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Dutch/Netherlands branch Herengracht 595, PO box 71770, NL-1008 DG Amsterdam, The Netherlands, also acting through its
Belgian branch Montagne du Parc 3, 1000 Brussels, Belgium

e BNP PARIBAS ASSET MANAGEMENT UK Ltd., 5 Aldermanbury Square, London EC2V 7BP, United Kingdom

*  BNP PARIBAS ASSET MANAGEMENT USA, Inc., 200 Park Avenue, 11th floor, New York, NY 10166, United States of
America
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BNP PARIBAS FUNDS

Information

Establishement

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

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

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

The Company is registered in the Luxembourg Trade and Companies Register under the number B 33 363.
Information to the Shareholders

Net Asset Values and Dividends

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

The Company publishes the legally required information in the Grand Duchy of Luxembourg and in all other countries where the
shares are publicly offered.

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

Financial Year

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

Financial Reports

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

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

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

Documents for Consultation

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

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

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

Financial statements at 30/06/2023

Expressed in

Statement of net assets

Assets
Securities portfolio at cost price
Unrealised gain/(loss) on securities portfolio
Securities portfolio at market value
Options at market value
Net Unrealised gain on financial instruments

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

Notes

2
2,15
2,11,12,13,
14

2,11,12,13,
14

Statement of operations and changes in net

assets

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

Total expenses
Net result from investments

Net realised result on:
Investments securities
Financial instruments
Neft realised result
Movement on net unrealised
gain/(loss) on:
Investments securities
Financial instruments

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

Increase/(Decrease) in net assets during
the year/period

Net assets at the beginning of the
financial year/period

Reevaluation of opening combined NAV
Net assetfs at the end of the financial
year/period

Aqua

EUR

3753 841 339
3094 095 341
565 856 284
3659 951 625
0

483 398

50 443 327
42 962 989
24 943 607

0

0
24 943 607
3728 897 732

40 377 158
23750 188
11136

0
5727789
969 903
1088 541
757 050

32304 607
8072 551

127 635 442
2595670

138 303 663

212 728 814
255219

351 287 696
(64 545 417)

(6311 119)
280 431 160

3448 466 572

0
3728 897 732

Brazil Equity

USD

85296 470
73 068 665
9564916
82 633 581
0

0

1613 575
1049314
473 057

0
0

473 057
84 823 413

1801 187
689 202

1 740

0

170 102
31 668
251 079
5930

1149 721
651 466

(2 676 209)
60 811

(1963 932)

12983 738
0

11 019 806
(6 239 160)

(172 649)
4 607 997

80 215 416

0
84 823 413

The accompanying notes form an integral part of these financial statements

China Equity

USD

1177 940 614
1481 812 827
(338374 504)
1143438 323
0

125611

30939 057
3437623
3906 603

0

0
3906 603
1174 034 011

8997 624
8048 713
1 888

0

1 889 550
301 297
1191913
97 880

11 531 241
(2533 617)

(73 740 887)
(252 845)

(76 527 349)

(34 265 615)
73 223

(110 719 741)
56 273 678

(629 480)
(55 075 543)

1229 109 554

0
1174 034 011

Climate Impact

EUR

3080 278 601
2765 986 575
243 665 529
3009 652 104
0

967 410

54 837 261
14 821 826
9 501 246

0
0

9501 246
3070 777 355

23 629 374
25 463 809
3992

0

4 786 420
856 412
1650 801
149 630

32911 064
(9 281 690)

22 638 755
290 577

13 647 642

225 803 954
562 560

240 014 156
193 339 042

(2 809 803)
430 543 395

2 640 233 960

0
3070 777 355
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BNP PARIBAS FUNDS

Disruptive Ecosystem Emerging Bond . q Emerging Multi-Asset
SO LG AL LD Technology Restoration Opportunities Ereeinclauy Income

EUR EUR EUR USD USD USD
982 764 553 3596 152 536 13 795 415 347 814 362 198 436 339 14 254 349
855 645 963 2 586 195 545 28 056 478 381 301 835 184 370 221 18 981 993
110 495 801 968 772 353 (14 429 973) (70 212 591) 7 020 335 (5246 300)
966 141 764 3554 967 898 13 626 505 311 089 244 191 390 556 13 735 693
0 0 11398 0 0 740
549 799 6 468 337 0 0 0 220980
9892 320 27 882 000 61421 21 096 955 6 424 095 20 735
6 180 670 6 834 301 96 091 15628 163 621 688 276 201
6763178 15 477 398 141 552 15797 763 1340 083 304 407
0 0 0 257 570 0 0
0 0 30389 10 050 575 0 0
6763 178 15 477 398 111 163 5489 618 1340 083 304 407
976 001 375 3580 675 138 13 653 863 332 016 599 197 096 256 13 949 942
4 823 250 7 849 093 229 702 10 657 102 2 317 665 337 252
6793 711 20 130 775 118 552 1 803 353 1536 148 95278
2342 31 864 33 425 77075 215 7306
0 0 0 1566 984 0 0
1 819 241 5522291 66 883 395110 382 031 28 086
350 235 1058 596 5813 107 227 73 570 6 130
88216 267 406 483 021 0 220830 11 741
175316 413 565 2492 3277 15302 24
9229 061 27 424 497 710 186 3953026 2228 096 148 565
(4 405 811) (19 575 404) (480 484) 6704 076 89 569 188 687
(14 166 399) 68 799 711 (54 099 092) (9011 150) (7307 319) (755 596)
164 706 (838 612) 7274 473 437 858 114 789 186 073
(18 407 504) 48 385 695 (47 305 103) (1 869 216) (7 102 961) (380 836)
161 338 873 670 454 566 55633 990 19 796 301 16 171 884 1572366
284 925 3738 638 (7221 837) (2291 972) 0 (278 799)
143 216 294 722 578 899 1107 050 15635113 9 068 923 912 731
(84 350 030) 41 309 183 (118 442 466) 16 464 263 (41 715 201) (9 578 706)
(830 086) (4 602 609) (60 890) (7 887 948) (625 715) (244 055)
58 036 178 759 285 473 (117 396 306) 24211 428 (33 271 993) (8910 030)
917 965 197 2 821 389 665 131 050 169 307 805171 230 368 249 22 859 972
0 0 0 0 0 0
976 001 375 3580 675138 13 653 863 332 016 599 197 096 256 13 949 942

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

Financial statements at 30/06/2023

Expressed in

Statement of net assets

Assets
Securities portfolio at cost price
Unrealised gain/(loss) on securities portfolio
Secuirities portfolio at market value
Options at market value
Net Unrealised gain on financial instruments

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

Notes

2
2,15
2,11,12,13,
14

2,11,12,13,
14

Statement of operations and changes in net

assets

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

Total expenses
Net result from investments

Net realised result on:
Investments securities
Financial instruments
Net realised result
Movement on net unrealised
gain/(loss) on:
Investments securities
Financial instruments

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

Increase/(Decrease) in net assets during
the year/period

Net assets at the beginning of the
financial year/period

Reevaluation of opening combined NAV
Net assetfs at the end of the financial
year/period

Energy Transition

EUR

2 089 400 567
2764074172
(748 372 273)
2015701 899
1433108

0

64 762 500
7503 060
17 767 169
0

548 213
17218 956
2071 633 398

4476 453
12393 998
505 423

0
3572303
695 549

2 653 628
478 649

20299 550
(15 823 097)

(47 755 638)
146 011 888

82433153

149 084 546
(120 491 061)

111 026 638
10 749 799

(2 628 528)
119 147 909

1952 485 489

0
2071 633 398

Euro Equity

EUR

1574 280 740
1253230252
304 147 263
1557377515
0

0

992
16 902 233
18 766 803

0
614

18 766 189
1 555 513 937

32 090 812
8 862 146
2260

0
2538786
457 887
587962
144 645

12 593 686
19 497 126

45220319
199 500

64 916 945

115 036 105
(40 483)

179 912 567
24189 918

(2325 343)
201 777 142

1353736 795

0
1 555 513 937

The accompanying notes form an integral part of these financial statements

Europe Emerging
Equity (NAV
suspended)

EUR

22 698 984
22 412 809
(22 412 792)
17

0

0

22 650 041
48 926
108 661

0
0

108 661
22 590 323

422 376
0

0

0

36 439
7713
21440
0

65 592
356 784

1 602 501
(158 667)

1800 618

901 569
0

2702 187
0

0
2702187

19 888 136

0
22 590 323

Europe Equity

EUR

973 518 555
763 427 482
191 091 074
954 518 556
0
0

0
18 999 999
16 307 313

538 748
0

15 768 565
957 211 242

19 072 821
4 819 947
203

0

1780 979
256 292
227734
24777

7109 932
11 962 889

54 933 934
4523

66 901 346

42130979
0

109 032 325
(207 215 088)

(3 378 586)
(101 561 349)

1058 772 591

0
957 211 242
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Europe Growth

EUR

125 188 287
98 667 883
24 417 886

123 085 769

0
0

194 776
1907 742
2 465 706

0
30 796

2434910
122 722 581

1728 552
580 942
63

0

261 662
39355
71582
2187

955 791
772761

1577011
(19 689)

2330 083

9478709
3147

11 811 939
(3932 457)

(2 084 480)
5795 002

116 927 579

0
122 722 581

Europe Small Cap

EUR

501 502 887
480011 758
13 689 185
493 700 943
0

0

2540 280
5261 664
5591778

0
65 941

5525 837
495911 109

8799 960
3660 752
2388

0

872 469
153 888
536 959
30 390

5256 846
3543114

(1972 741)
(3 022)

1567 351

27251330
22702

28 841 383
(118 212 468)

(1747 229)
(91 118 314)

587 029 423

0
495911 109

BNP PARIBAS FUNDS

Global Convertible

USD

761 596 409
822 452 025
(82 248 722)
740 203 303
0

8897417

10 706 700
1 788 989
1551 395

0

0
1551395
760 045 014

2 872 820
3 155950
159 800
31946
1010 342
160 834

8 468
35048

4 562 388
(1 689 568)

(4968 183)
8 443 561

1785 810

42 641 098
(1524 236)

42 902 672
(41710 051)

(3 698 780)
(2 506 159)

762 551 173

0
760 045 014

Global Environment

EUR

2 785 186 245
2342701 805
377 255 224
2719957 029
0

0

49 777 766
15451 450
35298 953

0
14 544 795

20 754 158
2749 887 292

26 878 148
15703 135
42 400

0
4382223
575758
1731230
304 009

22 738 755
4139 393

121 848 824
(18 382 802)

107 605 415

124 852 552
(28 654 138)

203 803 829
(386 558 175)

(3 892 126)
(186 646 472)

2936 533 764

0
2 749 887 292

Global High Yield
Bond

EUR

82 690 584
82 889 042
(3 131 958)
79 757 084
0
0

1 094 823
1 838677
1528167

0
530 867

997 300
81162 417

2284281
397 563
11618

0

106 298
26 732

11

39985

582 207
1702 074

(2 855 432)
5206 262

4 052 904

3811227
(4 643 521)

3220610
(3676 803)

(1578 312)
(2 034 505)

83196 922

0
81162 417

The accompanying notes form an integral part of these financial statements

Global Inflation-
Linked Bond

EUR

526 434 293
535948 972
(33929 151)
502019 821
0
0

15 949 587
8 464 885
17 726 947
5430 000

6 661 004
5635943
508 707 346

1767 554
457017
248 785

0

372 624
52599
0
20137

1151 162
616 392

(25 637 245)
8532553

(16 488 300)

25291 583
(21 128 964)

(12 325 681)
96 804 699

(183 514)
84 295 504

424 411 842

0
508 707 346
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BNP PARIBAS FUNDS

Financial statements at 30/06/2023

Expressed in

Statement of net assets

Assets
Securities portfolio at cost price
Unrealised gain/(loss) on securities portfolio
Secuirities portfolio at market value
Options at market value
Net Unrealised gain on financial instruments

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

Notes

2
2,15
2,11,12,13,
14

2,11,12,13,
14

Statement of operations and changes in net

assets

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

Total expenses
Net result from investments

Net realised result on:
Investments securities
Financial instruments
Net realised result
Movement on net unrealised
gain/(loss) on:
Investments securities
Financial instruments

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

Increase/(Decrease) in net assets during
the year/period

Net assets at the beginning of the
financial year/period

Reevaluation of opening combined NAV
Net assetfs at the end of the financial
year/period

