK A/S 25-29/04/2031 FRN EUR 3118761 0.13
1000000 JYSKE BANK A/S 26-30/06/2032 FRN EUR 1003 402 0.04
3200000 NYKREDIT 25-24/04/2035 FRN EUR 3220035 0.13
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Greece 22250 003 0.89
2200000 ALPHA BANK 25-30/10/2031 FRN EUR 2162397 0.09
2000000 ALPHA BANK 26-06/05/2032 FRN EUR 2010 650 0.08
3500000 EUROBANK 24-24/09/2030 FRN EUR 3559437 0.14
2900000 EUROBANK 24-30/04/2031 FRN EUR 3033026 0.12
2700000 EUROBANK 26-25/05/2032 FRN EUR 2728729 0.11
2500000 NATIONAL BANK OF GREECE 24-19/11/2030 FRN EUR 2505073 0.10
1800000 NATIONAL BANK OF GREECE 24-28/06/2035 FRN EUR 1912593 0.08
2300000 NATIONAL BANK OF GREECE 26-04/02/2031 FRN EUR 2276352 0.09
2076000 PIRAEUS BANK 25-02/12/2031 FRN EUR 2061 746 0.08
Norway 16 845 032 0.67
4300000 DNBBANK ASA 24-29/11/2030 FRN EUR 4266 959 0.17
2600000 DNBBANK ASA 25-15/01/2031 FRN EUR 2588 588 0.10
3100000 DNB BANK ASA 25-20/05/2031 FRN EUR 3082423 0.12
500 000 DNB BANK ASA 26-17/06/2031 FRN EUR 501 152 0.02
3200000 DNB BANK ASA 26-20/01/2032 FRN EUR 3170 604 0.13
3200000 DNB BANK ASA 26-28/05/2032 FRN EUR 3235306 0.13
Ireland 13817279 0.57
3150000 AIB GROUP PLC 23-23/10/2031 FRN EUR 3388437 0.14
2300000 AIB GROUP PLC 24-20/05/2035 FRN EUR 2367905 0.10
3000000 BANK OF IRELAND 23-04/07/2031 FRN EUR 3184879 0.13
1700000 BANK OF IRELAND 24-10/08/2034 FRN EUR 1749 708 0.07
3100000 BANK OF IRELAND 25-19/05/2032 FRN EUR 3126350 0.13
Poland 12 848 733 0.51
1500000 BANK POLSKA 24-24/09/2030 FRN EUR 1521573 0.06
2200000 BANK POLSKA 25-04/06/2031 FRN EUR 2212609 0.09
1500000 BANK POLSKA 25-27/02/2036 FRN EUR 1492 784 0.06
2200000 MBANK 24-27/09/2030 FRN EUR 2241037 0.09
1100000 MBANK 25-03/03/2032 FRN EUR 1099 025 0.04
2100000 PKO BANK POLSKI 25-30/06/2031 FRN EUR 2100202 0.08
200 000 PKO BANK POLSKI 26-24/06/2036 FRN EUR 199 907 0.01
2000000 SANTANDER BNK P 25-07/10/2031 FRN EUR 1981 596 0.08
Australia 11947 953 0.48
4000000 AUST & NZ BANK 25-31/07/2035 FRN EUR 3999 155 0.16
3800000 COMMONWEALTH BANK OF AUSTRALIA 24-04/06/2034 FRN EUR 3884 164 0.16
4100000 NATIONAL AUSTRALIA BANK 26-22/01/2036 FRN EUR 4064 634 0.16
Finland 10 003 875 0.41
3000000 NORDEA BANK ABP 24-29/05/2035 FRN EUR 3055499 0.12
2200000 NORDEA BANK ABP 25-19/11/2035 FRN EUR 2169 297 0.09
900 000 NORDEA BANK ABP 26-16/06/2036 FRN EUR 906 885 0.04
1900000 OP CORPORATE BANK 25-28/01/2035 FRN EUR 1894 169 0.08
2000000 OP CORPORATE BANK 26-30/01/2032 FRN EUR 1978 025 0.08
Japan 9744 831 0.39
3000000 MITSUBISHI UFJ FINANCE 25-10/06/2031 FRN EUR 2980975 0.12
1700000 MITSUBISHI UFJ FINANCIAL 23-07/06/2031 FRN EUR 1782730 0.07
2000000 MIZUHO FINANCIAL 24-27/08/2030 FRN EUR 2013928 0.08
3000000 MIZUHO FINANCIAL 26-16/05/2032 FRN EUR 2967 198 0.12
Belgium 7154 553 0.29
3900 000 KBC GROUP NV 24-17/04/2035 FRN EUR 4037533 0.16
3100000 KBC GROUP NV 25-21/01/2032 FRN EUR 3117020 0.13
Sweden 6955 744 0.28
2000000 SKANDINAVISKA ENSKILDA BANK 24-27/11/2034 FRN EUR 2061 842 0.08
2600000 SVENSKA HANDELSBANKEN 23-16/08/2034 FRN EUR 2708 770 0.11
2200000 SWEDBANK AB 25-19/08/2035 FRN EUR 2185132 0.09
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Portugal 5658439 0.23

1300000 BANCO COMERCIAL PORTUGUES BONDS 26-05/05/2032 FRN EUR 1289 061 0.05
2400000 BANCO COMMERCIAL PORTUGUES 25-24/06/2031 FRN EUR 2374391 0.10
2000000 NOVO BANCO 25-22/01/2031 FRN EUR 1994 987 0.08
Czech Republic 4025 944 0.16

2100000 CESKA SPORITELNA 24-03/07/2031 FRN EUR 2169 165 0.09
1800000 RAIFFEISEN BANK AS 24-05/06/2030 FRN EUR 1856 779 0.07
Hungary 3717450 0.15

2000000 OTP BANK 24-16/10/2030 FRN EUR 2035954 0.08
1700000 OTP BANK 26-03/02/2032 FRN EUR 1681496 0.07
Romania 3367669 0.14

2000000 BANCA COMERCIALA 25-25/11/2031 FRN EUR 1973 541 0.08
1400000 RZB 26-22/01/2032 FRN EUR 1394128 0.06
South Africa 2001 762 0.08

2000000 INVESTEC 25-19/02/2031 FRN EUR 2001 762 0.08
Total securities portfolio 2 450 667 849 98.32
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Transferable securities admitted to an official stock exchange listing and/or tfraded 36842513 06.80
on another regulated market '

Bonds 29 955 472 78.70

United States of America 6478 008 17.01

120000 AIR PROD & CHEMICALS 4.000% 23-03/03/2035 EUR 122 955 0.32
300000 ALPHABET INCORPORATED 3.125% 25-06/11/2034 EUR 292289 0.77
200000 ALPHABET INCORPORATED 3.625% 26-11/05/2034 EUR 202 504 0.53
400 000 AMAZON.COM INC 3.700% 26-16/03/2035 EUR 402 724 1.06
200000 AMERICAN TOWER 4.100% 24-16/05/2034 EUR 204 528 0.54
175000 AT&T INC 2.450% 15-15/03/2035 EUR 157795 0.41
100000 AT&T INC 3.375% 14-15/03/2034 EUR 97 851 0.26
224000 AT&T INC 3.600% 25-01/06/2033 EUR 223 485 0.59
211000 AT&T INC 4.300% 23-18/11/2034 EUR 218722 0.57
200000 AVERY DENNISON 4.000% 25-11/09/2035 EUR 200 482 0.53
100 000 BLACKROCK INC 3.750% 25-18/07/2035 EUR 101 331 0.27
100000 BOOKING HOLDINGS INC 3.750% 24-01/03/2036 EUR 98 474 0.26
250000 BOOKING HOLDINGS INC 4.000% 26-11/05/2034 EUR 253048 0.67
260 000 BOOKING HOLDINGS INC 4.750% 22-15/11/2034 EUR 276 888 0.73
300000 BRISTOL-MYERS 1.750% 15-15/05/2035 EUR 259 764 0.68
100000 DANAHER CORP 3.625% 26-29/04/2034 EUR 100 644 0.26
100000 ELILILLY & CO 0.500% 21-14/09/2033 EUR 83 161 0.22
130000 EQUINIX EU 2 FINANCE 3.625% 24-22/11/2034 EUR 126 882 0.33
130 000 EQUINIX EU 2 FINANCE 4.000% 25-19/05/2034 EUR 130 678 0.34
100 000 GENERAL MILLS INC 3.850% 24-23/04/2034 EUR 100 281 0.26
122000 ILLINOIS TOOL WORKS 3.000% 14-19/05/2034 EUR 118 079 0.31
350000 JOHNSON & JOHNSON 1.650% 16-20/05/2035 EUR 305 161 0.80
249000 JOHNSON CONTROLS 4.250% 23-23/05/2035 EUR 260 247 0.68
100 000 LIBERTY MUTUAL 3.875% 25-26/09/2035 EUR 99 104 0.26
200000 MAPLE PARENT 4.728% 26-26/03/2035 EUR 205 121 0.54
250000 MCDONALDS CORP 0.875% 21-04/10/2033 EUR 207 758 0.55
100000 MCDONALDS CORP 4.125% 23-28/11/2035 EUR 102 874 0.27
149000 MCDONALDS CORP 4.250% 23-07/03/2035 EUR 154 589 0.41
100 000 METLIFE GLOBAL FUNDING 3.625% 24-26/03/2034 EUR 99 817 0.26
100000 NEW YORK LIFE GLOBAL 3.625% 25-08/06/2035 EUR 99 772 0.26
100 000 ONCOR ELECTRIC D 3.625% 25-15/06/2034 EUR 99 843 0.26
200000 PROLOGIS EURO 1.000% 20-06/02/2035 EUR 158 954 0.42
100 000 REALTY INCOME 3.875% 25-20/06/2035 EUR 98 944 0.26
160 000 VERIZON COMMUNICATIONS INC 1.125% 21-19/09/2035 EUR 127 062 0.33
150 000 VERIZON COMMUNICATIONS INC 3.750% 24-28/02/2036 EUR 148 818 0.39
220000 VERIZON COMMUNICATIONS INC 4.750% 22-31/10/2034 EUR 234 846 0.62
188000  VISA INC 2.375% 22-15/06/2034 EUR 175 588 0.46
130000 WP CAREY INC 3.750% 26-10/05/2035 EUR 126 945 0.33
France 5582 544 14.66

100 000  AIR LIQUIDE FINANCE SA 3.375% 24-29/05/2034 EUR 99 637 0.26
100 000  AIR LIQUIDE FINANCE SA 3.500% 25-21/03/2035 EUR 100 241 0.26
100 000  APRR SA 3.125% 24-06/01/2034 EUR 97 354 0.26
100 000 ARKEMA 3.500% 24-12/09/2034 EUR 97 666 0.26
100 000 ARKEMA 3.500% 25-09/09/2033 EUR 98 368 0.26
200 000 BANQUE FEDERATIVE DU CREDIT MUTUEL 3.750% 24-03/02/2034 EUR 201721 0.53
100000 BANQUE FEDERATIVE DU CREDIT MUTUEL 4.125% 23-14/06/2033 EUR 103 295 0.27
300000 BANQUE FEDERATIVE DU CREDIT MUTUEL SA 3.500% 25-07/05/2035 EUR 296 134 0.78
100 000 BPCE 3.875% 24-25/01/2036 EUR 101 822 0.27
200000 CAPGEMINI SE 3.500% 25-25/09/2034 EUR 193 245 0.51
200000 COMPAGNIE DE SAINT GOBAIN 3.625% 24-08/04/2034 EUR 200517 0.53
200000 CREDIT AGRICOLE SA 3.500% 24-26/09/2034 EUR 197 080 0.52
200000 CREDIT AGRICOLE SA 3.750% 24-22/01/2034 EUR 203015 0.53
200000 CREDIT AGRICOLE SA 3.750% 25-27/05/2035 EUR 199 506 0.52
200000 CREDIT AGRICOLE SA 4.375% 23-27/11/2033 EUR 209 269 0.55
100 000 CREDIT AGRICOLE SA 4.500% 24-17/12/2034 EUR 103 135 0.27
100 000 CREDIT MUTUEL ARKEA 3.625% 24-03/10/2033 EUR 100 538 0.26
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100 000 CREDIT MUTUEL ARKEA 3.635% 25-17/07/2035 EUR 99 610 0.26
100000 CREDIT MUTUEL ARKEA 4.125% 23-01/02/2034 EUR 103 401 0.27
100 000  GECINA 3.375% 25-04/08/2035 EUR 97213 0.26
100 000 ICADE 4.375% 25-22/05/2035 EUR 98 495 0.26
200000 KERING 3.625% 24-11/03/2036 EUR 194 823 0.51
100 000 KERING 3.625% 24-21/11/2034 EUR 99 001 0.26
200000 KERING 3.875% 23-05/09/2035 EUR 200 528 0.53
100 000 KLEPIERRE 3.875% 24-23/09/2033 EUR 101 385 0.27
100 000 LEGRAND SA 3.500% 24-26/06/2034 EUR 100 183 0.26
100000 LEGRAND SA 3.625% 25-19/03/2035 EUR 100 424 0.26
200000 LOREAL SA 3.375% 25-19/01/2036 EUR 198 134 0.52
100 000 ORANGE 0.625% 21-16/12/2033 EUR 81240 0.21
100 000 ORANGE 0.750% 21-29/06/2034 EUR 80 625 0.21
300000 ORANGE 3.250% 24-17/01/2035 EUR 290 251 0.76
200000 ORANGE 3.500% 25-13/11/2034 EUR 197 829 0.52
200000 ORANGE 3.875% 23-11/09/2035 EUR 202 672 0.53
100 000 SANOFI 1.250% 19-21/03/2034 EUR 86 015 0.23
100 000  UNIBAIL-RODAMCO 1.750% 19-27/02/2034 EUR 86 048 023
100 000  UNIBAIL-RODAMCO 2.000% 16-28/04/2036 EUR 83 628 0.22
100 000 URW SE 3.875% 24-11/09/2034 EUR 99 959 0.26
300000 VEOLIA ENVIRONNEMENT 2.875% 22-24/05/2034 EUR 279 564 0.73
100000 WENDEL SE 3.750% 25-11/08/2033 EUR 98 973 026

The Netherlands 4449 801 11.71
100 000 ABN AMRO BANK NV 1.000% 21-02/06/2033 EUR 84 453 0.22
100000 ABN AMRO BANK NV 1.250% 22-20/01/2034 EUR 84 410 0.22
100000  ABN AMRO BANK NV 3.750% 26-16/01/2036 EUR 99 892 0.26
150000 AKZO NOBEL NV 3.750% 24-16/09/2034 EUR 147 653 0.39
150 000 AKZO NOBEL NV 4.625% 26-25/03/2036 EUR 152273 0.40
150 000 AMERICAN MEDICAL SYSTEMS EUROPE 1.875% 22-08/03/2034 EUR 132534 0.35
120000  AMERICAN MEDICAL SYSTEMS EUROPE 3.250% 25-08/03/2034 EUR 117 002 0.31
200000 COCA-COLA HBC BV 4.000% 26-01/10/2033 EUR 204 492 0.54
100 000 COOPERATIEVE RAB 3.548% 25-08/10/2035 EUR 99 490 0.26
100 000 COOPERATIEVE RAB 3.822% 24-26/07/2034 EUR 102 104 0.27
140000  DIGITAL DUTCH 3.875% 25-15/03/2035 EUR 137 070 036
100 000 DIGITAL DUTCH 3.875% 25-15/07/2034 EUR 98 418 0.26
120000 DSM BV 3.375% 25-25/02/2036 EUR 116 788 0.31
130000 DSM BV 3.625% 24-02/07/2034 EUR 129 806 0.34
100000  JAB HOLDINGS 3.375% 20-17/04/2035 EUR 96 800 025
200 000 JAB HOLDINGS 4.375% 24-25/04/2034 EUR 206 195 0.54
100 000 JAB HOLDINGS 4.375% 25-19/05/2035 EUR 103 107 0.27
150 000 JDE PEETS NV 1.125% 21-16/06/2033 EUR 124 091 0.33
200000 KONINKLIJKE KPN 0.875% 21-15/11/2033 EUR 165 740 0.44
200000 KONINKLIJKE KPN 3.375% 25-17/02/2035 EUR 194 971 0.51
200000 KONINKLIJKE KPN 3.875% 24-16/02/2036 EUR 201016 0.53
100000 MAGNUM ICC FIN 3.750% 25-26/11/2034 EUR 98 947 0.26
120000  PROSUS NV 1.985% 21-13/07/2033 EUR 105 094 028
223000 PROSUS NV 4.343% 25-15/07/2035 EUR 221678 0.58
100 000 ROCHE FINANCE EUROPE 3.355% 23-27/02/2035 EUR 100 337 0.26
138000 SANDOZ FINANCE 4.000% 25-26/03/2035 EUR 140 228 0.37
100000 SANDOZ FINANCE 4.500% 23-17/11/2033 EUR 105 202 028
200000 SARTORIUS FINANCE 4.875% 23-14/09/2035 EUR 212345 0.56
200000 THERMO FISHER 1.125% 21-18/10/2033 EUR 170 831 0.45
400 000 THERMO FISHER 3.628% 25-01/12/2035 EUR 398 694 1.05
110000  VESTAS WIND SYSTEMS 2.000% 22-15/06/2034 EUR 98 140 0.26

United Kingdom 3223594 8.48
200000 BRITISH TELECOMMUNICATIONS 3.750% 25-03/01/2035 EUR 199 176 0.52
150000 BRITISH TELECOMMUNICATIONS 3.875% 24-20/01/2034 EUR 151582 0.40
100 000 CNH INDUSTRIAL N 3.875% 25-03/09/2035 EUR 97 999 0.26
110000 COMPASS GROUP 3.250% 24-16/09/2033 EUR 108 427 0.28
100 000 COMPASS GROUP 3.500% 26-15/01/2035 EUR 98 871 0.26
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100 000 EXPERIAN FINANCE 3.375% 24-10/10/2034 EUR 97513 0.26
100 000 EXPERIAN FINANCE 3.510% 25-15/12/2033 EUR 99217 0.26
125000 HALEON NETHERLANDS CAPITAL 2.125% 22-29/03/2034 EUR 112 845 0.30
300000 LINDE PLC 1.625% 22-31/03/2035 EUR 256 403 0.67
200000 LINDE PLC 3.400% 24-14/02/2036 EUR 196 437 0.52
100000  LINDE PLC 3.500% 24-04/06/2034 EUR 100 114 0.26
100 000  LINDE PLC 3.625% 23-12/06/2034 EUR 100 976 0.27
110000 MOTABILITY OPS 3.875% 24-24/01/2034 EUR 110 059 0.29
217000 MOTABILITY OPS 4.250% 24-17/06/2035 EUR 220578 0.58
100000 NATIONAL GRID ELECTRICITY 3.563% 26-03/02/2034 EUR 99 474 0.26
100000 RECKITT BENCKISER TREASURY 3.500% 25-10/09/2034 EUR 98918 0.26
100 000 RECKITT BENCKISER TREASURY 3.875% 23-14/09/2033 EUR 102 357 0.27
130000 RECKITT BENCKISER TREASURY 4.000% 26-28/05/2035 EUR 132278 0.35
100000  SCOTTISH HYDRO 3.375% 25-02/11/2033 EUR 98 284 0.26
200000 SEVERN TRENT FINANCE 3.875% 25-04/08/2035 EUR 199 030 0.52
150000 SEVERN TRENT FINANCE 4.000% 24-05/03/2034 EUR 151 875 0.40
118000 UNITED UTIL W FI 3.750% 24-23/05/2034 EUR 117 799 0.31
150000  UNITED UTIL W FI 3.750% 25-07/08/2035 EUR 148 506 039
126 000 WPP FINANCE 2013 4.000% 24-12/09/2033 EUR 124 876 0.33

Spain 1986 390 5.21
100 000 BANCO BILBAO VIZCAYA ARGENTARIA 3.750% 26-15/01/2036 EUR 99 846 0.26
200000 BANCO BILBAO VIZCAYA ARGENTARIA 3.750% 25-26/08/2035 EUR 201517 0.53
200000 BANCO SANTANDER 3.750% 24-09/01/2034 EUR 203 201 0.53
200000 BANCO SANTANDER 3.750% 26-12/01/2036 EUR 201 449 0.53
200000 CAIXABANK 3.375% 25-26/06/2035 EUR 197 375 0.52
100000 CELLNEX FINANCE 3.875% 26-19/01/2036 EUR 98 689 026
100000 EL CORTE INGLES 3.500% 25-24/07/2033 EUR 98 186 0.26
100 000 MAPFRE 3.625% 26-20/01/2036 EUR 99 137 0.26
100 000 MERLIN PROPERTIES 1.875% 19-04/12/2034 EUR 85516 0.22
100000 TELEFONICA EMIS 3.724% 25-23/01/2034 EUR 98 984 0.26
200000 TELEFONICA EMIS 3.941% 25-25/06/2035 EUR 198 799 0.52
200000 TELEFONICA EMIS 4.055% 24-24/01/2036 EUR 199013 0.52
100 000 TELEFONICA EMIS 4.183% 23-21/11/2033 EUR 102 290 0.27
100000 TELEFONICA EMIS 4.353% 26-27/11/2034 EUR 102 388 0.27

Germany 1804 199 4.74
100 000 ADIDAS AG 0.625% 20-10/09/2035 EUR 77 584 0.20
100000 BERTELSMANN SE 3.375% 25-28/10/2033 EUR 97021 025
200000 BERTELSMANN SE 3.750% 26-23/07/2034 EUR 198 251 0.52
100 000 DEUTSCHE BOERSE 3.875% 23-28/09/2033 EUR 103 136 0.27
140000 DEUTSCHE TELEKOM 1.375% 19-05/07/2034 EUR 120 659 0.32
306000 DEUTSCHE TELEKOM 3.250% 24-04/06/2035 EUR 300 131 0.79
200000 EUROGRID GMBH 3.732% 24-18/10/2035 EUR 198 597 0.52
100 000 EUROGRID GMBH 3.915% 24-01/02/2034 EUR 101 518 0.27
100 000 FRESENIUS SE & CO 3.500% 25-15/03/2034 EUR 98 538 0.26
140 000 HEIDELBERG MATERIALS 3.950% 24-19/07/2034 EUR 142 487 0.37
100000  INFINEON TECHNOLOGIES 3.500% 26-16/02/2034 EUR 99 402 0.26
100000 LEG IMMOBILIEN SE 1.625% 19-28/11/2034 EUR 82472 0.22
100000 VONOVIA SE 1.000% 21-16/06/2033 EUR 82 599 0.22
100000  VONOVIA SE 4.250% 24-10/04/2034 EUR 101 804 027

Italy 1049 867 2.76
100 000 ASSICURAZIONI GENERALI 3.547% 24-15/01/2034 EUR 100 130 0.26
153000 AUTOSTRADA TORIN 2.375% 21-25/11/2033 EUR 138 448 0.36
200000 GENERALI 4.126% 26-14/01/2036 EUR 199911 053
100 000 TERNA RETE 3.875% 23-24/07/2033 EUR 102 321 0.27
300000 UNICREDIT SPA 3.725% 25-10/06/2035 EUR 301 341 0.79
100 000 UNICREDIT SPA 4.000% 24-05/03/2034 EUR 102 543 0.27
100000  UNIPOLSAI ASSICU 4.900% 24-23/05/2034 EUR 105173 0.28
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Sweden 1024758 2.68

100000  ASSA ABLOY AB 4.125% 23-13/09/2035 EUR 103 873 0.27
100000  ELLEVIO AB 3.750% 25-14/05/2035 EUR 99 767 0.26
100000 ELLEVIO AB 4.125% 24-07/03/2034 EUR 102 930 027
110000 HENNES & MAURITS 3.400% 25-31/10/2033 EUR 107 442 0.28
100000 MOLNLYCKE HOLDING 4.250% 24-11/06/2034 EUR 102 636 0.27
100000 SKANDINAVISKA ENSKILDA BANK 3.500% 25-14/08/2035 EUR 98 764 0.26
150000 SVENSKA HANDELSBANKEN 3.750% 24-15/02/2034 EUR 152910 0.40
300000 TELIASONERA AB 1.625% 15-23/02/2035 EUR 256 436 0.67
Australia 824 939 2.17

100000 AUSTRALIA PACI 4.000% 24-07/06/2034 EUR 101204 027
100000 AUSTRALIA PACI 4.250% 26-24/03/2036 EUR 101372 027
100000  BRISBANE AIRPORT 3.856% 25-13/11/2035 EUR 98 622 0.26
200000 SYDNEY AIRPORT F 4.125% 24-30/04/2036 EUR 202 540 0.53
120000 TELSTRA GROUP 3.375% 25-02/03/2035 EUR 118220 031
100000 TRANSURBAN FINANCE 3.974% 24-12/03/2036 EUR 100 546 0.26
100000 TRANSURBAN FINANCE 4.143% 25-17/04/2035 EUR 102 435 0.27
Japan 728 982 1.92

100000  MITSUI SUMITOMO 3.460% 26-05/03/2034 EUR 98919 0.26
100000  MIZUHO FINANCIAL 3.767% 24-27/08/2034 EUR 100 542 0.26
200000 MIZUHO FINANCIAL 3.980% 24-21/05/2034 EUR 203 807 0.54
326000 NTT FINANCE 3.678% 25-16/07/2033 EUR 325714 0.86
Luxembourg 706 035 1.85

100000 BECTON DICKINSON 1.213% 21-12/02/2036 EUR 78 818 0.21
172000 HEIDELBERG MATERIALS 4.875% 23-21/11/2033 EUR 184 634 0.49
150000 MEDTRONIC GLOBAL 3.375% 22-15/10/2034 EUR 148 258 0.39
100000 NOVARTIS FINANCE 3.500% 26-13/05/2035 EUR 100 507 0.26
100000  SHURGARD LUX 3.625% 24-22/10/2034 EUR 96 879 0.25
100000  VIRIDIUM GROUP 4.375% 25-16/11/2035 EUR 96 939 0.25
Belgium 695 538 1.83

100000  ELIA TRANSMISSION BELGIUM 3.500% 25-08/10/2035 EUR 98 442 0.26
200000 ELIA TRANSMISSION BELGIUM 3.750% 24-16/01/2036 EUR 200 774 0.53
149000 LONZA FINANCE INTERNATIONAL 3.500% 24-04/09/2034 EUR 147 184 0.39
150000 LONZA FINANCE INTERNATIONAL 3.875% 24-24/04/2036 EUR 150 068 0.39
100000  SOFINA SA 3.707% 25-13/11/2033 EUR 99070 0.26
Ireland 535658 1.41

150000 CRH SMW FINANCE 4.250% 23-11/07/2035 EUR 154 874 041
165000 VODAFONE INT FINANCE 3.375% 25-03/07/2033 EUR 163 062 043
120000 VODAFONE INT FINANCE 3.500% 26-27/04/2035 EUR 117 444 031
100000 VODAFONE INT FINANCE 3.750% 22-02/12/2034 EUR 100278 0.26
Denmark 307 060 0.81

110000 NOVO NORDISK FINANCE 3.375% 24-21/05/2034 EUR 109 307 0.29
200000 NOVO NORDISK FINANCE 3.375% 25-20/02/2035 EUR 197753 0.52
Jersey Island 248 023 0.65

150000 GATWICK FND LTD 3.625% 24-16/10/2033 EUR 148 712 0.39
100000 GATWICK FND LTD 3.875% 25-24/06/2035 EUR 99311 0.26
Norway 131 169 0.34

130000 NORSK HYDRO ASA 3.750% 25-17/06/2033 EUR 131169 0.34
Finland 99 859 0.26

100000 NORDEA BANK ABP 3.500% 25-17/09/2035 EUR 99 859 0.26
Austria 79 048 0.21

100000  VIENNA INSURANCE 1.000% 21-26/03/2036 EUR 79 048 021
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Floating rate bonds 6887 041 18.12

United States of America 1390 280 3.66

150000  CITIGROUP INC 25-22/10/2034 FRN EUR 147 764 039
150000  CITIGROUP INC 25-29/04/2036 FRN EUR 153 420 0.40
200000 GOLDMAN SACHS GROUP 25-18/12/2036 FRN EUR 200 157 0.53
250000 JPMORGAN CHASE 25-23/01/2036 FRN EUR 247 100 0.65
180000 MORGAN STANLEY 24-21/03/2035 FRN EUR 182 344 0.48
230000 MORGAN STANLEY 25-07/11/2036 FRN EUR 226 578 0.60
130000 MORGAN STANLEY 25-22/05/2036 FRN EUR 132 451 035
100000 WELLS FARGO CO 25-23/07/2036 FRN EUR 100 466 0.26
United Kingdom 1324 567 3.48

300000 BARCLAYS BANK PLC 25-31/10/2036 FRN EUR 296 184 0.78
200000 HSBC HOLDINGS 26-12/05/2036 FRN EUR 203 192 0.53
100000 LEGAL & GENERAL GROUP 25-04/09/2055 FRN EUR 99931 0.26
150000 LLOYDS BANKING GROUP PLC 25-04/03/2036 FRN EUR 149 742 039
100000 NATIONWIDE BUILDING SOCIETY 25-27/01/2036 FRN EUR 99713 0.26
150000 NATIONWIDE BUILDING SOCIETY 26-03/02/2037 FRN EUR 150 449 0.40
100000 NATWEST GROUP 25-03/09/2034 FRN EUR 99523 0.26
122000 NATWEST GROUP 25-13/05/2036 FRN EUR 124128 033
100000  SWISS RE SUBORDONATED FINANCE 26-22/04/2037 FRN EUR 101 705 027
France 1314091 3.46

100000  AXA SA 25-24/07/2055 FRN EUR 101 665 027
100000  AXA SA 26-29/05/2056 FRN EUR 100 849 027
400000  BNP PARIBAS 25-06/05/2036 FRN EUR 402513 1.06
100000  BPCE 23-14/06/2034 FRN EUR 105 638 0.28
200000 BPCE 25-26/02/2036 FRN EUR 198 607 0.52
200000 SOCIETE GENERALE 25-14/05/2036 FRN EUR 201 937 0.53
100000  SOCIETE GENERALE 26-04/02/2037 FRN EUR 99235 0.26
100000  SOGECAP SA 24-03/04/2045 FRN EUR 103 647 027
Germany 829 995 2.18

200000 ALLIANZ SE 23-25/07/2053 FRN EUR 221 694 0.58
100000  ALLIANZ SE 24-26/07/2054 FRN EUR 105 353 0.28
100000 ALLIANZ SE 25-25/07/2055 FRN EUR 102 602 027
100000 COMMERZBANK AG 24-15/10/2035 FRN EUR 100 418 0.26
100000 COMMERZBANK AG 25-06/06/2034 FRN EUR 100 007 0.26
200000 DEUTSCHE BANK AG 26-15/05/2041 FRN EUR 199 921 0.53
The Netherlands 624 589 1.64

100000  ASR NEDERLAND NV 22-07/12/2043 FRN EUR 117 431 031
200000 ING GROEP NV 24-03/09/2035 FRN EUR 200 201 0.53
200000 NG GROEP NV 25-17/08/2036 FRN EUR 195 702 051
100000 NN GROUP NV 23-03/11/2043 FRN EUR 111255 0.29
Japan 398 998 1.05

200000 MITSUBISHI UFJ FINANCE 25-10/06/2036 FRN EUR 201 192 0.53
100000  NIPPON LIFE INS 25-02/09/2055 FRN EUR 98 766 0.26
100000  SUMITOMO MITSU 25-06/10/2036 FRN EUR 99 040 0.26
Spain 298 965 0.79

300000 CATXABANK 25-27/01/2036 FRN EUR 298 965 0.79
Switzerland 200 121 0.53

200000 UBS GROUP 26-13/01/2037 FRN EUR 200 121 0.53
Australia 153 549 0.40

150000 COMMONWEALTH BANK OF AUSTRALIA 26-21/05/2037 FRN EUR 153 549 0.40
Ireland 148 370 0.39

150000 BANK OF IRELAND 25-10/11/2036 FRN EUR 148 370 039
Belgium 102187 0.27

100000  AGEAS 25-02/05/2056 FRN EUR 102 187 027
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. L . % of net
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Liechtenstein 101 329 0.27
EUR 101 329 0.27
96.82

100 000  SWISS LIFE II 24-01/10/2044 FRN
36 842513

Total securities portfolio
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BNP Paribas Easy EUR High Yield SRI Fossil Free

Securities portfolio at 30/06/2026

Expressed in EUR

Quantity Denomination Quotation currency Market value % :;I:;
Transferable securities admitted to an official stock exchange listing and/or tfraded 15016910 0746
on another regulated market ’