Green Tigers

USD

1409 251 033
1 496 606 864
(142 136 853)
1354470 011
0

684 633

42379510
11716 879
34809 129

283 660
0

34 525 469
1374 441 904

10 307 424
7311430
0

0

1 989 298
1282 409
1026 329
16 574

11 626 040
(1 318 616)

(27 344 018)
(190 779)

(28 853 413)

101 132 112
638 857

72 917 556
46 562 628

(2 650 659)
116 829 525

1257 612 379

0
1374 441 904

Health Care
Innovators

EUR

1486 190 388
1289 461 530
159 570 760

1 449 032 290
0

1172251

28 569 557
7416 290
13 306 362

0
0

13306 362
1472 884 026

8 088 750
10 599 162
7 666

0
2857011
546 960
335939
229 200

14575938
(6 487 188)

48 837011
(43 495)

42 306 328

(57 567 461)
367 124

(14 894 009)
(63 560 363)

(1972 797)
(80 427 169)

1553 311 195

0
1472 884 026

The accompanying notes form an integral part of these financial statements

Latin America
Equity

USD

49 264 990
40 905 638
6787 104
47 692 742
0

0

1259115
313133
130 714

0

0
130 714
49 134 276

1041 344
360 337
1043

0

95 558
18 065
97 238
4968

577 209
464 135

(874 911)
9613

(401 163)

7458 622
0

7057 459
(1547 431)

(222 348)
5287 680

43 846 596

0
49 134 276

Local Emerging Bond

USD

215 257 312
207 980 732
(3 760 814)
204 219 918
0

981 822

3210750
6 844 822
4 847 295

95 593
0

4751702
210 410 017

6 441 684
934 411
73 609
447 356
231090
34079

0

16 934

1737479
4704 205

(2 823 392)
3077 508

4 958 321

13 526 065
(2 111 357)

16 373 029
(31075 736)

(3 042 137)
(17 744 844)

228 154 861

0
210 410 017
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Russia Equity (NAV
suspended)

EUR

58 526 243
556 365 733
(499 891 672)
56 474 061

0
32376

2019 806
0
1027 383
0

0
1027 383
57 498 860

155163
0
25941
0

94 968
0

39

0

120 948
34215

(5392 948)
(211 902)

(5570 635)

9026 294
90 254

3545913
0

0
3545913

53 952 947

0
57 498 860

SMaRT Food

EUR

1512 970 507
1437013 478
45478 322
1482491 800
0

0

26 941 419
3537288
4788 726

0
711 733

4076 993
1508 181 781

20953 031
10 245 814
14 131

0

2486 161
464 656
285 366
136 131

13 632 259
7320772

14 539 878
(45 364)

21 815 286

(16 752 261)
1977778

7 040 803
(150 639 221)

(1238373)
(144 836 791)

1653 018 572

0
1508 181 781

BNP PARIBAS FUNDS

Sustainable Asia ex-
Japan Equity

USD

344 747 054
366 849 492
(29 748 834)
337 100 658
0

20 815

6 868 134
757 447
2099 011

0
0

2099 011
342 648 043

4300 532
2699 720
6351

0

775 239
142 991
591 838
3990

4220129
80 403

(58 113 320)
28 644

(58 004 273)

67 859 463
(8 794)

9 846 396
(228450 118)

(2 473 310)
(221 077 032)

563 725 075

0
342 648 043

Sustainable Asian
Cities Bond

USD

76 764 925
77 634 274
(1 607 140)
76 027 134
0

4390

0
733 401
1262 891

1165 780
0

97111
75502 034

1201 986
143 214
1427

0

72 798
15204

0

391

233 034
968 952

171 233
(31 890)

1108 295

(37 815)
(6 015)

1 064 465
27751 639

(638 194)
28177 910

47 324 124

0
75502 034

Sustainable Europe
Dividend

EUR

141 302 265
113 848 733
23 742 048
137 590 781
0

0

185939
3525545
3620 595

0
19 741

3600 854
137 681 670

3690 843
520712
949

0

210 983
31361
72723
9902

846 630
2 844 213

2561195
17 390

5422798

10 024 630
(30)
15 447 398

(12 898 950)

(813 559)
1734 889

135 946 781

0
137 681 670

The accompanying notes form an integral part of these financial statements

Sustainable Global
Corporate Bond

USD

390 873 357
405 373 497
(37 438 413)
367935 084
0

4974 624

3 828 535
14135114
12 153 602

1087
0

12 152 515
378 719 755

7 872 032
798 956
0

934

476 903
62 355

11 855
147 696

1 498 699
6373 333

(30277 287)
(16 807 900)

(40 711 854)

40 070 657
15 676 942

15035 745
(85 185 530)

(7078 920)
(77 228 705)

455 948 460

0
378 719 755
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BNP PARIBAS FUNDS

Financial statements at 30/06/2023

Expressed in

Statement of net assets

Assets
Securities portfolio at cost price
Unrealised gain/(loss) on securities portfolio
Secuirities portfolio at market value
Options at market value
Net Unrealised gain on financial instruments

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

Notes

2
2,15
2,11,12,13,
14

2,11,12,13,
14

Statement of operations and changes in net

assets

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

Total expenses
Net result from investments

Net realised result on:
Investments securities
Financial instruments
Net realised result
Movement on net unrealised
gain/(loss) on:
Investments securities
Financial instruments

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

Increase/(Decrease) in net assets during
the year/period

Net assets at the beginning of the
financial year/period

Reevaluation of opening combined NAV
Net assetfs at the end of the financial
year/period

Sustainable Global
Low Vol Equity

EUR

802 715 478
781478 014
13 954 636
795 432 650
0

396 240

5288108
1 598 480
3201932

0

0
3201932
799 513 546

10 698 317
4420 263
63 330

0

1266 822
199 808
428 374
172 179

6 550 776
4147 541

10318 197
(81 994)

14 383 744

30 781 907
263 182

45 428 833
(52 670 777)

(641 152)
(7 883 096)

807 396 642

0
799 513 546

Sustainable Multi-
Asset Balanced

EUR

1133 443 806
1067 035 787
7925 537
1074 961 324
0

0

48 920 860
9561 622
11 245 605

0
488 252

10 757 353
1122198 201

4123 935
7176 204
16 111

0

1705 287
418 197
72 559
601 404

9989 762
(5 865 827)

(41 456 541)
(4 831 586)

(52 153 954)

98 682 887
1173 452

47702 385
(191 440 028)
(7881 161)
(151 618 804)

1273 817 005

0
1122198 201

The accompanying notes form an integral part of these financial statements

Sustainable Multi-
Asset Growth

EUR

589 344 015
554903 936
27433 270
582337206
0

0

2980378
4026 431
3770 418

0
116 227

3654191
585 573 597

305 614
4003 635
6216

0

890 321
225312
55876
364 346

5545 706
(5 240 092)

(16 777 220)
(2 348 827)

(24 366 139)

56 068 808
699 558

32 402 227
(72 367 537)

(1 681 634)
(41 646 944)

627 220 541

0
585573 597

US Growth

USD

1373 593 394
1028 284 076
236 781 478
1265 065 554
0

2959 138

55176 949
50391 753
93 012 163

0
0

93012 163
1280 581 231

3367289
6262 638
30278

0

1787 965
336 057
196 077
18311

8 631 326
(5264 037)

48 094 182
2582973

45413118

201 648 321
(333 166)

246 728 273
69 346 267

(227 234)
315 847 306

964 733 925

0
1280 581 231
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BNP PARIBAS FUNDS

USD Short Duration

US Mid Cap Bond Combined
USD USD EUR

77 413 075 198 147 820 31992 310 158
64 232 894 192 471 859 29 745 061 638
10719 616 (1131 798) 1351 081 230
74 952 510 191 340 061 31096 142 868
0 0 1445 184
147 297 944 053 28 365 668
2169 095 4349 754 589 184 691
144 173 1513952 277 171 747
1079 312 1 341 311 372 935 874
0 550 646 8126 710
0 0 32960 831
1079 312 790 665 331 848 333
76 333 763 196 806 509 31619 374 284
431 489 2 458 305 281 478 858
618 487 355562 192 007 948
228 9980 1370 243
0 0 1 876 462
142 901 239 645 50236 620
28 092 65 526 9836 201
10 938 0 13975911
4056 6074 4401 049
804 702 676 787 273 704 434
(373 213) 1781518 7774 424
2 664 987 (22 728) 157 343 062
130 775 300 690 141 580 785
2 422 549 2 059 480 306 698 271
3754149 1213369 2408 256 740
(58 840) 359 261 (163 451 757)
6117 858 3632110 2 551 503 254
(3712 332) (10 184 809) (1386 849 127)
(68 253) (834 658) (74 612 117)
2337273 (7 387 357) 1090 042 010
73 996 490 204 193 866 30 647 509 228
0 0 (118 176 954)
76 333 763 196 806 509 31619374 284

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

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

Aqua EUR EUR EUR Number of shares
31/12/2021 31/12/2022 30/06/2023 30/06/2023

Net assefs 4278 009 259 3448 466 572 3728 897 732

Net asset value per share
Share “B USD - Capitalisation” 0 82.53 92.24 10.000
Share “Classic - Capitalisation” 221.26 181.17 198.99 6 052 694.448
Share “Classic - Distribution” 170.41 137.17 147.72 1528 349.737
Share “Classic HKD - Capitalisation” 0 89.75 100.96 10.000
Share “Classic RH CNH - Capitalisation” 1 063.04 894.80 981.38 4144.369
Share “Classic RH CNH MD - Distribution” 0 995.80 1076.32 100.000
Share “Classic RH CZK - Capitalisation” 2 000.53 1733.06 1941.64 1148 209.350
Share “Classic RH HKD MD - Distribution” 0 90.63 97.74 100.000
Share “Classic RH SGD MD - Distribution” 165.61 132.19 143.26 52 749.442
Share “Classic RH USD - Capitalisation” 205.50 171.91 191.07 137 286.681
Share “Classic RH USD MD - Distribution” 173.47 139.15 150.99 210 944.356
Share “Classic SGD - Capitalisation” 173.22 132.43 150.04 21459.309
Share “Classic USD - Capitalisation” 251.60 193.35 217.09 285913.715
Share “Classic USD - Distribution” 164.33 124.04 136.61 12 909.555
Share “I - Capitalisation” 363.68 301.13 332.58 2 478 080.365
Share “I USD - Capitalisation” 136.43 106.01 119.69 237 513.019
Share “K - Capitalisation” 136.18 110.67 121.10 1115 467.932
Share “Life - Capitalisation” 206.70 171.76 190.04 2302 355.231
Share “N - Capitalisation” 214.26 174.14 190.55 414 156.545
Share “Privilege - Capitalisation” 349.07 288.88 318.97 646 673.823
Share “Privilege - Distribution” 171.91 139.86 151.40 292 564.812
Share “Privilege CHF - Capitalisation” 165.87 130.82 142.77 6 963.399
Share “Privilege GBP - Capitalisation” 179.39 156.89 167.53 27 510.136
Share “Privilege USD - Capitalisation” 182.30 141.59 159.81 126 362.599
Share “U11 H EUR - Capitalisation” 101.11 79.06 87.33 1519 369.750
Share “UI15 JPY - Capitalisation” 0 0 11323.00 278 869.441
Share “UI8 USD - Capitalisation 115.08 89.75 101.51 99 465.665
Share “UI9 - Capitalisation” 101.54 84.38 93.34 137 392.203
Share “X - Capitalisation” 249.60 207.89 230.25 578 851.432

Brazil Equity USD USsD USD Number of shares
31/12/2021 31/12/2022 30/06/2023 30/06/2023

Net assefs 109 936 095 80215416 84 823 413

Net asset value per share
Share “Classic - Capitalisation” 77.63 79.16 90.35 844 802.021
Share “Classic - Distribution” 47.13 46.92 49.39 45224.477
Share “Classic EUR - Capitalisation” 68.27 74.19 82.84 47 710.065
Share “N - Capitalisation” 69.36 70.21 79.83 22 177.844
Share “Privilege - Capitalisation” 70.50 72.67 83.34 2139.492
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BNP PARIBAS FUNDS

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

China Equity USD USD USD Number of shares
31/12/2021 31/12/2022 30/06/2023 30/06/2023
Net assets 2103 580 535 1229109 554 1174034011
Net asset value per share

Share “Classic - Capitalisation” 590.77 422.92 387.15 307 572.044
Share “Classic - Distribution” 339.23 237.72 212.99 34 808.941
Share “Classic EUR - Capitalisation” 219.49 167.42 149.93 2137 578.346
Share “Classic EUR - Distribution” 166.45 124.39 108.96 138 212.649
Share “Classic H EUR - Capitalisation” 80.74 57.28 53.02 85209.250
Share “Classic RH EUR - Capitalisation” 72.41 50.26 45.28 21 664.380
Share “Classic RH SGD - Capitalisation” 82.37 58.48 52.98 278 982.655
Share “Classic RH SGD MD - Distribution” 81.05 56.09 50.66 210.444
Share “I - Capitalisation” 689.53 499.14 459.46 939 699.500
Share “I EUR - Capitalisation” 145.62 112.32 101.14 687 513.494
Share “K EUR - Capitalisation” 0 76.83 68.54 53 387.208
Share “N - Capitalisation” 526.88 374.34 341.40 59 125.826
Share “Privilege - Capitalisation” 200.09 144.68 133.10 611 305.624
Share “Privilege - Distribution” 161.46 114.30 102.92 1 618.000
Share “Privilege EUR - Capitalisation” 116.31 89.62 80.65 127 863.999
Share “X - Capitalisation” 95.95 70.08 64.80 615415.139
Share “X AUD - Capitalisation” 92 741.44 72 661.94 68 464.69 1.895
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BNP PARIBAS FUNDS

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

Climate Impact EUR EUR EUR Number of shares
31/12/2021 31/12/2022 30/06/2023 30/06/2023

Net assets 3807 224 947 2 640 233 960 3070 777 355

Net asset value per share
Share “Classic - Capitalisation” 310.99 241.44 261.96 6322 335.662
Share “Classic - Distribution” 233.39 177.98 189.04 427 114.948
Share “Classic H EUR - Capitalisation” 149.81 110.90 121.53 496 793.184
Share “Classic HKD - Capitalisation” 0 88.95 99.20 10.000
Share “Classic RH CNH - Capitalisation” 0 863.67 934.92 100.000
Share “Classic RH HKD - Capitalisation” 0 90.92 99.15 100.000
Share “Classic RH SGD - Capitalisation” 99.82 79.03 86.15 100.000
Share “Classic RH USD - Capitalisation” 0 91.12 99.98 100.000
Share “Classic USD - Capitalisation” 171.58 125.02 138.66 139 399.969
Share “I - Capitalisation” 376.51 296.32 323.69 2503 823.544
Share “I - Distribution” 103.22 79.80 85.35 8515.586
Share “I Plus - Capitalisation” 166.32 131.43 143.86 910412.487
Share “I USD - Capitalisation” 0 90.07 100.59 10.000
Share “K - Capitalisation” 0 84.17 90.98 184 206.745
Share “N - Capitalisation” 255.79 197.10 213.06 116 240.393
Share “Privilege - Capitalisation” 292231 229747 2 508.23 42 094.410
Share “Privilege - Distribution” 184.75 142.68 152.51 185 063.436
Share “Privilege RH CHF - Distribution” 0 96.24 102.96 100.000
Share “Privilege RH EUR - Capitalisation” 0 96.32 106.01 100.000
Share “Privilege RH EUR - Distribution” 106.22 74.41 80.22 4088.126
Share “Privilege RH GBP - Distribution” 106.38 75.03 81.58 91 575.994
Share “Privilege USD - Capitalisation” 182.10 134.36 149.94 475 130.878
Share “Privilege USD - Distribution” 107.05 77.52 84.76 126 867.092
Share “U2 HKD - Capitalisation” 0 89.67 101.03 10.000
Share “U2 HKD - Distribution” 114.20 82.34 90.14 93222711
Share “U2 HKD MD - Distribution” 0 88.65 98.17 2 054.981
Share “U2 RH AUD - Distribution” 108.05 75.48 81.30 17 827.871
Share “U2 RH CHF - Distribution” 102.15 70.90 75.63 2 000.000
Share “U2 RH CNH - Capitalisation” 0 888.93 974.63 100.000
Share “U2 RH CNH - Distribution” 110.80 79.68 85.57 3383.564
Share “U2 RH CNH MD - Distribution” 0 868.95 939.13 100.000
Share “U2 RH EUR - Capitalisation” 0 96.16 105.61 340916
Share “U2 RH EUR - Distribution” 0 96.09 103.31 100.000
Share “U2 RH EUR MD - Distribution” 0 87.03 94.81 716.959
Share “U2 RH GBP - Distribution” 110.53 77.44 83.98 8271.099
Share “U2 RH SGD - Capitalisation” 108.09 78.43 86.66 14 661.277
Share “U2 RH SGD - Distribution” 0 97.28 105.28 100.000
Share “U2 RH SGD MD - Distribution” 0 88.08 96.20 3187.171
Share “U2 RH USD - Capitalisation” 0 87.77 96.69 100.000
Share “U2 USD - Capitalisation” 122.35 89.78 99.92 393 487.569
Share “U2 USD - Distribution 107.65 77.53 84.52 14 762.932
Share “U2 USD MD - Distribution” 0 88.82 97.26 30.460
Share “X - Capitalisation” 209.08 165.59 181.42 69 960.578
Share “X - Distribution” 175.01 0 0 0

Consumer Innovators EUR EUR EUR Number of shares
31/12/2021 31/12/2022 30/06/2023 30/06/2023

Net assets 1573523079 917 965 197 976 001 375

Net asset value per share
Share “B USD - Capitalisation” 0 73.72 86.91 10.000
Share “Classic - Capitalisation” 347.72 249.05 288.59 2233 652.219
Share “Classic - Distribution” 245.28 174.24 199.47 278 191.234
Share “Classic H EUR - Capitalisation” 136.64 90.95 106.84 330 026.349
Share “Classic RH SGD - Capitalisation” 100.49 73.51 85.61 100.000
Share “Classic USD - Capitalisation” 395.46 265.81 314.87 173 191.729
Share “I - Capitalisation” 424.42 307.07 357.62 310579.123
Share “K - Capitalisation” 114.47 81.37 93.94 298 595.598
Share “N - Capitalisation” 400.65 284.80 328.79 62 893.901
Share “Privilege - Capitalisation” 464.90 336.00 391.08 54 400.031
Share “Privilege - Distribution” 303.53 217.58 250.22 38281.212
Share “X - Capitalisation” 145.51 0 0 0
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Key figures relating to the last 3 years (Note 9)

Disruptive Technology

Net assets

Net asset value per share
Share “B USD - Capitalisation”
Share “Classic - Capitalisation”
Share “Classic - Distribution”
Share “Classic CZK - Capitalisation”
Share “Classic H EUR - Capitalisation”
Share “Classic RH USD - Capitalisation”
Share “Classic USD - Capitalisation”
Share “Classic USD - Distribution”
Share “I - Capitalisation”
Share “I GBP - Capitalisation”
Share “I Plus - Capitalisation”
Share “I USD - Capitalisation”
Share “K - Capitalisation”
Share “N - Capitalisation”
Share “Privilege - Capitalisation”
Share “Privilege - Distribution”
Share “Privilege H EUR - Capitalisation”
Share “Privilege RH USD - Capitalisation”
Share “Privilege USD - Capitalisation”
Share “Ul6 H EUR - Capitalisation”
Share “UP4 - Distribution”
Share “X - Capitalisation”
Share “X NOK - Capitalisation”

Ecosystem Restoration

Net assets

Net asset value per share
Share “Classic - Capitalisation”
Share “Classic - Distribution”
Share “Classic H EUR - Capitalisation”
Share “Classic HKD - Capitalisation”
Share “Classic RH CNH - Capitalisation”
Share “Classic RH CZK - Capitalisation”
Share “Classic RH SGD - Capitalisation”
Share “Classic USD - Capitalisation”
Share “I - Capitalisation”
Share “I JPY - Capitalisation”
Share “I USD - Capitalisation”
Share “IH EUR - Capitalisation”
Share “IH JPY - Capitalisation”
Share “N - Capitalisation”
Share “Privilege - Capitalisation”
Share “Privilege - Distribution”
Share “Privilege RH GBP - Capitalisation”
Share “Privilege USD - Capitalisation”
Share “X - Capitalisation”

EUR
31/12/2021

3583041 646

119.00
2110.72
1 644.87
2337.20
209.46

0
2 409.63

580.69
243751
216.26
200.08

197.85

131.88
940.25
675.66
53231
208.79
264.01
235.42

131.16

179.77

181.98

1114228.15

EUR
31/12/2021

210473 302

80.10
80.11
80.11
75.54
819.84
807.38
80.64
74.43
80.60
8 460.00
74.90
80.59
8478.00
79.76
80.56
80.52
80.79
75.01
80 881.91

EUR
31/12/2022

2 821 389 665

81.63
1558.24
1193.29
1677.07

140.69
87.58
1669.50
395.04
1817.78
170.43
149.43
138.47
96.63
688.94
503.32
389.69
141.57
202.02
164.59
89.25
131.87
136.73
877 621.13

EUR
31/12/2022

131 050 169

48.58
47.72
48.61
43.65
511.43
517.86
49.91
42.36
49.37
5581.00
43.11
49.56
5188.00
47.99
49.29
48.50
49.76
43.10
49 912.55

EUR
30/06/2023

3580675138

103.87
1949.36
146537
2 063.65

177.51

110.71
2135.01
496.15
2 285.58
207.26

188.02

177.98

120.43

858.66

632.46
480.71

179.41
256.58
211.42

113.30

162.83

172.55
1231.32

EUR
30/06/2023

13 653 863

38.99
37.29
38.86
36.17
409.70
423.85
40.31
34.75
39.82
5038.00
35.54
39.75
4095.00
38.38
39.75
38.09
40.47
35.51
0

Number of shares

30/06/2023

7 828.099
842 790.392
98 535.889
560 675.335
2094 006.835
731.089

46 703.131
22 809.022
182 978.090
2 641.595
1383 942.904
645 613.604
343 535.530
99 993.676
186 594.960
71 628.522
67 559.667
2691.999
114 077.184
502 800.000
450 838.193
220 845.759
28 218.101

Number of shares

30/06/2023

229 896.756
54 693.842
160.834
10.000
100.000

14 456.137
1 960.000
1 640.720
38 557.127
10.000
10.000
100.000
300.000

16 825.806
1 896.122
10.000
100.000
10.000

0
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Key figures relating to the last 3 years (Note 9)

Emerging Bond Opportunities USD USD USD Number of shares
31/12/2021 31/12/2022 30/06/2023 30/06/2023
Net assefts 508 131 117 307 805 171 332016 599
Net asset value per share
Share “B MD - Distribution” 89.04 63.85 63.15 945.638
Share “B RH AUD MD - Distribution” 88.81 62.28 61.01 100.000
Share “B RH ZAR MD - Distribution” 901.36 623.01 610.31 314.233
Share “Classic - Capitalisation” 216.72 181.90 190.89 114 093.169
Share “Classic - Distribution” 121.93 95.80 93.30 17 600.630
Share “Classic EUR - Distribution” 98.26 82.50 78.43 1 341.667
Share “Classic EUR MD - Distribution” 73.75 57.85 56.12 18 778.742
Share “Classic HKD MD - Distribution” 68.63 49.85 49.76 261 189.718
Share “Classic MD - Distribution” 15.28 11.11 11.05 11215 031.547
Share “Classic MD2 - Distribution” 0 80.14 80.49 10.000
Share “Classic RH AUD MD - Distribution” 67.28 47.74 47.04 51739.417
Share “Classic RH CNH MD - Distribution” 669.35 465.05 455.87 939.152
Share “Classic RH EUR - Capitalisation” 65.61 53.36 55.26 493 102.499
Share “Classic RH EUR - Distribution” 17.09 13.01 12.49 165 297.490
Share “Classic RH HKD MD - Distribution” 68.85 49.61 48.94 326 400.000
Share “Classic RH SGD MD - Distribution” 68.15 48.96 48.58 2 066.045
Share “Classic RH ZAR MD - Distribution” 657.69 460.26 453.39 34 098.559
Share “I - Capitalisation” 121.60 103.18 108.87 491 667.469
Share “I RH EUR - Capitalisation” 77.61 63.76 66.36 73 891.364
Share “N - Capitalisation” 118.07 98.60 103.22 11 409.429
Share “Privilege - Capitalisation” 104.26 88.26 93.01 678 609.140
Share “Privilege EUR - Capitalisation” 102.37 92.35 95.21 139 356.439
Share “Privilege RH EUR - Distribution” 57.37 43.98 42.46 159 676.219
Share “X - Capitalisation” 125.82 107.40 0 0
Emerging Equity USDh USDh USDh Number of shares
31/12/2021 31/12/2022 30/06/2023 30/06/2023
Net assets 358297 606 230 368 249 197 096 256
Net asset value per share
Share “B - Capitalisation” 82.67 63.32 65.36 10.000
Share “Classic - Capitalisation” 651.32 504.13 523.16 139 356.220
Share “Classic - Distribution” 139.02 105.15 105.87 138 429.305
Share “Classic CZK - Capitalisation” 961.93 771.11 769.98 41 081.869
Share “Classic EUR - Capitalisation” 126.95 104.70 106.28 424 074.369
Share “Classic EUR - Distribution” 96.69 78.01 76.77 47 888.662
Share “I - Capitalisation” 785.33 614.65 641.41 22 121.007
Share “I EUR - Capitalisation” 101.46 84.62 86.37 315.646
Share “N - Capitalisation” 185.79 142.75 147.60 20 686.809
Share “Privilege - Capitalisation” 107.49 84.03 87.64 165 040.175
Share “Privilege EUR - Capitalisation” 101.25 84.34 86.05 4252484
Share “X - Capitalisation” 119.09 94.05 98.58 230 899.390
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Key figures relating to the last 3 years (Note 9)