Bonds 373262 855 70.62
France 129 697 232 24.53

1700000 AIR FRANCE-KLM 3.750% 25-04/09/2030 EUR 1678 892 0.32

2100000 AIR FRANCE-KLM 3.875% 26-14/01/2031 EUR 2072 651 0.39

2200000 AIR FRANCE-KLM 4.625% 24-23/05/2029 EUR 2264 620 0.43

1700000 AIR FRANCE-KLM 8.125% 23-31/05/2028 EUR 1837219 0.35

2070000 CHROME BIDCO SAS 3.500% 21-31/05/2028 EUR 1490 565 0.28

1600000 CHROME HOLDCO 5.000% 21-31/05/2029 EUR 165 056 0.03

2500000 CLARIANE SE 6.875% 26-15/04/2031 EUR 2567478 0.49

1500000 CLARIANE SE 7.875% 25-27/06/2030 EUR 1603 927 0.30

1600000 COMPANIE PLASTIC 4.875% 24-13/03/2029 EUR 1 641 196 0.31

1060000 CONSTELLIUM SE 3.125% 21-15/07/2029 EUR 1041 450 0.20

950000 CONSTELLIUM SE 5.375% 24-15/08/2032 EUR 985 625 0.19

1489000 CROWN EUROPEAN 3.750% 25-30/09/2031 EUR 1482437 0.28

2100000 CROWN EUROPEAN 4.500% 24-15/01/2030 EUR 2152368 0.41

1500000 CROWN EUROPEAN 4.750% 23-15/03/2029 EUR 1537407 0.29

1750000 CROWN EUROPEAN 5.000% 23-15/05/2028 EUR 1799 781 0.34

1000000 DERICHEBOURG 2.250% 21-15/07/2028 EUR 976 077 0.18

2000000 ELIOR GROUP SA 5.625% 25-15/03/2030 EUR 1967 625 0.37

2800000 ELO SACA 5.875% 24-17/04/2028 EUR 2861 751 0.54

2900000 EUTELSAT COMM 5.750% 26-15/03/2031 EUR 2968 652 0.56

2000000 EUTELSAT COMM 6.250% 26-15/03/2033 EUR 2057 859 0.39

1900000 EUTELSAT SA 1.500% 20-13/10/2028 EUR 1828 750 0.35

900 000 FNAC DARTY SA 4.750% 25-01/04/2032 EUR 919 530 0.17

1700000 FNAC DARTY SA 6.000% 24-01/04/2029 EUR 1755270 0.33

300000 FORVIA 2.375% 19-15/06/2027 EUR 297 446 0.06

1300000 FORVIA 2.375% 21-15/06/2029 EUR 1250 059 0.24

2500000 FORVIA 3.750% 20-15/06/2028 EUR 1781 647 0.34

1800000 FORVIA 5.125% 24-15/06/2029 EUR 1841209 0.35

1915000 FORVIA SE 5.375% 25-15/03/2031 EUR 1956 416 0.37

2370000 FORVIA SE 5.500% 24-15/06/2031 EUR 2426 595 0.46

3200000 FORVIA SE 5.625% 25-15/06/2030 EUR 3296410 0.62

1900000 GETLINK SE 4.125% 25-15/04/2030 EUR 1924 955 0.36

2700000 ILIAD 1.875% 21-11/02/2028 EUR 2 638 468 0.50

1300000 ILIAD 4.250% 24-15/12/2029 EUR 1317 061 0.25

2100000 ILIAD 4.250% 25-09/01/2032 EUR 2113340 0.40

1500000 ILIAD 5.375% 22-14/06/2027 EUR 1522485 0.29

2200000 ILIAD 5.375% 23-15/02/2029 EUR 2283788 0.43

1700000 ILIAD 5.375% 24-02/05/2031 EUR 1 804 786 0.34

1700000 ILIAD 5.625% 23-15/02/2030 EUR 1798 007 0.34

1200000 KORIAN SA 2.250% 21-15/10/2028 EUR 1155279 0.22

1600000 LOXAM SAS 4.250% 25-15/02/2030 EUR 1602 793 0.30

1850000 LOXAM SAS 4.250% 25-15/02/2031 EUR 1843413 0.35

1400000 LOXAM SAS 6.375% 23-15/05/2028 EUR 1425049 0.27

1800000 LOXAM SAS 6.375% 23-31/05/2029 EUR 1 666 805 0.32

1400000 NEW IMMO HOLDING 3.250% 20-23/07/2027 EUR 1395194 0.26

2000000 NEW IMMO HOLDING 4.875% 22-08/12/2028 EUR 2007 052 0.38

1700000 NEW IMMO HOLDING 4.950% 25-14/11/2030 EUR 1695 750 0.32

1800000 NEW IMMO HOLDING 5.500% 26-23/04/2031 EUR 1806 992 0.34

2700000 NEW IMMO HOLDING 6.000% 23-22/03/2029 EUR 2778 624 0.53

1900000 NEXANS SA 4.125% 24-29/05/2029 EUR 1927991 0.36

1200000 NEXANS SA 4.250% 24-11/03/2030 EUR 1222873 0.23

1200000 NEXANS SA 5.500% 23-05/04/2028 EUR 1236425 0.23

1000000 OPMOBILITY 4.296% 25-05/02/2031 EUR 1009 928 0.19

1650000 OVH GROUPE SAS 4.750% 25-05/02/2031 EUR 1 654 649 0.31

1800000 RENAULT 1.125% 19-04/10/2027 EUR 1754707 0.33

2100000 RENAULT 2.500% 21-01/04/2028 EUR 2073253 0.39

1300000 RENAULT 2.500% 21-02/06/2027 EUR 1292 874 0.24
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3100000 RENAULT 3.875% 25-30/09/2030 EUR 3097 009 0.59
1350000 REXEL SA 2.125% 21-15/06/2028 EUR 1319336 025
2000000 REXEL SA 2.125% 21-15/12/2028 EUR 1939712 0.37
1100000 REXEL SA 4.000% 25-15/09/2030 EUR 1110039 0.21
1500000 REXEL SA 5.250% 23-15/09/2030 EUR 1541 824 0.29
2600000 VALEO SA 1.000% 21-03/08/2028 EUR 2466 944 0.47
3000000 VALEO SE 4.500% 24-11/04/2030 EUR 3046 547 0.58
1800000 VALEO SE 4.625% 25-23/03/2032 EUR 1795 864 0.34
600000 VALEO SE 4.875% 26-03/02/2033 EUR 600 608 0.11
2500000 VALEO SE 5.125% 25-20/05/2031 EUR 2586 225 0.49
2100000 VALEO SE 5.875% 23-12/04/2029 EUR 2217443 0.42
1200000 VERALLIA SA 3.500% 25-14/11/2029 EUR 1183 881 0.22
2200000 VERALLIA SA 3.875% 24-04/11/2032 EUR 2128 763 0.40
1500000 VERALLIA SA 4.375% 25-14/11/2033 EUR 1474 057 0.28
1000000 WORLDLINE SA 0.875% 20-30/06/2027 EUR 950 487 0.18
2000000 WORLDLINE SA 4.125% 23-12/09/2028 EUR 1878 604 0.36
1500000 WORLDLINE SA 5.250% 24-27/11/2029 EUR 1358 662 0.26
1700000 WORLDLINE SA 5.500% 25-10/06/2030 EUR 1542718 0.29
United States of America 41025715 7.77

1300000 AVANTOR FUNDING 3.875% 20-15/07/2028 EUR 1300 000 0.25
2850000 BALL CORP 4.250% 25-01/07/2032 EUR 2 886 009 0.55
900000 BELDEN INC 3.375% 21-15/07/2031 EUR 864 502 0.16
1300000 BELDEN INC 3.875% 18-15/03/2028 EUR 1299231 0.25
1521000 BELDEN INC 4.250% 26-01/02/2033 EUR 1488 882 0.28
1001 000 GRAPHIC PACKAGIN 2.625% 21-01/02/2029 EUR 966 226 0.18
2450000 IQVIA INCORPORATED 2.250% 19-15/01/2028 EUR 2410926 0.46
3100000 IQVIA INCORPORATED 2.250% 21-15/03/2029 EUR 3007 565 0.57
2347000 IQVIA INCORPORATED 2.875% 20-15/06/2028 EUR 2320814 0.44
1000000 IQVIA INCORPORATED 4.625% 26-15/06/2033 EUR 1016232 0.19
4050000 IRON MOUNTAIN INFORMATION 4.750% 25-15/01/2034 EUR 4019 624 0.76
1400000 KRONOS INTERNATIONAL INC 9.500% 24-15/03/2029 EUR 1377078 0.26
1700000 LEVISTRAUSS 4.000% 25-15/08/2030 EUR 1704 647 0.32
3400000 MKS INC 4.250% 26-15/02/2034 EUR 3356 650 0.64
3300000 MPT OP PTNR/FINL 7.000% 25-15/02/2032 EUR 3320677 0.63
4100000 ORGANON FINANCE 1 2.875% 21-30/04/2028 EUR 4051016 0.77
1500000 PRIMO/TRTON WAT 3.875% 25-31/10/2028 EUR 1497051 0.28
1300000 VF CORPORATION 0.250% 20-25/02/2028 EUR 1228 684 0.23
1650000 VF CORPORATION 0.625% 20-25/02/2032 EUR 1351 065 026
1550000 VF CORPORATION 4.250% 23-07/03/2029 EUR 1558 836 0.29
Italy 38 108 490 7.23

1350000 BANCA IFIS SPA 3.625% 25-15/11/2029 EUR 1306 009 0.25
1400000 BANCA IFIS SPA 5.500% 24-27/02/2029 EUR 1424733 0.27
1200000 BANCA IFIS SPA 6.875% 23-13/09/2028 EUR 1256 476 0.24
900 000 BFF BANK 4.750% 24-20/03/2029 EUR 894 297 0.17
1100000 DOBANK SPA 5.375% 25-15/11/2031 EUR 1114983 0.21
1050000 DOBANK SPA 7.000% 25-28/02/2030 EUR 1101392 0.21
1381000 FLOS B&B IT SPA 10.000% 23-15/11/2028 EUR 1154257 0.22
2600000 INFRASTRUTTURE W 1.625% 20-21/10/2028 EUR 2489514 0.47
1717000 INFRASTRUTTURE W 1.750% 21-19/04/2031 EUR 1568 834 0.30
2950000 INFRASTRUTTURE W 3.625% 25-13/10/2032 EUR 2 827 658 0.54
2900000 INFRASTRUTTURE W 3.750% 25-01/04/2030 EUR 2874 821 0.54
1700000 TELECOM ITALIA 1.625% 21-18/01/2029 EUR 1625 742 0.31
2500000 TELECOM ITALIA 2.375% 17-12/10/2027 EUR 2490 956 0.47
1400000 TELECOM ITALIA 3.625% 25-30/09/2030 EUR 1403 627 0.27
1600000 TELECOM ITALIA 5.250% 05-17/03/2055 EUR 1 640 130 0.31
2300000 TELECOM ITALIA 6.875% 23-15/02/2028 EUR 2409 609 0.46
2500000 TELECOM ITALIA 7.875% 23-31/07/2028 EUR 2700 144 051
1650000 WEBUILD SPA 4.125% 25-03/07/2031 EUR 1652 454 0.31
1400000 WEBUILD SPA 4.500% 26-08/05/2032 EUR 1402 738 0.27
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1450000 WEBUILD SPA 4.875% 24-30/04/2030 EUR 1495 821 0.28
1700000 WEBUILD SPA 5.375% 24-20/06/2029 EUR 1763 686 033
1430000 WEBUILD SPA 7.000% 23-27/09/2028 EUR 1510 609 029
United Kingdom 33020 894 6.25
2900000 AMBER FINCO PLC 6.625% 24-15/07/2029 EUR 3003 646 0.57
2000000 AVIS BUDGET CAR 7.000% 24-28/02/2029 EUR 2039818 039
1950000  AVIS BUDGET FINA 7.250% 23-31/07/2030 EUR 1989 394 038
2800000 BELRON UK FINANC 4.625% 24-15/10/2029 EUR 2841724 0.54
1000000 INTERNATIONAL PERSONAL FI 10.750% 24-14/12/2029 EUR 1053 192 0.20
1600000 MOBICO GROUP PLC 4.875% 23-26/09/2031 EUR 1276 592 024
2500000 NOMAD FOODS BOND 2.500% 21-24/06/2028 EUR 2450 860 0.46
1000000  SIG 9.750% 24-31/10/2029 EUR 729 699 0.14
1100000 SYNTHOMER PLC 7.375% 24-02/05/2029 EUR 949 986 0.18
2000000 THAMES WATER UTL 0.875% 22-31/01/2030 EUR 1117092 021
2000000 THAMES WATER UTL 1.250% 22-31/01/2034 EUR 1117592 021
2000000 THAMES WATER UTL 4.000% 23-18/04/2029 EUR 1152703 0.22
3200000 THAMES WATER UTL 4.375% 23-18/01/2033 EUR 1849 452 035
700000  TITAN GLOBAL FINANCE 2.750% 20-09/07/2027 EUR 695 898 0.13
1250000 TITAN GLOBAL FINANCE 3.500% 26-04/02/2031 EUR 1240771 023
1700000 VIRGIN MEDIA FINANCE 3.750% 20-15/07/2030 EUR 1371360 0.26
3150000 VMED 02 UK FINANCE 3.250% 20-31/01/2031 EUR 2773 116 0.52
6100000 VMED 02 UK FINANCE 5.625% 24-15/04/2032 EUR 5367999 1.02
The Netherlands 32842114 6.22
1100000 BE SEMICONDUCTOR 4.500% 24-15/07/2031 EUR 1141120 0.22
1200000 CITYCON TREASURY 1.625% 21-12/03/2028 EUR 1134491 021
1100000 CITYCON TREASURY 5.000% 24-11/03/2030 EUR 1064 342 020
1400000 CITYCON TREASURY 5.375% 25-08/07/2031 EUR 1344996 025
1100000 CITYCON TREASURY 6.500% 24-08/03/2029 EUR 1126 946 021
2300000 DARLING GLBL FIN 4.500% 25-15/07/2032 EUR 2320262 0.44
2050000 ENERGIZER G 3.500% 21-30/06/2029 EUR 2000 445 038
1433000 Ol EUROPEAN GROUP 5.250% 24-01/06/2029 EUR 1455015 028
2100000 OI EUROPEAN GROUP 6.250% 23-15/05/2028 EUR 2129851 0.40
3000000 SUNRISE FINCO 4.625% 25-15/05/2032 EUR 2998 870 0.57
2250000 TRIVIUM PACK FINANCE 6.625% 25-15/07/2030 EUR 2351725 045
1000000 UPC HOLDING BV 3.875% 17-15/06/2029 EUR 997 416 0.19
2475000 VZ SECURED FINANCE 3.500% 22-15/01/2032 EUR 2305 281 0.44
2300000 VZ SECURED FINANCE 5.250% 25-15/01/2033 EUR 2189 836 0.41
2450000 VZ VENDOR 2.875% 20-15/01/2029 EUR 2367922 045
1850000  ZIGGO 2.875% 19-15/01/2030 EUR 1767218 033
2818000  ZIGGO 3.375% 20-28/02/2030 EUR 2516929 048
1800000  ZIGGO 6.125% 24-15/11/2032 EUR 1629 449 031
Sweden 26723 546 5.04
1100000 DOMETIC GROUP AB 2.000% 21-29/09/2028 EUR 1058 864 0.20
900 000 DOMETIC GROUP AB 5.000% 25-11/09/2030 EUR 893 250 0.17
800000 INTRUM INV FIN 7.750% 25-11/09/2027 EUR 808 000 0.15
1900000 INTRUM INV FIN 7.750% 25-11/09/2028 EUR 1867043 035
1600000 INTRUM INV FIN 8.000% 25-11/09/2027 EUR 1604 029 030
2200000 INTRUM INV FIN 8.500% 25-11/09/2029 EUR 2109 174 0.40
2500000 INTRUM INV FIN 8.500% 25-11/09/2030 EUR 2374350 045
1400000 SAMHALLSBYGG 0.750% 24-14/11/2028 EUR 1232855 023
2500000 SAMHALLSBYGG 1.125% 24-26/09/2029 EUR 2081250 039
1700000 SAMHALLSBYGG 2.250% 24-12/07/2027 EUR 1 645 887 031
1700000 VERISURE HOLDING 5.500% 24-15/05/2030 EUR 1749 099 033
3000000 VERISURE MIDHOLD 5.250% 21-15/02/2029 EUR 2553261 048
1700000 VOLVO CAR AB 2.500% 20-07/10/2027 EUR 1681074 032
1463000 VOLVO CAR AB 4.200% 25-10/06/2029 EUR 1472 265 0.28
1650000 VOLVO CAR AB 4.250% 22-31/05/2028 EUR 1 666 049 032
1871000 VOLVO CAR AB 4.750% 24-08/05/2030 EUR 1927096 036
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Luxembourg 21634 042 4.09

1700000  ALSTRIA OFFICE 4.250% 25-15/10/2029 EUR 1662421 031
1600000  ALSTRIA OFFICE 5.500% 25-20/03/2031 EUR 1600278 030
1350000 ARAMARK INTL FINANCE 4.375% 25-15/04/2033 EUR 1333394 0.25
1500000 DANA FINANCE LUX SAR 8.500% 23-15/07/2031 EUR 1577416 030
1700000 MATTERHORN TELE 3.875% 25-15/10/2030 EUR 1689311 032
1350000 MATTERHORN TELE 4.500% 25-30/01/2030 EUR 1370199 026
2100000 MOTION FINCO 7.375% 23-15/06/2030 EUR 1827 000 035
1000000 PRA GROUP EUROPE 6.250% 25-30/09/2032 EUR 982 558 0.19
3450000 ROSSINI SARL 6.750% 24-31/12/2029 EUR 3572187 0.68
2223000 TELECOM ITALIA FINANCE SA 7.750% 03-24/01/2033 EUR 2719 107 051
1700000 TELENET FINANCE LUX 3.500% 17-01/03/2028 EUR 1692493 032
1720000 WHIRLPOOL EMEA 0.500% 20-20/02/2028 EUR 1607 678 030
Japan 20992 674 3.98

2300000 NISSAN MOTOR CO 3.201% 20-17/09/2028 EUR 2269 346 043
2700000 NISSAN MOTOR CO 5.250% 25-17/07/2029 EUR 2736 474 0.52
1500000 NISSAN MOTOR CO 6.375% 25-17/07/2033 EUR 1532528 0.29
950000 SOFTBANK GROUP CORP 3.375% 21-06/07/2029 EUR 911047 0.17
880000 SOFTBANK GROUP CORP 3.875% 21-06/07/2032 EUR 807 891 0.15
1300000 SOFTBANK GROUP CORP 4.000% 17-19/09/2029 EUR 1272746 0.24
2200000 SOFTBANK GROUP CORP 5.000% 18-15/04/2028 EUR 2224859 0.42
1300000 SOFTBANK GROUP CORP 5.250% 25-10/10/2029 EUR 1306 290 025
950000 SOFTBANK GROUP CORP 5.375% 24-08/01/2029 EUR 964 193 0.18
1250000 SOFTBANK GROUP CORP 5.750% 24-08/07/2032 EUR 1243 002 0.24
900000 SOFTBANK GROUP CORP 5.875% 25-10/07/2031 EUR 902 875 0.17
1300000 SOFTBANK GROUP CORP 6.375% 25-10/07/2033 EUR 1302 440 025
1400000 SOFTBANK GROUP CORP 6.375% 26-22/04/2030 EUR 1435429 027
1150000 SOFTBANK GROUP CORP 7.000% 26-22/04/2032 EUR 1198 126 0.23
850000 SOFTBANK GROUP CORP 7.375% 26-22/04/2034 EUR 885 428 0.17
Germany 8984 181 1.69

1500000 CECONOMY AG 6.250% 24-15/07/2029 EUR 1548 063 0.29
900 000 HAPAG-LLOYD AG 2.500% 21-15/04/2028 EUR 884 638 0.17
1400000 KION GROUP AG 4.000% 24-20/11/2029 EUR 1420 692 027
1800000 KION GROUP AG 4.125% 26-24/03/2031 EUR 1813 555 0.34
1800000 NOVELIS SHEET 3.375% 21-15/04/2029 EUR 1762291 033
2629654 TELE COLUMBUS AG 10.000% 18-01/01/2029 EUR 1554942 0.29
Austria 6282 388 1.19

3550000 AMS-OSRAM AG 10.500% 23-30/03/2029 EUR 2669 148 051
3508000 AMS-OSRAM AG 7.250% 26-31/05/2032 EUR 3613240 0.68
Ireland 5851164 1.10

2700000 EIRCOM FINANCE 5.000% 25-30/04/2031 EUR 2727626 052
1000000 EIRCOM FINANCE 5.750% 24-15/12/2029 EUR 1027 897 0.19
1000000 MOTION BONDCO 4.500% 19-15/11/2027 EUR 966 853 0.18
1150000 PERRIGO FINANCE 5.375% 24-30/09/2032 EUR 1128788 021
Belgium 4611088 0.87

1300000 AZELIS FINANCE 4.125% 26-10/03/2031 EUR 1297 094 025
2100000 AZELIS FINANCE 4.750% 24-25/09/2029 EUR 2135887 0.40
1300000 ONTEX GROUP 5.250% 25-15/04/2030 EUR 1178 107 022
Spain 3489327 0.66

780000 ALMIRALL SA 3.750% 25-15/06/2031 EUR 779 420 0.15
1250000 EDREAMS ODIGEO S 4.875% 25-30/12/2030 EUR 1166 181 0.22
1500000 NEINOR HOMES 5.875% 24-15/02/2030 EUR 1543726 029
Floating rate bonds 141754 055 26.84

The Netherlands 39312601 7.44

2300000 ABERTIS FINANCE 24-28/02/2173 FRN EUR 2341554 0.44
1800000 ABERTIS FINANCE 26-29/10/2174 FRN EUR 1815577 034
2700000 ABERTIS FINANCE 31/12/2099 FRN EUR 2737125 0.52

The accompanying notes form an integral part of these financial statements
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BNP Paribas Easy EUR High Yield SRI Fossil Free

Securities portfolio at 30/06/2026

Expressed in EUR

Quantity Denomination Quotation currency Market value % gsf;:t:;
1500000 ADECCO INTERNATIONAL FINANCIAL SERVICES 26-23/04/2056 FRN EUR 1481347 0.28
1750000 KONINKLIJKE KPN 22-21/12/2170 FRN EUR 1802 500 0.34
1760000 KONINKLIJKE KPN 24-18/09/2172 FRN EUR 1,806 200 0.34
6000000 STELLANTIS NV 26-16/03/2175 FRN EUR 5857499 L1
7500000 STELLANTIS NV 26-16/06/2174 FRN EUR 7363 093 1.40
2200000 SUDZUCKER INT 31/12/2099 FRN EUR 2164736 0.41
1000000 TELEFONICA EUROPE 19-31/12/2059 FRN EUR 991 250 0.19
2400000 TELEFONICA EUROPE 21-31/12/2061 FRN EUR 2291224 0.43
1400000 TELEFONICA EUROPE 21-31/12/2061 FRN EUR 1377397 0.26
2300000 TELEFONICA EUROPE 23-03/05/2171 FRN EUR 2443952 0.46
2000000 TELEFONICA EUROPE 23-07/09/2172 FRN EUR 2195397 0.42
2500000 TELEFONICA EUROPE 24-15/04/2172 FRN EUR 2643 750 0.50
Italy 22957744 4.34

1200000 BANCA IFIS SPA 26-21/04/2036 FRN EUR 1132658 021
800000 BANCA POPOLARE DI SONDRIO 24-13/03/2034 FRN EUR 832 941 0.16
1900000 BANCO BPM SPA 24-18/06/2034 FRN EUR 1962 154 037
1500000 BANCO BPM SPA 24-26/11/2036 FRN EUR 1541 220 0.29
1750000 BANCO BPM SPA 25-01/01/2036 FRN EUR 1757 167 033
1500000 BPER BANCA 22-20/01/2033 FRN EUR 1 600 440 030
2200000 BPER BANCA 22-25/07/2032 FRN EUR 2207787 0.42
1800000 MEDIOBANCA SPA 21-02/11/2028 FRN EUR 1744 025 033
850000 MEDIOBANCA SPA 23-08/02/2033 FRN EUR 887 501 0.17
1850000 MEDIOBANCA SPA 24-04/07/2030 FRN EUR 1872278 035
1200000 MEDIOBANCA SPA 24-22/04/2034 FRN EUR 1245 501 0.24
1000000 MEDIOBANCA SPA 25-18/09/2035 FRN EUR 1016 204 0.19
1800000 MONTE DEI PASCHI 25-02/10/2035 FRN EUR 1845 587 035
3200000 PRYSMIAN SPA 25- FRN 31/12/2099 EUR 3312281 0.63
Greece 15264 020 2.89

1800000  ALPHA BANK 25-23/07/2036 FRN EUR 1808 472 034
1600000 ALPHA SRV HOLDING 24-13/09/2034 FRN EUR 1692248 032
1600000 EUROBANK 26-29/04/2037 FRN EUR 1585074 030
1250000 EUROBANK ERGASIA 22-06/12/2032 FRN EUR 1357070 0.26
850000 EUROBANK ERGASIA 24-25/04/2034 FRN EUR 899 363 0.17
1950000 EUROBANK ERGASIA 25-30/04/2035 FRN EUR 1955 640 037
1900000 PIRAEUS BANK 23-13/07/2028 FRN EUR 1978 827 037
1650000 PIRAEUS BANK 24-17/04/2034 FRN EUR 1792986 034
2100000 PIRAEUS BANK 24-18/09/2035 FRN EUR 2194 340 042
United Kingdom 14739 352 2.79

2400000 BRITISH TELECOMMUNICATIONS 24-03/10/2054 FRN EUR 2474853 0.47
1800000 VODAFONE GROUP 18-03/10/2078 FRN EUR 1816 508 034
3500000 VODAFONE GROUP 20-27/08/2080 FRN EUR 3371613 0.64
2400000 VODAFONE GROUP 23-30/08/2084 FRN EUR 2571187 0.49
2330000 VODAFONE GROUP 25-12/09/2055 FRN EUR 2293 707 0.43
2239000 VODAFONE GROUP 25-12/09/2055 FRN EUR 2211484 0.42
France 14 188 481 2.69

1800000 AIR FRANCE-KLM 31/12/2099 FRN EUR 1835 464 035
2500000 ALSTOM S 24-29/08/2172 FRN EUR 2591334 0.49
300000 ALSTOM § 26-16/09/2174 FRN EUR 304 737 0.06
2700000 RCI BANQUE 24-09/10/2034 FRN EUR 2797523 0.53
1600000 RCI BANQUE 25-24/03/2037 FRN EUR 1611592 030
2200000 URW SE 25-11/09/2174 FRN EUR 2208 728 0.42
2800000 URW SE 25-31/12/2049 FRN EUR 21839103 0.54
Luxembourg 14031 264 2.67

2100000 AROUNDTOWN FINANCE 24-16/04/2173 FRN EUR 2058277 039
2400000 AROUNDTOWN FINANCE 25-30/05/2174 FRN EUR 2311845 0.44
2403000 AROUNDTOWN FINANCE 26-03/08/2174 FRN EUR 2266417 043
2000000 EUROFINS SCIENTIFIC 23-24/07/2171 FRN EUR 2095 355 0.40

The accompanying notes form an integral part of these financial statements

Page 194



BNP Paribas Easy EUR High Yield SRI Fossil Free

Securities portfolio at 30/06/2026

Expressed in EUR

0,

Quantity Denomination Quotation currency Market value % gsfs?t:;
1400000 EUROFINS SCIENTIFIC 25-04/04/2174 FRN EUR 1467981 0.28
2125000 GRAND CITY FINANCE 25-09/04/2174 FRN EUR 2058 041 0.39
1800000 GRAND CITY FINANCE 26-05/08/2174 FRN EUR 1773 348 0.34
Spain 6169412 1.16

2400000 BANCO BANCO DE CREDITO SOCIAL COOPERATIVO C 25-13/10/2037 FRN EUR 2400 594 0.45
1700000 TELEFONICA EMIS 26-19/04/2174 FRN EUR 1689291 0.32
2100000 TELEFONICA EMIS 26-19/04/2174 FRN EUR 2079 527 0.39
United States of America 5535301 1.05

2400000 GENERAL MILLS IN 26-16/07/2056 FRN EUR 2371702 0.45
3200000 GENERAL MILLS IN 26-16/07/2056 FRN EUR 3163 599 0.60
Belgium 4686 866 0.89

2200000 ELIA GROUP SA/NV 23-15/06/2171 FRN EUR 2271 656 0.43
2400000 ELIA GROUP SA/NV 26-05/08/2174 FRN EUR 2415210 0.46
Germany 2621423 0.49

1600000 AAREAL BANK AG 24-12/12/2034 FRN EUR 1663 166 0.31
1000000 DT PFANDBRIEFBAN 25-04/10/2035 FRN EUR 958 257 0.18
Japan 1249 493 0.24

1350000 SOFTBANK GROUP CORP 25-29/10/2062 FRN EUR 1249 493 0.24
Cyprus 998 098 0.19

1000000 BANK OF CYPRUS 25-18/09/2036 FRN EUR 998 098 0.19
Total securities portfolio 515016 910 97.46

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

Securities portfolio at 30/06/2026

Expressed in EUR

Quantity Denomination Quotation currency Market value % :;I:;
Transferable securities admitted to an official stock exchange listing and/or tfraded | 872 359 636 11125
on another regulated market ’

Shares 1872359 636 111.25

The Netherlands 568 352 862 33.75

930000 ABN AMRO BANK NV -CVA EUR 34 577 400 2.05
8380 ADYENNV EUR 6874 952 0.41
283479 AIRBUS SE EUR 55 148 005 3.28
91000 ARGENX SE EUR 73 837 399 4.39
80000 ASM INTERNATIONAL NV EUR 80 039 999 4.75
40959 ASML HOLDING NV EUR 70 506 823 4.19
587000 ASR NEDERLAND NV EUR 38 765 480 2.30
280000 BE SEMICONDUCTOR INDUSTRIES EUR 80 387 999 4.77
138000 EXORNV EUR 9 246 000 0.55
283756 FERROVIAL NV EUR 17019 685 1.01
5244 602 KONINKLIJKE KPN EUR 22635702 1.34
600000 MAGNUM ICE CREAM CO NV/THE EUR 9 141 600 0.54
257450 NN GROUP NV - W/I EUR 19736 117 1.17
231200 PROSUS NV EUR 8 783 288 0.52
4497889  STELLANTIS NV EUR 22379247 1.33
205475 VOPAK EUR 9377 879 0.56
175324 WOLTERS KLUWER EUR 9 895 287 0.59
Germany 467 796 760 27.79

89407 ALLIANZ SE - REG EUR 37023 439 2.20
108902 AUMOVIO SE EUR 3920472 0.23
86 848  AURUBIS AG EUR 15736 858 0.94
2268630 DEUTSCHE TELEKOM AG - REG EUR 54106 826 3.21
4300000 E.ONSE EUR 77 507 499 4.61
406274 FLATEXDEGIRO SE EUR 15235275 0.91
513000 FRESENIUS SE & CO KGAA EUR 20504 610 1.22
190 165 GEA GROUP AG EUR 11419 408 0.68
105000 HEIDELBERG MATERIALS AG EUR 17 524 500 1.04
48 538 HENKEL AG & CO KGAA VORZUG - PREF EUR 3569 485 0.21
1053379 INFINEON TECHNOLOGIES AG EUR 86 029 462 5.10
584000 K&S AG -REG EUR 7714 640 0.46
202432 KNORR-BREMSE AG EUR 20567091 1.22
155000 NEMETSCHEK AG EUR 8230 500 0.49
607920 NORDEX SE EUR 28 085 904 1.67
365626 SIEMENS ENERGY AG EUR 60 620 791 3.60
United States of America 303 767 735 18.07

14000 ADVANCED MICRO DEVICES USD 7113 391 0.42
38558 ANALOG DEVICES INC UsD 13394 630 0.80
500 000 BANK OF AMERICA CORPORATION USD 24 919 094 1.48
23000 BIOGEN INC USD 4346 523 0.26
18999 C.H. ROBINSON WORLDWIDE INC USD 3129775 0.19
330575 CSX CORPORATION UsD 13 742 876 0.82
19000 DATADOG INC - CLASS A USD 4326 808 0.26
47000 DEXCOM INC USD 2 768 696 0.16
237689 DOMINION ENERGY INC USD 14 197 308 0.84
22000 ENTEGRIS INCORPORATED UsD 3 460 964 0.21
38000 EVERPUREINC-A USD 2618753 0.16
248000 EXELON CORP USD 10 112 621 0.60
31000 JACK HENRY & ASSOCIATES INC USD 3734750 0.22
153000 KRAFT HEINZ FOOD UsD 3160 903 0.19
2999 LUMENTUM HOLDINGS INC USD 2250785 0.13
7764 MCDONALDS CORP USD 1 835 640 0.11
20313 MCKESSON CORPORATION USD 13 424 738 0.80
32999 NEUROCRINE BIOSCIENCES INC UsD 4864 416 0.29
333853 NEXTERA ENERGY USD 25629 562 1.52
134000 NIKE INCORPORATED - B USD 4811248 0.29

The accompanying notes form an integral part of these financial statements




BNP Paribas Easy EUR Overnight

Securities portfolio at 30/06/2026

Expressed in EUR

Quantity Denomination Quotation currency Market value % gsf;:t:;
134428 NVIDIA CORPORATION USD 23526370 1.40
163000 PAYPAL HOLDINGS INCORPORATED - W/I uUsD 6156 162 0.37
110 700  PEPSICO INC USD 13 110 102 0.78
193000 PFIZER INCORPORATED USD 4064 935 0.24

71513 QUALCOMM INCORPORATED USD 11 558 547 0.69
41000 ROCKET LAB CORP uUsD 3645281 0.22
102000 ROLLINS INC USD 3723852 0.22
32891 SYNOPSYS INCORPORATED USD 12 832755 0.76
41563 TERADYNE INC USD 17 589 296 1.05
53773  THE CIGNA CORP USD 12966 099 0.77
18999 THE HERSHEY COMPANY USD 2915573 0.17
27000 UNITED PARCEL SERVICE - B USD 2538 704 0.15
129763 WASTE MANAGEMENT INCORPORATED USD 25296 578 1.50
Italy 283 674 541 16.86