Emerging Multi-Asset Income USD USD USD Number of shares
31/12/2021 31/12/2022 30/06/2023 30/06/2023

Net assefts 68 565 134 22 859972 13 949 942

Net asset value per share
Share “B MD - Distribution” 93.34 63.16 63.84 10.000
Share “B RH AUD MD - Distribution” 92.92 61.19 61.22 100.000
Share “Classic - Capitalisation” 113.48 86.33 90.35 56 224.927
Share “Classic - Distribution” 82.59 57.11 56.83 558.591
Share “Classic EUR - Capitalisation” 112.84 91.47 93.64 20353.372
Share “Classic EUR - Distribution” 82.10 60.76 59.06 11 442.850
Share “Classic HKD MD - Distribution” 76.58 52.47 53.53 22 580.000
Share “Classic MD - Distribution” 76.15 52.06 52.93 39302.272
Share “Classic RH AUD MD - Distribution” 75.74 50.61 50.98 12 082.203
Share “Classic RH CNH MD - Distribution” 77.15 50.40 50.52 332612.524
Share “Classic RH EUR - Capitalisation” 87.32 64.58 66.66 4354.628
Share “Classic RH EUR - Distribution” 66.17 44.42 43.52 549.186
Share “Classic RH SGD MD - Distribution” 77.70 52.62 53.33 14 268.240
Share “I - Capitalisation” 119.81 0 0 0
Share “I RH EUR - Capitalisation” 89.13 66.41 68.82 1987.414
Share “Privilege RH EUR - Capitalisation” 101.29 75.25 77.96 100.000
Share “X - Capitalisation” 122.65 94.66 0 0

Energy Transition EUR EUR EUR Number of shares
31/12/2021 31/12/2022 30/06/2023 30/06/2023

Net assefts 3001 296 860 1 952 485 489 2071633398

Net asset value per share
Share “B USD - Capitalisation” 83.09 49.70 53.13 46 401.517
Share “Classic - Capitalisation” 1109.15 714.11 750.39 750 432.386
Share “Classic - Distribution” 590.01 372.41 382.49 195922.618
Share “Classic H EUR - Capitalisation” 71.20 45.87 48.16 161 925.950
Share “Classic HKD - Capitalisation” 100.53 60.80 65.58 3329.122
Share “Classic RH CNH - Capitalisation” 933.08 618.08 648.42 28 752.634
Share “Classic RH HKD - Capitalisation” 0 76.99 81.54 100.000
Share “Classic RH SGD - Capitalisation” 77.86 51.45 54.29 250331.981
Share “Classic RH USD - Capitalisation” 89.88 59.74 63.53 4 682.558
Share “Classic Solidarity H EUR - Capitalisation” 75.70 48.77 51.21 236 101.550
Share “Classic USD - Capitalisation” 159.87 96.60 103.77 6 687 420.389
Share “Classic USD - Distribution” 669.41 396.16 416.18 29 181.143
Share “I - Capitalisation” 1302.86 847.36 894.92 283 494.371
Share “I Plus - Capitalisation” 75.66 49.28 52.09 248 096.669
Share “I RH GBP - Capitalisation” 93.85 61.67 65.67 100.000
Share “I USD - Capitalisation” 88.69 54.14 58.45 34 419.634
Share “K - Capitalisation” 80.85 51.66 54.08 760 402.075
Share “N - Capitalisation” 991.20 633.38 663.10 132 622.489
Share “Privilege - Capitalisation” 200.15 130.02 137.24 1928 649.069
Share “Privilege - Distribution” 152.60 97.20 100.28 330932.004
Share “Privilege H USD - Capitalisation” 72.71 49.02 52.40 105 951.774
Share “Privilege RH GBP - Capitalisation” 93.84 61.58 65.53 100.000
Share “Privilege USD - Capitalisation” 88.57 54.04 58.30 33 491.969
Share “X - Capitalisation” 2676.36 1753.62 1 858.96 26 943.500
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Euro Equity EUR EUR EUR Number of shares
31/12/2021 31/12/2022 30/06/2023 30/06/2023
Net assets 1699 815 604 1353736795 1555513937
Net asset value per share
Share “Classic - Capitalisation” 695.13 611.23 691.16 1316972.392
Share “Classic - Distribution” 339.84 292.13 320.90 224 222.309
Share “Classic H CZK - Capitalisation” 6119.01 5669.49 6536.77 17 716.254
Share “Classic H USD - Capitalisation” 189.08 170.96 195.74 2 603.559
Share “Classic SEK - Capitalisation” 0 6 796.84 8144.78 805.243
Share “Classic USD - Capitalisation” 790.69 652.49 754.26 2 093.686
Share “I - Capitalisation” 837.51 74391 845.47 425 253.854
Share “I - Distribution” 140.12 0 0 0
Share “K - Capitalisation” 121.20 105.77 119.16 286 665.359
Share “N - Capitalisation” 622.75 543.49 612.30 17 151.658
Share “Privilege - Capitalisation” 243.27 215.85 245.17 337 975.560
Share “Privilege - Distribution” 157.08 136.26 150.37 21 528.867
Share “X - Capitalisation” 264.99 237.12 270.50 279 756.669
Europe Emerging Equity (NAV suspended) EUR EUR EUR Number of shares
31/12/2021 31/12/2022 30/06/2023 30/06/2023
Net assefs 49 489 891 19 888 136 22 590 323
Net asset value per share
Share “Classic - Capitalisation” 118.72 48.69 55.30 260 910.574
Share “Classic - Distribution” 207.54 85.11 96.66 14 884.195
Share “Classic USD - Capitalisation” 135.04 51.97 60.34 26 176.156
Share “I - Capitalisation” 141.71 58.37 66.37 4220.478
Share “N - Capitalisation” 105.55 43.23 49.10 6414.878
Share “Privilege - Capitalisation” 99.13 40.78 46.34 101 008.619
Europe Equity EUR EUR EUR Number of shares
31/12/2021 31/12/2022 30/06/2023 30/06/2023
Net assets 1 469 359 756 1058 772 591 957211 242
Net asset value per share
Share “Classic - Capitalisation” 291.75 257.39 283.10 1564 612.865
Share “Classic - Distribution” 164.15 141.18 150.69 398 597.071
Share “Classic CHF - Capitalisation” 170.37 143.25 155.73 49 158.273
Share “Classic CHF - Distribution” 132.66 108.71 114.68 1240.425
Share “Classic USD - Capitalisation” 331.77 274.69 308.85 9456.587
Share “I - Capitalisation” 348.51 310.60 343.35 447 258.286
Share “I Plus - Capitalisation” 139.89 125.23 138.74 460 400.844
Share “N - Capitalisation” 203.38 178.09 195.14 36 843.727
Share “Privilege - Capitalisation” 227.30 202.36 223.57 24 187.827
Share “Privilege - Distribution” 130.38 113.15 121.33 369 803.623
Share “X - Capitalisation” 247.58 222.28 246.63 683 750.323

Page 20



BNP PARIBAS FUNDS

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

Europe Growth EUR EUR EUR Number of shares
31/12/2021 31/12/2022 30/06/2023 30/06/2023
Net assefts 343 731 569 116 927 579 122 722 581
Net asset value per share
Share “Classic - Capitalisation” 65.00 55.17 60.57 353 887.379
Share “Classic - Distribution” 175.23 144.93 154.43 50917.728
Share “Classic RH SGD - Capitalisation” 168.93 146.51 161.65 960.000
Share “Classic RH SGD MD - Distribution” 131.49 110.66 120.34 3 554.561
Share “Classic RH USD - Capitalisation” 170.33 148.55 165.03 1710.502
Share “Classic RH USD MD - Distribution” 131.11 111.29 121.21 7 825.462
Share “Classic USD - Capitalisation” 73.91 58.88 66.08 4 644.286
Share “I - Capitalisation” 264.88 227.15 250.66 115747.358
Share “N - Capitalisation” 92.59 78.00 85.33 6208.504
Share “Privilege - Capitalisation” 231.57 198.35 218.76 6332.785
Share “Privilege - Distribution” 156.97 131.02 140.24 428 236.280
Share “X - Capitalisation” 129.12 111.55 123.55 5016.000
Share “X3 - Capitalisation” 0.01 0.01 0.01 1 000 000.000
Europe Small Cap EUR EUR EUR Number of shares
31/12/2021 31/12/2022 30/06/2023 30/06/2023
Net assets 1168 935 700 587 029 423 495911 109
Net asset value per share
Share “Classic - Capitalisation” 288.51 223.96 234.00 893 594.758
Share “Classic - Distribution” 236.68 179.76 182.39 264 704.659
Share “Classic RH SGD - Capitalisation” 219.01 173.89 182.65 497.882
Share “Classic RH USD - Capitalisation” 164.57 131.16 138.71 25304.136
Share “Classic USD - Capitalisation” 328.04 238.98 255.25 3 745.542
Share “I - Capitalisation” 333.14 261.62 274.94 644 471.308
Share “I - Distribution” 116.14 89.25 91.09 145.000
Share “N - Capitalisation” 260.08 200.37 208.58 38199.921
Share “Privilege - Capitalisation” 257.21 201.67 211.75 110 701.795
Share “Privilege - Distribution” 226.37 173.68 177.11 26 982.146
Share “X - Capitalisation” 295.64 234.14 247.10 5743.267
Share “X2 - Capitalisation” 117 078.32 92 717.93 97 847.77 200.000
Global Convertible UsD UsD USD Number of shares
31/12/2021 31/12/2022 30/06/2023 30/06/2023
Net assefts 1215 154 444 762 551173 760 045 014
Net asset value per share
Share “Classic - Capitalisation” 147.25 124.70 130.66 205 174.135
Share “Classic - Distribution” 138.63 115.75 116.31 30 273.063
Share “Classic MD - Distribution” 133.70 112.54 117.61 13 738.466
Share “Classic RH CZK - Capitalisation” 4139.87 3620.81 382242 59 923.022
Share “Classic RH EUR - Capitalisation” 203.38 168.25 174.09 882 417.261
Share “Classic RH EUR - Distribution” 108.18 88.23 87.53 707 399.768
Share “Classic RH PLN - Distribution” 599.90 521.99 530.69 323.678
Share “I - Capitalisation” 235.84 201.33 211.82 1 152 903.605
Share “I RH EUR - Capitalisation” 231.96 193.09 200.64 972 824.185
Share “I RH NOK - Capitalisation” 196.91 165.62 172.58 12 674.776
Share “N - Capitalisation” 132.95 111.90 116.91 38 791.274
Share “N RH EUR - Capitalisation” 131.42 108.03 111.42 47 247.204
Share “N RH EUR - Distribution” 123.87 100.38 99.24 12 149.835
Share “Privilege - Capitalisation” 139.40 118.83 124.92 4725.879
Share “Privilege RH EUR - Capitalisation” 152.71 127.00 131.79 40 112.013
Share “Privilege RH EUR - Distribution” 142.51 116.99 116.41 47 755.437
Share “X - Capitalisation” 136.30 117.05 123.52 8 187.845
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Global Environment EUR EUR EUR Number of shares
31/12/2021 31/12/2022 30/06/2023 30/06/2023