470 000 ASSICURAZIONI GENERALI EUR 20026 700 1.19

2655588 BANCA MONTE DEI PASCHI SIENA EUR 28 850 308 1.71

4100000 BANCO BPM SPA EUR 61951 000 3.68

2000000 BPER BANCA EUR 27 464 000 1.63
394517 ENEL SPA EUR 3966 474 0.24

1124581 ENISPA EUR 23188 860 1.38

20000 FERRARINV EUR 6487 000 0.39
12231316 INTESA SANPAOLO EUR 73265 582 4.35
40300 POSTE ITALIANE SPA EUR 1153 386 0.07

84 899 TERNA-RETE ELETTRICA NAZIONA EUR 869 366 0.05
465779  UNICREDIT SPA EUR 36 451 865 2.17
Finland 84 285 097 5.00

13597 HIAB OYJ- B CAP EUR 753 954 0.04
246196 KONEOYJ-B EUR 12250713 0.73
140 730 KONECRANES OY]J EUR 3782822 0.22

1177609 NOKIA OYJ EUR 13 607 272 0.81
202085 ORIONOYJ-B EUR 14 540 016 0.86

4280000 SAMPOOYJ-A EUR 39350 320 2.34

Sweden 72193 163 4.29
320000 EPIROC AB-B SEK 6501 220 0.39
881 141 HEXAGON AB-B SEK 6380209 0.38

1563264 SSABAB-B SEK 12 655 869 0.75
655712 SVENSKA HANDELSBANKEN - A SEK 8450477 0.50
200000 SWEDBANK AB - A SEK 6543 154 0.39

1168534 TELE2 AB-B SEK 17 810 507 1.06
175655 TRELLEBORG AB -B SEK 6407 082 0.38
250000 VOLVO TREASURY AB-B SEK 7 444 645 0.44

Belgium 42558 618 2.53

49847 KBC GROUP NV EUR 5946 747 0.35
30000 UCB SA EUR 7 860 000 047
1420547 UMICORE EUR 28751 871 1.71
Portugal 29002 985 1.73

1314743 GALP ENERGIA SGPS SA EUR 24513383 1.46

267876  JERONIMO MARTINS EUR 4489 602 0.27

Austria 17 530 000 1.04

1000000  BAWAG GROUP AG EUR 17 530 000 1.04

Australia 3197875 0.19

47000 ATLASSIAN CORP - A USD 3197875 0.19

Total securities portfolio 1872359 636 111.25

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

Securities portfolio at 30/06/2026

Expressed in EUR

0,
Quantity Denomination Quotation currency Market value % :;I:;
Transferable securities admitted to an official stock exchange listing and/or tfraded 0358 950 98,08
on another regulated market ’
Shares 50 358 950 98.08
Germany 18 214 805 35.48
50720 DEUTSCHE TELEKOM AG - REG EUR 1209 672 2.36
31820 LEGIMMOBILIEN SE EUR 1 758 055 342
31684 SAPSE EUR 4245 656 8.27
20247 SIEMENS ENERGY AG EUR 3356953 6.54
27190 SIEMENS ENERGY AG - REG EUR 7 644 469 14.89
The Netherlands 16 293 313 31.73
4547 AIRBUS SE EUR 884 573 1.72
4791 ASML HOLDING NV EUR 8247227 16.06
22697 EURONEXT NV - W/I EUR 3177 580 6.19
40713 FERROVIAL NV EUR 2 441 966 4.76
43781 KONINKLIJKE AHOLD DELHAIZE NV EUR 1541967 3.00
Belgium 6455626 12.57
20360 KBC GROUP NV EUR 2428 948 4.73
15369 UCB SA EUR 4026 678 7.84
Switzerland 6026 426 11.74
93404 STMICROELECTRONICS NV EUR 6026 426 11.74
Finland 3368 780 6.56
117625 NESTE OYJ EUR 3368 780 6.56
Total securities porifolio 50 358 950 98.08

The accompanying notes form an integral part of these financial statements
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BNP Paribas Easy European Equity Buffer June

Securities portfolio at 30/06/2026

Expressed in EUR

Quantity Denomination Quotation currency Market value % :;I:;
Transferable securities admitted to an official stock exchange listing and/or tfraded 20385 434 976
on another regulated market ’

Shares 29 385 434 97.62
United States of America 29385 434 97.62

2577 ADVANCED MICRO DEVICES USD 1309372 4.35
1848 AFLACINC uUsD 189 520 0.63
12664 AMAZON.COM INC USD 2640 022 8.77
4463 APPLE INC USD 1129 549 3.75
2409 APPLIED MATERIALS INCORPORATED USD 1523403 5.06
7324 BROADCOM INC uUsD 2419873 8.04
2020 COREWEAVE INC-CL A USD 175 869 0.58
418 ELILILLY & CO USD 438 522 1.46
201  EQUINIX INC USD 183 259 0.61
3432 F5NETWORKS INC uUsD 1 248 644 4.15
175  FAIR ISAAC CORP USD 182 880 0.61
12520 GILEAD SCIENCES USD 1383519 4.60
23836 INTEL CORPORATION USD 2911 064 9.66
3455 LAM RESEARCH CORP uUsD 1309 503 4.35
13606 MERCK COMPANY INCORPORATED USD 1529232 5.08
3485 MICROSOFT CORPORATION USD 1137037 3.78
54830 NIKE INCORPORATED - B USD 1968 662 6.54
211 NVR INCORPORATED uUsD 1257 437 4.18
12024 PALANTIR TECHNOLOGIES INC - A USD 1227010 4.08
11092  PEPSICO INC USD 1313616 4.36
10330 TARGET CORP USD 1180 094 3.92
3232 TERADYNE INC uUsD 1367 770 4.54
1507 TESLA INCORPORATED USD 554399 1.84
1137 THE HERSHEY COMPANY USD 174 483 0.58
231  UNITED RENTALS INC USD 228 897 0.76
649  VISA INCORPORATED - A uUsD 194 757 0.65
174 WW GRAINGER INCORPORATED USD 207 041 0.69
Total securities portfolio 29385434 97.62

The accompanying notes form an integral part of these financial statements
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BNP Paribas Easy FTSE EPRA Nareit Developed Europe Green CTB

Securities portfolio at 30/06/2026

Expressed in EUR

Quantity Denomination Quotation currency Market value % :;I:;
Transferable securities admitted to an official stock exchange listing and/or tfraded 92 640 090 9932
on another regulated market ’

Shares 92 640 090 99.32

United Kingdom 28232034 30.26

209 718  BIG YELLOW GROUP PLC GBP 2197243 2.36
435713  BRITISH LAND CO PLC GBP 2092070 224
9642 CUSTODIAN REIT PLC GBP 9 805 0.01
82335 DERWENT LONDON PLC GBP 1855262 1.99
816195 GRAINGER PLC GBP 1607 944 1.72
362093 GREAT PORTLAND ESTATES PLC GBP 1395576 1.50
76 796 HAMMERSON PLC GBP 329 686 0.35
71032 HELICAL PLC GBP 158 160 0.17
261189 HOME REIT PLC GBP 0 0.00
233402 LAND SECURITIES GROUP PLC GBP 1763927 1.89
197 157  LIVING REIT PLC GBP 174 406 0.19
880051 LONDONMETRIC PROPERTY PLC GBP 1923771 2.06
44 082 NEWRIVER REIT PLC GBP 40019 0.04
384629 PRIMARY HEALTH PROPERTIES GBP 427316 0.46
5739 REGIONAL REIT LTD GBP 6176 0.01
64737 RESIDENTIAL SECURE INCOME PL GBP 41 785 0.04
203595 SAFESTORE HOLDINGS PLC GBP 1 448 848 1.55
28323 SCHRODER REAL ESTATE INVESTMENT GBP 15 141 0.02
596 954 SEGRO PLC GBP 6065 175 6.49
1679646 SHAFTESBURY CAPITAL PLC GBP 2692815 2.89
289451 SUPERMARKET INCOME REIT PLC GBP 295365 0.32
104 045 TARGET HEALTHCARE REIT PLC GBP 130932 0.14
1041057 TRITAX BIG BOX REIT PLC GBP 1950 622 2.09
244866  UNITE GROUP PLC GBP 1445 488 1.55
40907 WORKSPACE GROUP PLC GBP 164 502 0.18
Switzerland 14024 703 15.02

5588 ALLREAL HOLDING AG - REG CHF 1284 528 1.38
215 HIAG IMMOBILIEN AG CHF 31612 0.03
1746 INTERSHOP HOLDING AG CHF 326 766 0.35
2730 MOBIMO HOLDING AG - REG CHF 1028 653 1.10
14820 PEACH PROPERTY GROUP AG CHF 68 938 0.07
16278 PSP SWISS PROPERTY AG - REG CHF 2543 410 2.73
61116 SWISS PRIME SITE - REG CHF 8 740 796 9.36
France 13 771 665 14.77

3553 ALTAREA EUR 347128 0.37
11549 ARGAN EUR 697 560 0.75
5910 CARMILA EUR 98 342 0.11
24288 COVIVIO EUR 1301 837 1.40
56 683 GECINA SA EUR 4169 035 4.47
15553 ICADE EUR 298 618 0.32
60 064 KLEPIERRE EUR 2197 141 2.36
17598 MERCIALYS EUR 206 249 0.22
43492  UNIBAIL-RODAMCO-WESTFIELD EUR 4455755 4.77
Sweden 13168175 14.12

42004 ALTRA FASTIGHETER AB SEK 262311 0.28
127 829  ATRIUM LJUNGBERG AB-B SHS SEK 303 832 0.33
172430 CASTELLUM AB SEK 1983763 2.13
57278 CATENA AB SEK 2 154 460 2.31
5746  CIBUS NORDIC REAL ESTATE AB SEK 76 648 0.08
382536 COREM PROPERTY GROUP - B SEK 81174 0.09
25796 DIOS FASTIGHETER AB SEK 149 554 0.16
123 608 FABEGE AB SEK 830011 0.89
288 681 FASTIGHETS AB BALDER-B SEK 1349 352 1.45
24407 FASTPARTNER AB SEK 83930 0.09
26 609 HEBA FASTIGHETS AB-B SEK 58076 0.06

The accompanying notes form an integral part of these financial statements




BNP Paribas Easy FTSE EPRA Nareit Developed Europe Green CTB

Securities portfolio at 30/06/2026

Expressed in EUR

Quantity Denomination Quotation currency Market value % gsf;:t:;
109 541 HUFVUDSTADEN AB - A SEK 1184013 1.27
149428 LOGISTEA AB-B SEK 179 881 0.19

36570 NEOBO FASTIGHETER AB SEK 54 698 0.06
1121 NP3 FASTIGHETER AB SEK 26 999 0.03
35949 PANDOX AB - W/I SEK 562 058 0.60
51184 PLATZER FASTIGHETER HOLD - B SEK 316 864 0.34
172070  PPI PUBLIC PROPERTY INVEST A NOK 287 881 0.31
150242 SAGAX AB-B SEK 2093 748 2.24
183460 SAMHALLSBYGGNADSBOLAGETINO SEK 58 512 0.06
146 025 WALLENSTAM AB SEK 519435 0.56
81071 WIHLBORGS FASTIGHETER AB SEK 550975 0.59
Germany 11339724 12.16

989 DEUTSCHE EUROSHOP AG EUR 17367 0.02
14273 DEUTSCHE WOHNEN AG - BR EUR 267 191 0.29
7231 HAMBORNER REIT AG EUR 31997 0.03
59348 LEG IMMOBILIEN SE EUR 3278977 3.52
62396 SIRIUS REAL ESTATE LTD GBP 70 045 0.08
6032 TAG IMMOBILIEN AG EUR 85112 0.09
351507 VONOVIA SE EUR 7589 035 8.13
Spain 3727087 4.00

267528 COLONIAL SFL SOCIMI SA EUR 1516 884 1.63
144081 MERLIN PROPERTIES SOCIMI SA EUR 2210203 2.37
Belgium 3431697 3.68

8131 AEDIFICA EUR 574 049 0.62
685  ASCENCIO EUR 35620 0.04
3049 CARE PROPERTY INVEST EUR 38417 0.04
758  COFINIMMO EUR 62 800 0.07
3896 HOME INVEST BELGIUM EUR 74 569 0.08
6602 MONTEA NV EUR 441 674 0.47
247 RETAIL ESTATES EUR 16 969 0.02
1365 VASTNED NV EUR 40 336 0.04
266 VGPNV EUR 22397 0.02
79400 WAREHOUSES DE PAUW SCA EUR 1751 564 1.88
14194  XIOR STUDENT HOUSING NV EUR 373302 0.40
Luxembourg 2111507 227

406 703 AROUNDTOWN SA EUR 944 364 1.01
30523 GRAND CITY PROPERTIES EUR 275623 0.30
34825 SHURGARD SELF STORAGE LIMITED EUR 891 520 0.96
Finland 1242635 1.33

167 471 LUMO KODIT OYJ EUR 1242 635 1.33
The Netherlands 930 667 1.00

18 586 EUROCOMMERCIAL PROPERTIES NV EUR 507 398 0.54
4698 NSINV EUR 81181 0.09
9241 PPHE HOTEL GROUP LTD GBP 184 520 0.20
7918 WERELDHAVE NV EUR 157 568 0.17
Norway 286 899 0.31

30737 ENTRA ASA NOK 286 899 031
Austria 187 462 0.20

8222 CA IMMOBILIEN ANLAGEN AG EUR 187 462 0.20
Ireland 185 835 0.20

159378 IRISH RESIDENTIAL PROPERTIES EUR 185 835 0.20
Shares/Units in investment funds 36 942 0.04
United Kingdom 36942 0.04

44 757.00 PICTON PROPERTY INCOME LTD GBP 36 942 0.04
92 677 032 99.36

Total securities portfolio

The accompanying notes form an integral part of these financial statements
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BNP Paribas Easy FTISE EPRA/NAREIT Eurozone Capped

Securities portfolio at 30/06/2026

Expressed in EUR

Quantity Denomination Quotation currency Market value % :;I:;
Transferable securities admitted to an official stock exchange listing and/or tfraded 199 046 672 9933
on another regulated market ’

Shares 192 046 672 99.33

France 63242 701 32.70

24818 ALTAREA EUR 2424719 1.25
54054  ARGAN EUR 3264 862 1.69
200915 CARMILA EUR 3343 226 1.73
138340 COVIVIO EUR 7415024 3.84
103473  GECINA SA EUR 7610439 3.94
150492 ICADE EUR 2 889 446 1.49
417295 KLEPIERRE EUR 15264 651 7.89
306949 MERCIALYS EUR 3597 442 1.86
170 160  UNIBAIL-RODAMCO-WESTFIELD EUR 17 432 892 9.01
Germany 41 186 925 21.29

40968 DEUTSCHE EUROSHOP AG EUR 719 398 0.37
172283 DEUTSCHE WOHNEN AG - BR EUR 3225138 1.67
236 834 HAMBORNER REIT AG EUR 1047 990 0.54
144 646 LEG IMMOBILIEN SE EUR 7991 692 4.13
570032 TAG IMMOBILIEN AG EUR 8043 152 4.16
933745 VONOVIA SE EUR 20 159 555 10.42
Belgium 39353572 20.38

161 348  AEDIFICA EUR 11 391 169 5.89
19248  ASCENCIO EUR 1 000 896 0.52
135832 CARE PROPERTY INVEST EUR 1711483 0.89
25793  COFINIMMO EUR 2136 950 1.11
31900 HOME INVEST BELGIUM EUR 610 566 0.32
69221 MONTEA NV EUR 4630 885 2.40
36240 RETAIL ESTATES EUR 2 489 688 1.29
24231 VASTNED NV EUR 716 026 0.37
44242  VGPNV EUR 3725176 1.93
343 665 WAREHOUSES DE PAUW SCA EUR 7581 250 3.92
127737  XIOR STUDENT HOUSING NV EUR 3359483 1.74
Spain 20 465 881 10.59

1243 577 COLONIAL SFL SOCIMI SA EUR 7051 082 3.65
874498 MERLIN PROPERTIES SOCIMI SA EUR 13 414 799 6.94
Luxembourg 10 109 000 5.23

2811621 AROUNDTOWN SA EUR 6 528 584 3.38
106 868  GRAND CITY PROPERTIES EUR 965018 0.50
102 164 SHURGARD SELF STORAGE LIMITED EUR 2615398 1.35
The Netherlands 7070 786 3.66

140980 EUROCOMMERCIAL PROPERTIES NV EUR 3 848 754 1.99
50136 NSINV EUR 866 350 0.45
118376  WERELDHAVE NV EUR 2355682 1.22
Finland 3970449 2.05

535101 LUMO KODIT OYJ EUR 3970 449 2.05
Ireland 2011832 1.04

1725413 IRISH RESIDENTIAL PROPERTIES EUR 2011832 1.04
Austria 1949 582 1.01

85508 CA IMMOBILIEN ANLAGEN AG EUR 1949 582 1.01
Greece 1923172 0.99

288 548 LAMDA DEVELOPMENT SA EUR 1923172 0.99
Italy 762 772 0.39

180966 IMMOBILIARE GRANDE DISTRIBUZ EUR 762 772 0.39
Total securities portfolio 192 046 672 99.33

The accompanying notes form an integral part of these financial statements




BNP Paribas Easy Global Aggregate Bond SRI Fossil Free

Securities portfolio at 30/06/2026

Expressed in USD

Quantity Denomination Quotation currency Market value % :;I:;
Transferable securities admitted to an official stock exchange listing and/or tfraded 60242 907 9924
on another regulated market ’

Bonds 49 183 385 81.01

United States of America 18 009 384 29.70

96 000 ABBVIE INCORPORATED 3.200% 20-21/11/2029 USD 91925 0.15
96 000 ABBVIE INCORPORATED 4.250% 20-21/11/2049 UsD 78418 0.13
80000 AIR PROD & CHEMICALS 4.850% 24-08/02/2034 USD 79772 0.13
100 000 ALPHABET INCORPORATED 3.450% 26-11/05/2032 EUR 115288 0.19
50000 ALPHABET INCORPORATED 4.350% 26-15/05/2036 CAD 35937 0.06
50000 ALPHABET INCORPORATED 4.800% 26-15/02/2036 UsD 49133 0.08
20000 ALPHABET INCORPORATED 5.650% 26-15/02/2056 USD 19753 0.03
96 000 AMAZON.COM INC 3.150% 18-22/08/2027 USD 94 846 0.16
100 000 AMAZON.COM INC 4.050% 18-22/08/2047 USD 79 232 0.13
77000 AMGEN INC 5.250% 23-02/03/2033 UsD 78 363 0.13
77000 AMGEN INC 5.650% 23-02/03/2053 USD 74 939 0.12
96 000 ANTHEM INC 3.650% 17-01/12/2027 USD 94 902 0.16
96 000 APPLE INC 1.200% 21-08/02/2028 USD 91 540 0.15
96 000  APPLE INC 4.650% 16-23/02/2046 UsD 85906 0.14
96 000 AT&T INC 3.500% 21-15/09/2053 USD 62277 0.10
155000 AT&T INC 4.300% 18-15/02/2030 USD 152 869 0.25
100 000 BOOKING HOLDINGS INC 4.125% 25-09/05/2038 EUR 113 742 0.19
80000 BRISTOL-MYERS 2.950% 22-15/03/2032 UsD 73 096 0.12
77000 BRISTOL-MYERS 5.550% 24-22/02/2054 USD 75 180 0.12
200000 BROADCOM INC 5.200% 25-15/07/2035 USD 200 668 0.33
59000 CHARTER COMMUNICATIONS OPERATION 6.384% 16-23/10/2035 USD 58912 0.10
59000 CHARTER COMMUNICATIONS OPERATION 6.484% 16-23/10/2045 UsD 54197 0.09
50000 CIGNA GROUP/THE 5.250% 25-15/01/2036 USD 50 109 0.08
96 000 DEERE & CO 5.450% 25-16/01/2035 USD 99277 0.16
96 000 DELL INT/EMC 5.300% 21-01/10/2029 USD 97 605 0.16
39000 ELEVANCE HEALTH 5.700% 24-15/02/2055 UsD 37 869 0.06
140000 ELILILLY & CO 4.700% 24-09/02/2034 USD 139070 0.23
194000 FIVE CORNERS II 2.850% 20-15/05/2030 USD 180 453 0.30
140 000 GENERAL MOTORS FINANCE 6.100% 23-07/01/2034 USD 146 112 0.24
50000 GLOBAL PAY INC 5.550% 25-15/11/2035 UsD 48 441 0.08
96 000 GOLDMAN SACHS GROUP 6.750% 07-01/10/2037 USD 104 611 0.17
96 000 HCA INC 3.500% 20-01/09/2030 USD 91 001 0.15
39000 HCA INC 5.250% 19-15/06/2049 USD 35051 0.06
116 000 HOME DEPOT INC 5.875% 06-16/12/2036 UsD 123 428 0.20
90 000 INT BANK RECON&DEYV 4.125% 25-20/03/2030 USD 89 757 0.15
96 000 INT BANK RECON&DEV 4.625% 25-15/01/2032 USD 97 670 0.16
155000 INTEL CORP 5.200% 23-10/02/2033 USD 156 717 0.26
77000 INTERCONTINENT 4.600% 22-15/03/2033 UsD 75 687 0.12
96 000 JOHN DEERE CAPITAL 4.950% 23-14/07/2028 USD 97 199 0.16
194000 JOHNSON & JOHNSON 3.050% 25-26/02/2033 EUR 220023 0.36
96 000 LOWE'S COMPANIES INC 3.650% 19-05/04/2029 USD 93 788 0.15
70000 MERCK & CO INC 4.950% 25-15/09/2035 UsD 69 843 0.12
96 000 MICROSOFT CORP 2.921% 21-17/03/2052 USD 60 932 0.10
120000 NATIONAL RURAL UTILITIES 5.800% 22-15/01/2033 USD 126 078 0.21
194000 ORACLE CORP 5.200% 25-26/09/2035 USD 181 566 0.30
96 000 PROLOGIS LP 5.250% 25-15/05/2035 UsD 96 903 0.16
96 000 UNITED PARCEL 6.200% 08-15/01/2038 USD 104 166 0.17
146 000 UNITEDHEALTH GROUP 5.350% 22-15/02/2033 USD 149 882 0.25
59000 UNITEDHEALTH GROUP 5.625% 24-15/07/2054 USD 57704 0.10
133000 US TREASURY N/B 0.375% 20-30/09/2027 UsD 126 947 0.21
300000 US TREASURY N/B 0.500% 20-30/06/2027 USD 289523 0.48
75000 US TREASURY N/B 0.500% 20-31/10/2027 USD 71473 0.12
69 000 US TREASURY N/B 0.625% 20-15/05/2030 USD 60 283 0.10
168 000 US TREASURY N/B 0.625% 20-15/08/2030 UsD 145 491 0.24
42 000 US TREASURY N/B 0.625% 20-30/11/2027 USD 39977 0.07
46000 US TREASURY N/B 0.625% 20-31/12/2027 USD 43 655 0.07
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BNP Paribas Easy Global Aggregate Bond SRI Fossil Free

Securities portfolio at 30/06/2026

Expressed in USD

Quantity Denomination Quotation currency Market value % ;sf;:t:;
52000 US TREASURY N/B 0.750% 21-31/01/2028 USD 49292 0.08
224000 US TREASURY N/B 0.875% 20-15/11/2030 USD 194 495 0.32
50000 US TREASURY N/B 1.000% 21-31/07/2028 UsSD 46 879 0.08
133000 US TREASURY N/B 1.125% 20-15/08/2040 USD 83333 0.14
187000 US TREASURY N/B 1.125% 21-15/02/2031 USD 163 172 0.27
52000 US TREASURY N/B 1.125% 21-29/02/2028 USD 49 479 0.08
50000 US TREASURY N/B 1.125% 21-31/08/2028 UsSD 46 879 0.08
50000 US TREASURY N/B 1.250% 15/05/2050 USD 23797 0.04
230000 US TREASURY N/B 1.250% 21-15/08/2031 USD 198 770 0.33
89000 US TREASURY N/B 1.250% 21-30/04/2028 USD 84 470 0.14
85000 US TREASURY N/B 1.250% 21-30/06/2028 UsSD 80298 0.13
83000 US TREASURY N/B 1.250% 21-31/03/2028 USD 78 954 0.13
89000 US TREASURY N/B 1.250% 21-31/05/2028 USD 84275 0.14
50000 US TREASURY N/B 1.250% 30/09/2028 USD 46 895 0.08
46 000 US TREASURY N/B 1.375% 15/11/2040 UsSD 29735 0.05
150000 US TREASURY N/B 1.375% 20-15/08/2050 USD 73 594 0.12
226000 US TREASURY N/B 1.375% 21-15/11/2031 USD 195 190 0.32
49000 US TREASURY N/B 1.375% 21-31/10/2028 USD 45983 0.08
46 000 US TREASURY N/B 1.375% 21-31/12/2028 UsD 42978 0.07
81000 US TREASURY N/B 1.500% 20-15/02/2030 USD 73 786 0.12
49000 US TREASURY N/B 1.500% 30/11/2028 USD 46 026 0.08
56000 US TREASURY N/B 1.625% 15/11/2050 USD 29 286 0.05
70000 US TREASURY N/B 1.625% 19-15/08/2029 UsSD 64 870 0.11
184000 US TREASURY N/B 1.625% 21-15/05/2031 USD 163 243 0.27
145000 US TREASURY N/B 1.750% 21-15/08/2041 USD 97 195 0.16
44000 US TREASURY N/B 1.750% 22-31/01/2029 USD 41412 0.07
59000 US TREASURY N/B 1.875% 15/11/2051 UsSD 32432 0.05
200000 US TREASURY N/B 1.875% 21-15/02/2041 USD 138 750 0.23
62000 US TREASURY N/B 1.875% 21-15/02/2051 USD 34 468 0.06
153000 US TREASURY N/B 1.875% 22-15/02/2032 USD 134 963 0.22
41000 US TREASURY N/B 1.875% 22-28/02/2029 UsSD 38652 0.06
42000 US TREASURY N/B 2.000% 20-15/02/2050 USD 24 478 0.04
62000 US TREASURY N/B 2.000% 21-15/08/2051 USD 35311 0.06
166 000 US TREASURY N/B 2.000% 21-15/11/2041 USD 114 981 0.19
200000 US TREASURY N/B 2.250% 15/05/2041 UsSD 145 813 0.24
52000 US TREASURY N/B 2.250% 22-15/02/2052 USD 31314 0.05
77000 US TREASURY N/B 2.375% 19-15/05/2029 USD 73318 0.12
62000 US TREASURY N/B 2.375% 21-15/05/2051 USD 38769 0.06
238000 US TREASURY N/B 2.375% 22-15/02/2042 UsSD 173 591 0.29
39000 US TREASURY N/B 2.375% 22-31/03/2029 USD 37205 0.06
50000 US TREASURY N/B 2.625% 19-15/02/2029 USD 48 098 0.08
50000 US TREASURY N/B 2.750% 18-15/02/2028 USD 48 891 0.08
200000 US TREASURY N/B 2.750% 22-15/08/2032 UsSD 183 672 0.30
73000 US TREASURY N/B 2.750% 22-31/07/2027 USD 71931 0.12
207000 US TREASURY N/B 2.875% 15/05/2032 USD 192 170 0.32
50000 US TREASURY N/B 2.875% 15/05/2052 USD 34594 0.06
87000 US TREASURY N/B 2.875% 18-15/05/2028 UsD 84 988 0.14
153000 US TREASURY N/B 2.875% 18-15/08/2028 USD 149 020 0.25
101000 US TREASURY N/B 2.875% 19-15/05/2049 USD 71742 0.12
155000 US TREASURY N/B 3.000% 19-15/02/2049 USD 113 005 0.19
49000 US TREASURY N/B 3.000% 22-15/08/2052 UsSD 34752 0.06
350000 US TREASURY N/B 3.250% 30/06/2027 USD 347 047 0.57
83000 US TREASURY N/B 3.375% 15/09/2027 USD 82245 0.14
130000 US TREASURY N/B 3.375% 18-15/11/2048 USD 101 664 0.17
150000 US TREASURY N/B 3.375% 23-15/05/2033 UsD 141 680 0.23
49000 US TREASURY N/B 3.375% 25-15/09/2028 USD 48 188 0.08
150 000 US TREASURY N/B 3.500% 23-15/02/2033 USD 143 121 0.24
87000 US TREASURY N/B 3.500% 24-30/09/2029 USD 85240 0.14
93000 US TREASURY N/B 3.500% 25-30/09/2027 UsD 92 266 0.15
49000 US TREASURY N/B 3.625% 23-15/02/2053 USD 39192 0.06
49000 US TREASURY N/B 3.625% 23-15/05/2053 USD 39 169 0.06
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BNP Paribas Easy Global Aggregate Bond SRI Fossil Free

Securities portfolio at 30/06/2026

Expressed in USD

Quantity Denomination Quotation currency Market value % ;sf;:t:;
87000 US TREASURY N/B 3.625% 24-31/08/2029 USD 85613 0.14
49000 US TREASURY N/B 3.625% 25-15/08/2028 USD 48 464 0.08
59000 US TREASURY N/B 3.625% 25-30/09/2030 UsSD 57 696 0.10
93000 US TREASURY N/B 3.625% 25-31/08/2027 USD 92 466 0.15
87000 US TREASURY N/B 3.625% 25-31/08/2030 USD 85110 0.14
83000 US TREASURY N/B 3.750% 15/08/2027 USD 82 647 0.14
91000 US TREASURY N/B 3.750% 24-31/12/2030 UsSD 89301 0.15
83000 US TREASURY N/B 3.750% 25-15/04/2028 USD 82403 0.14
83000 US TREASURY N/B 3.750% 25-15/05/2028 USD 82387 0.14

400000 US TREASURY N/B 3.750% 30/06/2027 USD 398 578 0.66
91000 US TREASURY N/B 3.875% 23-15/08/2033 UsSD 88 490 0.15
80000 US TREASURY N/B 3.875% 24-15/08/2034 USD 77275 0.13
89000 US TREASURY N/B 3.875% 24-15/10/2027 USD 88 677 0.15
49000 US TREASURY N/B 3.875% 25-15/03/2028 USD 48 766 0.08
49000 US TREASURY N/B 3.875% 25-15/06/2028 UsSD 48 736 0.08
49000 US TREASURY N/B 3.875% 25-15/07/2028 USD 48 721 0.08
87000 US TREASURY N/B 3.875% 25-30/04/2030 USD 86 055 0.14
87000 US TREASURY N/B 3.875% 25-30/06/2030 USD 85994 0.14
93000 US TREASURY N/B 3.875% 25-31/07/2027 UsD 92 738 0.15
87000 US TREASURY N/B 3.875% 25-31/07/2030 USD 85974 0.14
49 000 US TREASURY N/B 4.000% 22-15/11/2052 USD 41918 0.07

204000 US TREASURY N/B 4.000% 23-28/02/2030 USD 202773 0.33

101 000  US TREASURY N/B 4.000% 24-15/02/2034 UsSD 98 680 0.16
49000 US TREASURY N/B 4.000% 24-15/12/2027 USD 48 885 0.08
99000 US TREASURY N/B 4.000% 24-31/07/2029 USD 98 544 0.16
59000 US TREASURY N/B 4.000% 25-31/03/2030 USD 58 622 0.10
87000 US TREASURY N/B 4.000% 25-31/05/2030 UsSD 86 409 0.14
69000 US TREASURY N/B 4.000% 31/01/2029 USD 68 709 0.11

200000 US TREASURY N/B 4.125% 22-15/11/2032 USD 198 219 0.33
52000 US TREASURY N/B 4.125% 23-15/08/2053 USD 45427 0.07
83000 US TREASURY N/B 4.125% 24-15/11/2027 UsSD 82948 0.14
87000 US TREASURY N/B 4.125% 24-30/11/2029 USD 86 864 0.14
56000 US TREASURY N/B 4.125% 24-31/03/2029 USD 55939 0.09
87000 US TREASURY N/B 4.125% 24-31/10/2029 USD 86 864 0.14

100 000  US TREASURY N/B 4.125% 26-30/04/2033 UsSD 98 922 0.16
69000 US TREASURY N/B 4.250% 09-15/05/2039 USD 66 650 0.11
59000 US TREASURY N/B 4.250% 24-15/02/2054 USD 52658 0.09
59000 US TREASURY N/B 4.250% 24-15/08/2054 USD 52 685 0.09

150000 US TREASURY N/B 4.250% 24-15/11/2034 UsSD 148 547 0.24
54000 US TREASURY N/B 4.250% 24-28/02/2029 USD 54114 0.09

114000 US TREASURY N/B 4.250% 24-30/06/2029 USD 114 267 0.19

200000 US TREASURY N/B 4.250% 25-15/01/2028 USD 200211 0.33

200000 US TREASURY N/B 4.250% 25-15/02/2028 UsSD 200 227 0.33

151000 US TREASURY N/B 4.250% 25-15/05/2035 USD 149 230 0.25

160 000 US TREASURY N/B 4.250% 25-15/08/2035 USD 157975 0.26
93000 US TREASURY N/B 4.250% 25-31/01/2030 USD 93203 0.15
39000 US TREASURY N/B 4.375% 23-31/08/2028 UsD 39165 0.06

100 000 US TREASURY N/B 4.375% 24-15/05/2034 USD 100 031 0.16
49 000 US TREASURY N/B 4.375% 24-15/07/2027 USD 49 123 0.08
87000 US TREASURY N/B 4.375% 24-31/12/2029 USD 87557 0.14

250000 US TREASURY N/B 4.375% 25-31/01/2032 UsSD 251621 0.41

150000 US TREASURY N/B 4.375% 26-15/05/2036 USD 149 227 0.25

150 000 US TREASURY N/B 4.500% 15/11/2033 USD 151512 0.25
59000 US TREASURY N/B 4.500% 15/11/2054 USD 54925 0.09

143000 US TREASURY N/B 4.500% 31/05/2029 UsD 144 296 0.24

400000 US TREASURY N/B 4.625% 15/06/2027 USD 401 906 0.66
41000 US TREASURY N/B 4.625% 23-30/09/2028 USD 41397 0.07
59000 US TREASURY N/B 4.625% 24-15/05/2054 USD 56 041 0.09

142000 US TREASURY N/B 4.625% 24-30/04/2029 UsD 143 708 0.24

100 000 US TREASURY N/B 4.625% 25-15/02/2035 USD 101 594 0.17
59000 US TREASURY N/B 4.625% 25-15/02/2055 USD 56 078 0.09
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BNP Paribas Easy Global Aggregate Bond SRI Fossil Free

Securities portfolio at 30/06/2026

Expressed in USD

Quantity Denomination Quotation currency Market value % gsf;:t:;
200000 US TREASURY N/B 4.625% 26-15/02/2046 USD 192 031 0.32
176000  US TREASURY N/B 4.750% 23-15/11/2043 UsD 173 168 0.29

56000 US TREASURY N/B 4.750% 23-15/11/2053 UsSD 54180 0.09
99000 US TREASURY N/B 4.750% 25-15/05/2055 USD 96 045 0.16
39000 US TREASURY N/B 4.750% 25-15/08/2055 USD 37854 0.06
70000  US TREASURY N/B 4.750% 26-15/02/2056 UsD 68 020 0.11
44000 US TREASURY N/B 4.875% 23-31/10/2028 UsSD 44 681 0.07
96 000 VERIZON COMMUNICATIONS INC 2.355% 22-15/03/2032 USD 83 900 0.14
96 000 VERIZON COMMUNICATIONS INC 3.550% 21-22/03/2051 USD 66 719 0.11
50000 WITREASURY SEC. 3.125% 18-15/11/2028 UsD 48 832 0.08

China 6293 809 10.37

2500000 CHINA GOVERNEMENT BOND 1.450% 25-25/02/2028 CNY 370 060 0.61

1000000 CHINA GOVERNEMENT BOND 1.720% 26-15/05/2036 CNY 147 292 0.24

1200000 CHINA GOVERNEMENT BOND 2.050% 24-15/04/2029 CNY 180 662 0.30

2400000 CHINA GOVERNMENT BOND 1.790% 25-25/03/2032 CNY 359 561 0.59

3100000 CHINA GOVERNMENT BOND 1.830% 25-25/08/2035 CNY 461 000 0.76

3800000 CHINA GOVERNMENT BOND 1.910% 24-15/07/2029 CNY 570323 0.94

2700000 CHINA GOVERNMENT BOND 2.350% 24-25/02/2034 CNY 419 855 0.69

2500000 CHINA GOVERNMENT BOND 2.520% 23-25/08/2033 CNY 392677 0.65

1200000 CHINA GOVERNMENT BOND 2.600% 22-01/09/2032 CNY 188 317 0.31

4700000 CHINA GOVERNMENT BOND 2.600% 23-15/09/2030 CNY 727 048 1.20

1200000 CHINA GOVERNMENT BOND 3.000% 23-15/10/2053 CNY 204719 0.34

3000000 CHINA GOVERNMENT BOND 3.010% 21-13/05/2028 CNY 458 313 0.75

3200000 CHINA GOVERNMENT BOND 3.020% 21-27/05/2031 CNY 508 940 0.84

3000000 CHINA GOVERNMENT BOND 3.250% 18-22/11/2028 CNY 465 259 0.77

2000000 CHINA GOVERNMENT BOND 3.280% 20-03/12/2027 CNY 304 756 0.50

1000000 CHINA GOVERNMENT BOND 3.730% 20-25/05/2070 CNY 203 255 0.33

1700000 CHINA GOVERNMENT BOND 4.080% 18-22/10/2048 CNY 331772 0.55

Japan 4706 855 7.76

39000000 JAPAN GOVERNMENT 10-YR 0.100% 18-20/03/2028 JPY 235029 0.39
34000000 JAPAN GOVERNMENT 10-YR 0.100% 19-20/06/2029 JPY 200 624 0.33
45000000 JAPAN GOVERNMENT 10-YR 1.100% 24-20/06/2034 JPY 250979 0.41
20000 000 JAPAN GOVERNMENT 10-YR 1.400% 25-20/03/2035 JPY 112 348 0.19
20000 000 JAPAN GOVERNMENT 2.400% 07-20/03/2037 JPY 118 682 0.20
31000000 JAPAN GOVERNMENT 20-YR 0.500% 16-20/09/2036 JPY 153 293 0.25
41500000 JAPAN GOVERNMENT 20-YR 1.300% 24-20/12/2043 JPY 183 535 0.30
30000000 JAPAN GOVERNMENT 20-YR 1.600% 12-20/06/2032 JPY 179 775 030
43000000 JAPAN GOVERNMENT 20-YR 1.600% 13-20/12/2033 JPY 251 663 0.41
39000000 JAPAN GOVERNMENT 20-YR 1.700% 12-20/12/2032 JPY 233635 0.38
39000000 JAPAN GOVERNMENT 20-YR 1.800% 11-20/09/2031 JPY 238234 0.39
39000000 JAPAN GOVERNMENT 20-YR 1.900% 10-20/09/2030 JPY 241 004 0.40
28 000 000  JAPAN GOVERNMENT 20-YR 2.000% 10-20/06/2030 JPY 174 008 0.29
29000000 JAPAN GOVERNMENT 20-YR 2.100% 09-20/03/2029 JPY 181337 0.30
29000000 JAPAN GOVERNMENT 20-YR 2.300% 08-20/06/2028 JPY 181 640 0.30
49 000 000 JAPAN GOVERNMENT 30-YR 0.800% 17-20/12/2047 JPY 172931 0.28
49 000 000 JAPAN GOVERNMENT 30-YR 1.800% 24-20/03/2054 JPY 193 970 0.32
49 000 000 JAPAN GOVERNMENT 30-YR 2.000% 12-20/03/2042 JPY 252959 0.42
39000000 JAPAN GOVERNMENT 30-YR 2.300% 10-20/03/2040 JPY 217 544 0.36
28000 000 JAPAN GOVERNMENT 30-YR 2.500% 05-20/09/2035 JPY 171027 0.28
31500000 JAPAN GOVERNMENT 40-YR 2.200% 24-20/03/2064 JPY 131125 0.22
38000000 JAPAN GOVERNMENT 5-YR 0.005% 22-20/06/2027 JPY 231268 0.38
35000000 JAPAN GOVERNMENT 5-YR 1.000% 25-20/03/2030 JPY 209958 0.35
200000  SUMITOMO MITSUI 3.040% 19-16/07/2029 UsD 190 287 031
France 3546 324 5.80

200000 BANQUE FEDERATIVE DU CREDIT MUTUEL 3.125% 22-14/09/2027 EUR 229447 0.38
100 000  BPCE SFH 3.250% 23-12/04/2028 EUR 115181 0.19
100000  BPCE SFH 3.375% 26-16/01/2036 EUR 114176 0.19
200000 CAISSE AMORTISSEMENT DE LA DETTE 1.375% 21-20/01/2031 USD 174 865 0.29
200000 CAISSE FRANCAISE DE FINANCEMENT LOCAL 1.000% 18-25/04/2028 EUR 221371 0.36
200000 CAPGEMINI SE 3.125% 25-25/09/2031 EUR 223559 0.37
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200000 CIE FINANCEMENT FONCIER 3.375% 23-16/09/2031 EUR 231759 0.38
200000 CREDIT AGRICOLE HOME LOAN 3.000% 24-01/12/2030 EUR 229 069 0.38
100 000 CREDIT AGRICOLE SA 3.750% 24-22/01/2034 EUR 116 053 0.19

42000 FRANCE O.A.T. 0.000% 19-25/11/2029 EUR 43714 0.07
50000 FRANCE O.A.T. 0.000% 20-25/11/2030 EUR 50392 0.08
50000 FRANCE O.A.T. 0.000% 21-25/11/2031 EUR 48639 0.08
41000 FRANCE O.A.T. 0.000% 22-25/05/2032 EUR 39128 0.06
22000 FRANCE O.A.T. 0.500% 21-25/06/2044 EUR 13702 0.02
50000 FRANCE O.A.T. 0.500% 25/05/2029 EUR 53623 0.09
29000 FRANCE O.A.T. 0.500% 25/05/2040 EUR 21039 0.03
59000 FRANCE O.A.T. 0.750% 17-25/05/2028 EUR 65 067 0.11
52000 FRANCE O.A.T. 0.750% 18-25/11/2028 EUR 56 766 0.09
29000 FRANCE O.A.T. 0.750% 20-25/05/2052 EUR 14767 0.02
44000 FRANCE O.A.T. 0.750% 22-25/02/2028 EUR 48 760 0.08
29000 FRANCE O.A.T. 0.750% 25/05/2053 EUR 14312 0.02
49000 FRANCE O.A.T. 1.250% 16-25/05/2036 EUR 45178 0.07
56000 FRANCE O.A.T. 1.250% 18-25/05/2034 EUR 54711 0.09
29000 FRANCE O.A.T. 1.250% 22-25/05/2038 EUR 25133 0.04
56000 FRANCE O.A.T. 1.500% 15-25/05/2031 EUR 59 801 0.10
29000 FRANCE O.A.T. 1.500% 19-25/05/2050 EUR 19 347 0.03
31000 FRANCE O.A.T. 1.750% 17-25/06/2039 EUR 27897 0.05
27000 FRANCE O.A.T. 2.000% 17-25/05/2048 EUR 20997 0.03
49000 FRANCE O.A.T. 2.000% 22-25/11/2032 EUR 52252 0.09
31000 FRANCE O.A.T. 2.400% 25-24/09/2028 EUR 35205 0.06
90 000 FRANCE O.A.T. 2.500% 14-25/05/2030 EUR 101 591 0.17
22000 FRANCE O.A.T. 2.500% 22-25/05/2043 EUR 20319 0.03
39000 FRANCE O.A.T. 2.500% 24-24/09/2027 EUR 44514 0.07
27000 FRANCE O.A.T. 2.700% 25-25/02/2031 EUR 30535 0.05
55000 FRANCE O.A.T.2.750% 12-25/10/2027 EUR 62 967 0.10
50000 FRANCE O.A.T. 2.750% 23-25/02/2029 EUR 57170 0.09
49000 FRANCE O.A.T. 2.750% 25/02/2030 EUR 55 846 0.09
22000 FRANCE O.A.T. 3.000% 23-25/05/2054 EUR 19 495 0.03
37000 FRANCE O.A.T. 3.000% 24-25/11/2034 EUR 41 000 0.07
39000 FRANCE O.A.T. 3.000% 25/05/2033 EUR 43914 0.07
42000 FRANCE O.A.T. 3.200% 25-25/05/2035 EUR 46 985 0.08
49000 FRANCE O.A.T. 3.250% 13-25/05/2045 EUR 49 489 0.08
60000 FRANCE O.A.T. 3.250% 24-25/05/2055 EUR 55559 0.09
44000 FRANCE O.A.T.3.500% 23-25/11/2033 EUR 50924 0.08
39000 FRANCE O.A.T. 3.500% 25-25/11/2035 EUR 44 425 0.07
22000 FRANCE O.A.T. 4.000% 05-25/04/2055 EUR 23 469 0.04
23000 FRANCE O.A.T. 4.000% 06-25/10/2038 EUR 26 796 0.04
59000 FRANCE O.A.T. 4.000% 10-25/04/2060 EUR 61872 0.10
34000 FRANCE O.A.T. 4.500% 09-25/04/2041 EUR 41 195 0.07
80000 FRANCE O.A.T. 4.750% 04-25/04/2035 EUR 100 306 0.17
50000 FRANCE O.A.T. 5.500% 98-25/04/2029 EUR 61384 0.10
31000 FRANCE O.A.T. 5.750% 01-25/10/2032 EUR 40 659 0.07
United Kingdom 2170811 3.57

100 000  BRITISH TELECOMMUNICATIONS 6.375% 07-23/06/2037 GBP 138 333 0.23
194000 RECKITT BENCKISER TREASURY 3.625% 24-20/06/2029 EUR 224 805 0.37
464 000 UK TREASURY GILT 1.750% 17-22/07/2057 GBP 275353 0.45
100000 UK TREASURY GILT 3.250% 23-31/01/2033 GBP 123 580 0.20
194000 UK TREASURY GILT 4.000% 24-22/10/2031 GBP 253380 0.42
180000 UK TREASURY GILT 4.375% 24-07/03/2028 GBP 239741 0.39
155000 UK TREASURY GILT 4.375% 25-07/03/2030 GBP 206 666 034
200000 UK TREASURY GILT 4.500% 25-07/03/2035 GBP 261751 0.43
360000 UK TREASURY GILT 4.750% 23-22/10/2043 GBP 447 202 0.74
Germany 2092520 342

24000 BUNDESREPUBLIK DEUTSCHLAND 0.000% 19-15/08/2029 EUR 25396 0.04
39000 BUNDESREPUBLIK DEUTSCHLAND 0.000% 19-15/08/2050 EUR 19 789 0.03
23000 BUNDESREPUBLIK DEUTSCHLAND 0.000% 20-15/02/2030 EUR 24017 0.04
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22000 BUNDESREPUBLIK DEUTSCHLAND 0.000% 20-15/05/2035 EUR 19 624 0.03
29000 BUNDESREPUBLIK DEUTSCHLAND 0.000% 20-15/08/2030 EUR 29903 0.05
10000 BUNDESREPUBLIK DEUTSCHLAND 0.000% 20-15/08/2030 EUR 10314 0.02
20000 BUNDESREPUBLIK DEUTSCHLAND 0.000% 20-15/11/2027 EUR 22110 0.04
52000 BUNDESREPUBLIK DEUTSCHLAND 0.000% 21-15/02/2031 EUR 52 889 0.09
23000 BUNDESREPUBLIK DEUTSCHLAND 0.000% 21-15/05/2036 EUR 19 822 0.03
27000 BUNDESREPUBLIK DEUTSCHLAND 0.000% 21-15/08/2031 EUR 27072 0.04
20000 BUNDESREPUBLIK DEUTSCHLAND 0.000% 21-15/08/2052 EUR 9479 0.02
23000 BUNDESREPUBLIK DEUTSCHLAND 0.000% 21-15/11/2028 EUR 24 807 0.04
27000 BUNDESREPUBLIK DEUTSCHLAND 0.000% 22-15/02/2032 EUR 26 682 0.04
24000 BUNDESREPUBLIK DEUTSCHLAND 0.250% 18-15/08/2028 EUR 26 188 0.04
24000 BUNDESREPUBLIK DEUTSCHLAND 0.250% 19-15/02/2029 EUR 25 896 0.04

120 000 BUNDESREPUBLIK DEUTSCHLAND 0.500% 17-15/08/2027 EUR 134225 0.22
24000 BUNDESREPUBLIK DEUTSCHLAND 0.500% 18-15/02/2028 EUR 26 578 0.04
27000 BUNDESREPUBLIK DEUTSCHLAND 1.000% 22-15/05/2038 EUR 24 631 0.04
64000 BUNDESREPUBLIK DEUTSCHLAND 1.250% 17-15/08/2048 EUR 49 054 0.08
23000 BUNDESREPUBLIK DEUTSCHLAND 1.700% 22-15/08/2032 EUR 24910 0.04
29000 BUNDESREPUBLIK DEUTSCHLAND 1.800% 22-15/08/2053 EUR 23736 0.04
24000 BUNDESREPUBLIK DEUTSCHLAND 186 1.300% 22-15/10/2027 EUR 27030 0.04
70000 BUNDESREPUBLIK DEUTSCHLAND 187 2.200% 23-13/04/2028 EUR 79 587 0.13
24000 BUNDESREPUBLIK DEUTSCHLAND 188 2.400% 23-19/10/2028 EUR 27367 0.05
22000 BUNDESREPUBLIK DEUTSCHLAND 189 2.100% 24-12/04/2029 EUR 24 866 0.04
23000 BUNDESREPUBLIK DEUTSCHLAND 2.100% 22-15/11/2029 EUR 25922 0.04

6000 BUNDESREPUBLIK DEUTSCHLAND 2.100% 24-12/04/2029 EUR 6783 0.01
29000 BUNDESREPUBLIK DEUTSCHLAND 2.200% 24-15/02/2034 EUR 31898 0.05
32000 BUNDESREPUBLIK DEUTSCHLAND 2.300% 23-15/02/2033 EUR 35718 0.06
60000 BUNDESREPUBLIK DEUTSCHLAND 2.400% 23-15/11/2030 EUR 68 087 0.11
56000 BUNDESREPUBLIK DEUTSCHLAND 2.500% 12-04/07/2044 EUR 57120 0.09
31000 BUNDESREPUBLIK DEUTSCHLAND 2.500% 14-15/08/2046 EUR 31114 0.05
23000 BUNDESREPUBLIK DEUTSCHLAND 2.500% 24-15/08/2054 EUR 21974 0.04
90000 BUNDESREPUBLIK DEUTSCHLAND 2.500% 25-15/02/2035 EUR 100 500 0.17
50000 BUNDESREPUBLIK DEUTSCHLAND 2.600% 23-15/08/2033 EUR 56 706 0.09
29000 BUNDESREPUBLIK DEUTSCHLAND 2.600% 24-15/08/2034 EUR 32722 0.05
29000 BUNDESREPUBLIK DEUTSCHLAND 2.900% 25-15/08/2056 EUR 29924 0.05
23000 BUNDESREPUBLIK DEUTSCHLAND 4.000% 05-04/01/2037 EUR 28 839 0.05
22000 BUNDESREPUBLIK DEUTSCHLAND 4.750% 03-04/07/2034 EUR 28 742 0.05
44 000 BUNDESREPUBLIK DEUTSCHLAND 4.750% 08-04/07/2040 EUR 59 394 0.10
20000 BUNDESREPUBLIK DEUTSCHLAND 5.500% 00-04/01/2031 EUR 25677 0.04
22000 BUNDESREPUBLIK DEUTSCHLAND-190 2.500% 24-11/10/2029 EUR 25120 0.04
27000 BUNDESREPUBLIK DEUTSCHLAND-191 2.400% 25-18/04/2030 EUR 30 695 0.05

100 000 KFW 2.875% 24-31/03/2032 EUR 114 662 0.19

100 000  KFW 3.125% 23-10/10/2028 EUR 115569 0.19
96 000 NORDRHEIN-WEST 2.375% 13-13/05/2033 EUR 105 886 0.17
69000 NORDRHEIN-WEST 3.400% 23-07/03/2073 EUR 72936 0.12

155000 RENTENBANK 3.250% 23-06/09/2030 EUR 180 560 0.30

Italy 1936 054 3.21
77000 ITALY BTPS 0.900% 20-01/04/2031 EUR 80033 0.13

130000 ITALY BTPS 0.950% 20-15/09/2027 EUR 145 759 0.24
20000 ITALY BTPS 0.950% 21-01/06/2032 EUR 20232 0.03
83000 ITALY BTPS 1.350% 19-01/04/2030 EUR 89911 0.15
87000 ITALY BTPS 1.650% 15-01/03/2032 EUR 92 186 0.15
20000 ITALY BTPS 1.650% 20-01/12/2030 EUR 21659 0.04
70000 ITALY BTPS 2.000% 18-01/02/2028 EUR 79 254 0.13
20000 ITALY BTPS 2.450% 17-01/09/2033 EUR 21712 0.04
50000 ITALY BTPS 2.500% 22-01/12/2032 EUR 54983 0.09
20000 ITALY BTPS 2.800% 16-01/03/2067 EUR 16 310 0.03
20000 ITALY BTPS 2.800% 18-01/12/2028 EUR 22930 0.04
77000 ITALY BTPS 3.000% 19-01/08/2029 EUR 88 647 0.15
70000 ITALY BTPS 3.350% 19-01/03/2035 EUR 79 542 0.13
24000 ITALY BTPS 3.500% 14-01/03/2030 EUR 28075 0.05
77000 ITALY BTPS 3.850% 19-01/09/2049 EUR 82993 0.14
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20000 ITALY BTPS 3.850% 22-15/12/2029 EUR 23616 0.04
77000 ITALY BTPS 4.000% 05-01/02/2037 EUR 91 065 0.15
65000 ITALY BTPS 4.300% 24-01/10/2054 EUR 73 506 0.12
70000 ITALY BTPS 4.750% 13-01/09/2028 EUR 83471 0.14
62000 ITALY BTPS 4.750% 13-01/09/2044 EUR 76 859 0.13
71000 ITALY BTPS 5.000% 03-01/08/2034 EUR 90 408 0.15
40000 ITALY BTPS 5.000% 07-01/08/2039 EUR 51214 0.08
77000 ITALY BTPS 5.000% 09-01/09/2040 EUR 98 580 0.16
80000 ITALY BTPS 5.250% 98-01/11/2029 EUR 98 541 0.16
23000 ITALY BTPS 5.750% 02-01/02/2033 EUR 30237 0.05
70000 ITALY BTPS 6.000% 00-01/05/2031 EUR 90 868 0.15
23000 ITALY BTPS 6.500% 97-01/11/2027 EUR 27607 0.05

150 000 UNICREDIT SPA 4.000% 24-05/03/2034 EUR 175 856 0.29
Canada 1604 531 2.63

59000 BELL CANADA 5.850% 22-10/11/2032 CAD 45470 0.07
230000 CANADA GOVERNMENT 2.000% 17-01/12/2051 CAD 115219 0.19
150000 CANADA GOVERNMENT 2.500% 25-01/08/2027 CAD 105 625 0.17
194000 CANADA GOVERNMENT 2.750% 25-01/09/2030 CAD 135454 0.22
215000 CANADA GOVERNMENT 3.000% 23-01/06/2034 CAD 149 001 0.25
96 000 CANADA GOVERNMENT 4.000% 23-01/03/2029 CAD 69 646 0.11
100 000 CANADIAN HOUSING TRUST BOND 3.600% 22-15/12/2027 CAD 71395 0.12
190000 CANADIAN HOUSING TRUST BOND 4.250% 23-15/03/2034 CAD 141 570 023
194000 ONTARIO PROVINCE 3.450% 13-02/06/2045 CAD 119 463 0.20
96 000 ONTARIO PROVINCE 3.600% 22-08/03/2028 CAD 68 577 0.11
96 000 ONTARIO PROVINCE 3.650% 23-02/06/2033 CAD 68 568 0.11
96000 ONTARIO PROVINCE 4.150% 24-02/06/2034 CAD 70 421 0.12
150000 QUEBEC PROVINCE 1.900% 20-01/09/2030 CAD 100 735 0.17
194000 QUEBEC PROVINCE 3.250% 25-22/05/2035 EUR 221524 0.36
140 000 QUEBEC PROVINCE 4.400% 22-01/12/2055 CAD 95679 0.16
35000 TELUS CORP 5.250% 22-15/11/2032 CAD 26184 0.04
Spain 1443701 2.37

100 000 BANCO SANTANDER 4.875% 23-18/10/2031 EUR 122173 0.20
24000 SPANISH GOVERNMENT 0.000% 21-31/01/2028 EUR 26 369 0.04
23000 SPANISH GOVERNMENT 0.100% 21-30/04/2031 EUR 23153 0.04
23000 SPANISH GOVERNMENT 0.500% 20-30/04/2030 EUR 24219 0.04
22000 SPANISH GOVERNMENT 0.500% 21-31/10/2031 EUR 22290 0.04
22000 SPANISH GOVERNMENT 0.600% 19-31/10/2029 EUR 23516 0.04
24000 SPANISH GOVERNMENT 0.700% 22-30/04/2032 EUR 24259 0.04
20000 SPANISH GOVERNMENT 0.800% 20-30/07/2027 EUR 22442 0.04
23000 SPANISH GOVERNMENT 0.800% 30/07/2029 EUR 24 859 0.04
66 000 SPANISH GOVERNMENT 1.000% 20-31/10/2050 EUR 41 091 0.07
24000 SPANISH GOVERNMENT 1.250% 20-31/10/2030 EUR 25791 0.04
23000 SPANISH GOVERNMENT 1.400% 18-30/04/2028 EUR 25755 0.04
23000 SPANISH GOVERNMENT 1.400% 18-30/07/2028 EUR 25678 0.04
22000 SPANISH GOVERNMENT 1.450% 17-31/10/2027 EUR 24792 0.04
22000 SPANISH GOVERNMENT 1.450% 19-30/04/2029 EUR 24 360 0.04
22000 SPANISH GOVERNMENT 1.850% 19-30/07/2035 EUR 22492 0.04
23000 SPANISH GOVERNMENT 1.950% 15-30/07/2030 EUR 25534 0.04
20000 SPANISH GOVERNMENT 2.350% 17-30/07/2033 EUR 21901 0.04
20000 SPANISH GOVERNMENT 2.400% 31/05/2028 EUR 22782 0.04
22000 SPANISH GOVERNMENT 2.550% 31/10/2032 EUR 24592 0.04
49000 SPANISH GOVERNMENT 2.700% 18-31/10/2048 EUR 46 165 0.08
22000 SPANISH GOVERNMENT 3.100% 30/07/2031 EUR 25483 0.04
22000 SPANISH GOVERNMENT 3.150% 30/04/2033 EUR 25373 0.04
23000 SPANISH GOVERNMENT 3.150% 30/04/2035 EUR 26 179 0.04
20000 SPANISH GOVERNMENT 3.200% 25-31/10/2035 EUR 22774 0.04
22000 SPANISH GOVERNMENT 3.250% 30/04/2034 EUR 25375 0.04
22000 SPANISH GOVERNMENT 3.300% 26-30/04/2036 EUR 25155 0.04
40 000 SPANISH GOVERNMENT 3.450% 16-30/07/2066 EUR 40 354 0.07
22000 SPANISH GOVERNMENT 3.450% 24-31/10/2034 EUR 25676 0.04
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23000 SPANISH GOVERNMENT 3.500% 23-31/05/2029 EUR 26915 0.04
23000 SPANISH GOVERNMENT 3.550% 23-31/10/2033 EUR 27131 0.04
80000 SPANISH GOVERNMENT 4.200% 05-31/01/2037 EUR 98 152 0.16
90 000 SPANISH GOVERNMENT 4.700% 09-30/07/2041 EUR 115 104 0.19
22000 SPANISH GOVERNMENT 5.150% 13-31/10/2028 EUR 26 581 0.04
23000 SPANISH GOVERNMENT 5.750% 01-30/07/2032 EUR 30438 0.05
23000 SPANISH GOVERNMENT 6.000% 98-31/01/2029 EUR 28 501 0.05

200000 TELEFONICA EMIS 3.698% 24-24/01/2032 EUR 230297 0.38
Luxembourg 965 813 1.59

50000  EFSF 2.000% 17-28/02/2056 EUR 39813 0.07

100 000  EFSF 2.875% 25-29/01/2035 EUR 112183 0.18
150 000 EUROPEAN INVESTMENT BANK 2.375% 25-15/05/2030 EUR 169 591 0.28

96 000 EUROPEAN INVESTMENT BANK 2.875% 23-12/01/2033 EUR 109 776 0.18
70000 EUROPEAN INVESTMENT BANK 4.250% 25-16/08/2032 USD 69 871 0.12

96 000 EUROPEAN INVESTMENT BANK 4.500% 25-14/03/2030 USD 96 988 0.16

96 000 EUROPEAN UNION 2.875% 24-05/10/2029 EUR 110 358 0.18

96 000 EUROPEAN UNION 2.875% 24-06/12/2027 EUR 110 156 0.18
130000 EUROPEAN UNION 3.375% 23-04/10/2038 EUR 147077 0.24
Australia 937 924 1.54

194000 AUSTRALIAN GOVERNMENT 1.000% 20-21/12/2030 AUD 116 148 0.19
135000 AUSTRALIAN GOVERNMENT 1.250% 20-21/05/2032 AUD 78 115 0.13
251000 AUSTRALIAN GOVERNMENT 2.750% 16-21/11/2027 AUD 169 901 0.28
160 000 AUSTRALIAN GOVERNMENT 3.000% 22-21/11/2033 AUD 99 978 0.16
130000 AUSTRALIAN GOVERNMENT 3.500% 23-21/12/2034 AUD 82 850 0.14

140 000 AUSTRALIAN GOVERNMENT 4.250% 25-21/10/2036 AUD 93078 0.15
39000 AUSTRALIAN GOVERNMENT 4.750% 23-21/06/2054 AUD 24 988 0.04
150000 NEW S WALES TREA 4.750% 22-20/02/2035 AUD 100 888 0.17
110000 QUEENSLAND TREAS 4.500% 23-22/08/2035 AUD 72 049 0.12
150000 TREAS CORP VICT 4.250% 13-20/12/2032 AUD 99 929 0.16
Belgium 738 316 1.22

70000 BELGIUM GOVERNMENT 0.100% 20-22/06/2030 EUR 72 097 0.12

69 000 BELGIUM GOVERNMENT 3.000% 23-22/06/2033 EUR 78477 0.13
60000 BELGIUM GOVERNMENT 3.500% 24-22/06/2055 EUR 59 560 0.10
59000 BELGIUM GOVERNMENT 3.750% 13-22/06/2045 EUR 65 044 0.11
60000 BELGIUM GOVERNMENT 5.000% 04-28/03/2035 EUR 77418 0.13

44 000 BELGIUM GOVERNMENT 5.500% 98-28/03/2028 EUR 52756 0.09

96 000 EUROPEAN UNION 3.000% 22-04/03/2053 EUR 91 898 0.15

96 000 EUROPEAN UNION 3.250% 23-04/07/2034 EUR 111 056 0.18

116 000 EUROPEAN UNION 3.375% 24-04/10/2039 EUR 130010 0.21
South Korea 565939 0.94

114 000 000 KOREA TREASURY BOND 2.250% 25-10/06/2028 FLAT KRW 71836 0.12
110 000 000 KOREA TREASURY BOND 2.625% 18-10/03/2048 FLAT KRW 54 840 0.09
120 000 000 KOREA TREASURY BOND 2.625% 25-10/03/2030 FLAT KRW 74 888 0.12
155000 000 KOREA TREASURY BOND 2.625% 25-10/03/2055 FLAT KRW 72814 0.12
96 000000 KOREA TREASURY BOND 3.000% 12-10/12/2042 FLAT KRW 52821 0.09
97 000 000 KOREA TREASURY BOND 3.000% 24-10/12/2034 FLAT KRW 58 126 0.10
96 000 000 KOREA TREASURY BOND 3.250% 23-10/06/2033 FLAT KRW 59217 0.10
97 000 000 KOREA TREASURY BOND 3.250% 24-10/03/2054 FLAT KRW 52242 0.09
107 000 000 KOREA TREASURY BOND 3.250% 24-10/06/2027 FLAT KRW 69 155 0.11
The Netherlands 551425 0.91

200000 BNG BANK NV 3.000% 23-11/01/2033 EUR 228922 0.38
39000 NETHERLANDS GOVERNMENT 0.750% 17-15/07/2027 EUR 43 807 0.07
54000 NETHERLANDS GOVERNMENT 2.000% 22-15/01/2054 EUR 46 044 0.08
39000 NETHERLANDS GOVERNMENT 2.500% 12-15/01/2033 EUR 43 889 0.07
59000 NETHERLANDS GOVERNMENT 2.500% 23-15/01/2030 EUR 67223 0.11

40 000 NETHERLANDS GOVERNMENT 3.750% 10-15/01/2042 EUR 48 248 0.08
59000 NETHERLANDS GOVERNMENT 4.000% 05-15/01/2037 EUR 73292 0.12
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Indonesia 349 600 0.56

773 000 000 INDONESIA GOVERNMENT 6.375% 21-15/04/2032 IDR 41 681 0.07
387000 000 INDONESIA GOVERNMENT 6.500% 20-15/02/2031 IDR 21106 0.03
773 000 000 INDONESIA GOVERNMENT 6.500% 24-15/07/2030 IDR 42 325 0.07
773 000 000 INDONESIA GOVERNMENT 6.750% 24-15/07/2035 IDR 41991 0.07
250 000 000 INDONESIA GOVERNMENT 6.875% 23-15/04/2029 IDR 13 898 0.02
387000 000 INDONESIA GOVERNMENT 6.875% 24-15/07/2054 IDR 20 443 0.03
900 000 000 INDONESIA GOVERNMENT 7.125% 25-15/08/2040 IDR 49 944 0.08
100 000 REPUBLIC OF INDONESIA 7.750% 17/01/2038 USD 118212 0.19
Poland 321662 0.54

194000 POLAND GOVERNMENT BOND 4.500% 25-25/07/2030 PLN 51635 0.09
135000 REPUBLIC OF POLAND 2.500% 16-25/07/2027 PLN 35441 0.06
77000 REPUBLIC OF POLAND 3.625% 24-11/01/2034 EUR 89573 0.15
50000 REPUBLIC OF POLAND 5.500% 24-18/03/2054 USD 47312 0.08
155000 REPUBLIC OF POLAND 5.750% 08-25/04/2029 PLN 42 898 0.07
194000 REPUBLIC OF POLAND 6.000% 22-25/10/2033 PLN 54 803 0.09
Singapore 286 207 0.47

96 000 PFIZER INVESTMENT 4.450% 23-19/05/2028 USD 96 087 0.16
77000 PFIZER INVESTMENT 5.300% 23-19/05/2053 USD 72 466 0.12
59000 SINGAPORE GOVERNMENT 3.000% 24-01/04/2029 SGD 47278 0.08
39000 SINGAPORE GOVERNMENT 3.250% 24-01/06/2054 SGD 37224 0.06
39000 SINGAPORE GOVERNMENT 3.375% 24-01/05/2034 SGD 33152 0.05
Austria 282 048 0.47

50000 REPUBLIC OF AUSTRIA 0.750% 18-20/02/2028 EUR 55521 0.09
34000 REPUBLIC OF AUSTRIA 1.850% 22-23/05/2049 EUR 28 289 0.05
32000 REPUBLIC OF AUSTRIA 2.400% 13-23/05/2034 EUR 35109 0.06
41000 REPUBLIC OF AUSTRIA 2.500% 24-20/10/2029 EUR 46 639 0.08
27000 REPUBLIC OF AUSTRIA 2.800% 25-20/09/2032 EUR 30 781 0.05
30000 REPUBLIC OF AUSTRIA 3.800% 12-26/01/2062 EUR 34773 0.06
41000 REPUBLIC OF AUSTRIA 4.150% 07-15/03/2037 EUR 50936 0.08
Switzerland 273519 0.45