Net assefts 4090 082 676 2936 533 764 2 749 887 292

Net asset value per share
Share “B USD - Capitalisation” 0 82.48 91.07 10.000
Share “Classic - Capitalisation” 324.77 263.52 286.03 2 838 563.399
Share “Classic - Distribution” 234.75 187.17 199.15 577 600.615
Share “Classic H EUR - Capitalisation” 144.59 111.21 121.87 402 173.964
Share “Classic HKD - Capitalisation” 0 90.40 100.50 10.000
Share “Classic RH CNH MD - Distribution” 0 996.75 1063.45 1 389.196
Share “Classic RH HKD MD - Distribution” 0 91.34 97.26 100.000
Share “Classic RH SGD MD - Distribution” 162.42 128.19 137.32 169 048.586
Share “Classic RH USD MD - Distribution” 163.63 129.67 139.01 213 408.232
Share “Classic SGD - Capitalisation” 158.95 120.42 134.82 135 665.816
Share “Classic USD - Capitalisation” 369.36 281.27 312.08 189 789.883
Share “I - Capitalisation” 375.02 307.85 336.08 1229 981.149
Share “I Plus H JPY - Capitalisation” 13 705.00 10 698.00 11 651.00 4808 116.897
Share “I Plus JPY - Capitalisation” 14 916.00 13 206.00 16 169.00 5523 447.162
Share “I USD - Capitalisation” 165.84 127.76 142.58 345304.714
Share “K - Capitalisation” 127.83 102.95 111.33 476 362.836
Share “N - Capitalisation” 294.74 237.37 256.68 104 788.292
Share “N - Distribution” 152.08 120.35 127.57 11 445.260
Share “Privilege - Capitalisation” 295.46 242.15 264.14 222 327.842
Share “Privilege - Distribution” 157.04 126.49 135.26 51215.821
Share “Privilege GBP - Distribution” 149.15 126.94 131.27 295.000
Share “Privilege USD - Capitalisation” 164.22 126.31 140.85 18 546.245
Share “Ul13 RH USD - Capitalisation” 0 96.41 106.51 13 981.734
Share “X - Capitalisation” 239.21 197.38 216.02 584 222.320
Share “X - Distribution” 119 381.01 96 806.11 103 867.23 67.411

Global High Yield Bond EUR EUR EUR Number of shares
31/12/2021 31/12/2022 30/06/2023 30/06/2023

Net assets 103 110 844 83196 922 81162417

Net asset value per share
Share “BH AUD MD - Distribution” 95.90 74.84 74.23 1061.478
Share “BH USD MD - Distribution” 95.92 75.86 75.73 5 808.645
Share “Classic - Capitalisation” 110.13 95.45 98.98 59 505.379
Share “Classic - Distribution” 26.92 22.41 21.95 308 561.624
Share “Classic H AUD MD - Distribution” 71.29 56.18 56.02 41617.688
Share “Classic H CZK - Capitalisation” 11 560.30 10 596.54 11217.61 18 726.276
Share “Classic H USD - Capitalisation” 131.91 116.93 122.76 43 268.633
Share “Classic H USD - Distribution” 38.41 32.78 32.52 14 852.791
Share “Classic H USD MD - Distribution” 73.44 58.78 58.95 70 933.877
Share “Classic USD MD - Distribution” 59.13 43.18 4421 224 570.105
Share “I - Capitalisation” 125.66 109.83 114.37 150 534.741
Share “IH USD - Capitalisation” 215.87 193.02 203.50 300.000
Share “K - Capitalisation” 101.06 86.93 89.81 100 657.913
Share “N - Capitalisation” 105.71 91.16 94.29 543.711
Share “N - Distribution” 81.76 67.71 66.16 9067.950
Share “Privilege - Capitalisation” 127.27 111.08 115.58 1020.532
Share “Privilege - Distribution” 87.14 73.06 71.81 125 738.267
Share “X - Capitalisation” 0 0 100 848.40 34.000
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Global Inflation-Linked Bond EUR EUR EUR Number of shares
31/12/2021 31/12/2022 30/06/2023 30/06/2023
Net assefts 580 181 494 424 411 842 508 707 346
Net asset value per share
Share “Classic - Capitalisation” 167.22 135.98 135.14 396 276.125
Share “Classic - Distribution” 152.41 123.41 120.58 80 282.583
Share “I - Capitalisation” 183.50 150.08 149.57 239 544.419
Share “N - Capitalisation” 155.14 125.53 124.44 59275.185
Share “Privilege - Capitalisation” 142.35 116.22 115.73 19.424
Share “Privilege - Distribution” 122.93 100.37 98.27 2274.409
Share “UI10 H SGD - Capitalisation” 189.67 158.43 159.16 3 646 078.904
Share “X - Capitalisation” 0 0 100 172.87 90.000
Green Tigers USD USD USD Number of shares
31/12/2021 31/12/2022 30/06/2023 30/06/2023
Net assefts 1974811 613 1257612379 1374 441 904
Net asset value per share
Share “Classic - Capitalisation” 158.76 118.33 124.84 64 436.701
Share “Classic - Distribution” 140.62 102.19 104.82 291.447
Share “Classic EUR - Capitalisation” 306.55 243.45 251.23 1791211.578
Share “Classic EUR - Distribution” 229.41 177.75 178.30 158 236.795
Share “Classic H EUR - Capitalisation” 102.20 80.49 87.56 244 748.731
Share “Classic HKD - Capitalisation” 0 96.96 102.63 305.117
Share “Classic MD - Distribution” 0 100.31 104.87 10.000
Share “Classic RH CNH - Capitalisation” 989.58 735.84 764.26 2 770.458
Share “Classic RH SGD - Capitalisation” 102.35 75.58 78.99 1 180.000
Share “Classic RH SGD MD - Distribution” 100.60 70.30 72.84 3533.771
Share “I - Capitalisation” 259.05 195.23 207.10 382 750.549
Share “I EUR - Capitalisation” 106.24 85.32 88.53 92 459.564
Share “N - Capitalisation” 199.64 147.68 155.21 28 477.428
Share “Privilege - Capitalisation” 128.50 96.74 102.56 127 962.852
Share “Privilege - Distribution” 98.34 72.15 74.41 456 780.862
Share “Privilege EUR - Capitalisation” 224.52 180.10 186.78 678 710.314
Share “Privilege EUR - Distribution” 184.64 144.52 145.69 129 167.781
Share “Privilege RH EUR - Capitalisation” 101.99 74.63 78.05 6 002.199
Share “Privilege RH EUR - Distribution” 100.07 71.38 72.56 13 843.007
Share “U2 - Capitalisation” 104.19 77.85 82.23 60 495.187
Share “U2 - Distribution” 103.01 75.01 77.07 3950.000
Share “U2 RH GBP - Distribution” 100.73 71.76 73.27 6 000.000
Share “U2 RH SGD - Capitalisation” 104.79 77.59 81.19 6910.888
Share “U2 RH SGD - Distribution” 104.17 0 0 0
Share “X - Capitalisation” 16 484.82 12 494.50 13290.09 38 695.193
Health Care Innovators EUR EUR EUR Number of shares
31/12/2021 31/12/2022 30/06/2023 30/06/2023
Net assefs 1324 608 618 1553311195 1 472 884 026
Net asset value per share
Share “Classic - Capitalisation” 151525 1531.73 1516.45 687 163.227
Share “Classic - Distribution” 996.48 993.25 967.28 106 914.252
Share “Classic H EUR - Capitalisation” 118.10 111.45 110.92 833 823.389
Share “Classic USD - Capitalisation” 345.57 327.85 331.80 55936.284
Share “I - Capitalisation” 1747.53 1784.55 1775.68 61 009.939
Share “K - Capitalisation” 115.53 11591 114.32 418 612.190
Share “N - Capitalisation” 400.26 401.59 396.11 31 449.855
Share “Privilege - Capitalisation” 321.96 328.41 326.58 102 677.832
Share “Privilege - Distribution” 236.34 237.72 232.55 8172411
Share “X - Capitalisation” 125.99 129.61 129.45 106 919.679
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Latin America Equity USD USD USD Number of shares
31/12/2021 31/12/2022 30/06/2023 30/06/2023
Net assefts 41 785 543 43 846 596 49 134 276
Net asset value per share
Share “Classic - Capitalisation” 441.77 457.05 532.69 54 591.823
Share “Classic - Distribution” 241.33 243.59 263.09 11 195.726
Share “Classic EUR - Capitalisation” 388.44 428.20 488.19 9716.960
Share “I - Capitalisation” 29.43 30.79 36.08 50 750.551
Share “N - Capitalisation” 378.46 388.62 451.25 3 157.608
Share “Privilege - Capitalisation” 26.11 27.29 31.96 271 458.683
Local Emerging Bond UsD UsSD USD Number of shares
31/12/2021 31/12/2022 30/06/2023 30/06/2023
Net assets 284 513 677 228 154 861 210410017
Net asset value per share
Share “B MD - Distribution” 88.21 67.01 67.87 1 177.990
Share “Classic - Capitalisation” 124.39 109.67 118.05 116 204.560
Share “Classic - Distribution” 48.66 40.05 40.10 332 698.452
Share “Classic EUR - Capitalisation” 95.58 89.79 94.55 42 006.900
Share “Classic EUR - Distribution” 50.06 44.04 43.05 323 980.615
Share “Classic MD - Distribution” 34.92 26.89 27.41 397 645.528
Share “Classic RH EUR - Capitalisation” 73.91 63.17 67.22 13 258.191
Share “Classic RH EUR - Distribution” 36.87 29.46 29.06 22 440.705
Share “I - Capitalisation” 146.82 130.73 141.42 702 974.383
Share “I RH EUR - Capitalisation” 93.93 81.38 86.93 425 743.829
Share “N - Capitalisation” 77.89 68.33 73.36 95 442.565
Share “Privilege - Capitalisation” 76.05 67.60 73.05 8 727.896
Share “Privilege - Distribution” 46.44 38.55 38.76 5938.566
Share “Privilege EUR - Capitalisation” 96.45 91.32 96.54 27316.015
Share “Privilege RH EUR - Capitalisation” 75.88 65.45 69.74 7 881.267
Share “X - Capitalisation” 92 737.83 83 070.76 0 0
Russia Equity (NAV suspended) EUR EUR EUR Number of shares
31/12/2021 31/12/2022 30/06/2023 30/06/2023
Net assefts 713 679 959 53 952 947 57 498 860
Net asset value per share
Share “B USD - Capitalisation” 106.56 8.74 9.54 37 639.506
Share “B USD MD - Distribution” 103.26 8.36 9.13 3452.083
Share “Classic - Capitalisation” 174.55 15.29 16.33 700 319.265
Share “Classic - Distribution” 98.30 8.61 9.19 344 178.200
Share “Classic RH ZAR MD - Distribution” 1 056.65 104.90 114.75 210 130.469
Share “Classic USD - Capitalisation” 133.06 10.94 11.94 1895301.316
Share “Classic USD - Distribution” 83.55 6.87 7.50 9566.441
Share “Classic USD MD - Distribution” 127.63 10.37 11.32 133 955.523
Share “I - Capitalisation” 205.21 18.25 19.50 858 443.954
Share “I - Distribution” 158.27 14.07 15.04 7910.205
Share “N - Capitalisation” 377.70 33.03 35.27 32207.835
Share “Privilege - Capitalisation” 189.86 16.80 17.95 63 342.295
Share “Privilege - Distribution” 120.88 10.70 11.43 1 854.002
Share “Privilege GBP - Distribution” 119.44 11.17 11.54 1 770.603
Share “X - Capitalisation” 123.97 11.04 11.80 45.125
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SMaRT Food EUR EUR EUR Number of shares
31/12/2021 31/12/2022 30/06/2023 30/06/2023
Net assets 1724 156 722 1653018572 1508 181 781
Net asset value per share
Share “Classic - Capitalisation” 141.87 126.07 125.93 4143 298.110
Share “Classic - Distribution” 124.57 108.92 106.48 215484.139
Share “Classic H EUR - Capitalisation” 131.79 113.34 114.58 333 811.633
Share “Classic RH USD - Capitalisation” 151.07 136.99 138.43 70 887.053
Share “Classic RH USD MD - Distribution” 117.27 103.08 101.93 14 168.778
Share “Classic SGD - Capitalisation” 99.90 82.89 85.40 2934.123
Share “Classic USD - Capitalisation” 129.99 108.41 110.70 76 382.027
Share “I - Capitalisation” 153.28 137.80 138.44 2 893 963.006
Share “I MD - Distribution” 0 0 98.12 31413.220
Share “I USD - Capitalisation” 0 0 97.78 23 895.000
Share “K - Capitalisation” 0 89.71 89.27 245 356.316
Share “N - Capitalisation” 136.24 120.16 119.58 121 744.942
Share “Privilege - Capitalisation” 151.98 136.55 137.14 513 728.297
Share “Privilege - Distribution” 135.12 119.47 117.44 78 153.925
Share “Privilege GBP - Capitalisation” 100.07 95.00 92.28 20 724.178
Share “Privilege H EUR - Capitalisation” 102.16 88.79 90.26 16 600.000
Share “Privilege H USD - Capitalisation” 128.59 115.25 118.65 53767.967
Share “U - Capitalisation” 122.97 109.83 109.97 296 620.266
Share “U - Distribution” 120.96 106.30 104.18 17 054.266
Share “U RH CHF - Capitalisation” 123.04 109.63 108.76 37 868.579
Share “U RH CHF - Distribution” 120.19 105.33 102.29 4 504.000
Share “U RH GBP - Capitalisation” 122.70 110.58 111.56 1 045.000
Share “U RH GBP - Distribution” 121.69 107.94 106.58 100.000
Share “U RH USD - Capitalisation” 125.34 114.21 115.62 264 985.953
Share “U RH USD - Distribution” 123.62 110.89 109.91 539.069
Share “U11 H EUR - Capitalisation” 99.55 85.75 86.58 972 384.394
Share “UP - Capitalisation” 125.02 112.61 113.24 617 854.588
Share “UP - Distribution” 122.96 108.99 107.27 41400.359
Share “UP RH CHF - Capitalisation” 124.31 111.69 111.28 367 996.736
Share “UP RH CHF - Distribution” 122.82 108.55 105.86 46 518.913
Share “UP RH GBP - Capitalisation” 124.36 112.97 114.44 179 409.464
Share “UP RH GBP - Distribution” 123.42 110.36 109.43 36 428.084
Share “UP RH USD - Capitalisation” 127.12 116.63 118.66 390 438.493
Share “UP RH USD - Distribution” 124.83 112.87 112.40 21801.182
Share “X - Capitalisation” 160.63 145.17 146.21 199 776.048
Sustainable Asia ex-Japan Equity USD USD USD Number of shares
31/12/2021 31/12/2022 30/06/2023 30/06/2023
Net assets 713 269 702 563 725 075 342 648 043
Net asset value per share
Share “Classic - Capitalisation” 177.05 137.14 139.43 183 656.544
Share “Classic - Distribution” 543.87 412.01 408.09 8 154.641
Share “Classic EUR - Capitalisation” 793.67 655.07 651.50 224 928.872
Share “Classic EUR - Distribution” 479.32 387.28 374.99 107 886.619
Share “Classic MD - Distribution” 113.65 86.80 87.59 1229.634
Share “Classic RH AUD - Capitalisation” 169.27 127.71 128.00 300.000
Share “Classic RH SGD - Capitalisation” 172.81 132.65 133.54 300.000
Share “I - Capitalisation” 170.16 133.15 136.05 1 813.137
Share “I EUR - Capitalisation” 937.12 781.35 780.99 47 536.202
Share “N - Capitalisation” 118.22 90.89 92.05 277.379
Share “N RH EUR - Distribution” 151.44 110.54 107.53 8730.939
Share “Privilege - Capitalisation” 235.44 184.03 187.93 172 709.550
Share “Privilege EUR - Capitalisation” 122.18 101.76 101.65 535.818
Share “Privilege EUR - Distribution” 162.81 132.75 129.12 51013.417
Share “Privilege Plus EUR - Distribution” 0 56.23 54.75 469 364.144
Share “X - Capitalisation” 113.35 89.35 0 0
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Sustainable Asian Cities Bond USD USD USD Number of shares
31/12/2021 31/12/2022 30/06/2023 30/06/2023
Net assefts 41127 048 47324 124 75502 034
Net asset value per share
Share “Classic - Capitalisation” 168.76 142.38 145.52 98 879.064
Share “Classic - Distribution” 115.31 93.63 89.33 22 869.072
Share “Classic EUR - Capitalisation” 155.62 139.90 139.88 12 283.851
Share “Classic EUR - Distribution” 100.29 86.91 80.96 36 820.111
Share “Classic MD - Distribution” 78.79 63.15 62.29 124 106.984
Share “Classic RH AUD MD - Distribution” 77.08 60.89 59.72 30 053.866
Share “Classic RH CNH MD - Distribution” 0 998.86 979.54 2100.000
Share “Classic RH EUR - Capitalisation” 100.26 82.64 83.40 2 732.897
Share “Classic RH HKD MD - Distribution” 0 99.92 98.08 13 100.000
Share “Classic RH SGD MD - Distribution” 77.63 61.86 61.00 10 140.094
Share “I - Capitalisation” 216.15 183.73 188.42 31 174.889
Share “N - Capitalisation” 102.71 86.22 87.91 1934918
Share “Privilege - Capitalisation” 119.60 101.48 104.00 1 666.000
Share “Privilege - Distribution” 99.69 81.41 7791 105 034.892
Share “X - Capitalisation” 0 98 571.63 101 296.80 290.868
Sustainable Europe Dividend EUR EUR EUR Number of shares
31/12/2021 31/12/2022 30/06/2023 30/06/2023
Net assets 195 960 870 135946 781 137 681 670
Net asset value per share
Share “Classic - Capitalisation” 111.58 99.23 110.34 332 570.335
Share “Classic - Distribution” 48.22 41.84 45.14 102 937.446
Share “Classic RH USD MD - Distribution” 94.07 82.94 91.08 8694.628
Share “I - Capitalisation” 134.82 121.13 135.37 189 467.509
Share “N - Capitalisation” 95.19 84.03 93.08 28 179.846
Share “N - Distribution” 101.56 87.46 94.02 1 634.451
Share “Privilege - Capitalisation” 151.90 136.32 152.25 3092.549
Share “Privilege - Distribution” 123.11 107.79 116.85 187 915.646
Share “X - Capitalisation” 155.53 140.77 157.90 283 470.240
Sustainable Global Corporate Bond USD USD USD Number of shares
31/12/2021 31/12/2022 30/06/2023 30/06/2023
Net assets 481 663 417 455 948 460 378 719 755
Net asset value per share
Share “B MD - Distribution” 97.05 77.65 76.85 1201.079
Share “Classic - Capitalisation” 186.55 158.98 163.44 161 797.647
Share “Classic - Distribution” 116.81 97.52 94.07 38 222.665
Share “Classic H CNH MD - Distribution” 0 922.76 908.44 300.000
Share “Classic H EUR - Capitalisation” 116.42 96.99 98.48 163 592.770
Share “Classic HKD - Capitalisation” 0 95.05 98.26 10.000
Share “Classic HKD MD - Distribution” 0 93.55 93.71 10.000
Share “Classic MD - Distribution” 98.97 80.17 79.73 12 302.950
Share “I - Capitalisation” 202.04 173.28 178.71 728 783.201
Share “IH EUR - Capitalisation” 120.64 101.11 102.98 1328 887.197
Share “IH NOK - Capitalisation” 110.24 93.54 95.58 300.000
Share “K EUR - Capitalisation” 105.62 95.18 95.37 327 820.583
Share “N - Capitalisation” 174.64 148.08 151.86 14 138.837
Share “NH EUR - Distribution” 95.27 77.42 73.56 7 962.226
Share “Privilege - Capitalisation” 115.36 98.75 101.75 60 501.477
Share “Privilege - Distribution” 109.02 91.42 88.40 28 568.306
Share “Privilege EUR - Capitalisation” 118.71 108.28 109.17 10 822.538
Share “Privilege H CHF - Capitalisation” 99.18 82.39 83.09 300.000
Share “Privilege H EUR - Capitalisation” 117.91 98.79 100.53 20 590.830
Share “X - Capitalisation” 99 753.47 0 0 0
Share “X - Distribution” 105.85 89.21 86.47 14 925.843
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BNP PARIBAS FUNDS

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

Sustainable Global Low Vol Equity EUR EUR EUR Number of shares
31/12/2021 31/12/2022 30/06/2023 30/06/2023
Net assefts 905 742 213 807 396 642 799 513 546
Net asset value per share
Share “B USD - Capitalisation” 110.81 92.10 98.82 4031.325
Share “B USD MD - Distribution” 109.61 89.55 94.75 10.000
Share “Classic - Capitalisation” 114.79 102.63 108.26 2 647 479.593
Share “Classic - Distribution” 103.35 91.00 94.07 301263.472
Share “Classic CZK - Capitalisation” 18 288.61 15 892.18 16 489.60 27 042.402
Share “Classic H CZK - Capitalisation” 1246.19 1119.95 122547 16 547.403
Share “Classic H EUR - Capitalisation” 130.61 111.51 119.66 216 324.790
Share “Classic H USD - Capitalisation” 0 95.95 104.43 1117.073
Share “Classic RH CNH MD - Distribution” 0 995.26 1031.51 100.000
Share “Classic RH HKD - Capitalisation” 0 94.46 100.14 100.000
Share “Classic RH HKD MD - Distribution” 0 94.09 97.23 100.000
Share “Classic RH USD - Capitalisation” 0 94.60 100.96 100.000
Share “Classic RH USD MD - Distribution” 0 94.27 98.10 100.000
Share “Classic USD - Capitalisation” 784.64 658.32 709.90 57 819.074
Share “Classic USD - Distribution” 473.16 390.70 413.13 1918.221
Share “Classic USD MD - Distribution” 140.33 115.80 123.09 5687.621
Share “I - Capitalisation” 807.27 729.05 772.94 323 795.606
Share “IH USD - Capitalisation” 0 96.05 105.07 300.000
Share “K - Capitalisation” 126.55 112.28 118.00 299 523.860
Share “N - Capitalisation” 329.15 292.06 306.94 33 988.591
Share “Privilege - Capitalisation” 282.13 254.51 269.67 38261.897
Share “X - Capitalisation” 156.77 142.62 151.77 249 081.679
Share “X2 - Capitalisation” 128 195.72 116 630.53 124 113.37 446.000
Sustainable Multi-Asset Balanced EUR EUR EUR Number of shares
31/12/2021 31/12/2022 30/06/2023 30/06/2023
Net assefts 1217975721 1273 817 005 1122198 201
Net asset value per share
Share “Classic - Capitalisation” 252.70 212.90 221.27 2201 120.563
Share “Classic - Distribution” 139.87 116.71 117.96 305 193.337
Share “Classic MD - Distribution” 0 88.39 90.55 81113.372
Share “Classic RH AUD MD - Distribution” 109.04 88.31 89.94 600.000
Share “Classic RH CAD MD - Distribution” 107.05 87.75 90.14 600.000
Share “Classic RH HKD MD - Distribution” 105.46 86.20 87.77 600.000
Share “Classic RH SGD - Capitalisation” 100.76 86.51 90.38 100.000
Share “Classic RH SGD MD - Distribution” 106.84 87.49 89.76 608.036
Share “Classic RH USD - Capitalisation” 129.73 111.76 117.49 64 505.146
Share “Classic RH USD - Distribution” 126.86 108.04 110.47 43 216.037
Share “Classic RH USD MD - Distribution” 115.01 94.86 97.34 5601.951
Share “Classic Solidarity BE - Capitalisation” 122.43 103.14 107.19 1 063 969.281
Share “Classic Solidarity BE - Distribution” 117.85 98.33 99.39 1273 660.460
Share “I - Capitalisation” 308.22 262.20 273.82 325 788.305
Share “K - Capitalisation” 108.25 90.52 93.72 1 347 345.255
Share “N - Capitalisation” 127.38 106.51 110.28 238 425.258
Share “Privilege - Capitalisation” 123.51 104.85 109.37 50 775.044
Share “Privilege - Distribution” 134.91 113.42 115.07 798 792.438
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Key figures relating to the last 3 years (Note 9)