60000 PFAND SCHWZ HYPO 2.250% 22-25/09/2037 CHF 84 827 0.14

70 000 PFANDBRIEFZENT 1.000% 14-22/09/2028 CHF 87 940 0.14
20000 SWISS GOVERNMENT 0.000% 16-22/06/2029 CHF 24 740 0.04
20000 SWISS GOVERNMENT 0.250% 21-23/06/2035 CHF 24737 0.04
20000 SWISS GOVERNMENT 1.500% 12-30/04/2042 CHF 28 581 0.05
12000 SWISS GOVERNMENT 2.000% 14-25/06/2064 CHF 22 694 0.04
Malaysia 260 766 0.44

194000 MALAYSIAN GOVERNMENT 2.632% 20-15/04/2031 MYR 45932 0.08
120000 MALAYSIAN GOVERNMENT 3.519% 23-20/04/2028 MYR 29593 0.05
194000 MALAYSIAN GOVERNMENT 3.828% 19-05/07/2034 MYR 48 313 0.08
155000 MALAYSIAN GOVERNMENT 3.885% 19-15/08/2029 MYR 38 692 0.06
230000 MALAYSIAN GOVERNMENT 4.180% 24-16/05/2044 MYR 57988 0.10
155000 MALAYSIAN GOVERNMENT 4.457% 23-31/03/2053 MYR 40 248 0.07
Mexico 247 036 0.41

500 000 MEXICAN BONOS 7.500% 07-03/06/2027 MXN 28 742 0.05
800000 MEXICAN BONOS 7.750% 11-29/05/2031 MXN 44512 0.07
800000 MEXICAN BONOS 7.750% 12-13/11/2042 MXN 39122 0.06
1000000 MEXICAN BONOS 7.750% 14-23/11/2034 MXN 53260 0.09
600 000 MEXICAN BONOS 8.000% 22-31/07/2053 MXN 29131 0.05
900 000 MEXICAN BONOS 8.500% 23-01/03/2029 MXN 52269 0.09
Sweden 243 167 0.40

2000000 STADSHYPOTEK AB 2.000% 18-01/09/2028 SEK 204 832 0.34
390000 SWEDISH GOVERNMENT 1.750% 22-11/11/2033 SEK 38335 0.06
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Thailand 235115 0.39
1933000 THAILAND GOVERNMENT 2.000% 21-17/12/2031 THB 59228 0.10
2320000 THAILAND GOVERNMENT 2.050% 25-17/04/2028 THB 70 967 0.12
966 000 THAILAND GOVERNMENT 3.390% 22-17/06/2037 THB 32460 0.05
1200000 THAILAND GOVERNMENT 3.450% 22-17/06/2043 THB 38 846 0.06
966 000 THAILAND GOVERNMENT 4.000% 22-17/06/2072 THB 33614 0.06
Romania 170 841 0.28
77000 ROMANIA 6.625% 22-27/09/2029 EUR 95 002 0.16
70000 ROMANIA 7.500% 25-10/02/2037 USD 75 839 0.12
Portugal 149 847 0.24
37000 PORTUGUESE OTS 0.300% 21-17/10/2031 EUR 37222 0.06
40000 PORTUGUESE OTS 2.125% 18-17/10/2028 EUR 45331 0.07
60000 PORTUGUESE OTS 3.375% 25-15/06/2040 EUR 67294 0.11
Finland 132176 0.22
116 000 FINNISH GOVERNMENT 3.000% 24-15/09/2034 EUR 132176 0.22
Denmark 119 159 0.21
232000 DENMARK - BULLET 0.500% 17-15/11/2027 DKK 34 665 0.06
232000 DENMARK - BULLET 0.500% 19-15/11/2029 DKK 33403 0.06
155000 DENMARK - BULLET 2.250% 23-15/11/2033 DKK 23192 0.04
155000 DENMARK 4.500% 08-15/11/2039 DKK 27899 0.05
Qatar 112 061 0.18
100000 QATAR STATE OF 6.400% 09-20/01/2040 USD 112 061 0.18
Israel 109 656 0.18
105000 ISRAEL FIXED 3.750% 23-28/02/2029 FLAT ILS 35626 0.06
106 000 ISRAEL FIXED 4.000% 24-30/03/2035 FLAT ILS 36 481 0.06
95000 ISRAEL FIXED 5.500% 12-31/01/2042 FLAT ILS 37 549 0.06
Ireland 98 863 0.16
49000 IRISH GOVERNMENT 1.100% 19-15/05/2029 EUR 53768 0.09
49000 IRISH GOVERNMENT 2.000% 15-18/02/2045 EUR 45095 0.07
Greece 91953 0.15
77000 HELLENIC REPUBLIC 3.900% 17-30/01/2033 EUR 91953 0.15
Peru 77 453 0.13
100000 REPUBLIC OF PERU 3.300% 21-11/03/2041 USD 77453 0.13
Slovakia 58 850 0.10
49000 SLOVAKIA GOVERNMENT 4.000% 22-19/10/2032 EUR 58 850 0.10
Floating rate bonds 4809753 7.94
United States of America 2735088 4.51
96 000 AMERICAN EXPRESS 25-20/07/2033 FRN USD 95971 0.16
96 000 BANK OF AMERICA CORPORATION 20-19/06/2041 FRN UsSD 69 631 0.11
59000 BANK OF AMERICA CORPORATION 22-22/07/2028 FRN USD 59 242 0.10
150 000 BANK OF AMERICA CORPORATION 23-15/09/2034 FRN USD 156 745 0.26
59000 BANK OF AMERICA CORPORATION 23-25/04/2029 FRN USD 59555 0.10
96 000 CAPITAL ONE FINANCIAL 23-30/10/2031 FRN USD 105297 0.17
77000 CHARLES SCHWAB 23-24/08/2034 FRN USD 81 822 0.13
96 000 CITIGROUP INC 22-17/11/2033 FRN USD 102 327 0.17
96 000 CITIGROUP INC 24-19/09/2030 FRN USD 95330 0.16
39000 CITIGROUP INC 25-11/09/2036 FRN USD 38 802 0.06
96 000 GOLDMAN SACHS GROUP 18-01/05/2029 FRN USD 95 148 0.16
96 000 GOLDMAN SACHS GROUP 22-24/02/2033 FRN USD 86 941 0.14
50000 GOLDMAN SACHS GROUP 24-19/11/2045 FRN USD 48 600 0.08
59000 JPMORGAN CHASE 17-15/11/2048 FRN USD 46 449 0.08
59000 JPMORGAN CHASE 19-15/10/2030 FRN USD 55417 0.09
155000 JPMORGAN CHASE 22-25/07/2028 FRN USD 155 461 0.26
59000 JPMORGAN CHASE 23-01/06/2034 FRN USD 60 001 0.10
109000 JPMORGAN CHASE 25-23/07/2036 FRN USD 110 748 0.18
96 000 METLIFE INC 25-15/03/2055 FRN USD 98 365 0.16
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135000 MORGAN STANLEY 23-02/03/2029 FRN EUR 158 152 0.26
96 000 MORGAN STANLEY 24-18/10/2030 FRN uUsD 95 481 0.16
39000 MORGAN STANLEY 24-19/11/2055 FRN USD 37701 0.06
100000 MORGAN STANLEY 25-12/04/2029 FRN USD 100 547 0.17
146 000 MORGAN STANLEY 25-18/01/2036 FRN USD 149 137 0.25
59000 PNC FINANCIAL 23-12/06/2029 FRN uUsD 60 075 0.10
59000 PNC FINANCIAL 23-20/10/2034 FRN USD 65157 0.11
50000 TRUIST FINANCIAL 23-30/10/2029 FRN USD 52 675 0.09
50000 TRUIST FINANCIAL 24-24/01/2035 FRN USD 51497 0.08
96000 US BANCORP 24-23/01/2035 FRN USD 99110 0.16
96 000 WELLS FARGO CO 20-04/04/2051 FRN USD 86 061 0.14
155000 WELLS FARGO CO 23-25/07/2029 FRN USD 157 643 0.26
United Kingdom 800 474 1.33
200000 BARCLAYS BANK PLC 23-06/11/2029 FRN GBP 277115 0.46
387000 HSBC HOLDINGS 18-19/06/2029 FRN USD 385 848 0.64
100000 NATWEST GROUP 22-06/06/2033 FRN GBP 137511 0.23
France 350412 0.58
200000 BNP PARIBAS 25-15/01/2031 FRN EUR 230011 0.38
100 000 SOCIETE GENERALE 23-21/11/2031 FRN EUR 120 401 0.20
Canada 345543 0.57
174000 ROYAL BANK OF CANADA 24-03/04/2034 FRN CAD 127 359 0.21
96 000 ROYAL BANK OF CANADA 24-18/10/2030 FRN USD 95782 0.16
174000 TORONTO DOMINION BANK 25-10/09/2031 FRN CAD 122 402 0.20
Germany 233635 0.38
200000 ALLIANZ SE 22-07/09/2038 FRN EUR 233 635 0.38
Switzerland 222785 0.37
200000 UBS GROUP AG 22-02/04/2032 FRN EUR 222785 0.37
The Netherlands 121816 0.20
100 000 ING GROEP NV 23-23/05/2034 FRN EUR 121 816 0.20
To be Announced ("TBA") Mortgage Backed Securities 6249 769 10.29
United States of America 6249 769 10.29
3467000 FNCI2.57/13 2.500% 13-25/04/2028 USD 3241215 5.34
157000 FNCL 2 7/20 2.000% 20-31/12/2060 USD 125 309 0.21
177000  FNCL 2.5 7/14 2.500% 14-25/10/2043 USD 147 876 0.24
1521000 FNCL 3 7/13 3.000% 12-25/05/2044 USD 1326418 2.18
1587000 G2SF 3 7/13 3.000% 13-20/02/2045 USD 1408 951 2.32
Shares/Units in investment funds 4719 850 7.77
Luxembourg 4719850 7.77
2987425 BNP PARIBAS INSTICASH USD 1D LVNAV - X CAP USD 4719 850 7.77
64962 757 107.01

Total securities porifolio
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Transferable securities admitted to an official stock exchange listing and/or tfraded 706 954 293 0871
on another regulated market '

Bonds 637218333 78.96

United States of America 405 975 057 50.28

500000 ABBOTT LABORATORIES 4.650% 26-15/03/2036 USD 485 486 0.06
598000 ABBOTT LABORATORIES 4.900% 16-30/11/2046 UsD 549 842 0.07
700 000 ABBOTT LABORATORIES 6.150% 07-30/11/2037 USD 761 819 0.09
1500000 ABBVIE INCORPORATED 3.200% 20-21/11/2029 USD 1436324 0.18
800000 ABBVIE INCORPORATED 4.050% 20-21/11/2039 USD 704 648 0.09
606 000 ABBVIE INCORPORATED 4.750% 20-15/03/2045 UsD 545 089 0.07
1000000 ABBVIE INCORPORATED 4.850% 20-15/06/2044 USD 916 349 0.11
700 000 ABBVIE INCORPORATED 5.500% 24-15/03/2064 USD 673 434 0.08
500000 AETNA INC 6.625% 06-15/06/2036 USD 544 565 0.07
800000 AFFIL MANAGERS 5.500% 25-15/02/2036 UsD 791 585 0.10
1000000 AGCO CORP 5.800% 24-21/03/2034 USD 1018 717 0.13
726 000  AIR LEASE CORP 2.875% 22-15/01/2032 USD 648 439 0.08
850000 AIR LEASE CORP 5.200% 24-15/07/2031 USD 853 754 0.11
800000 AIR PROD & CHEMICALS 4.850% 24-08/02/2034 UsD 797 717 0.10
306000 ALBEMARLE CORP 5.050% 22-01/06/2032 USD 304 867 0.04
772000 ALCON FINANCE CO 2.600% 20-27/05/2030 USD 712 171 0.09
1500000 ALEXANDRIA REAL 2.950% 22-15/03/2034 USD 1273 093 0.16
756 000 ALLEGION US HLDG 5.411% 22-01/07/2032 UsD 769 295 0.10
706 000 ALLSTATE CORPORATION 5.050% 24-24/06/2029 USD 714 651 0.09
600000 ALLY FINANCIAL INC 8.000% 08-01/11/2031 USD 667 590 0.08
1275000 ALPHABET INCORPORATED 1.100% 20-15/08/2030 USD 1118409 0.14
120000 ALPHABET INCORPORATED 1.253% 26-03/03/2036 CHF 149 737 0.02
300000 ALPHABET INCORPORATED 3.450% 26-11/05/2032 EUR 345 865 0.04
500 000 ALPHABET INCORPORATED 4.100% 26-11/05/2039 EUR 582122 0.07
500000 ALPHABET INCORPORATED 4.375% 25-06/11/2064 EUR 537 060 0.07
500000 ALPHABET INCORPORATED 4.400% 26-15/02/2033 UsD 489 350 0.06
500000 ALPHABET INCORPORATED 4.800% 26-15/02/2036 USD 491 332 0.06
500 000 ALPHABET INCORPORATED 5.000% 26-15/05/2056 CAD 360 531 0.04
800000 ALPHABET INCORPORATED 5.650% 26-15/02/2056 USD 790 134 0.10
500000 ALPHABET INCORPORATED 5.700% 25-15/11/2075 UsD 480 905 0.06
500000 AMAZON.COM INC 3.850% 26-13/03/2028 USD 496 587 0.06
500 000 AMAZON.COM INC 4.000% 26-13/03/2029 USD 494 638 0.06
2000000 AMAZON.COM INC 4.050% 18-22/08/2047 USD 1584 636 0.20
500000 AMAZON.COM INC 4.250% 26-13/03/2031 UsD 492 376 0.06
800000 AMAZON.COM INC 4.875% 26-13/03/2036 USD 787 390 0.10
800 000 AMAZON.COM INC 5.450% 25-20/11/2055 USD 756 608 0.09
500000 AMAZON.COM INC 5.650% 26-13/03/2046 USD 494 875 0.06
500000 AMAZON.COM INC 5.950% 26-13/03/2066 UsD 496 400 0.06
500000 AMCOR FLEXIBLES 2.690% 21-25/05/2031 USD 452714 0.06
500 000 AMCOR FLEXIBLES 5.100% 25-17/03/2030 USD 505 056 0.06
1300000 AMERICAN EXPRESS 5.850% 22-05/11/2027 USD 1324739 0.16
700000 AMERICAN TOWER 0.875% 21-21/05/2029 EUR 750 706 0.09
400 000 AMERICAN TOWER 2.950% 20-15/01/2051 USD 250991 0.03
300000 AMERICAN TOWER 3.550% 17-15/07/2027 USD 297374 0.04
600 000 AMERICAN TOWER 4.100% 24-16/05/2034 EUR 701 509 0.09
100000 AMERICAN TOWER 5.450% 24-15/02/2034 UsD 101 562 0.01
783000 AMERICAN TOWER 5.650% 23-15/03/2033 USD 807 608 0.10
500000 AMERICAN TOWER 5.900% 23-15/11/2033 USD 521 643 0.06
400 000 AMERICAN WATER 4.450% 22-01/06/2032 USD 392 700 0.05
500000 AMERICAN WATER 5.150% 24-01/03/2034 UsD 506 147 0.06
1200000 AMERICAN WATER 5.450% 24-01/03/2054 USD 1149 064 0.14
800000 AMERIPRISE FINL 5.150% 23-15/05/2033 USD 809 491 0.10
1025000 AMGEN INC 5.250% 23-02/03/2033 USD 1043 140 0.13
1000000 AMGEN INC 5.600% 23-02/03/2043 UsD 993 973 0.12
711000  AMGEN INC 5.650% 23-02/03/2053 USD 691 965 0.09
344000 AMGEN INC 5.750% 23-02/03/2063 USD 333 587 0.04
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1000000 AMPHENOL CORPORATION 3.900% 25-15/11/2028 USD 987 890 0.12
1000 000  AMPHENOL CORPORATION 5.000% 24-15/01/2035 USD 997 839 0.12
220000 ANHEUSER-BUSCH 4.700% 19-01/02/2036 UsSD 214117 0.03
500 000 ANHEUSER-BUSCH 4.750% 19-23/01/2029 USD 502 736 0.06
831000 ANHEUSER-BUSCH 4.900% 19-01/02/2046 USD 757 145 0.09
555000 ANHEUSER-BUSCH 5.550% 19-23/01/2049 USD 545 896 0.07
388000 ANHEUSER-BUSCH 5.800% 19-23/01/2059 UsSD 395148 0.05
243000 ANHEUSER-BUSCH 8.200% 11-15/01/2039 USD 305 124 0.04
800000 ANTHEM INC 2.250% 20-15/05/2030 USD 731597 0.09
600000 ANTHEM INC 4.101% 18-01/03/2028 USD 595763 0.07
561000 AON CORP 3.750% 19-02/05/2029 UsSD 547 396 0.07
800 000 AON NORTH AMERICA 5.750% 24-01/03/2054 USD 785 355 0.10
500000 APOLLO GLOBAL 5.150% 25-12/08/2035 USD 486 056 0.06
700 000  APPLE INC 1.375% 17-24/05/2029 EUR 769 224 0.10
514000 APPLE INC 3.450% 15-09/02/2045 UsSD 390 552 0.05
1000000 APPLE INC 3.750% 17-12/09/2047 USD 768 362 0.10
668 000 APPLE INC 3.850% 13-04/05/2043 USD 552747 0.07
508 000  APPLE INC 4.650% 16-23/02/2046 USD 454 588 0.06
555000 APPLE INC 4.850% 23-10/05/2053 UsD 509 124 0.06
594000 APPLIED MATERIAL 4.800% 24-15/06/2029 USD 600 237 0.07
1000000 ARTHUR J GALLAGH 5.550% 24-15/02/2055 USD 949 076 0.12
500 000 ASTRAZENECA FIN 4.900% 23-03/03/2030 USD 506 511 0.06
300000 ASTRAZENECA FINANCE 1.750% 21-28/05/2028 UsSD 285984 0.04
500 000 ASTRAZENECA FINANCE 4.875% 23-03/03/2028 USD 504 336 0.06
759000 ASTRAZENECA FINANCE 5.000% 24-26/02/2034 USD 766 327 0.09
632000 AT&T INC 3.500% 21-15/09/2053 USD 409 993 0.05
583000 AT&T INC 3.550% 21-15/09/2055 UsSD 374797 0.05
524000 AT&T INC 3.650% 20-01/06/2051 USD 356 754 0.04
700000 AT&T INC 3.650% 21-15/09/2059 USD 447 145 0.06
800000 AT&T INC 3.800% 21-01/12/2057 USD 533 866 0.07
800000 AT&T INC 4.050% 25-01/06/2037 EUR 919 143 0.11
500000 AT&T INC 4.300% 18-15/02/2030 USD 493 125 0.06
500000 AT&T INC 4.350% 19-01/03/2029 USD 496 746 0.06
562000 AT&T INC 4.500% 16-09/03/2048 USD 450 106 0.06
500000 AT&T INC 4.850% 19-01/03/2039 UsSD 464 992 0.06
544000 AT&T INC 4.875% 12-01/06/2044 GBP 600 438 0.07
800000 AT&T INC 5.400% 23-15/02/2034 USD 811048 0.10
300000 AT&T INC 5.850% 26-30/04/2046 USD 288 965 0.04
716 000 ATHENE HOLDING 4.125% 18-12/01/2028 UsSD 709 245 0.09
800 000 ATHENE HOLDING 6.250% 24-01/04/2054 USD 736 445 0.09
402000 ATMOS ENERGY 4.300% 18-01/10/2048 USD 331801 0.04
795000 ATMOS ENERGY COR 2.850% 21-15/02/2052 USD 496 582 0.06
1696000 AVALONBAY COMMUN 2.450% 20-15/01/2031 UsSD 1545371 0.19
1000000 AVANGRID INC 3.800% 19-01/06/2029 USD 973 705 0.12
676 000 AVERY DENNISON 2.650% 20-30/04/2030 USD 625 409 0.08
1000 000  AXA EQUITABLE HO 4.350% 19-20/04/2028 USD 993 365 0.12
800000 AXA EQUITABLE HO 5.000% 19-20/04/2048 UsD 699 234 0.09
800000 BANK OF NY MELLO 3.000% 16-30/10/2028 USD 772 085 0.10
500000 BANK OF NY MELLO 3.300% 17-23/08/2029 USD 480 265 0.06
1132000 BAXTER INTERNATIONAL 2.539% 22-01/02/2032 USD 973 345 0.12
460 000 BAYER US FINANCE 6.500% 23-21/11/2033 UsSD 494 170 0.06
500000 BAYER US FINANCE II 4.875% 18-25/06/2048 USD 423 825 0.05
1500000 BECTON DICKINSON 2.823% 20-20/05/2030 USD 1400231 0.17
474000 BERRY GLOBAL INC 5.650% 25-15/01/2034 USD 485243 0.06
700 000 BLACKROCK FUND 4.600% 24-26/07/2027 UsD 702 771 0.09
446 000 BLACKROCK FUND 4.700% 24-14/03/2029 USD 450 298 0.06
241000 BLACKROCK INC 3.250% 19-30/04/2029 USD 234052 0.03
400000 BLACKSTONE HOLDINGS 2.000% 21-30/01/2032 USD 343908 0.04
400000 BLACKSTONE REG 5.000% 24-06/12/2034 UsD 393 863 0.05
469 000 BLOCK FINANCIAL 2.500% 21-15/07/2028 USD 446 913 0.06
1180000 BMW US CAPITAL LLC 3.750% 18-12/04/2028 USD 1163 427 0.14
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1000000 BOOKING HOLDINGS INC 3.250% 24-21/11/2032 EUR 1122177 0.14
1500 000 BOOZ ALLEN & HAM 4.000% 21-01/07/2029 USD 1462 821 0.18
500000 BOOZ ALLEN & HAM 5.950% 25-15/04/2035 UsSD 497 698 0.06
1505000 BORGWARNER INC 2.650% 20-01/07/2027 USD 1478 332 0.18
800000 BOSTON PROPERTIE 3.400% 19-21/06/2029 USD 769 033 0.10
800 000 BOSTON PROPERTIES LP 6.500% 23-15/01/2034 USD 8471773 0.11
992000 BOSTON SCIENTIFIC 2.650% 20-01/06/2030 UsSD 921 309 0.11
1423000 BRISTOL-MYERS 2.350% 20-13/11/2040 USD 997 156 0.12
500000 BRISTOL-MYERS 2.950% 22-15/03/2032 USD 456 847 0.06
1000 000  BRISTOL-MYERS 4.125% 20-15/06/2039 USD 891 900 0.11
1000000 BRISTOL-MYERS 4.250% 20-26/10/2049 UsSD 812 349 0.10
800 000 BRISTOL-MYERS 4.900% 24-22/02/2029 USD 810779 0.10
2637000 BROADCOM INC 2.450% 25-15/02/2031 USD 2385334 0.31
800 000 BROADCOM INC 3.137% 21-15/11/2035 USD 678 564 0.08
800 000 BROADCOM INC 3.469% 25-15/04/2034 UsSD 717 990 0.09
1500000 BROADCOM INC 3.500% 25-15/02/2041 USD 1198 149 0.15
1000000 BROOKFIELD CAP 6.087% 23-14/06/2033 USD 1047137 0.13
900000 BROOKLYN UNION 4.273% 18-15/03/2048 USD 705313 0.09
500000 BROWN & BROWN 6.250% 25-23/06/2055 UsD 504 428 0.06
922000 BROWN-FORMAN 4.750% 23-15/04/2033 USD 910 984 0.11
494 000 BRUNSWICK CORP 2.400% 21-18/08/2031 USD 431 468 0.05
800 000 CARRIER GLOBAL 2.722% 20-15/02/2030 USD 748 029 0.09
1000000 CARRIER GLOBAL 3.377% 20-05/04/2040 UsSD 803 459 0.10
2000000 CATERPILLAR INC 3.250% 19-19/09/2049 USD 1411691 0.17
466 000 CBRE SERVICES INCORPORATED 5.950% 23-15/08/2034 USD 485 662 0.06
542000 CENCORA INC 5.125% 24-15/02/2034 USD 543 396 0.07
500 000 CENTERPOINT ENER 5.400% 24-01/06/2029 UsSD 510 565 0.06
500 000 CENTERPOINT HOUS 4.850% 26-01/04/2036 USD 489 053 0.06
1000000 CHARTER COMMUNICATIONS OPERATION 3.850% 20-01/04/2061 USD 584 835 0.07
500000 CHARTER COMMUNICATIONS OPERATION 5.375% 17-01/05/2047 USD 403 059 0.05
1000000 CHARTER COMMUNICATIONS OPERATION 6.100% 24-01/06/2029 UsSD 1024 184 0.13
600000 CHARTER COMMUNICATIONS OPERATION 6.384% 16-23/10/2035 USD 599 110 0.07
800000 CHARTER COMMUNICATIONS OPERATION 6.484% 16-23/10/2045 USD 734 877 0.09
1500 000 CIGNA CORP 2.400% 20-15/03/2030 USD 1385570 0.17
698 000 CIGNA CORP 4.900% 19-15/12/2048 UsSD 613 800 0.08
726 000 CIGNA GROUP 4.800% 19-15/08/2038 USD 687 689 0.09
500000 CIGNA GROUP/THE 6.000% 25-15/01/2056 USD 509 231 0.06
1000 000  CISCO SYSTEMS 4.850% 24-26/02/2029 USD 1010 589 0.13
1646000 CISCO SYSTEMS 5.500% 09-15/01/2040 UsSD 1677 041 0.21
357000 CITIBANK NA 5.803% 23-29/09/2028 USD 367226 0.05
108 000  CITIGROUP INC 1.250% 19-10/04/2029 EUR 117913 0.01
2000000 CITIGROUP INC 4.450% 15-29/09/2027 USD 1997 126 0.26
671 000 CLOROX CO 1.800% 20-15/05/2030 UsSD 600 890 0.07
298 000 CME GROUP INC 3.750% 18-15/06/2028 USD 294953 0.04
384000 COCA-COLA CONSOL 5.450% 24-01/06/2034 USD 393 843 0.05
344000 COLGATE-PALM CO 0.300% 21-10/11/2029 EUR 362 635 0.04
868000 COLGATE-PALM CO 3.100% 22-15/08/2027 UsD 858273 0.11
474000 COLGATE-PALM CO 4.600% 23-01/03/2028 USD 477 027 0.06
786 000 COMCAST CORPORATION 2.887% 22-01/11/2051 USD 445 074 0.06
627000 COMCAST CORPORATION 2.937% 22-01/11/2056 USD 338975 0.04
176 000 COMCAST CORPORATION 3.900% 18-01/03/2038 UsSD 148 877 0.02
701 000 COMCAST CORPORATION 4.000% 17-15/08/2047 USD 508 447 0.06
2200000 COMCAST CORPORATION 4.650% 23-15/02/2033 USD 2152073 0.28
385000 COMCAST CORPORATION 5.300% 24-01/06/2034 USD 386 503 0.05
517000 COMCAST CORPORATION 5.350% 23-15/05/2053 UsD 446 239 0.06
223000 COMCAST CORPORATION 5.500% 10-23/11/2029 GBP 301 594 0.04
232000 COMCAST CORPORATION 5.500% 23-15/05/2064 USD 199 523 0.02
300000 COMMONSPIRIT 4.187% 19-01/10/2049 USD 233671 0.03
567000 COMMONSPIRIT 5.318% 24-01/12/2034 UsD 568 089 0.07
536000 COMMONWEALTH EDI 3.000% 20-01/03/2050 USD 348 062 0.04
599000 COMMONWEALTH EDI 3.125% 21-15/03/2051 USD 393204 0.05
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352000 CONN LIGHT & PWR 4.000% 18-01/04/2048 USD 279 524 0.03
456 000 CONN LIGHT & PWR 5.250% 23-15/01/2053 USD 427283 0.05
800 000 CONSOLIDATED EDISON CO NY 2.400% 21-15/06/2031 UsSD 719 739 0.09
500 000 CONSOLIDATED EDISON CO NY 3.000% 20-01/12/2060 USD 295282 0.04
665000 CONSOLIDATED EDISON CO NY 3.200% 21-01/12/2051 USD 437503 0.05
759000 CONSOLIDATED EDISON CO NY 4.125% 19-15/05/2049 USD 598 865 0.07
500 000 CONSOLIDATED EDISON CO NY 4.450% 14-15/03/2044 UsSD 431011 0.05
500 000 CONSOLIDATED EDISON CO NY 6.750% 08-01/04/2038 USD 561 906 0.07
800000 CONSTELLATION ENERGY GENERATION 4.400% 26-15/01/2031 USD 786 265 0.10
419000 CONSTELLATION ENERGY GENERATION 5.750% 24-15/03/2054 USD 412762 0.05
455000 CONSTELLATION ENERGY GENERATION 6.500% 23-01/10/2053 UsSD 488 430 0.06
500 000 COREBRIDGE FIN 3.900% 23-05/04/2032 USD 469 154 0.06
881000 CORPORATE OFFICE 2.750% 21-15/04/2031 USD 798 612 0.10
954000 COSTCO COMPANIES 1.600% 20-20/04/2030 USD 862 361 0.11
379000 COTY/HFC PREST 6.625% 23-15/07/2030 UsSD 379 148 0.05

1100000 CRH AMERICA INC 5.125% 15-18/05/2045 USD 1011132 0.13
500000 CROWN CASTLE INC 5.200% 24-01/09/2034 USD 495201 0.06
800000 CROWN CASTLE INTERNATIONAL 2.250% 20-15/01/2031 USD 712499 0.09
693000 CROWN CASTLE INTERNATIONAL 2.900% 21-01/04/2041 UsD 503 944 0.06
400000 CROWN CASTLE INTERNATIONAL 3.650% 17-01/09/2027 USD 396 006 0.05
500000 CROWN CASTLE INTERNATIONAL 5.800% 23-01/03/2034 USD 513576 0.06
785000 CUMMINS INC 4.900% 24-20/02/2029 USD 793 590 0.10

1000000 CVS HEALTH CORP 4.300% 18-25/03/2028 UsSD 994 857 0.12

1000000 CVSHEALTH CORP 4.780% 18-25/03/2038 USD 937 438 0.12
717000 CVS HEALTH CORP 5.050% 18-25/03/2048 USD 633234 0.08
544000 CVS HEALTH CORP 5.125% 15-20/07/2045 USD 492 529 0.06
600000 CVS HEALTH CORP 6.000% 23-01/06/2063 UsSD 585478 0.07
800 000 DANAHER CORP 2.500% 20-30/03/2030 EUR 896 059 0.11
530000 DARDEN RESTAURANTS 6.300% 23-10/10/2033 USD 563 815 0.07
500 000 DEERE & CO 5.700% 25-19/01/2055 USD 514 090 0.06
500000 DELL INT / EMC 3.450% 23-15/12/2051 UsSD 349218 0.04

1000000 DELLINT/EMC 5.300% 21-01/10/2029 USD 1016718 0.13
422000 DIAMOND I FIN/DI 8.100% 21-15/07/2036 USD 501 934 0.06
560000 DIGITAL REALTY 4.450% 18-15/07/2028 USD 557999 0.07
500 000 EATON CORP 3.950% 26-06/03/2029 UsSD 492 894 0.06
500 000 EATON CORP 4.150% 22-15/03/2033 USD 483 038 0.06
500000 EATON CORP 4.800% 26-06/03/2036 USD 490 565 0.06
300000 ECOLAB INC 2.700% 21-15/12/2051 USD 182 823 0.02
500000 ECOLAB INC 4.800% 20-24/03/2030 UsSD 503 476 0.06
800 000 EDISON INTERNATIONAL 5.250% 24-15/03/2032 USD 788 979 0.10

1500000 EDISON INTERNATIONAL 6.950% 22-15/11/2029 USD 1567362 0.19

1600 000 ELEVANCE HEALTH 5.200% 24-15/02/2035 USD 1603 174 0.20
800 000 ELEVANCE HEALTH 5.850% 24-01/11/2064 UsSD 785 685 0.10
800000 ELILILLY & CO 4.700% 24-09/02/2034 USD 794 687 0.10

1522000 ELILILLY & CO 5.000% 24-09/02/2054 USD 1404 571 0.17
575000 EMERSON ELECTRIC 1.800% 20-15/10/2027 USD 557 360 0.07
618000 EMERSON ELECTRIC 2.000% 21-21/12/2028 UsD 583 429 0.07
800 000 EMERSON ELECTRIC 2.800% 21-21/12/2051 USD 501 907 0.06
728 000 ENEL FINANCE AM 2.875% 21-12/07/2041 USD 513 004 0.06
900 000  EQUINIX EU 2 FINANCE 4.000% 25-19/05/2034 EUR 1034 340 0.13
500000 EQUITABLE FINANCE 5.000% 25-27/03/2030 UsSD 501 455 0.06
600000 EVERSOURCE ENERGY 3.450% 20-15/01/2050 USD 416 130 0.05
600000 EVERSOURCE ENERGY 5.450% 23-01/03/2028 USD 607 140 0.08
738000 EXELON CORP 4.100% 23-15/03/2052 USD 563 749 0.07
800 000 EXELON CORP 5.150% 23-15/03/2028 UsD 807 494 0.10
800000 EXELON CORP 5.300% 23-15/03/2033 USD 814 130 0.10
950000 FEDEX CORP 3.250% 25-15/05/2041 USD 745 229 0.09
500000 FEDEX CORP 3.500% 25-30/07/2032 EUR 568 880 0.07
500 000 FEDEX FREIGHT HOLDING 4.650% 26-15/03/2031 UsD 490 936 0.06
304 000  FISERV INC 3.000% 19-01/07/2031 GBP 358 982 0.04
502000 FISERV INC 3.500% 19-01/07/2029 USD 481 808 0.06
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494 000  FISERV INC 4.200% 18-01/10/2028 USD 487 206 0.06
700 000  FIVE CORNERS 1V 5.997% 23-15/02/2053 USD 707 170 0.09
950000 FLORIDA POWER & 2.875% 21-04/12/2051 UsSD 595 004 0.07