Sustainable Multi-Asset Growth EUR EUR EUR Number of shares
31/12/2021 31/12/2022 30/06/2023 30/06/2023
Net assefts 737027 273 627 220 541 585573 597
Net asset value per share
Share “Classic - Capitalisation” 304.09 254.42 268.20 980 766.089
Share “Classic - Distribution” 167.67 138.43 142.39 30410.649
Share “Classic RH AUD MD - Distribution” 0 88.56 91.76 100.000
Share “Classic RH CAD MD - Distribution” 0 89.30 93.18 100.000
Share “Classic RH HKD MD - Distribution” 0 89.19 92.17 100.000
Share “Classic RH SGD - Capitalisation” 101.61 86.85 92.08 100.000
Share “Classic RH SGD MD - Distribution” 112.17 90.81 94.49 720.180
Share “Classic RH USD - Capitalisation” 101.51 87.09 92.77 100.000
Share “Classic RH USD MD - Distribution” 126.15 102.75 106.84 164.280
Share “Classic Solidarity BE - Capitalisation” 137.77 115.27 121.51 747 644.840
Share “Classic Solidarity BE - Distribution” 130.66 107.88 110.96 520 138.864
Share “I - Capitalisation” 373.04 315.35 334.13 120 303.278
Share “K - Capitalisation” 114.71 95.26 100.04 860 760.626
Share “N - Capitalisation” 148.49 123.30 129.50 78 809.801
Share “Privilege - Capitalisation” 178.30 150.31 159.04 176 128.327
Share “Privilege - Distribution” 140.38 116.79 120.59 103.000
Share “Privilege USD - Capitalisation” 0 0 102.33 53 477.342
US Growth UsSDh UsSDh USD Number of shares
31/12/2021 31/12/2022 30/06/2023 30/06/2023
Net assefts 1283 628 261 964 733 925 1280581 231
Net asset value per share
Share “Classic - Capitalisation” 169.86 118.57 146.92 1292 750.570
Share “Classic - Distribution” 91.67 63.54 78.06 317 101.832
Share “Classic EUR - Capitalisation” 612.23 455.35 551.94 641 648.606
Share “Classic H CZK - Capitalisation” 584.17 415.28 518.61 1361 898.465
Share “Classic H EUR - Capitalisation” 366.23 246.70 301.78 316 738.985
Share “Classic H EUR - Distribution” 320.25 214.31 259.82 5098.187
Share “I - Capitalisation” 717.86 506.19 630.42 419 786.852
Share “IH EUR - Capitalisation” 100.09 68.06 83.67 300.000
Share “N - Capitalisation” 274.20 189.97 234.52 22934.211
Share “Privilege - Capitalisation” 416.88 293.63 365.47 204 602.890
Share “Privilege - Distribution” 211.77 148.12 182.80 9115.531
Share “Privilege EUR - Capitalisation” 632.76 474.88 578.16 126 967.672
Share “Privilege H EUR - Capitalisation” 210.12 143.04 175.77 81 724.875
Share “Privilege H EUR - Distribution” 191.05 129.10 157.22 1519.223
Share “X - Capitalisation” 417.47 296.56 370.71 266 632.606
US Mid Cap USD USD USD Number of shares
31/12/2021 31/12/2022 30/06/2023 30/06/2023
Net assefs 149 264 718 73 996 490 76 333 763
Net asset value per share
Share “Classic - Capitalisation” 336.37 282.36 306.21 134 872.451
Share “Classic - Distribution” 261.02 216.41 231.35 20 088.478
Share “Classic EUR - Capitalisation” 295.75 264.54 280.65 35549.077
Share “Classic H EUR - Capitalisation” 217.48 176.53 188.99 36 168.742
Share “Classic H SGD - Capitalisation” 159.04 132.35 142.48 371.286
Share “I - Capitalisation” 40.33 34.25 37.36 15242.472
Share “I EUR - Capitalisation” 148.81 134.66 143.69 42 460.936
Share “N - Capitalisation” 298.84 248.98 269.01 4173.202
Share “Privilege - Capitalisation” 309.61 262.52 286.11 12 605.171
Share “Privilege - Distribution” 130.16 0 0 0
Share “Privilege H EUR - Capitalisation” 170.28 139.74 150.34 307.687
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Key figures relating to the last 3 years (Note 9)

USD Short Duration Bond

Net assets

Net asset value per share
Share “Classic - Capitalisation”
Share “Classic - Distribution”
Share “Classic EUR - Capitalisation”
Share “Classic H EUR - Capitalisation”
Share “Classic MD - Distribution”
Share “I - Capitalisation”
Share “IH EUR - Capitalisation”
Share “N - Capitalisation”
Share “Privilege - Capitalisation”
Share “Privilege - Distribution”
Share “X - Capitalisation”

USb
31/12/2021

137 642 475

485.77
100.32
100.70
108.99
115.60
22.81
100.41
440.14
184.56
103.94
0

USb
31/12/2022

204 193 866

464.55
94.88
102.60
102.10
109.74
21.92
94.47
419.44
177.02
98.59
100 028.42

USDh
30/06/2023

196 806 509

470.97
91.95
101.76
102.33
108.47
22.27
94.88
42451
179.75
95.68
101 737.83

Number of shares
30/06/2023

108 594.248
96 660.109
55426.858

262 634.125

253 450.269
96 004.482
21283.039

7 547.468

105 606.287

15 650.000
450.000
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BNP PARIBAS FUNDS Aqua

Securities portfolio at 30/06/2023

Expressed in EUR

1 0, 1 0,
Quantity Denomination Quotation Market value 7 of net Quantity Denomination Quotation Market value 7 of net
currency assets currency assets
Transferable securities admitted to an Denmark 68 365 482 1.83
official stock exchange listing and/or 3659951 625 98.15 1601277 NOVOZYMES A/S - B DKK 68 365 482 1.83
traded on another regulated market Brazil 59001 205 158
Shares 3659 951 625 98.15 5436 682 CIA SANEAMENTO BASICODE - ADR  USD 59001 205 1.58
United States of Australia 53413 042 1.43
America 1597818 596 42.86 7812608 ALS LTD AUD 53413 042 1.43
ADVANCED DRAINAGE .
878310 (U aTEMS INC USD 91 598 636 2.46 Finland 46 237 636 1.24
758 598 AECOM USD 58 886 952 158 3169 132 KEMIRA OYJ EUR 46237 636 1.24
1249930 AMERICAN WATER WORKS CO INC uUsD 163 544919 4.40 South Korea 25616 209 0.69
625 648 CALIFORNIA WATER SERVICE GRP USD 29 607 888 0.79 837 878 COWAY CO LTD KRW 25616209 0.69
151364 CHEMED CORP USsD 75 150 631 2.02
Hong Kong 9969 334 0.27
190 580 CINTAS CORP UsD 86 831 812 233 45 748 526 BEIJING ENTERPRISES WATER GR HKD 9969 334 0.27
468 096 ECOLAB INC UsD 80 099 764 215 re .
514 020 FRANKLIN ELECTRIC CO INC USD 48 480 896 130 Total securities porifolio 3 659 951 625 98.15
577 294 IDEX CORP USsD 113 903 122 3.05
110200 KLA TENCOR CORP USD 48991 021 1.31
1589 735 MASCO CORP USsD 83 610 444 2.24
7139736 l\:UELLER WATER PRODUCTS INC - USD 106 212 571 2.85
537030 SITEONE LANDSCAPE SUPPLY INC USD 82 380 697 221
1894 949 SMITH (A.O.) CORP UsD 126 410 988 339
2095289 TRIMBLE INC USD 101 672 410 2.73
166 993 VALMONT INDUSTRIES USsD 44 549 324 1.19
508 835 WATTS WATER TECHNOLOGIES - A USsD 85 690 426 230
911 458 XYLEM INC USD 94 086 526 2.52
3087971 ZURN WATER SOLUTIONS CORP USD 76 109 569 2.04
United Kingdom 725422118 19.44
725 842 FERGUSON PLC GBP 104 966 489 2.81
674 709 HALMA PLC GBP 17902 609 0.48
385424 LINDE PLC UsD 134 626 378 3.61
6 540 824 PENNON GROUP PLC GBP 54192 459 1.45
1902 763 PENTAIR PLC USD 112 665 893 3.02
8 885418 POLYPIPE GROUP PLC GBP 30389 445 0.81
3743 412 SEVERN TRENT PLC GBP 111933 755 3.00
583968 SPIRAX-SARCO ENGINEERING PLC GBP 70 533 454 1.89
7872 173 UNITED UTILITIES GROUP PLC GBP 88211 636 237
Switzerland 272760 972 7.32
1613 239 FISCHER (GEORG)-REG CHF 110 987 141 2.98
178 187 GEBERIT AG - REG CHF 85 456 006 2.29
291318 SIKA AG - REG CHF 76 317 825 2.05
France 162968 611 4.37
5629313 VEOLIA ENVIRONNEMENT EUR 162 968 611 437
Japan 156 509 283 4.20
5232518 KUBOTA CORP JPY 70 082 164 1.88
1055200 KURITA WATER INDUSTRIES LTD JPY 37014713 0.99
3743099 SEKISUI CHEMICAL CO LTD JPY 49 412 406 1.33
The Netherlands 152 009 052 4.08
2358 106 AALBERTS INDUSTRIES NV EUR 90 857 824 2.44
1597 472 ARCADIS NV EUR 61151228 1.64
Sweden 98 057 423 2.63
2940288 ALFA LAVAL AB SEK 98 057 423 2.63
Germany 82214200 2.20
259269 SARTORIUS AG - VORZUG EUR 82214200 2.20
Austria 79 417 496 2.13
2832293 WIENERBERGER AG EUR 79 417 496 2.13
Canada 70 170 966 1.88
1171301 STANTEC INC CAD 70 170 966 1.88

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

Securities portfolio at 30/06/2023

Expressed in USD

Quantity Denomination QCEIC::;:; Market value ‘%;;)Sfe?set
Transferable securities admitted to an
official stock exchange listing and/or 82633 581 97.42
fraded on another regulated market
Shares 82 633 581 97.42
Brazil 78 431 179 92.47
63 597 3R PETROLEUM OLEO E GAS SA BRL 393 525 0.46
41 100 B3 SA-BRASIL BOLSA BALCAO BRL 124 475 0.15
349 200 BANCO DO BRASIL S.A. BRL 3575959 422
531 000 BB SEGURIDADE PARTICIPACOES BRL 3386 986 3.99
1489200 CIA ENERGETICA MINAS GER-PRF BRL 3969 953 4.68
73 379 CIA SANEAMENTO BASICO DE SP BRL 860 497 1.01
268 350 CURY CONSTRUTORA E INCORPORA BRL 892 828 1.05
418 130 DIRECIONAL ENGENHARIA SA BRL 1703 198 2.01
183 400 ENGIE BRASIL ENERGIA SA BRL 1737048 2.05
10 704 EQUATORIAL ENERGIA SA BRL 70 960 0.08
897 649 EQUATORIAL ENERGIA SA - ORD BRL 5982449 7.06
470 651 GERDAU SA - PREF BRL 2445934 2.88
792 355 GRUPO DE MODA SOMA SA BRL 1971 026 2.32
542 318 IGUATEMI SA - UNITS BRL 2520467 297
643 042 INTELBRAS SA INDUSTRIA DE TE BRL 3451 142 4.07
652 318 ITAU UNIBANCO HOLDING S-PREF BRL 3843 039 4.53
1514 964 ITAUSA INVESTIMENTOS ITAU-PR BRL 3027 406 3.57
275204 LOCALIZA RENT A CAR BRL 3907 839 4.61
129 292 MAHLE-METAL LEVE SA BRL 1247353 1.47
1129 200 PETROLEO BRASILEIRO PETROBRAS BRL 6912 351 3.16
- PREF
427200 RAIA DROGASIL SA BRL 2621286 3.09
179 800 RUMO SA BRL 827435 0.98
1148 700 SANTOS BRASIL PARTICIPACOES BRL 2419311 2.85
476 200 TELEFONICA BRASIL S.A. BRL 4271375 5.04
321 602 TRANSMISSORA ALIANCA DE-UNIT BRL 2509 341 2.96
1031 662 TRES TENTOS AGROINDUSTRIAL S BRL 2748 096 3.24
109 300 TUPY SA BRL 594 079 0.70
17900 VALE SA BRL 238295 0.28
180260 VALE SA - ADR USD 2419 089 2.85
663116 Janios OCACAO DE BRL 1 664 658 1.96
616 300 VIVARA PARTICIPACOES SA BRL 3638510 4.29
313755 WEG SA BRL 2455269 2.89
Cayman Islands 4202 402 4.95
644 593 BANCO BTG PACTUAL SA-UNIT BRL 4202 402 495
Other transferable securities 0 0.00
Bonds 0 0.00
Brazil 0 0.00
13290 CONSTRUCOES 0.000% 25/11/2049 0 o0
Total securities portfolio 82633581  97.42

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

Securities portfolio at 30/06/2023

Expressed in USD

Quantity Denomination QCEIC::;:; Market value ‘%;;)Sfe?set Quantity Denomination Qcﬁf::::; Market value %;:Sfe?:t
Transferable securities admitted to an Taiwan 31378 154 267
official stock exchange listing and/or 1143438323 97.39 268 000 TAIWAN SEMICONDUCTOR TWD 16 116 206 137