1200000 FLORIDA POWER & 4.125% 18-01/06/2048 USD 966 901 0.12
721000 FLOWERS FOODS 2.400% 21-15/03/2031 USD 625 307 0.08

1300000 FORD MOTOR CO 3.250% 21-12/02/2032 USD 1145294 0.14
500 000 FORD MOTOR CO 4.750% 13-15/01/2043 UsSD 393 602 0.05
283000 FORD MOTOR CREDIT 4.445% 24-14/02/2030 EUR 329 410 0.04
567000 FORD MOTOR CREDIT 5.800% 24-08/03/2029 USD 572301 0.07
832000 FORD MOTOR CREDIT 6.125% 24-08/03/2034 USD 837726 0.10
500 000 FORD MOTOR CREDIT 7.350% 22-04/11/2027 UsSD 513 815 0.06
781000 FORTUNE BRANDS I 5.875% 23-01/06/2033 USD 812 834 0.10
400 000 FOUNDRY JV HOLDC 6.100% 25-25/01/2036 USD 421 636 0.05
400000 FOUNDRY JV HOLDC 6.200% 25-25/01/2037 USD 423278 0.05

1000000 FOX CORP 4.709% 20-25/01/2029 UsSD 999 302 0.12
851000 GATX CORP 3.100% 21-01/06/2051 USD 542269 0.07
318000 GATX CORP 6.050% 23-15/03/2034 USD 332935 0.04

1003 000 GENERAL MILLS INC 4.950% 23-29/03/2033 USD 995412 0.12

1000000 GENERAL MOTORS C 5.400% 22-15/10/2029 UsD 1017979 0.13

1000000 GENERAL MOTORS C 6.600% 16-01/04/2036 USD 1073 085 0.13
588000 GENERAL MOTORS FINANCE 4.000% 24-10/07/2030 EUR 685217 0.08
500 000 GENERAL MOTORS FINANCE 5.350% 24-15/07/2027 USD 504 200 0.06

1090000 GENERAL MOTORS FINANCE 6.100% 23-07/01/2034 UsSD 1137584 0.14
800 000 GENERAL MOTORS FINANCE 6.250% 14-02/10/2043 USD 803 575 0.10
996 000 GEORGIA-PACIFIC 2.300% 20-30/04/2030 USD 915191 0.11

1000 000  GILEAD SCIENCES 4.750% 15-01/03/2046 USD 895 884 0.11
800 000 GILEAD SCIENCES 5.250% 23-15/10/2033 UsSD 822 580 0.10
345000 GLAXOSMITHKLINE 6.375% 08-15/05/2038 USD 379937 0.05
828000 GLOBAL PAY INC 2.900% 20-15/05/2030 USD 760 016 0.09
800 000 GLOBAL PAY INC 3.200% 19-15/08/2029 USD 755413 0.09

1000000 GOLDMAN SACHS GROUP 0.875% 20-21/01/2030 EUR 1056 748 0.13
217000 GOLDMAN SACHS GROUP 0.875% 21-09/05/2029 EUR 233053 0.03

1000000 GOLDMAN SACHS GROUP 3.800% 20-15/03/2030 USD 967 549 0.12
800 000 GOLDMAN SACHS GROUP 6.250% 11-01/02/2041 USD 851237 0.11
503000 GOLDMAN SACHS GROUP 6.750% 07-01/10/2037 UsSD 548 119 0.07
500000 GOLDMAN SACHS GROUP 7.250% 08-10/04/2028 GBP 692 164 0.09
676 000 HARTFORD FINANCIAL SERVICES 2.800% 19-19/08/2029 USD 638 727 0.08
316000 HASBRO INC 6.050% 24-14/05/2034 USD 330012 0.04
500000 HCA INC 3.500% 20-01/09/2030 UsSD 473 961 0.06
600 000 HCA INC 4.625% 23-15/03/2052 USD 488 143 0.06
800000 HCA INC 5.250% 19-15/06/2049 USD 718 995 0.09
815000 HCA INC 5.450% 24-01/04/2031 USD 832582 0.10

1197000 HEALTHCARE TRUST 2.000% 20-15/03/2031 UsSD 1047 587 0.13

1000000 HEWLETT-PACK CO 6.000% 11-15/09/2041 USD 1005951 0.12

1000000 HOME DEPOT INC 3.300% 20-15/04/2040 USD 802 124 0.10

1038000 HOME DEPOT INC 4.500% 18-06/12/2048 USD 883 107 0.11

1200000 HOME DEPOT INC 4.875% 24-25/06/2027 UsD 1206 869 0.15
383000 HOME DEPOT INC 5.400% 10-15/09/2040 USD 384 340 0.05
700000 HOME DEPOT INC 5.875% 06-16/12/2036 USD 744 827 0.09
722000 HORMEL FOODS CRP 1.800% 20-11/06/2030 USD 649 412 0.08
271000 HP ENTERPRISE 4.550% 24-15/10/2029 UsSD 269 451 0.03

1800000 HP ENTERPRISE 5.000% 24-15/10/2034 USD 1764298 0.23
173000 HP ENTERPRISE 5.250% 23-01/07/2028 USD 175 096 0.02
500 000  HP INC 3.000% 20-17/06/2027 USD 493 167 0.06
661 000 HP INC 4.000% 22-15/04/2029 UsD 648 083 0.08
374000 HUMANA INC 3.700% 22-23/03/2029 USD 364273 0.05
904 000 HUMANA INC 4.875% 20-01/04/2030 USD 902 303 0.11

1000 000 HUMANA INC 5.750% 24-15/04/2054 USD 937 869 0.12
500 000 HYUNDAI CAP AMER 4.550% 24-26/09/2029 UsD 496 441 0.06
500 000 HYUNDAI CAP AMER 5.000% 25-07/01/2028 USD 501910 0.06
500000 HYUNDAI CAP AMER 5.400% 24-24/06/2031 USD 507 208 0.06
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500000 IBM CORP 4.650% 25-10/02/2028 USD 501330 0.06
500 000 IBM CORPORATION 1.950% 20-15/05/2030 USD 451 843 0.06
700 000  IBM CORPORATION 3.500% 19-15/05/2029 UsSD 680 298 0.08

1000000 IBM CORPORATION 3.625% 23-06/02/2031 EUR 1157235 0.14
500000 IBM CORPORATION 3.750% 23-06/02/2035 EUR 574 508 0.07
593000 IBM CORPORATION 4.250% 19-15/05/2049 USD 464 049 0.06
349000 IBM CORPORATION 4.700% 16-19/02/2046 UsSD 298 652 0.04

1054000 IBM CORPORATION 4.875% 23-06/02/2038 GBP 1276 411 0.16
500000 INGERSOLL RAND 5.176% 24-15/06/2029 USD 508 763 0.06
500000 INGERSOLL RAND 5.450% 24-15/06/2034 USD 509 106 0.06
500 000 INGERSOLL RAND 5.700% 23-14/08/2033 UsSD 520 057 0.06
500 000 INGERSOLL RAND 5.700% 24-15/06/2054 USD 495 543 0.06
540000 INGREDION INC 2.900% 20-01/06/2030 USD 504 808 0.06

1600 000  INTEL CORP 3.900% 20-25/03/2030 USD 1553552 0.19
571000 INTEL CORP 4.750% 20-25/03/2050 UsSD 473 571 0.06
491000 INTEL CORP 4.800% 11-01/10/2041 USD 438 627 0.05

1000000 INTEL CORP 5.200% 23-10/02/2033 USD 1011078 0.13
500 000 INTEL CORP 5.700% 23-10/02/2053 USD 471 627 0.06
963 000 INTERCONTINENT 2.100% 20-15/06/2030 UsD 874 095 0.11
495000 INTERCONTINENT 3.750% 18-21/09/2028 USD 486 346 0.06
208 000 INTERCONTINENT 4.000% 22-15/09/2027 USD 206 987 0.03
400000 INTERCONTINENT 4.250% 18-21/09/2048 USD 329220 0.04
376 000 IQVIA INCORPORATED 6.250% 24-01/02/2029 UsSD 388 763 0.05
400 000 JOHN DEERE CAPITAL 2.800% 17-08/09/2027 USD 393392 0.05
453000 JOHN DEERE CAPITAL 4.150% 22-15/09/2027 USD 452497 0.06
800 000 JOHN DEERE CAPITAL 4.400% 24-08/09/2031 USD 793 226 0.10
500 000 JOHN DEERE CAPITAL 4.900% 24-07/03/2031 UsSD 506 481 0.06
916 000 JOHNSON & JOHNSON 0.950% 20-01/09/2027 USD 884 244 0.11
500000 JOHNSON & JOHNSON 1.300% 20-01/09/2030 USD 443 052 0.05
900 000  JOHNSON & JOHNSON 3.550% 24-01/06/2044 EUR 975 654 0.12

1000000 JOHNSON & JOHNSON 3.700% 16-01/03/2046 UsSD 798 670 0.10
800 000 JOHNSON CONTROLS 1.750% 20-15/09/2030 USD 710 852 0.09
800000 JOHNSON CONTROLS 4.250% 23-23/05/2035 EUR 955955 0.12
500 000  JP MORGAN CHASE 4.250% 15-01/10/2027 USD 499 405 0.06
768 000 KEURIG DR PEPPER 3.800% 20-01/05/2050 UsSD 548 102 0.07
395000 KEYCORP 4.100% 18-30/04/2028 USD 391 744 0.05
439000 KEYSPAN GAS EAST 5.819% 11-01/04/2041 USD 434 746 0.05
629 000  KILROY REALTY LP 3.050% 19-15/02/2030 USD 580277 0.07
744 000 KLA-TENCOR CORP 4.100% 19-15/03/2029 UsSD 736 593 0.09
524000 KOMATSU FINANCE AMER 5.499% 22-06/10/2027 USD 529 811 0.07
500000 KRAFT HEINZ FOOD 4.375% 16-01/06/2046 USD 398 703 0.05
661 000 KRAFT HEINZ FOOD 7.125% 09-01/08/2039 USD 732365 0.09

1000000 KROGER CO 5.000% 24-15/09/2034 UsSD 985 776 0.12
500 000 KROGER CO 5.500% 24-15/09/2054 USD 469 281 0.06
852000 LEAR CORP 3.800% 17-15/09/2027 USD 844 798 0.10
321000 LEGGETT & PLATT 4.400% 19-15/03/2029 USD 313575 0.04
426 000 LENNOX INTERNATIONAL INC 5.500% 23-15/09/2028 UsD 433 300 0.05
997000 LIBERTY MUTUAL 4.569% 19-01/02/2029 USD 991 619 0.12

1566000 LIBERTY UTIL 2.050% 20-15/09/2030 USD 1400922 0.17
559000 LINCOLN NATIONAL CRP 3.800% 18-01/03/2028 USD 551262 0.07
800000 LOWES COMPANIES INC 3.750% 22-01/04/2032 UsSD 757 932 0.09

1800000 LOWES COMPANIES INC 5.625% 22-15/04/2053 USD 1734014 0.22
500000 LOWES COS INC 1.700% 21-15/09/2028 USD 470 561 0.06

1000 000 LPL HOLDINGS INC 5.200% 25-15/03/2030 USD 1005 597 0.12

1000000 LYONDELLBASELL 4.625% 15-26/02/2055 UsD 762797 0.09
500 000 MAPLE PARENT 5.700% 26-26/03/2036 USD 506 068 0.06
471000 MARS INC 2.375% 20-16/07/2040 USD 333337 0.04
310000 MARS INC 3.875% 19-01/04/2039 USD 268 736 0.03
500000 MARS INC 5.007% 25-01/05/2055 UsD 492 406 0.06
500 000 MARS INC 5.200% 25-01/03/2035 USD 501 960 0.06
548000 MARSH & MCLENNAN 1.979% 19-21/03/2030 EUR 599 060 0.07
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676 000 MARSH & MCLENNAN 5.000% 24-15/03/2035 USD 669 551 0.08
500 000 MARSH & MCLENNAN 5.400% 24-15/03/2055 USD 472376 0.06
538000 MASCO CORPORATION 1.500% 21-15/02/2028 UsSD 511970 0.06
300000 MASSMUTUAL GLOBAL FUNDING II 1.550% 20-09/10/2030 USD 263053 0.03
500000 MASSMUTUAL GLOBAL FUNDING II 4.850% 24-17/01/2029 USD 503 248 0.06

1260 000 MASTEC INC 5.900% 24-15/06/2029 USD 1296 108 0.16
500000 MASTERCARD INC 1.900% 21-15/03/2031 UsSD 444 353 0.06

1000000 MASTERCARD INC 2.950% 21-15/03/2051 USD 648 832 0.08
356000 MCCORMICK 4.700% 24-15/10/2034 USD 344 623 0.04

1569000 MCDONALDS CORP 3.700% 12-15/02/2042 USD 1268 684 0.16
500 000 MCDONALDS CORP 4.857% 24-21/05/2031 CAD 370 154 0.05
400000 MEDTRONIC INC 3.650% 24-15/10/2029 EUR 465 269 0.06
800000 MEDTRONIC INC 4.200% 25-15/10/2045 EUR 895061 0.11

1184000 MERCEDES-BNZ FINANCE 5.100% 23-03/08/2028 USD 1193 576 0.15

1000000 MERCK & CO INC 3.850% 25-15/03/2029 UsSD 987221 0.12

1300000 MERCK & CO INC 3.900% 19-07/03/2039 USD 1145617 0.14

1000000 MERCK & CO INC 5.150% 23-17/05/2063 USD 909 482 0.11
800 000 MET LIFE GLOB 4.000% 26-12/01/2033 CAD 564 536 0.07
700 000 METLIFE GLOBAL FUNDING 3.750% 22-05/12/2030 EUR 814 186 0.10

1000000 METLIFE INC 4.550% 20-23/03/2030 USD 1001 788 0.12
600000 METLIFE INC 5.000% 22-15/07/2052 USD 540 186 0.07
600000 METLIFE INC 5.375% 23-15/07/2033 USD 618 823 0.08
600000 MICROSOFT CORP 2.525% 20-01/06/2050 UsSD 356 933 0.04
571000 MICROSOFT CORP 2.675% 20-01/06/2060 USD 315154 0.04
860000 MICROSOFT CORP 2.921% 21-17/03/2052 USD 545 851 0.07

1300000 MICROSOFT CORP 3.450% 16-08/08/2036 USD 1159 594 0.14
347000 MID-AMER APT LP 3.950% 19-15/03/2029 UsSD 341251 0.04
407000 MOHAWK INDUSTRIES 5.850% 23-18/09/2028 USD 416 761 0.05
343000 NASDAQ INC 0.875% 20-13/02/2030 EUR 359 996 0.04
214000 NASDAQ INC 1.750% 19-28/03/2029 EUR 235598 0.03
600000 NASDAQ INC 5.350% 23-28/06/2028 UsSD 607 998 0.08
800000 NASDAQ INC 6.100% 23-28/06/2063 USD 813 174 0.10
750000 NATIONAL AUSTRALIA BANK 4.901% 25-14/01/2030 USD 760 646 0.09
309000 NATIONAL GRID NORTH AMERICA INC 4.061% 24-03/09/2036 EUR 355375 0.04
500000 NATIONAL RURAL UTILITIES 4.150% 25-25/08/2028 UsSD 496 024 0.06
500000 NATIONAL RURAL UTILITIES 5.800% 22-15/01/2033 USD 525327 0.07
300000 NESTLE CAPITAL 4.875% 24-12/03/2034 USD 301117 0.04

1669 000 NESTLE HOLDINGS 2.192% 21-26/01/2029 CAD 1147 767 0.14
437000 NESTLE HOLDINGS 3.900% 18-24/09/2038 UsSD 390 954 0.05
790 000 NESTLE HOLDINGS 5.000% 23-12/09/2033 USD 811 496 0.10

1208000 NETFLIX INC 4.875% 19-15/06/2030 USD 1214700 0.15
394000 NETFLIX INC 5.375% 19-15/11/2029 USD 404 078 0.05
180000 NEW YORK LIFE GL 0.125% 21-23/07/2030 CHF 216382 0.03
800000 NEW YORK LIFE GL 4.050% 26-02/02/2029 USD 789 486 0.10
740000 NEW YORK LIFE GLOBAL 3.625% 23-09/01/2030 EUR 857 596 0.11
600000 NEW YORK LIFE GLOBAL 3.900% 24-01/10/2027 USD 596 011 0.07
500000 NEW YORK LIFE GLOBAL 5.350% 25-23/01/2035 UsD 508 237 0.06
500000 NEW YORK LIFE INSURANCE 4.450% 19-15/05/2069 USD 383 840 0.05

1800000 NEWMNT /NEWCRST 5.350% 24-15/03/2034 USD 1844333 0.24

2000000 NEXTERA ENERGY 1.900% 21-15/06/2028 USD 1902 606 0.25
722000 NEXTERA ENERGY 3.000% 21-15/01/2052 UsSD 447 067 0.06
624 000 NEXTERA ENERGY 5.250% 23-28/02/2053 USD 566 770 0.07
794000 NIAGARA MOHAWK 3.025% 20-27/06/2050 USD 498 963 0.06

1200 000  NIKE INCORPORATED 3.250% 20-27/03/2040 USD 953 260 0.12
300000 NORTHWESTERN MUT 6.170% 25-29/05/2055 UsD 309 276 0.04
500 000 NOVARTIS CAPITAL 4.100% 25-05/11/2030 USD 491 158 0.06
500000 NOVARTIS CAPITAL 4.200% 24-18/09/2034 USD 481 246 0.06
863000 NOVARTIS CAPITAL 4.400% 14-06/05/2044 USD 760 438 0.09
365000 NSTAR ELECTRIC 5.400% 24-01/06/2034 UsD 372755 0.05
813000 NVIDIA CORP 1.550% 21-15/06/2028 USD 770 767 0.10
935000 NVIDIA CORP 2.850% 20-01/04/2030 USD 884 469 0.11
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617000 NVRINC 3.000% 20-15/05/2030 USD 578 086 0.07
500000 NW MUTUAL GLOBAL 4.350% 22-15/09/2027 USD 499 592 0.06

1000000 NY STATE ELECTRIC & GAS 5.300% 24-15/08/2034 UsSD 1006 093 0.12

1000000 ONCOR ELECTRIC D 2.750% 20-15/05/2030 USD 932772 0.12
389000 ONCOR ELECTRIC D 3.100% 19-15/09/2049 USD 255720 0.03
511000 ONCOR ELECTRIC D 3.750% 15-01/04/2045 USD 396 734 0.05
500 000 ONCOR ELECTRIC D 4.550% 23-15/09/2032 UsSD 492 338 0.06
463 000 ONCOR ELECTRIC D 4.950% 23-15/09/2052 USD 410273 0.05
800000 ONE GAS INC 4.658% 14-01/02/2044 USD 709 582 0.09

1500 000  ORACLE CORP 2.300% 21-25/03/2028 USD 1435700 0.18

1500000 ORACLE CORP 2.950% 20-01/04/2030 UsSD 1380788 0.17

2500000 ORACLE CORP 3.600% 20-01/04/2050 USD 1518502 0.19

1500000 ORACLE CORP 3.850% 20-01/04/2060 USD 880 721 0.11

1000 000 ORACLE CORP 5.200% 25-26/09/2035 USD 935909 0.12
500 000 ORACLE CORP 6.700% 26-04/02/2056 UsSD 470 669 0.06
468 000 OREILLY AUTOMOT 5.000% 24-19/08/2034 USD 462 938 0.06

1200000 OWENS CORNING 5.700% 24-15/06/2034 USD 1239775 0.15
500 000 OWENS CORNING 5.950% 24-15/06/2054 USD 508 003 0.06
800 000 PACIFIC GAS&ELEC 4.950% 20-01/07/2050 UsD 667 615 0.08
500 000 PACIFIC GAS&ELEC 5.000% 25-04/06/2028 USD 502 664 0.06

2700000 PACIFIC GAS&ELEC 5.800% 24-15/05/2034 USD 2760 492 0.35
686 000  PACIFIC LIFE GF 5.375% 23-30/11/2028 GBP 923 332 0.11
713000 PAYPAL HOLDING 2.850% 19-01/10/2029 UsSD 672 807 0.08
200000 PAYPAL HOLDING 3.250% 20-01/06/2050 USD 129 568 0.02
355000 PECO ENERGY CO 3.900% 18-01/03/2048 USD 274 602 0.03
290000 PECO ENERGY CO 5.250% 24-15/09/2054 USD 269 439 0.03

3000000 PEPSICO INC 2.625% 21-21/10/2041 UsSD 2154219 0.28
930000 PERN RIC INT FINANCE 1.625% 20-01/04/2031 USD 803 744 0.10
870000 PFIZER INC 2.550% 20-28/05/2040 USD 631 805 0.08

1000 000  PFIZER INC 7.200% 09-15/03/2039 USD 1171851 0.15
200000 PHARMACIA CORP 6.600% 00-01/12/2028 UsSD 209 351 0.03
356000 PNC BANK NA 4.050% 18-26/07/2028 USD 351 862 0.04
207000 POLARIS INC 6.950% 23-15/03/2029 USD 216 869 0.03
457000 POTOMAC ELEC PWR 4.150% 13-15/03/2043 USD 382 688 0.05
417000 PPG INDUSTRIES 2.750% 22-01/06/2029 EUR 471 887 0.06
800 000 PRINCIPAL FINL 3.700% 19-15/05/2029 USD 779 302 0.10

1500000 PRINCIPAL FINL 5.500% 23-15/03/2053 USD 1447305 0.18
351000 PROGRESSIVE CORP 4.000% 18-01/03/2029 USD 347378 0.04
300000 PROLOGIS EURO 1.500% 22-08/02/2034 EUR 293 559 0.04
861 000 PROLOGIS EURO 3.875% 23-31/01/2030 EUR 1004 323 0.12
800000 PROLOGIS LP 1.250% 20-15/10/2030 USD 695 330 0.09
800 000 PROLOGIS LP 4.875% 23-15/06/2028 USD 807 068 0.10
700 000 PROLOGIS LP 5.250% 24-15/03/2054 UsSD 662 308 0.08
800 000 PRUDENTIAL FINANCIAL 3.905% 18-07/12/2047 USD 611327 0.08
500000 PUBLIC SERVICE 2.450% 21-15/11/2031 USD 443 368 0.05
534000 PUBLIC SERVICE 3.800% 16-01/03/2046 USD 417 326 0.05
800 000 PUBLIC SERVICE 5.200% 24-01/04/2029 UsD 810 440 0.10
500 000 PUBLIC SERVICE 5.300% 24-01/08/2054 USD 472 024 0.06
337000 PUBLIC SERVICE 5.450% 24-01/03/2054 USD 324285 0.04
500 000 PUBLIC SERVICE 5.450% 24-01/04/2034 USD 509 625 0.06
800 000 PUBLIC SERVICE CO NEW HAMPSIRE 5.350% 23-01/10/2033 UsSD 817 056 0.10
684 000 PUBLIC STORAGE 5.350% 23-01/08/2053 USD 656 879 0.08
800000 QUALCOMM INC 1.300% 21-20/05/2028 USD 756 125 0.09
500000 QUALCOMM INC 1.650% 21-20/05/2032 USD 423452 0.05

1000000 QUALCOMM INC 2.150% 20-20/05/2030 UsD 915120 0.11
589000 QUALCOMM INC 6.000% 22-20/05/2053 USD 601 393 0.07

1100000 QUANTA SERVICES 5.250% 24-09/08/2034 USD 1112719 0.14
754000 REGENCY CENTERS 3.700% 20-15/06/2030 USD 727 301 0.09
893000 RELIANCE STEEL 2.150% 20-15/08/2030 UsD 804 047 0.10

1000000 REPSOL E&P 5.204% 25-16/09/2030 USD 1005323 0.12

1000000 REPSOL E&P 5.976% 25-16/09/2035 USD 1016948 0.13
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1800000 REPUBLIC SERVICES 5.000% 23-01/04/2034 USD 1809 129 0.23
800 000 ROCHE HOLDINGS INC 1.930% 21-13/12/2028 USD 754 612 0.09
594000 ROCHE HOLDINGS INC 5.218% 24-08/03/2054 UsSD 568 350 0.07
800 000 ROCHE HOLDINGS INC 7.000% 09-01/03/2039 USD 932 884 0.12
655000 ROPER TECHNOLOGIES 2.950% 19-15/09/2029 USD 621 244 0.08
1500 000 RYDER SYSTEM INC 6.600% 23-01/12/2033 USD 1636 577 0.20
1284000 S&P GLOBAL INC 1.250% 20-15/08/2030 UsSD 1120956 0.14
602 000 S&P GLOBAL INC 4.750% 23-01/08/2028 USD 604 837 0.07
500000 SALESFORCE INC 5.550% 26-15/03/2036 USD 498 583 0.06
500 000 SALESFORCE INC 6.550% 26-15/03/2056 USD 500 510 0.06
482000 SALESFORCE.COM 1.500% 21-15/07/2028 UsSD 453 811 0.06
1000000 SALESFORCE.COM 1.950% 21-15/07/2031 USD 870 891 0.11
446 000 SALESFORCE.COM 3.700% 18-11/04/2028 USD 440 204 0.05
2000000 SEMPRA ENERGY 4.000% 18-01/02/2048 USD 1509 470 0.19
500 000 SHELL FINANCE US 4.000% 24-10/05/2046 UsSD 399 348 0.05
1000000 SHELL FINANCE US 4.375% 24-11/05/2045 USD 851333 0.11
1000000 SHELL FINANCE US 6.375% 25-15/12/2038 USD 1093 151 0.14
500 000 SHERWIN-WILLIAMS 4.500% 17-01/06/2047 USD 420514 0.05
809 000 SIMON PROPERTY GROUP LP 5.850% 23-08/03/2053 UsD 820 849 0.10
792000 SODEXO INC 2.718% 21-16/04/2031 USD 715 690 0.09
670 000 SOLVAY FINANCE AMER 5.850% 24-04/06/2034 USD 684 544 0.08
431000 SONOCO PRODUCTS 5.000% 24-01/09/2034 USD 422214 0.05
800 000 SOUTHERN CAL ED 5.900% 25-01/03/2055 UsSD 763 477 0.09
629000 SOUTHWEST GAS 4.050% 22-15/03/2032 USD 601 304 0.07
800000 STANLEY BLACK 2.300% 20-15/03/2030 USD 731 839 0.09
697000 STANLEY BLACK 2.750% 20-15/11/2050 USD 411 834 0.05
1500000 STARBUCKS CORP 3.750% 17-01/12/2047 UsSD 1122 849 0.14
500 000 STATE STREET CRP 2.200% 21-03/03/2031 USD 446 569 0.06
506 000 STEEL DYNAMICS 5.375% 24-15/08/2034 USD 511628 0.06
500 000 STELLANTIS FINANCE 5.625% 22-12/01/2028 USD 503 905 0.06
789000 STRYKER CORP 4.625% 16-15/03/2046 UsSD 695 057 0.09
300000 SYSCO CORP 3.250% 17-15/07/2027 USD 296 635 0.04
500000 SYSCO CORP 5.950% 20-01/04/2030 USD 518 408 0.06
300000  SYSCO CORP 6.600% 20-01/04/2050 USD 319177 0.04
500 000 TAKEDA US 5.200% 25-07/07/2035 UsSD 499 239 0.06
1100000 TARGET CORP 4.000% 12-01/07/2042 USD 921277 0.11
300000 TEXAS INSTRUMENT 2.250% 19-04/09/2029 USD 280 636 0.03
300000 TEXAS INSTRUMENT 4.900% 23-14/03/2033 USD 303 881 0.04
400000 TEXAS INSTRUMENT 5.050% 23-18/05/2063 UsSD 357089 0.04
1100000 THE COCA-COLA COMPANY 5.400% 24-13/05/2064 USD 1060 667 0.13
500000 THE COCA-COLA COMPANY 0.125% 20-15/03/2029 EUR 531311 0.07
500000 THE COCA-COLA COMPANY 2.250% 21-05/01/2032 USD 447172 0.06
500 000 THERMO FISHER 1.375% 16-12/09/2028 EUR 553791 0.07
300000 THERMO FISHER 1.840% 24-08/03/2032 CHF 388075 0.05
800000 THERMO FISHER 1.875% 19-01/10/2049 EUR 583908 0.07
1000 000 THERMO FISHER 5.086% 23-10/08/2033 USD 1012873 0.13
479000 TJX COS INC 1.150% 20-15/05/2028 UsD 452134 0.06
600 000 T-MOBILE USA INC 3.500% 21-15/04/2031 USD 566 438 0.07
800000 T-MOBILE USA INC 3.600% 21-15/11/2060 USD 518 766 0.06
600 000 T-MOBILE USA INC 3.875% 21-15/04/2030 USD 581443 0.07
1000000 T-MOBILE USA INC 5.050% 23-15/07/2033 UsSD 998 257 0.12
500 000 T-MOBILE USA INC 5.850% 26-15/02/2056 USD 484 419 0.06
1500000 TOTALENERGIES CAP 4.248% 26-13/01/2031 USD 1474910 0.18
1000000 TOTALENERGIES CAP 4.569% 26-13/01/2033 USD 980 510 0.12
1500000 TOTALENERGIES CAP 4.857% 26-13/01/2036 UsD 1469 733 0.18
2800000 TOYOTA MOTOR CREDIT 2.150% 20-13/02/2030 USD 2570128 0.33
1230000 TOYOTA MOTOR CREDIT 3.850% 23-24/07/2030 EUR 1436 688 0.18
797000 TRACTOR SUPPLY 5.250% 23-15/05/2033 USD 801 150 0.10
500000 TRAVELERS COS 5.350% 10-01/11/2040 UsD 498 433 0.06
300000 TRAVELERS COS 5.700% 25-24/07/2055 USD 301 729 0.04
500000 UNILEVER CAPITAL 3.400% 23-06/06/2033 EUR 574 984 0.07
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1200000 UNILEVER CAPITAL 4.625% 24-12/08/2034 USD 1181316 0.15
500 000 UNION PAC CORP 4.950% 22-09/09/2052 USD 454517 0.06
1000000 UNION PACIFIC CORPORATION 3.950% 18-10/09/2028 UsSD 990 734 0.12
2000000 UNION PACIFIC CORPORATION 4.000% 17-15/04/2047 USD 1588 024 0.20
316899 UNITED AIRLINES 23-1 A 5.800% 23-15/01/2036 USD 328916 0.04
390000 UNITED PARCEL 5.200% 20-01/04/2040 USD 385187 0.05
800 000 UNITED PARCEL 5.250% 25-14/05/2035 UsSD 816203 0.10
1000000 UNITED PARCEL 5.300% 20-01/04/2050 USD 948 905 0.12
611000 UNITED RENTAS 6.000% 22-15/12/2029 USD 621028 0.08
500000 UNUM GROUP 5.750% 12-15/08/2042 USD 496 554 0.06
500 000 UPJOHN INC 2.700% 21-22/06/2030 UsSD 456 360 0.06
400000 UPJOHN INC 4.000% 21-22/06/2050 USD 274 869 0.03
275000 VERIZON COMMUNICATIONS INC 1.125% 20-03/11/2028 GBP 337655 0.04
800 000  VERIZON COMMUNICATIONS INC 1.850% 20-18/05/2040 EUR 693 319 0.09
800000 VERIZON COMMUNICATIONS INC 2.355% 22-15/03/2032 UsSD 699 168 0.09
478 000 VERIZON COMMUNICATIONS INC 2.500% 19-08/04/2031 GBP 568 617 0.07
1500000 VERIZON COMMUNICATIONS INC 3.400% 21-22/03/2041 USD 1158961 0.14
2000000 VERIZON COMMUNICATIONS INC 3.550% 21-22/03/2051 USD 1389977 0.17
301 000 VERIZON COMMUNICATIONS INC 4.780% 25-15/02/2035 UsD 290 652 0.04
1141000 VERIZON COMMUNICATIONS INC 5.050% 23-09/05/2033 USD 1149 461 0.14
500000 VISA INC 2.250% 25-15/05/2028 EUR 566 037 0.07
895000  VISA INC 4.300% 15-14/12/2045 USD 767 639 0.10
600000 VOLKSWAGEN GROUP 4.750% 18-13/11/2028 UsSD 598 247 0.07
600000 VOLKSWAGEN GROUP 5.050% 25-27/03/2028 USD 602 344 0.07
280000 WALMART INC 1.500% 21-22/09/2028 USD 263 980 0.03
286 000 WALMART INC 3.700% 18-26/06/2028 USD 283275 0.04
500000 WALMART INC 4.500% 23-15/04/2053 UsSD 434 224 0.05
397000 WAL-MART STORES 5.750% 00-19/12/2030 GBP 555572 0.07
355000 WAL-MART STORES 6.200% 08-15/04/2038 USD 394 095 0.05
363000 WAL-MART STORES 6.500% 07-15/08/2037 USD 413270 0.05
1600000 WALT DISNEY CO 2.000% 19-01/09/2029 UsSD 1485937 0.18
2300000 WALT DISNEY CO 3.500% 20-13/05/2040 USD 1884 920 0.24
500000 WASTE MANAGEMENT 4.500% 24-15/03/2028 USD 501 266 0.06
670 000  WASTE MANAGEMENT 4.950% 24-15/03/2035 USD 668 944 0.08
544000 WASTE MANAGEMENT 5.350% 24-15/10/2054 UsSD 525482 0.07
1000000 WELLS FARGO CO 4.300% 15-22/07/2027 USD 999 598 0.12
1000000 WELLS FARGO CO 5.606% 14-15/01/2044 USD 962 915 0.12
914000 WEYERHAEUSER CO 4.000% 19-15/11/2029 USD 893 105 0.11
845000 WILLIS NORTH AMERICA 4.500% 18-15/09/2028 UsSD 841 843 0.10
936 000 WP CAREY INC 2.400% 20-01/02/2031 USD 841 102 0.10
1025000 WRKCO INC 3.000% 20-15/06/2033 USD 901 888 0.11
705000 WYETH 5.950% 07-01/04/2037 USD 749 148 0.09
547000 XPO INC 6.250% 23-01/06/2028 UsSD 552 349 0.07
419000 ZOETIS INCORPORATED 4.700% 13-01/02/2043 USD 374903 0.05
France 38225 358 4.72
1100000 ACCOR 3.875% 24-11/03/2031 EUR 1270201 0.16
500 000  AIR LIQUIDE FINANCE SA 3.375% 24-29/05/2034 EUR 569 577 0.07
500000 APRR SA 1.250% 19-18/01/2028 EUR 557 490 0.07
200000  APRR SA 1.500% 18-25/01/2030 EUR 216119 0.03
400000 ARKEMA 3.500% 24-12/09/2034 EUR 446 648 0.06
500 000 ARKEMA 4.250% 23-20/05/2030 EUR 589 711 0.07
600000 AYVENS SA 3.875% 24-16/07/2029 EUR 698 425 0.09
500000 BANQUE FEDERATIVE DU CREDIT MUTUEL 0.100% 20-08/10/2027 EUR 552518 0.07
500000 BANQUE FEDERATIVE DU CREDIT MUTUEL 1.750% 19-15/03/2029 EUR 551139 0.07
1400000 BANQUE FEDERATIVE DU CREDIT MUTUEL 4.000% 22-21/11/2029 EUR 1642799 0.20
700 000 BANQUE FEDERATIVE DU CREDIT MUTUEL 4.375% 24-11/01/2034 EUR 815918 0.10
900 000 BNP PARIBAS 4.095% 24-13/02/2034 EUR 1056510 0.13
400000 BOUYGUES SA 5.375% 22-30/06/2042 EUR 510973 0.06
500 000 BPCE 3.875% 24-25/01/2036 EUR 582 063 0.07
500000 CAPGEMINI SE 3.125% 25-25/09/2031 EUR 558 897 0.07
400 000 CARREFOUR SA 2.375% 22-30/10/2029 EUR 447720 0.06
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400 000 CARREFOUR SA 2.625% 20-15/12/2027 EUR 456 195 0.06
500 000 COMPAGNIE DE SAINT GOBAIN 3.375% 24-08/04/2030 EUR 574 950 0.07
500 000 COMPAGNIE FINANCE ET 1.000% 20-19/05/2031 EUR 513413 0.06
500 000 COMPAGNIE FINANCE ET 1.125% 17-13/10/2027 EUR 559 751 0.07
900 000 COVIVIO 1.625% 20-23/06/2030 EUR 966 486 0.12
100 000 CREDIT AGRICOLE SA 1.750% 19-05/03/2029 EUR 110 187 0.01
500 000 CREDIT AGRICOLE SA 3.750% 24-22/01/2034 EUR 580 267 0.07
900 000 CREDIT AGRICOLE SA 4.375% 23-27/11/2033 EUR 1076 655 0.13
300000 CREDIT AGRICOLE SA 4.500% 24-17/12/2034 EUR 353742 0.04
200000 CREDIT MUTUEL ARKEA 3.309% 24-25/10/2034 EUR 224433 0.03

1200000 ENGIE 4.000% 23-11/01/2035 EUR 1398 488 0.17

1100000 ESSILORLUXOTTICA 0.500% 20-05/06/2028 EUR 1204 121 0.15
500000 ESSILORLUXOTTICA 2.875% 24-05/03/2029 EUR 570 534 0.07
900 000  GECINA 1.625% 18-14/03/2030 EUR 968 792 0.12
200000 HOLDING DINFRAS 4.250% 23-18/03/2030 EUR 235166 0.03
300000 HSBC FRANCE 0.100% 19-03/09/2027 EUR 332471 0.04
200000 HSBC FRANCE 1.375% 18-04/09/2028 EUR 221613 0.03
300000 IMERYS SA 4.750% 23-29/11/2029 EUR 356 027 0.04
900 000 KERING 3.125% 25-27/11/2029 EUR 1025700 0.13
500 000 LOREAL SA 3.375% 23-23/11/2029 EUR 580 003 0.07
900 000 LVMH MOET HENNESSY LOUIS VUITTON 3.500% 24-05/10/2034 EUR 1036362 0.13
500 000  MICHELIN 3.375% 24-16/05/2036 EUR 559 485 0.07

1000000 ORANGE 0.125% 20-16/09/2029 EUR 1042 661 0.13

1200000 ORANGE 2.375% 22-18/05/2032 EUR 1299 463 0.16
800000 ORANGE 3.250% 19-15/01/2032 GBP 971 410 0.12
428 000 PERNOD-RICARD SA 5.500% 12-15/01/2042 UsD 413 557 0.05
725000 RCIBANQUE 3.875% 24-30/09/2030 EUR 837014 0.10

1200000 SANOFI 1.500% 20-01/04/2030 EUR 1303 769 0.16
288000 SANOFI 3.625% 18-19/06/2028 USD 284374 0.04

1100000 SCHNEIDER ELECTRIC 3.375% 24-03/09/2036 EUR 1234615 0.15
500 000 SCHNEIDER ELECTRIC SE 1.500% 19-15/01/2028 EUR 560 248 0.07
500 000 SOCIETE GENERALE 4.125% 23-21/11/2028 EUR 587101 0.07
600 000 SOCIETE GENERALE 5.625% 23-02/06/2033 EUR 751937 0.09
544000 SODEXO SA 1.000% 20-27/04/2029 EUR 587 081 0.07

1200000 URW SE 3.875% 24-11/09/2034 EUR 1371395 0.17
800 000 VEOLIA ENVIRONNEMENT 1.250% 20-15/04/2028 EUR 886 094 0.11
200000 VEOLIA ENVIRONNEMENT 2.875% 22-24/05/2034 EUR 213 084 0.03
800 000  VINCI SA 3.375% 22-17/10/2032 EUR 910 006 0.11

The Netherlands 32167 668 3.98
491000 ABB FINANCE BV 0.000% 21-19/01/2030 EUR 504 895 0.06
500000 ABN AMRO BANK NV 2.750% 25-04/06/2029 EUR 568 261 0.07
500000 ABN AMRO BANK NV 4.375% 24-16/07/2036 EUR 584 866 0.07
400 000 ABN AMRO BANK NV 4.500% 22-21/11/2034 EUR 485617 0.06
500 000 ALLIANZ FINANCE 1.375% 16-21/04/2031 EUR 531448 0.07
500000 ALLIANZ FINANCE 3.250% 24-04/12/2029 EUR 578 464 0.07
600000  ALLIANZ FINANCE 4.500% 13-13/03/2043 GBP 684 922 0.08
844000 AMERICAN MEDICAL SYSTEMS EUROPE 3.375% 24-08/03/2029 EUR 972 050 0.12
500000 AMERICAN MEDICAL SYSTEMS EUROPE 3.500% 24-08/03/2032 EUR 574 823 0.07
800000 ARCADIS NV 4.875% 23-28/02/2028 EUR 933 342 0.12

1014000 BMW FINANCE NV 2.850% 19-14/08/2029 USD 958 652 0.12
877000 CRH FUNDING 1.625% 20-05/05/2030 EUR 947 397 0.12
500000 CTP NV 3.625% 25-10/03/2031 EUR 569 590 0.07
500000 CTP NV 4.250% 25-10/03/2035 EUR 571018 0.07
111000 DANFOSS FINANCE 2 BV 4.125% 23-02/12/2029 EUR 130 441 0.02
381000 DANFOSS FINANCE I BV 0.375% 21-28/10/2028 EUR 409 242 0.05

1000000 DIGITAL DUTCH 1.000% 20-15/01/2032 EUR 990 216 0.12
300000 DIGITAL DUTCH 3.875% 24-13/09/2033 EUR 340 050 0.04
500 000 DSM BV 3.625% 24-02/07/2034 EUR 570 798 0.07
400000 E.ON INTERNATIONAL FINANCE 6.650% 08-30/04/2038 USD 441 109 0.05

1000000 E.ON INTERNATIONAL FINANCE BV 4.750% 12-31/01/2034 GBP 1271 800 0.16

2500000 EDP FINANCE BV 1.710% 20-24/01/2028 UsD 2394 969 0.31
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500000 ENEL FINANCE INTERNATIONAL NV 3.875% 24-23/01/2035 EUR 577 529 0.07
1000000 ENEL FINANCE INTERNATIONAL NV 4.750% 17-25/05/2047 UsD 841285 0.10
800 000 ENEL FINANCE INTERNATIONAL SA 6.000% 09-07/10/2039 UsSD 816 866 0.10
1000000 ENERGY EAST CORP 6.750% 06-15/07/2036 USD 1119518 0.14
539000 FERROVIAL SE 4.375% 23-13/09/2030 EUR 640 796 0.08
300000 HEINEKEN NV 3.812% 24-04/07/2036 EUR 343 191 0.04
592000 HEINEKEN NV 4.000% 12-01/10/2042 UsSD 492 641 0.06
506 000 HM FINANCE 0.250% 21-25/08/2029 EUR 526 402 0.07
905000 JDE PEETS NV 2.250% 21-24/09/2031 USD 782923 0.10
693 000 MONDELEZ INTERNATIONAL 0.375% 20-22/09/2029 EUR 725714 0.09
500000 MONDELEZ INTERNATIONAL 1.250% 21-09/09/2041 EUR 391318 0.05
500000 MSD NETHERLANDS 3.700% 24-30/05/2044 EUR 538 947 0.07
1300000 SIEMENS FINANCE 0.500% 19-05/09/2034 EUR 1211441 0.15
800 000  SIEMENS FINANCE 1.700% 21-11/03/2028 USD 765 795 0.09
1000000 SIEMENS FINANCE 3.000% 24-22/11/2028 EUR 1148 048 0.14
1152000 SIEMENS FINANCE 4.200% 17-16/03/2047 USD 966 261 0.12
1200000 STELLANTIS NV 4.375% 23-14/03/2030 EUR 1389734 0.17
1200 000 UNILEVER FINANCE 3.500% 23-23/02/2035 EUR 1371548 0.17
800000 VOLKSWAGEN INTERNATIONAL FINANCE 3.750% 22-28/09/2027 EUR 921 892 0.11
500000 WOLTERS KLUWER N 3.750% 23-03/04/2031 EUR 581 849 0.07
United Kingdom 29770 848 3.68

1000000 ASTRAZENECA PLC 4.000% 12-18/09/2042 USD 848 194 0.11
128000 ASTRAZENECA PLC 6.450% 07-15/09/2037 USD 142 111 0.02
500000 BARCLAYS BANK PLC 3.250% 18-17/01/2033 GBP 583101 0.07
791000 BRAMBLES FINANCE 4.250% 23-22/03/2031 EUR 937 816 0.12
412000  BRITISH TELECOMMUNICATIONS 3.125% 17-21/11/2031 GBP 499 564 0.06
500 000 BRITISH TELECOMMUNICATIONS 3.750% 23-13/05/2031 EUR 581 526 0.07
750000 BRITISH TELECOMMUNICATIONS 4.250% 19-08/11/2049 USD 595 142 0.07
1000 000 DIAGEO FINANCE PLC 2.750% 22-08/06/2038 GBP 997278 0.12
520000 EXPERIAN FINANCE 4.250% 19-01/02/2029 USD 514 537 0.06
1004000 FERGUSON FINANCE PLC 4.650% 22-20/04/2032 USD 983 925 0.12
969 000 GLAXOSMITHKLINE 3.375% 19-01/06/2029 USD 943 658 0.12
500000 HSBC HOLDINGS PLC 2.625% 16-16/08/2028 GBP 636 070 0.08
500 000 HSBC HOLDINGS PLC 7.000% 08-07/04/2038 GBP 707 693 0.09
362000 INT DIST SERV 5.250% 23-14/09/2028 EUR 427 606 0.05
1000000 LAND SECURITIES 2.750% 17-22/09/2057 GBP 698 860 0.09
300000 LIBERTY LIV FIN 3.375% 17-28/11/2029 GBP 375819 0.05
1300000 LINDE PLC 3.200% 24-14/02/2031 EUR 1488263 0.18
463 000 LLOYDS BANKING GROUP PLC 5.679% 24-05/01/2035 USD 475931 0.06
200000 LLOYDS TSB BANK 6.500% 10-17/09/2040 GBP 281519 0.03
800000 MACQUARIE AIR 6.500% 24-26/03/2031 UsD 835709 0.10
400000 MOTABILITY OPS 3.625% 16-10/03/2036 GBP 450 499 0.06
250000 MOTABILITY OPS 5.750% 24-17/06/2051 GBP 297957 0.04
1158000 NATIONAL GAS TRANSMISSION 2.750% 16-22/09/2046 GBP 897 548 0.11
353000 NATIONAL GRID ELECTRICITY 5.221% 22-16/09/2031 CAD 263970 0.03
500000 NATIONAL GRID PLC 5.418% 24-11/01/2034 USD 506 885 0.06
500 000 NATIONAL GRID PLC 5.809% 23-12/06/2033 USD 520 430 0.06
538000 NATIONWIDE BUILDING SOCIETY 5.127% 24-29/07/2029 USD 543 903 0.07
500000 NATWEST MARKETS 3.000% 25-03/09/2030 EUR 565 409 0.07
500000 NATWEST MARKETS 5.000% 24-18/11/2029 GBP 663 841 0.08
289000 NATWEST MARKETS 5.410% 24-17/05/2029 USD 294 390 0.04
200000 NATWEST MARKETS 6.375% 22-08/11/2027 GBP 271048 0.03
1100000  OMNICOM FINANCE HOL 3.700% 24-06/03/2032 EUR 1258289 0.16
615000 PHOENIX GROUP 5.625% 20-28/04/2031 GBP 815017 0.10
952000 RECKITT BENCKISER TREASURY 3.000% 17-26/06/2027 USD 939 555 0.12
300000 RIO TINTO FINANCE 4.000% 12-11/12/2029 GBP 389 499 0.05
300000 SCOTTISH HYDRO 2.250% 19-27/09/2035 GBP 307 062 0.04
300000 SCOTTISH HYDRO 5.500% 24-15/01/2044 GBP 367 876 0.05
200000 SEGRO PLC 2.875% 17-11/10/2037 GBP 204 616 0.03
711000 SEVERN TRENT FINANCE 4.000% 24-05/03/2034 EUR 823 047 0.10
300000 SEVERN TRENT FINANCE 4.875% 12-24/01/2042 GBP 339080 0.04
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720000 STANDARD CHARTERED 5.700% 14-26/03/2044 USD 700 394 0.09
689000 TESCO CORP TREAS 0.375% 21-27/07/2029 EUR 725 381 0.09
587000 UBS AG LONDON 4.500% 23-26/06/2048 USD 508 568 0.06
300000 UNITED UTIL W FI 2.625% 19-12/02/2031 GBP 357471 0.04
664000 UNITED UTIL W FI 3.750% 24-23/05/2034 EUR 757 855 0.09
300000 UNITED UTIL W FI 5.250% 24-22/01/2046 GBP 339422 0.04
300000 VODAFONE GROUP 2.500% 19-24/05/2039 EUR 287291 0.04
764000 VODAFONE GROUP 5.625% 23-10/02/2053 USD 710 194 0.09
465000 VODAFONE GROUP 5.750% 23-10/02/2063 USD 431554 0.05
500000 YORKSHIRE WATER 6.375% 24-18/11/2034 GBP 678 475 0.08

Canada 29052311 3.64
500000 BANK NOVA SCOTIA 4.680% 24-01/02/2029 CAD 363 873 0.05
179000 BANK NOVA SCOTIA 4.850% 23-01/02/2030 USD 180 111 0.02
360000 BANK NOVA SCOTIA 5.250% 23-12/06/2028 USD 365671 0.05
700000 BANK OF MONTREAL 4.700% 22-14/09/2027 USD 702274 0.09

2000000 BANK OF MONTREAL 4.709% 22-07/12/2027 CAD 1438579 0.18
500000 BELL CANADA 5.200% 24-15/02/2034 USD 499 418 0.06
349000 BELL CANADA 5.550% 24-15/02/2054 USD 328217 0.04

2500000 BELL CANADA 5.850% 22-10/11/2032 CAD 1926 699 025
500000 BROOKFIELD RENEW 4.250% 18-15/01/2029 CAD 358 287 0.04
800000 BROOKFIELD RENEW 4.542% 25-12/10/2035 CAD 567 821 0.07
505000 BROOKFIELD RENEW 5.318% 24-10/01/2054 CAD 357232 0.04
756000 CAMECO CORP 4.940% 24-24/05/2031 CAD 559 506 0.07

1000000 CANADIAN IMPERIAL BANK OF COMMERCE 5.260% 24-08/04/2029 USD 1016234 0.13

1000000 CANADIAN IMPERIAL BANK OF COMMERCE 5.986% 23-03/10/2028 USD 1028919 0.13

1148000 CANADIAN NATIONAL RAILWAY COMPANY 3.600% 17-01/08/2047 CAD 678 231 0.08
800000 CANADIAN NATIONAL RAILWAY COMPANY 4.375% 24-18/09/2034 USD 771 647 0.10
500000 CANADIAN NATIONAL RAILWAY COMPANY 4.700% 23-10/05/2053 CAD 343 088 0.04

2000000 CANADIAN PACIFIC 2.050% 20-05/03/2030 USD 1826 945 0.24
788000 COGECO COMMUNICATION 2.991% 21-22/09/2031 CAD 530726 0.07
374000 ELEMENT FLEET MA 6.319% 23-04/12/2028 USD 386 778 0.05
800000 FORD CREDIT CANADA 4.819% 25-11/09/2028 CAD 574 075 0.07
681000 HYDRO ONE INC 2.710% 20-28/02/2050 CAD 337143 0.04

1200000 HYDRO ONE INC 3.630% 18-25/06/2049 CAD 706 378 0.09

1293000 HYDRO ONE INC 3.930% 23-30/11/2029 CAD 928 852 0.12
500000 HYDRO ONE INC 4.750% 26-30/05/2031 USD 501002 0.06

1000000 HYDRO ONE INC 4.910% 22-27/01/2028 CAD 723975 0.09
800000 HYUNDAI CAP CAN 3.584% 26-14/01/2030 CAD 563251 0.07
700000  JOHN DEERE FINANCE 4.950% 23-14/06/2027 CAD 502978 0.06
800000 LOBLAW CO LTD 5.336% 22-13/09/2052 CAD 592 350 0.07
300000 MANULIFE BANK OF CANADA BONDS 3.717% 25-15/05/2030 CAD 212454 0.03
600000 MANULIFE FINANCE COR 5.375% 16-04/03/2046 USD 581674 0.07

1400000 NUTRIEN LTD 3.950% 20-13/05/2050 USD 1057714 0.13
469000 RIO TINTO ALCAN 6.125% 03-15/12/2033 USD 501224 0.06
300000 ROGERS COMMUNICATIONS 5.250% 22-15/04/2052 CAD 210 149 0.03
500000 ROGERS COMMUNICATIONS INC 3.800% 23-15/03/2032 USD 465 747 0.06
200000 ROGERS COMMUNICATIONS INC 4.550% 23-15/03/2052 USD 158 895 0.02

1200000 ROYAL BANK OF CANADA 5.200% 23-01/08/2028 USD 1218 152 0.15

1000000 SAPUTO INC 2.242% 20-16/06/2027 CAD 699 948 0.09

2176000 TELUS CORP 2.850% 21-13/11/2031 CAD 1472894 0.18
800000 TELUS CORP 4.850% 14-05/04/2044 CAD 545 836 0.07
679000 TORONTO DOMINION BANK 1.952% 22-08/04/2030 EUR 739 797 0.09
581000 TORONTO DOMINION BANK 4.693% 22-15/09/2027 USD 583072 0.07
253000 TORONTO DOMINION BANK 5.156% 23-10/01/2028 USD 255610 0.03
690000 WASTE CONNECTIONS 5.000% 24-01/03/2034 USD 688 885 0.09

Germany 20218 538 2.52
463000 ALBEMARLE NH 1.625% 19-25/11/2028 EUR 512911 0.06

1000000 AMPRION GMBH 3.162% 26-15/01/2031 EUR 1133 546 0.14
300000 AMPRION GMBH 4.000% 24-21/05/2044 EUR 327322 0.04
600000 BASF SE 4.500% 23-08/03/2035 EUR 729 557 0.09
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300000 BAYER AG 1.000% 21-12/01/2036 EUR 264 845 0.03
800000 DAIMLER AG 0.750% 20-10/09/2030 EUR 829213 0.10
418000 DAIMLER AG 1.500% 17-03/07/2029 EUR 456 666 0.06
500000 DAIMLER AG 2.125% 17-03/07/2037 EUR 483 890 0.06
600000 DEUTSCHE BOERSE 3.250% 26-24/03/2031 EUR 691 115 0.09

1500000 DEUTSCHE TELEKOM 3.250% 24-04/06/2035 EUR 1682057 0.22
900 000 DEUTSCHE TELEKOM 3.625% 20-21/01/2050 USD 654 193 0.08
381000 DHL GROUP AG 3.500% 24-25/03/2036 EUR 432433 0.05
276 000 DT LUFTHANSA AG 3.625% 24-03/09/2028 EUR 319172 0.04
315000 DT LUFTHANSA AG 4.000% 24-21/05/2030 EUR 368 700 0.05

1800000 E.ON SE 0.350% 19-28/02/2030 EUR 1867 712 0.24
467000 E.ON SE 4.125% 24-25/03/2044 EUR 532235 0.07
800 000 EUROGRID GMBH 3.598% 24-01/02/2029 EUR 925 681 0.11
400 000 EUROGRID GMBH 3.732% 24-18/10/2035 EUR 454 113 0.06
800000 FRESENIUS SE & CO 2.875% 22-24/05/2030 EUR 904 772 0.11
800000 HEIDELBERG MATERIALS 3.375% 24-17/10/2031 EUR 919 294 0.11
500 000 INFINEON TECHNOLOGIES 3.500% 26-16/02/2034 EUR 568 230 0.07
500000 SAP SE 1.625% 18-10/03/2031 EUR 535220 0.07
800000 VOLKSWAGEN BANK 3.125% 25-02/10/2029 EUR 905 952 0.11
700 000 VOLKSWAGEN BANK 3.750% 25-10/12/2032 EUR 790 275 0.10
500 000 VONOVIA SE 3.500% 25-12/11/2032 EUR 563 350 0.07
300000 VONOVIA SE 4.000% 25-12/11/2036 EUR 337 868 0.04

1300000 VONOVIA SE 4.250% 24-10/04/2034 EUR 1513 100 0.19
400000 VONOVIA SE 5.500% 24-18/01/2036 GBP 515116 0.06

Australia 16221 835 2.02

1500000 AUSNET SERVICES 5.981% 24-16/05/2034 AUD 1048 054 0.13
500000 AUST & NZ BANK 4.950% 23-11/09/2028 AUD 346 350 0.04

1502000 CIMIC FINANCE US 7.000% 24-25/03/2034 USD 1594 813 0.20
494 000 COMMONWEALTH BANK OF AUSTRALIA 1.875% 21-15/09/2031 USD 435 484 0.05

1000000 COMMONWEALTH BANK OF AUSTRALIA 5.000% 23-13/01/2028 AUD 693 171 0.09
600000 COMMONWEALTH BANK OF AUSTRALIA 5.180% 25-09/10/2035 AUD 404912 0.05
105000 MACQUARIE BANK LTD 3.202% 24-17/09/2029 EUR 120 557 0.01
700000 MACQUARIE BANK LTD 5.272% 24-02/07/2027 USD 706 218 0.09
580000 MACQUARIE GROUP 4.747% 23-23/01/2030 EUR 695 384 0.09
479000 NATIONAL AUSTRALIA BANK 3.125% 24-28/02/2030 EUR 548 758 0.07
810000 NATIONAL AUSTRALIA BANK 3.900% 17-12/07/2047 USD 648 803 0.08
500 000 NATIONAL AUSTRALIA BANK 4.600% 25-18/03/2030 AUD 341507 0.04
600 000 NATIONAL AUSTRALIA BANK 5.100% 25-16/10/2035 AUD 405 881 0.05

1002000 NATIONAL AUSTRALIA BANK 5.181% 24-11/06/2034 USD 1022 366 0.13
555000 NORTHERN STAR 6.125% 23-11/04/2033 USD 573 990 0.07
900 000 QANTAS AIRWAYS 3.150% 21-27/09/2028 AUD 594 038 0.07
680000 QANTAS AIRWAYS 5.250% 20-09/09/2030 AUD 464 056 0.06
651000 RIO TINTO FINANCE 5.200% 10-02/11/2040 USD 640 373 0.08
500 000 SCENTRE GROUP TRST 5.350% 25-18/09/2035 AUD 329 181 0.04

1082000 TRANSURBAN FINANCE 2.450% 20-16/03/2031 USD 974 678 0.12

1000000 WESTPAC BANKING 2.150% 21-03/06/2031 UsD 893 882 0.11
331000 WESTPAC BANKING 3.799% 23-17/01/2030 EUR 388 604 0.05
700 000 WESTPAC BANKING 4.500% 25-30/10/2030 AUD 474910 0.06
400 000 WESTPAC BANKING 5.100% 24-14/05/2029 AUD 278 086 0.03

1000000 WESTPAC BANKING 5.457% 22-18/11/2027 UsD 1015284 0.13
200000 WOOLWORTHS GROUP 2.800% 20-20/05/2030 AUD 126 192 0.02
650000 WOOLWORTHS GROUP 5.762% 23-18/04/2031 AUD 456 303 0.06

Spain 15 397 254 1.93
200000 ABERTIS INFRAESTRUCTURAS 1.625% 19-15/07/2029 EUR 218 186 0.03
400 000 ABERTIS INFRAESTRUCTURAS 4.125% 23-07/08/2029 EUR 467916 0.06
500 000 BANCO BILBAO VIZCAYA ARGENTARIA 3.750% 25-26/08/2035 EUR 575987 0.07

1000000 BANCO BILBAO VIZCAYA ARGENTARIA 4.375% 22-14/10/2029 EUR 1193 834 0.15
600 000 BANCO BILBAO VIZCAYA ARGENTARIA 5.381% 24-13/03/2029 USD 611749 0.08

1800000 BANCO SANTANDER 1.125% 20-23/06/2027 EUR 2025542 0.26
700 000 BANCO SANTANDER 3.500% 25-17/02/2035 EUR 789 961 0.10
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1000000 BANCO SANTANDER 6.938% 23-07/11/2033 USD 1116995 0.14
1000000 CAIXABANK 3.625% 24-19/09/2032 EUR 1151309 0.14
500 000 CELLNEX FINANCE 1.500% 21-08/06/2028 EUR 554 926 0.07
720000 CELLNEX FINANCE 3.875% 21-07/07/2041 USD 564 526 0.07
500000 CELLNEX TELECOM 1.750% 20-23/10/2030 EUR 535013 0.07
500000 FERROVIAL EMISIO 0.540% 20-12/11/2028 EUR 540 125 0.07
100 000 IBERDROLA FINANCE SA 3.375% 24-30/09/2035 EUR 112 189 0.01
700 000 IBERDROLA FINANCE SA 3.625% 24-18/07/2034 EUR 808 518 0.10
800000 RED ELECTRICA FI 3.000% 24-17/01/2034 EUR 882 950 0.11
800000 TELEFONICA EMIS 1.715% 17-12/01/2028 EUR 899 133 0.11
800 000 TELEFONICA EMIS 3.724% 25-23/01/2034 EUR 905 350 0.11
1000000 TELEFONICA EMIS 5.213% 17-08/03/2047 USD 889178 0.11
500000 TELEFONICA EMIS 7.045% 06-20/06/2036 USD 553 867 0.07
Japan 9708 599 1.21
600000 EAST JAPAN RAIL 3.727% 25-02/09/2037 EUR 678 946 0.08
122000 EAST JAPAN RAIL 5.562% 24-04/09/2054 GBP 147 318 0.02
1200000 MITSUBISHI UFJ FINANCIAL 3.741% 19-07/03/2029 UsD 1176 398 0.15
1361000 MITSUI FUDOSAN 3.650% 17-20/07/2027 USD 1346 777 0.17
400000 MIZUHO FINANCIAL 3.688% 25-26/08/2035 EUR 451453 0.06
603000 NOMURA HOLDINGS 5.605% 22-06/07/2029 USD 615001 0.08
792000 NOMURA HOLDINGS 6.070% 23-12/07/2028 UsD 812182 0.10
1058000 ORIX CORP 3.700% 17-18/07/2027 USD 1048226 0.13
1000000 SUMITOMO MITSUI 2.296% 21-12/01/2041 USD 686 940 0.09
265000 SUMITOMO MITSUI 3.040% 19-16/07/2029 USD 252130 0.03
360000 SUMITOMO MITSUI 5.520% 23-13/01/2028 UsD 365314 0.05
500000 SUMITOMO MITSUI 5.558% 24-09/07/2034 USD 512658 0.06
245000 SUMITOMO MITSUI 5.716% 23-14/09/2028 USD 250325 0.03
500000 SUMITOMO MITSUI 5.766% 23-13/01/2033 USD 520242 0.06
348000 SUMITOMO TR&BANK 5.200% 24-07/03/2029 UsD 353002 0.04
500000 TAKEDA PHARMACEUTICAL 5.800% 24-05/07/2064 USD 491 687 0.06
Denmark 8628 457 1.06
108 000 AP MOLLER 4.125% 24-05/03/2036 EUR 126 554 0.02
394000 CARLSBERG BREW 0.625% 20-09/03/2030 EUR 411522 0.05
700 000 CARLSBERG BREW 4.000% 23-05/10/2028 EUR 816 593 0.10
602000 COLOPLAST FINANCE 2.750% 22-19/05/2030 EUR 675 660 0.08
1037000 H LUNDBECK A/S 0.875% 20-14/10/2027 EUR 1153053 0.14
400000 1SS GLOBAL A/S 1.500% 17-31/08/2027 EUR 449 709 0.06
416 000 1SS GLOBAL A/S 3.875% 24-05/06/2029 EUR 483 632 0.06
739000 NOVO NORDISK FINANCE 0.125% 21-04/06/2028 EUR 802 079 0.10
168 000 NOVO NORDISK FINANCE 3.125% 24-21/01/2029 EUR 193 010 0.02
815000 NOVO NORDISK FINANCE 3.375% 24-21/05/2034 EUR 925919 0.11
517000 NYKREDIT 0.375% 21-17/01/2028 EUR 567 835 0.07
711000 PANDORA A/S 3.875% 24-31/05/2030 EUR 823 976 0.10
1020000 VESTAS WIND SYSTEMS 4.125% 23-15/06/2031 EUR 1198915 0.15
Ireland 6636 499 0.82
500 000 AERCAP IRELAND 3.000% 21-29/10/2028 USD 481 517 0.06
500000 AERCAP IRELAND 3.300% 21-30/01/2032 USD 457 674 0.06
500000 AERCAP IRELAND 3.850% 21-29/10/2041 UsD 403 543 0.05
748000 CCEP FINANCE IRE 0.500% 21-06/09/2029 EUR 790 214 0.10
500 000 CCEP FINANCE IRE 0.875% 21-06/05/2033 EUR 482 877 0.06
300000 CRH SMW FINANCE 4.000% 23-11/07/2027 EUR 346 430 0.04
479000 FLUTTER TREASURY 6.375% 24-29/04/2029 UsD 486 455 0.06
559000 SECURITAS TREASURY 3.875% 24-23/02/2030 EUR 649 718 0.08
300000 SMURFIT KAPPA 3.807% 24-27/11/2036 EUR 338 868 0.04
1500000 SMURFIT KAPPA 5.200% 25-15/01/2030 USD 1520881 0.19
300000 VODAFONE INT FINANCE 2.750% 25-03/07/2029 EUR 339361 0.04
300000 VODAFONE INT FINANCE 3.375% 25-03/07/2033 EUR 338 961 0.04
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Luxembourg 6006 164 0.74

400000 AROUNDTOWN SA 5.250% 25-11/12/2032 GBP 508 567 0.06
500000 DH EUROPE FINANCE IT SARL 0.750% 19-18/09/2031 EUR 503 464 0.06
664000 DH EUROPE FINANCE IT SARL 3.250% 19-15/11/2039 USD 533 084 0.07
608000 NESTLE FINANCE INTERNATIONAL 3.250% 24-23/01/2037 EUR 675 462 0.08
570000 NESTLE FINANCE INTERNATIONAL 3.750% 23-14/11/2035 EUR 668 249 0.08
500000 NOVARTIS FINANCE 0.000% 20-23/09/2028 EUR 536995 0.07
500000 NOVARTIS FINANCE 1.375% 18-14/08/2030 EUR 539443 0.07
596000 NVENT FINANCE 5.650% 23-15/05/2033 USD 612122 0.08
400000 RICHEMONT INTERNATIONAL 0.750% 20-26/05/2028 EUR 439788 0.05
916000 RICHEMONT INTERNATIONAL 1.500% 18-26/03/2030 EUR 988 990 0.12
Sweden 5809125 0.71

174000  AUTOLIV INC 3.625% 24-07/08/2029 EUR 200 598 0.02
401000 ELLEVIO AB 4.125% 24-07/03/2034 EUR 471 896 0.06
1000000  ESSITY AB 0.250% 21-08/02/2031 EUR 993 410 0.12
800000 HEIMSTADEN BOSTA 3.750% 25-10/03/2031 EUR 904 234 0.11
210000 LANSFORSAKR BANK 3.750% 24-17/01/2029 EUR 243 958 0.03
308000 SANDVIK AB 3.750% 22-27/09/2029 EUR 358 963 0.04
400000 SKANDINAV ENSKIL 3.375% 26-10/02/2033 EUR 453 446 0.06
1200000 SVENSKA HANDELSBANKEN 4.375% 25-23/05/2028 USD 1199 144 0.15
169000 SWEDBANK AB 2.875% 24-30/04/2029 EUR 192 043 0.02
700000 SWEDBANK AB 3.250% 25-13/10/2032 EUR 791433 0.10
Italy 5561289 0.68

1000000 ASSICURAZIONI GENERALI 3.547% 24-15/01/2034 EUR 1144 791 0.14
308000 AUTOSTRADA TORIN 1.500% 21-25/01/2030 EUR 330775 0.04
500000 INTESA SANPAOLO 4.750% 22-06/09/2027 EUR 584 309 0.07
500000 INTESA SANPAOLO 5.125% 23-29/08/2031 EUR 618 390 0.08
686000 INTESA SANPAOLO 7.800% 23-28/11/2053 USD 827 429 0.10
800000 ITALGAS SPA 0.875% 19-24/04/2030 EUR 837511 0.10
345000 SNAM 4.000% 23-27/11/2029 EUR 404 730 0.05
400000  SNAM 5.000% 25-28/05/2030 USD 401 986 0.05
400000  SNAM 5.750% 25-28/05/2035 USD 411368 0.05
Finland 3103096 0.39

800000 NESTE 3.875% 23-21/05/2031 EUR 934 836 0.12
800000 NESTE 4.250% 23-16/03/2033 EUR 951 852 0.12
300000 NORDEA BANK ABP 3.125% 26-04/02/2033 EUR 339 249 0.04
507000 NORDEA BANK ABP 5.375% 22-22/09/2027 USD 512748 0.06
310000 STORA ENSO OYJ 4.250% 23-01/09/2029 EUR 364 411 0.05
Switzerland 1316 669 0.16

600000 NESTLE SA 0.750% 18-28/06/2028 CHF 747 352 0.09
305000 NOVARTIS AG 1.600% 24-18/06/2027 CHF 382 745 0.05
150000 ROCHE KAPITALMKT 0.750% 22-25/02/2031 CHF 186 572 0.02
Norway 1049 600 0.13

500000 NORSK HYDRO ASA 3.625% 25-23/01/2032 EUR 574 433 0.07
401000 SPAREBANK 1 SR 4.875% 23-24/08/2028 EUR 475 167 0.06
Belgium 883763 0.11

800000  AB INBEV SA/NV 3.700% 20-02/04/2040 EUR 883 763 0.11
New Zealand 791 402 0.09

241000 ASB BANK LIMITED 3.185% 24-16/04/2029 EUR 276 188 0.03
166 000 BANK NEW ZEALAND 3.661% 24-17/07/2029 EUR 192 678 0.02
318000 WESTPAC NZ LTD 5.195% 24-28/02/2029 UsD 322536 0.04
Mexico 694 801 0.09

762000 GCC SAB DE CV 3.614% 22-20/04/2032 USD 694 801 0.09
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Quantity Denomination Quotation currency Market value % gsfs?t:;
Floating rate bonds 159 735 960 19.75

United States of America 69 659 310 8.61

1000000 AMERICAN EXPRESS 25-30/01/2036 FRN USD 1020231 0.13
1000 000 BANK OF AMERICA CORPORATION 18-20/12/2028 FRN USD 983 156 0.12
379000 BANK OF AMERICA CORPORATION 18-23/07/2029 FRN USD 376 025 0.05
321000 BANK OF AMERICA CORPORATION 19-07/02/2030 FRN USD 315022 0.04
198 000 BANK OF AMERICA CORPORATION 19-09/05/2030 FRN EUR 215 640 0.03
592000 BANK OF AMERICA CORPORATION 19-15/03/2050 FRN USD 488 779 0.06
823000 BANK OF AMERICA CORPORATION 20-19/06/2041 FRN USD 596 942 0.07
1000000 BANK OF AMERICA CORPORATION 20-20/03/2051 FRN USD 791 683 0.10
530000 BANK OF AMERICA CORPORATION 21-22/03/2031 FRN EUR 550 957 0.07
1019000 BANK OF AMERICA CORPORATION 21-22/04/2032 FRN USD 923132 0.11
1000000 BANK OF AMERICA CORPORATION 22-22/07/2028 FRN USD 1004 098 0.12
500 000 BANK OF AMERICA CORPORATION 22-27/04/2033 FRN EUR 551 180 0.07
430000 BANK OF AMERICA CORPORATION 23-15/09/2034 FRN USD 449 335 0.06
806 000 BANK OF AMERICA CORPORATION 23-25/04/2029 FRN USD 813 579 0.10
823000 BANK OF AMERICA CORPORATION 23-25/04/2034 FRN USD 834 096 0.10
843000 BANK OF AMERICA CORPORATION 24-23/01/2035 FRN USD 859 904 0.11
1000000 BANK OF AMERICA CORPORATION 24-25/10/2035 FRN USD 1005119 0.12
500000 BANK OF AMERICA CORPORATION 26-06/02/2037 FRN USD 492397 0.06
1000000 BANK OF NY MELLO 24-14/03/2030 FRN USD 1008 735 0.12
507000 BANK OF NY MELLO 24-14/03/2035 FRN USD 512017 0.06
401 000 CAPITAL ONE FINANCIAL 23-08/06/2029 FRN USD 412 488 0.05
794000 CAPITAL ONE FINANCIAL 23-08/06/2034 FRN USD 840 127 0.10
191 000 CAPITAL ONE FINANCIAL 24-01/02/2030 FRN USD 194 976 0.02
500 000 CENTERPOINT ENER 25-01/04/2056 FRN USD 499 352 0.06
1003000 CHARLES SCHWAB 23-17/11/2029 FRN USD 1037417 0.13
1000 000  CITIGROUP INC 19-05/11/2030 FRN USD 944 513 0.12
803000 CITIGROUP INC 21-03/11/2042 FRN USD 582525 0.07
1300000 CITIGROUP INC 22-17/11/2033 FRN USD 1385683 0.17
658 000 CITIGROUP INC 22-22/09/2033 FRN EUR 777 009 0.10
500 000  CITIGROUP INC 25-24/01/2036 FRN USD 515651 0.06
607 000  CITIZENS FINANCE GROUP 24-23/01/2030 FRN USD 621 870 0.08
500 000 COREBRIDGE FIN 23-15/12/2052 FRN USD 506 752 0.06
500000 DEUTSCHE BANK NY 23-20/11/2029 FRN USD 522 843 0.06
500000 DEUTSCHE BANK NY 25-04/08/2031 FRN USD 498 284 0.06
622000  FIFTH THIRD BANC 23-27/07/2029 FRN USD 642 524 0.08
237000 FIFTH THIRD BANC 24-06/09/2030 FRN USD 237326 0.03
1436000 GOLDMAN SACHS GROUP 21-21/07/2032 FRN USD 1269 302 0.16
700 000 GOLDMAN SACHS GROUP 21-22/04/2032 FRN USD 628 870 0.08
1000000 GOLDMAN SACHS GROUP 24-19/11/2045 FRN USD 972 008 0.12
1000000 GOLDMAN SACHS GROUP 24-23/10/2035 FRN USD 982 159 0.12
800000 GOLDMAN SACHS GROUP 25-23/01/2033 FRN EUR 911451 0.11
500 000 GOLDMAN SACHS GROUP 26-21/01/2029 FRN USD 495761 0.06
500 000 GOLDMAN SACHS GROUP 26-21/01/2032 FRN USD 490 538 0.06
500 000 GOLDMAN SACHS GROUP 26-21/01/2037 FRN USD 488 690 0.06
500000 HP ENTERPRISE 16-15/10/2045 FRN USD 512190 0.06
625000 HUNTINGTON BANCS 23-21/08/2029 FRN USD 643 352 0.08
1284000 JPMORGAN CHASE 17-22/02/2048 FRN USD 1063 083 0.13
2000000 JPMORGAN CHASE 18-23/01/2029 FRN USD 1967 125 0.25
1115000 JPMORGAN CHASE 19-25/07/2031 FRN EUR 1164 508 0.14
1500 000 JPMORGAN CHASE 21-22/04/2052 FRN USD 1038 638 0.13
1500000 JPMORGAN CHASE 22-25/07/2028 FRN USD 1504 465 0.19
1029000 JPMORGAN CHASE 22-25/07/2033 FRN USD 1028 025 0.13
1000000 JPMORGAN CHASE 23-01/06/2034 FRN USD 1016 964 0.13
1000 000 JPMORGAN CHASE 23-23/10/2034 FRN USD 1070572 0.13
500 000 JPMORGAN CHASE 25-23/07/2036 FRN USD 508018 0.06
1000000 JPMORGAN CHASE 25-24/01/2031 FRN USD 1011262 0.13
500000 JPMORGAN CHASE 26-23/04/2037 FRN USD 496 333 0.06
539000 M&T BANK CORP 23-30/10/2029 FRN USD 570 380 0.07
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Securities portfolio at 30/06/2026

Expressed in USD

Quantity Denomination Quotation currency Market value % gsf;:t:;
500000 MASS MUTUAL LIFE 19-15/02/2069 FRN USD 443 905 0.05
800000 METLIFE INC 06-15/12/2036 FRN UsD 815157 0.10

2000000 MORGAN STANLEY 18-24/01/2029 FRN UsSD 1972730 0.25
306 000 MORGAN STANLEY 20-26/10/2029 FRN EUR 328 834 0.04

2300000 MORGAN STANLEY 21-21/07/2032 FRN USD 2017581 0.26

1500000 MORGAN STANLEY 21-22/04/2042 FRN USD 1145 206 0.14

1000000 MORGAN STANLEY 21-25/01/2052 FRN UsSD 621 997 0.08
300000 MORGAN STANLEY 22-18/11/2033 FRN GBP 407 927 0.05

1500000 MORGAN STANLEY 22-20/07/2033 FRN USD 1488 463 0.18

1300000 MORGAN STANLEY 22-25/01/2034 FRN EUR 1616227 0.20
800 000 MORGAN STANLEY 24-19/07/2035 FRN UsSD 804278 0.10
421 000 MORGAN STANLEY 24-21/03/2035 FRN EUR 487 596 0.06
600000 MORGAN STANLEY 26-10/04/2037 FRN USD 597 001 0.07

1494 000 PNC FINANCIAL 24-21/10/2032 FRN UsD 1488 540 0.18
700 000 PRUDENTIAL FINANCIAL 18-15/09/2048 FRN UsSD 700 730 0.09
800 000 STATE STREET CRP 23-18/05/2034 FRN USD 808 652 0.10

1000000 STATE STREET CRP 23-21/11/2029 FRN USD 1025785 0.13
574000 SYNCHRONY FINANCE 24-02/08/2030 FRN USD 584779 0.07

1600000 TRUIST FINANCIAL 23-08/06/2034 FRN UsD 1664 224 0.21
800 000 US BANCORP 23-01/02/2034 FRN USD 789 350 0.10
800000 US BANCORP 24-23/01/2035 FRN USD 825916 0.10
800000 WELLS FARGO CO 19-30/10/2030 FRN USD 753 122 0.09

1000000 WELLS FARGO CO 20-04/04/2051 FRN UsSD 896 467 0.11

1000000 WELLS FARGO CO 23-25/07/2029 FRN USD 1017 049 0.13

1500000 WELLS FARGO CO 23-25/07/2034 FRN USD 1536 647 0.19

1000000 WELLS FARGO CO 26-23/01/2037 FRN USD 976 086 0.12

France 17 859 453 2.20

1500000 AXA SA 18-28/05/2049 FRN EUR 1702538 0.22
700000 BNP PARIBAS 20-01/09/2028 FRN EUR 777 745 0.10

1000000 BNP PARIBAS 20-12/08/2035 FRN UsD 902 557 0.11
300000 BNP PARIBAS 21-19/01/2030 FRN EUR 320202 0.04
500000 BNP PARIBAS 24-28/08/2034 FRN EUR 579 316 0.07

1000000 BNP PARIBAS 25-09/05/2031 FRN UsD 1005 650 0.12

1000000 BPCE 21-30/11/2032 FRN GBP 1280591 0.16
400 000 BPCE 23-02/03/2030 FRN EUR 472 661 0.06
700000 BPCE 23-25/01/2035 FRN EUR 834 537 0.10
500000 BPCE 24-11/01/2035 FRN EUR 585713 0.07
500000 CREDIT AGRICOLE SA 23-28/08/2033 FRN EUR 595258 0.07

1000000 CREDIT AGRICOLE SA 24-10/01/2035 FRN USD 1041 664 0.13

1000000 CREDIT AGRICOLE SA 24-23/01/2031 FRN EUR 1157 344 0.14
500000 CREDIT AGRICOLE SA 26-12/01/2032 FRN UsD 492 277 0.06

1000000 CREDIT AGRICOLE SA 26-20/12/2037 FRN GBP 1295672 0.16
800 000 ENGIE 24-14/06/2173 FRN EUR 953 486 0.12
622000 FRANCE TELECOM 02-01/03/2031 SR FRN USD 726 190 0.09
500000 SOCIETE GENERALE 22-06/09/2032 FRN EUR 584 097 0.07
500000 SOCIETE GENERALE 22-15/06/2033 FRN USD 519065 0.06

1000000 SOCIETE GENERALE 23-21/11/2031 FRN EUR 1204 007 0.15
800000 SOCIETE GENERALE 24-19/01/2035 FRN USD 828 883 0.10

United Kingdom 17 490 196 2.16
500 000  AVIVA PLC 24-12/09/2054 FRN GBP 672264 0.08
703000 BARCLAYS BANK PLC 22-02/11/2033 FRN USD 784 114 0.10
431000 BARCLAYS BANK PLC 22-14/11/2032 FRN GBP 595 692 0.07
574000 BARCLAYS BANK PLC 23-09/05/2034 FRN USD 603 721 0.07
535000 BARCLAYS BANK PLC 24-10/09/2030 FRN UsD 536078 0.07
464 000 BARCLAYS BANK PLC 24-10/09/2035 FRN USD 460 837 0.06
500000 BARCLAYS BANK PLC 25-26/03/2037 FRN EUR 587 694 0.07
400 000 BARCLAYS PLC 26-12/11/2037 FRN EUR 470 859 0.06

1200000 HSBC HOLDINGS 22-03/11/2033 FRN UsD 1379 039 0.17

1111000 HSBC HOLDINGS 22-11/08/2033 FRN USD 1125372 0.14

1200000 HSBC HOLDINGS 23-09/03/2029 FRN USD 1228 585 0.15

The accompanying notes form an integral part of these financial statements

Page 231



BNP Paribas Easy Global Corp Bond

Securities portfolio at 30/06/2026

Expressed in USD

Quantity Denomination Quotation currency Market value % gsf;:t:;
805000 HSBC HOLDINGS 23-09/03/2034 FRN USD 853 025 0.11
600000 HSBC HOLDINGS 23-09/03/2044 FRN USD 641879 0.08
300000 HSBC HOLDINGS 24-16/09/2032 FRN GBP 399 920 0.05
122000 HSBC HOLDINGS 24-22/03/2035 FRN EUR 143 622 0.02
285000 HSBC HOLDINGS 24-25/09/2030 FRN EUR 327253 0.04

1000000 HSBC HOLDINGS 25-03/03/2036 FRN USD 1007 090 0.12
300000 HSBC HOLDINGS 26-12/05/2036 FRN EUR 348 464 0.04
326000 LLOYDS BANKING GROUP PLC 23-02/06/2033 FRN GBP 442713 0.05
326000 LLOYDS BANKING GROUP PLC 24-05/04/2034 FRN EUR 380 890 0.05
800000 NATWEST GROUP 20-28/11/2035 FRN USD 734331 0.09
300000 NATWEST GROUP 22-06/09/2028 FRN EUR 347353 0.04
200000 NATWEST GROUP 23-13/09/2029 FRN USD 204 412 0.03
500000 NATWEST GROUP 24-12/09/2032 FRN EUR 575794 0.07
500000 NATWEST GROUP 24-17/10/2034 FRN GBP 668 796 0.08
500000 NATWEST GROUP 25-25/02/2035 FRN EUR 570 660 0.07
763000 SANTANDER UK GROUP 23-10/01/2029 FRN USD 783 210 0.10
603000 STANDARD CHARTERED 23-09/01/2029 FRN USD 616 529 0.08

The Netherlands 10 854 646 1.35
500000 ABN AMRO BANK NV 21-13/12/2029 FRN USD 473 445 0.06
800000 ASR NEDERLAND NV 22-07/12/2043 FRN EUR 1074 070 0.13

1728000 COOPERATIEVE RAB 24-05/03/2030 FRN USD 1758 118 023
600000 DEUTSCHE TELEKOM FINANCE 00-15/06/2030 SR FRN USD 674 998 0.08
800000 ENEL FINANCE INTERNATIONAL NV 21-12/07/2028 FRN USD 761 080 0.09
200000 ING GROEP NV 21-07/12/2028 FRN GBP 252452 0.03
300000 ING GROEP NV 21-29/11/2030 FRN EUR 316 660 0.04

1300000 ING GROEP NV 22-24/08/2033 FRN EUR 1504518 0.19

1000000 ING GROEP NV 24-12/02/2035 FRN EUR 1168733 0.14
438000 ING GROEP NV 24-19/03/2030 FRN USD 444 858 0.06
793000 ING GROEP NV 24-19/03/2035 FRN USD 807733 0.10
500000 ING GROEP NV 25-20/05/2036 FRN EUR 578 872 0.07
800000 VOLKSWAGEN INTERNATIONAL FINANCE 23-06/09/2172 FRN EUR 1039 109 0.13

Italy 7324613 0.90

700000  ASSICURAZIONI GENERALI 16-08/06/2048 FRN EUR 823 593 0.10
470000  ENEL SPA 21-31/12/2061 FRN EUR 524 718 0.06
500000 ENEL SPA 25-14/01/2174 FRN EUR 571650 0.07
179000 INTESA SANPAOLO 23-14/03/2029 FRN GBP 244 079 0.03
500000 INTESA SANPAOLO 24-14/11/2036 FRN EUR 580 088 0.07
500000 INTESA SANPAOLO 24-16/09/2032 FRN EUR 579 751 0.07
500000 MEDIOBANCA SPA 25-22/08/2031 FRN EUR 564 804 0.07
500000 UNICREDIT SPA 20-30/06/2035 FRN USD 503 151 0.06
700 000  UNICREDIT SPA 21-03/06/2032 FRN USD 642 492 0.08
2000000 UNICREDIT SPA 25-16/07/2029 FRN EUR 2290287 0.29
Canada 6727814 0.84

636000 BANK NOVA SCOTIA 24-15/11/2035 FRN CAD 458 931 0.06
473000 BANK OF MONTREAL 24-10/07/2030 FRN EUR 548 303 0.07

1000000 BANK OF MONTREAL 25-05/03/2035 FRN CAD 710 954 0.09

1500000 CANADIAN IMPERIAL BANK OF COMMERCE 26-13/01/2032 FRN CAD 1055 340 0.13
991000 MANULIFE FINANCE COR 23-10/03/2033 FRN CAD 721 941 0.09

1100000 ROYAL BANK OF CANADA 24-17/10/2035 FRN CAD 796 338 0.10
700000 ROYAL BANK OF CANADA 25-09/12/2031 FRN CAD 491 876 0.06

2000000 SUN LIFE FINANCI 21-18/11/2036 FRN CAD 1367 889 0.17
800000 TORONTO DOMINION BANK 24-31/10/2035 FRN CAD 576242 0.07

Germany 6297617 0.78

1200000 ALLIANZ SE 24-03/09/2054 FRN USD 1199 186 0.15
800000 COMMERZBANK AG 23-25/03/2029 FRN EUR 947 037 0.12

1000000 DEUTSCHE BANK AG 24-12/07/2028 FRN EUR 1154075 0.14

1000000 MERCK 24-27/08/2054 FRN EUR 1145 768 0.14
800000 MUENCHENER RUECKVERSICHERUNG AG 20-26/05/2041 FRN EUR 825617 0.10

1000000 MUNICH RE 22-23/05/2042 FRN USD 1025934 0.13
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Spain 4539881 0.56

500000 BANCO SABADELL 24-13/09/2030 FRN EUR 588 268 0.07
300000 BANCO SANTANDER 22-30/08/2028 FRN GBP 398 304 0.05
600000 BANCO SANTANDER 24-14/03/2030 FRN UsD 611 660 0.08
500000 BANKINTER SA 23-03/05/2030 FRN EUR 589 606 0.07
500000 CAIXABANK 23-13/09/2034 FRN USD 545 101 0.07
800000 CAIXABANK 25-14/05/2038 FRN EUR 907 021 0.11
800000 TBERDROLA FINANCE SA 25-05/11/2174 FRN EUR 899 921 0.11
Switzerland 4451288 0.55

600000 UBS GROUP 22-12/08/2033 FRN USsD 642 784 0.08
405000 UBS GROUP 23-22/09/2029 FRN UsD 417 433 0.05
500000 UBS GROUP 24-06/09/2045 FRN UsD 477532 0.06
426000 UBS GROUP 24-08/02/2035 FRN USD 437203 0.05
1000000 UBS GROUP 25-12/02/2034 FRN EUR 1115 600 0.14
500000 UBS GROUP AG 22-01/03/2029 FRN EUR 613381 0.08
600000 ZUERICH VERSICHE 22-03/05/2052 FRN CHF 747 355 0.09
Ireland 2653 100 0.33

537000 AIB GROUP PLC 23-13/09/2029 FRN UsD 557 059 0.07
464000 BANK OF IRELAND 24-20/03/2030 FRN UsD 473797 0.06
300000 ZURICH FINANCE 21-19/04/2051 FRN UsD 270 473 0.03
800000 ZURICH FINANCE 22-23/11/2052 FRN GBP 1042 494 0.13
300000 ZURICH FINANCE 25-22/11/2055 FRN UsD 309 277 0.04
Japan 2553049 0.31

1113000 MITSUBISHI UFJ FINANCIAL 23-22/02/2034 FRN USD 1135648 0.14
962000 MIZUHO FINANCIAL 23-06/07/2034 FRN USsD 997 190 0.12
365000 MIZUHO FINANCIAL 24-27/08/2030 FRN EUR 420211 0.05
Denmark 2043 891 0.25

749000 DANSKE BANK A/S 23-09/11/2028 FRN EUR 873 441 0.1
400000 JYSKE BANK A/S 23-26/10/2028 FRN EUR 468 284 0.06
300000 NYKREDIT 22-29/12/2032 FRN EUR 351378 0.04
300000 SYDBANK A/S 23-06/09/2028 FRN EUR 350 788 0.04
Norway 1872235 0.24

350000 DNB BANK ASA 21-23/02/2029 FRN EUR 382241 0.05
600000 DNB BANK ASA 22-28/02/2033 FRN EUR 698 260 0.09
279000 DNB BANK ASA 23-01/11/2029 FRN EUR 329 659 0.04
393000 DNB BANK ASA 23-13/09/2033 FRN EUR 462 075 0.06
Sweden 1681745 0.21

140000 SKANDINAVISKA ENSKILDA BANK 24-27/11/2034 FRN EUR 165011 0.02
800000 SVENSKA HANDELSBANKEN 23-16/08/2034 FRN EUR 952 903 0.12
500000 TELIA CO AB 22-30/06/2083 FRN EUR 563 831 0.07
Finland 1291378 0.16

557000 NORDEA BANK ABP 21-09/12/2032 FRN GBP 709 153 0.09
500000 NORDEA BANK ABP 24-29/05/2035 FRN EUR 582 225 0.07
Greece 910971 0.11

800000 EUROBANK 24-12/03/2030 FRN EUR 910971 0.11
Belgium 706 833 0.09

705000 KBC GROUP NV 24-16/10/2030 FRN UsD 706 833 0.09
Austria 471777 0.06

400000 RAIFFEISEN BANK INTERNATIONAL 24-31/05/2030 FRN EUR 471777 0.06
Australia 346163 0.04

500000 AUST & NZ BANK 25-15/01/2035 FRN AUD 346 163 0.04
Total securities porffolio 796 954 293 98.71
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BNP Paribas Easy Global Equity Long/Short

Securities portfolio at 30/06/2026

Expressed in EUR

Quantity Denomination Quotation currency Market value % :;I:;
Transferable securities admitted to an official stock exchange listing and/or tfraded 19 806 408 8.4
on another regulated market ’

Shares 19 806 408 98.42
United States of America 18 739 730 93.11

1302 ALPHABET INCORPORATED - A USD 406 976 2.02
7600 APPLE INC uUsD 1923 499 9.56
460  APPLIED MATERIALS INCORPORATED USD 290 895 1.45
8463 BALL CORP USD 461901 2.30
2039 EBAYINC USD 199 299 0.99
214 ELILILLY & CO uUsD 224 506 1.12
2654 ESTEE LAUDER COMPANIES - A USD 183 271 091
867 GE VERNOVA INC USD 890 933 4.43
6807 GILEAD SCIENCES USD 752205 3.74
217  GOLDMAN SACHS GROUP INCORPORATED uUsD 191 959 0.95
8468 INTEL CORPORATION USD 1034188 5.14
11053 KEYCORP USD 222839 1.11
2282 LAM RESEARCH CORP USD 864917 4.30
403 MARTIN MARIETTA MATERIALS uUsD 203 280 1.01
3332 MCDONALDS CORP USD 787 784 391
7414 MERCK COMPANY INCORPORATED USD 833289 4.14
5900 MICROSOFT CORPORATION USD 1924970 9.56
20753  NIKE INCORPORATED - B uUsD 745133 3.70
11000 NVIDIA CORPORATION USD 1925120 9.56
6537 PALANTIR TECHNOLOGIES INC - A USD 667 079 3.31
6031 PEPSICO INC USD 714 246 3.55
7392 TARGET CORP uUsD 844 458 4.20
5494  TESLA INCORPORATED USD 2021 146 10.03
885 WABTEC CORP USD 208 691 1.04
1553 YUM BRANDS INC USD 217 146 1.08
Israel 844 184 4.20

1677 CHECK POINT SOFTWARE TECHNOLOGIE USD 192 782 0.96
10288 MONDAY.COM LIMITED USD 651 402 3.24
United Kingdom 222494 1.11

2542 COCA-COLA EUROPACIFIC PARTNERS PLC USD 222 494 1.11
19 806 408 98.42

Total securities portfolio
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BNP Paribas Easy Growth Europe

Securities portfolio at 30/06/2026

Expressed in EUR

Quantity Denomination Quotation currency Market value % :;I:;
Transferable securities admitted to an official stock exchange listing and/or tfraded 19,039 235 03,68
on another regulated market ’

Shares 19 039 235 83.68

Italy 15056 779 66.18

66241  AMPLIFON SPA EUR 627 700 2.76
15812  ASSICURAZIONI GENERALI EUR 673 749 2.96
17578  AZIMUT HOLDING SPA EUR 623 667 2.74
10342 BANCA GENERALI SPA EUR 674 298 2.96
30515 BANCA MEDIOLANUM S.P.A. EUR 664 617 2.92
96 154 BANCO BPM SPA EUR 1452 887 6.39
2419 FERRARINV EUR 784 603 345
29373 FINECOBANK SPA EUR 644 737 2.83
18908 INTERPUMP GROUP SPA EUR 639 469 2.81
244 818 INTESA SANPAOLO EUR 1 466 460 6.45
53918 IVECO GROUP NV EUR 750 269 3.30
23077 POSTE ITALIANE SPA EUR 660 464 2.90
4561 PRYSMIAN SPA EUR 666 134 2.93
6805 RECORDATI SPA EUR 349 097 1.53
84 165 TELECOM ITALIA SPA EUR 669 785 2.94
72816 TERNA-RETE ELETTRICA NAZIONA EUR 745 636 3.28
18 806  UNICREDIT SPA EUR 1471757 6.47
61 100 UNIPOL ASSICURAZIONI SPA EUR 1491 450 6.56
Germany 2009 641 8.83

21578 DEUTSCHE BANK AG - REG EUR 639 248 2.81
4121 SIEMENS ENERGY AG EUR 683 262 3.00
2444  SIEMENS ENERGY AG - REG EUR 687 131 3.02
The Netherlands 1290 387 5.67

24696 ING GROEP NV EUR 683 338 3.00
36372  SIGNIFY NV EUR 607 049 2.67
Switzerland 682 428 3.00

10577 STMICROELECTRONICS NV EUR 682 428 3.00
Shares/Units in investment funds 295745 1.30
France 295745 1.30

11.68 BNP PARIBAS MOIS ISR - I CAP EUR 295745 1.30
Total securities portfolio 19 334 980 84.98
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BNP Paribas Easy JPM Global Government Bond IG

Securities portfolio at 30/06/2026

Expressed in EUR

Quantity Denomination Quotation currency Market value % :;I:;
Transferable securities admitted to an official stock exchange listing and/or tfraded 30 172 436 0852
on another regulated market ’

Bonds 30172 436 98.52
United States of America 15616 662 51.01
60000 US TREASURY N/B 0.375% 20-30/09/2027 USD 50098 0.16
50000 US TREASURY N/B 0.375% 20-31/07/2027 UsD 42011 0.14
40 000 US TREASURY N/B 0.500% 20-30/04/2027 USD 33980 0.11
50000 US TREASURY N/B 0.500% 20-30/06/2027 USD 42208 0.14
40000 US TREASURY N/B 0.500% 20-31/05/2027 USD 33 866 0.11
50000 US TREASURY N/B 0.500% 20-31/08/2027 UsD 41939 0.14
60000 US TREASURY N/B 0.500% 20-31/10/2027 USD 50018 0.16
110000 US TREASURY N/B 0.625% 20-15/05/2030 USD 84077 0.27
140 000 US TREASURY N/B 0.625% 20-15/08/2030 USD 106 060 0.35
60000 US TREASURY N/B 0.625% 20-30/11/2027 UsD 49957 0.16
40 000 US TREASURY N/B 0.625% 20-31/03/2027 USD 34125 0.11
70 000 US TREASURY N/B 0.625% 20-31/12/2027 USD 58113 0.19
70000 US TREASURY N/B 0.750% 21-31/01/2028 USD 58 048 0.19
130000 US TREASURY N/B 0.875% 20-15/11/2030 UsD 98 756 0.32
70000 US TREASURY N/B 1.000% 21-31/07/2028 USD 57 409 0.19
60000 US TREASURY N/B 1.125% 20-15/05/2040 USD 33231 0.11
70000 US TREASURY N/B 1.125% 20-15/08/2040 USD 38381 0.13
40 000 US TREASURY N/B 1.125% 20-28/02/2027 UsD 34335 0.11
140000 US TREASURY N/B 1.125% 21-15/02/2031 USD 106 873 0.35
70 000 US TREASURY N/B 1.125% 21-29/02/2028 USD 58263 0.19
70000 US TREASURY N/B 1.125% 21-31/08/2028 USD 57411 0.19
70000 US TREASURY N/B 1.250% 15/05/2050 UsD 29 140 0.10
140 000 US TREASURY N/B 1.250% 21-15/08/2031 USD 105 854 0.35
70 000 US TREASURY N/B 1.250% 21-30/04/2028 USD 58119 0.19
70000 US TREASURY N/B 1.250% 21-30/06/2028 USD 57 844 0.19
70000 US TREASURY N/B 1.250% 21-31/03/2028 UsD 58 246 0.19
70000 US TREASURY N/B 1.250% 21-31/05/2028 USD 57977 0.19
70 000 US TREASURY N/B 1.250% 30/09/2028 USD 57 429 0.19
80000 US TREASURY N/B 1.375% 15/11/2040 USD 45265 0.15
90 000 US TREASURY N/B 1.375% 20-15/08/2050 UsD 38 622 0.13
140000 US TREASURY N/B 1.375% 21-15/11/2031 USD 105 764 0.35
70 000 US TREASURY N/B 1.375% 21-31/10/2028 USD 57 461 0.19
70000 US TREASURY N/B 1.375% 21-31/12/2028 USD 57215 0.19
90 000 US TREASURY N/B 1.500% 20-15/02/2030 UsD 71723 0.23
100000 US TREASURY N/B 1.500% 20-31/01/2027 USD 86217 0.28
60000 US TREASURY N/B 1.500% 30/11/2028 USD 49 298 0.16
90 000 US TREASURY N/B 1.625% 15/11/2050 USD 41 162 0.13
90 000 US TREASURY N/B 1.625% 19-15/08/2029 UsD 72963 0.24
150 000 US TREASURY N/B 1.625% 21-15/05/2031 USD 116 413 0.38
90 000 US TREASURY N/B 1.750% 19-15/11/2029 USD 72 837 0.24
80000 US TREASURY N/B 1.750% 21-15/08/2041 USD 46 926 0.15
60000 US TREASURY N/B 1.750% 22-31/01/2029 UsD 49399 0.16
90 000 US TREASURY N/B 1.875% 15/11/2051 USD 43 265 0.14
80000 US TREASURY N/B 1.875% 21-15/02/2041 USD 48 566 0.16
90 000 US TREASURY N/B 1.875% 21-15/02/2051 USD 43757 0.14
140000 US TREASURY N/B 1.875% 22-15/02/2032 UsD 108 040 0.35
60000 US TREASURY N/B 1.875% 22-28/02/2027 USD 51756 0.17
60000 US TREASURY N/B 1.875% 22-28/02/2029 USD 49 480 0.16
60000 US TREASURY N/B 2.000% 20-15/02/2050 USD 30594 0.10
90000 US TREASURY N/B 2.000% 21-15/08/2051 UsD 44 839 0.15
70000 US TREASURY N/B 2.000% 21-15/11/2041 USD 42418 0.14
70 000 US TREASURY N/B 2.250% 15/05/2041 USD 44 647 0.15
40000 US TREASURY N/B 2.250% 16-15/08/2046 USD 22 829 0.07
60000 US TREASURY N/B 2.250% 17-15/02/2027 UsD 51920 0.17
60000 US TREASURY N/B 2.250% 17-15/08/2027 USD 51400 0.17
60000 US TREASURY N/B 2.250% 17-15/11/2027 USD 51157 0.17

The accompanying notes form an integral part of these financial statements
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