MANUFACTURING CO LTD

traded on another regulated market 962062 YAGEO CORPORATION TWD 15 261 948 130

Shares 1143 438 323 97:39 Macao 5531984 047

China 1016093 838 86.55 4732000 MGM CHINA HOLDINGS LTD HKD 5531984 0.47

7543 288 ALIBABA GROUP HOLDING LTD HKD 78 863 756 672 |Total securities portfolio 1143 438 323 97.39
2597350 BAIDU INC-CLASS A HKD 44249 088 377
65914 BEIGENE LTD-ADR USD 11752 466 1.00
22030 000 ifggch-A; ITAL INTERNATIONAL HKD 14 281 491 1.22
6134 751 BEIJING ORIENTAL YUHONG-A CNY 23053 722 1.96
1014 500 BYD CO LTD-H HKD 32 466 660 2.77
17841 000 CATHAY MEDIA AND EDUCATION HKD 2846 611 0.24
4984000 CHINA MENGNIU DAIRY CO HKD 18 816 614 1.60
7098 500 CHINA MERCHANTS BANK -H- HKD 32375067 276
47970000 CHINA PETROLEUM & CHEMICAL-H  HKD 28192720 2.40
6840 365 CHINA YANGTZE POWER CO LTD-A CNY 20777 676 1.77
20940 000 CHINASOFT INTERNATIONAL LTD HKD 13204 413 112
936 959 EONTEMPORARY AMPEREX TECHN- .y, 20 619 247 25

3197 620 GLODON CO LTD-A CNH 14311025 1.22

5432 712 HONGFA TECHNOLOGY CO LTD-A CNY 23873 549 2.03

3489311 INNOCARE PHARMA LTD-A CNY 5558135 0.47

1055264 JD.COM INC - CL A HKD 18 061 315 1.54

847 156 JIANGSU CNANO TECHNOLOGY C-A CNY 5343216 0.46
92819 KWEICHOW MOUTAI CO LTD-A CNY 21632 334 1.84
435504 LEADER HARMONIOUS DRIVE SY-A CNY 9759 146 0.83
4578 500 LINING CO LTD HKD 24753756 211
4731000 LONGFOR GROUP HOLDINGS LTD HKD 11543 262 0.98
947571 MAXSCEND MICROELECTRONICS -A  CNY 12 645 014 1.08

2597 170 MEITUAN-CLASS B HKD 40 658 840 3.46

7126 000 MING YUAN CLOUD GROUP HOLDIN ~ HKD 3212414 0.27

6 684 000 MINTH GROUP LTD HKD 18 386 446 1.57

4754 689 NARI TECHNOLOGY CO LTD-A CNY 15135 057 1.29

11200 NETEASE INC HKD 219175 0.02
3492245 NETEASE INC USD 68 860 087 5.87
6050 000 PING AN INSURANCE GROUP CO - H HKD 38696 816 3.30

588951 QINGDAO HAIER BIOMEDICAL C-A CNY 4173 503 0.36

5341 095 QINGDAO HAIER CO LTD - A CNY 17291 234 147

4720708 SANY HEAVY INDUSTRY COLTD-A  CNY 10818 141 0.92

3 044 624 S/i—IANDONG SINOCERA FUNCTION - oNY 14907 653 127

742 419 SHENZHEN MINDRAY BIO-MEDIC-A CNY 30 698 772 261

2643400 TENCENT HOLDINGS LTD HKD 112 353 399 9.57

1925036 TSINGTAO BREWERY CO LTD - A CNY 27 506 047 2.34

4905 737 VENUSTECH GROUP INC-A CNY 20139 252 1.72

894 869 WILL SEMICONDUCTOR LTD-A CNY 12114 341 1.03

850 480 WUXI APPTEC CO LTD-H HKD 6806 377 0.58

6688 000 WUXI BIOLOGICS CAYMAN INC HKD 32071253 2.73

42w519XONYOUNETWORK]ECHNOLOGY— oNY 11922 742 L02

5219967 ZHEJIANG SANHUA INTELLIGEN-A CNY 21813 731 1.86

1789 541 ZHUZHOU CRRC TIMES ELECTRI-A CNY 10328275 0.88

Hong Kong 50538171 4.30

2321000 AIA GROUP LTD HKD 23 565 897 2,01

1539000 GALAXY ENTERTAINMENT GROUPL  HKD 9797 842 0.83

453 800 HONG KONG EXCHANGES & CLEAR HKD 17174 432 1.46

United States of
America 39896 176 3.40
706 127 YUM CHINA HOLDINGS INC USD 39896 176 3.40

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

Securities portfolio at 30/06/2023

Expressed in EUR
1 0, 1 0,
Quantity Denomination Quotation Market value 7 of net Quantity Denomination Quotation Market value 7 of net
currency assets currency assets
Transferable securities admitted to an China 57026 184 1.86
official stock exchange listing and/or 3009 652104 98.01 53622934 XINYI SOLAR HOLDINGS LTD HKD 57026 184 1.86
traded on another regulated market Ireland 56789 067 185
Shares 3009 652 104 98.01 932497 KINGSPAN GROUP PLC EUR 56789 067 1.85
United States of The Netherlands 54565 692 1.78
America 1349 684 265 43.94 2125660 SIGNIFY NV EUR 54565 692 1.78
ADVANCED DRAINAGE
622890 (U T EN NG USD 64960 975 2.12 Germany 44 806 613 1.46
811761 ALTAIR ENGINEERING INC - A USD 56428 922 1.84 652777 NEMETSCHEK AG EUR 44 806 613 146
444 296 AMERICAN WATER WORKS CO INC uUsD 58133138 1.89 Brazil 40275317 1.31
398 191 BADGER METER INC USD 53856 154 175 3711180 CIA SANEAMENTO BASICODE - ADR  USD 40275317 131
277770 CADENCE DESIGN SYS INC USD 59709 093 1.94
Sweden 40 181 102 1.31
188 849 CARLISLE COS INC Usb 44404614 1.45 4624 064 NIBE INDUSTRIER AB-B SEK 40 181 102 1.31
1151 492 DARLING INGREDIENTS INC USD 67326 925 2.19
472 734 GENERAC HOLDINGS INC USD 64 618 535 2.10 Luxembourg 37937025 1.24
205 060 HUBBELL INC USD 62318 693 2.03 1083915 BEFESA SA EUR 37937025 1.24
184 537 LENNOX INTERNATIONAL INC USD 55153 052 1.80 Italy 35087 166 1.14
265 875 LITTELFUSE INC USD 70991 793 231 367790 DIASORIN SPA EUR 35087 166 1.14
109 559 MONOLITHIC POWER SYSTEMS INC USD 54250 283 1.77 Norway 25 398 653 0.83
799396 ORMAT TECHNOLOGIES INC USD 58954 539 1.92 1720 998 TOMRA SYSTEMS ASA NOK 25398 653 0.83
580 609 PTC INC USD 75729 296 246
2218304 RAYONIER INC USD 63 844 863 2.08 Hong Kong 18630 350 0.61
16308 000 Y TASOY INTERNATIONAL HKD 18 630 350 0.61
381097 REPLIGEN CORP USD 49 413 365 1.61 HOLDINGS :
225978 SOLAREDGE TECHNOLOGIES INC USD 55728 122 1.81 South Korea 12225 388 0.40
945 098 TREX COMPANY INC USD 56792 507 1.85 399 879 COWAY CO LTD KRW 12225 388 0.40
1 344 233 TRIMBLE INC USD 65227951 2.12 - .
3009 652 104 98.01
177 452 VALMONT INDUSTRIES USD 47339 509 1.54 Total securities portfolio
2747 947 VERTIV HOLDINGS CO USD 62389 227 2.03
355165 WATTS WATER TECHNOLOGIES - A USD 59811 609 1.95
1716 270 ZURN WATER SOLUTIONS CORP USD 42301 100 138
United Kingdom 395436 720 12.87
774707 APTIV PLC USD 72492977 236
841264 ASHTEAD GROUP PLC GBP 53368773 1.74
736 731 CRODA INTERNATIONAL PLC GBP 48299 815 1.57
2788 875 HALMA PLC GBP 73999 515 241
1219392 PENTAIR PLC USD 72202313 235
621 555 SPIRAX-SARCO ENGINEERING PLC GBP 75073 327 2.44
Denmark 195412 921 6.37
945023 CHRISTIAN HANSEN HOLDING A/S DKK 60 108 232 1.96
837248 ORSTED A/S DKK 72503 510 236
2576956 VESTAS WIND SYSTEMS A/S DKK 62801 179 2.05
France 145 138 660 4.73
791 678 LEGRAND SA EUR 71 884 362 234
2530373 VEOLIA ENVIRONNEMENT EUR 73254298 2.39
Japan 111871 868 3.64
1720400 AZBIL CORP IPY 49731 436 1.62
406 700 SHIMANO INC PY 62 140 432 2,02
Taiwan 108 786 133 3.54
DELTA ELECTRONICS
6998000 [\ R IAL CO TWD 71285270 232
3274000 SILERGY CORP TWD 37500 863 122
Australia 80309 314 2.61
9 134 418 BRAMBLES LTD AUD 80309 314 2,61
Switzerland 69917 537 2.28
708 959 DSM-FIRMENICH AG EUR 69917 537 2.28
Spain 66 134 925 2.15
3614918 EDP RENOVAVEIS SA EUR 66 134 925 215
Canada 64 037 204 2.09
2563 086 BORALEX INC -A CAD 64037 204 2.09

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

Securities portfolio at 30/06/2023

Expressed in EUR

Quantity Denomination QCEIC::;:; Market value ‘%;;)Sfe?set Quantity Denomination Qcﬁf::::; Market value %;:Sfe?:t
Transferable securities admitted to an Ireland 10 721 869 110
official stock exchange listing and/or 966 141 764 98.99 58234 FLUTTER ENTERTAINMENT PLC-DI GBP 10721 869 1.10
traded on another regulated market The Netherlands 6199051 0.64

Shares 966 141 764 98.99 20 698 FERRARINV EUR 6199 051 0.64

United States of Total securities porifolio 966 141764  98.99
America 636 644 943 65.22
105 719 ALPHABET INC-CL A USD 11 599 051 1.19
800 303 AMAZON.COM INC USD 95625 573 9.80
458 781 AMERICAN EAGLE OUTFITTERS USD 4962 068 0.51
61752 APPLE INC uUsD 10978 951 1.12
494 833 AZEK CO INC/THE USD 13 738 306 1.41
116 808 BLOCK INC - A USD 7127322 0.73
17 383 BOOKING HOLDINGS INC USD 43 024 598 4.41
133 057 COLUMBIA SPORTSWEAR CO USD 9420 094 0.97
100 753 DARDEN RESTAURANTS INC USD 15429 708 1.58
103 370 DICKS SPORTING GOODS INC USD 12 524 730 1.28
67 724 ELECTRONIC ARTS INC USD 8051 148 0.82
53 192 ESTEE LAUDER COMPANIES - A uUsD 9 574 560 0.98
169 023 FRONTDOOR INC USD 4942102 0.51
38 512 HERSHEY CO/THE USD 8 814 341 0.90
141 813 Eg‘g&ﬁ(\;}solgléDWIDE uUsD 18919 232 1.94
214 509 HOLOGIC INC USD 15920 068 1.63
271 832 HOME DEPOT INC USD 77398 618 7.93
46 899 MASIMO CORP USD 7073 538 0.72
41 243 MERITAGE HOMES CORP USD 5378223 0.55
30012 MICROSOFT CORP USD 9367 815 0.96
360 884 NIKE INC - B USD 36 508 494 3.74
152 355 PLANET FITNESS INC - A USD 9417801 0.96
238 254 SPROUTS FARMERS MARKET INC uUsD 8021 145 0.82
411 273 STARBUCKS CORP USD 37342533 3.83
398 136 TESLA INC USD 95 527 095 9.79
50424 ULTA BEAUTY INC USD 21750030 223
143 467 WALT DISNEY CO uUsD 11 740 361 1.20
200206 WAYFAIR INC - A USD 11929 782 1.22
214971 YETIHOLDINGS INC USD 7653 046 0.78
132 940 YUM CHINA HOLDINGS INC USD 6884610 0.71
France 102 379 637 10.50
42 192 KERING EUR 21332275 2.19
46 776 LOREAL EUR 19978 030 2.05
70 764 LVMH MOET HENNESSY LOUIS VUI EUR 61069 332 6.26
Japan 75372 158 7.72
110 400 FAST RETAILING CO LTD JPY 25867 892 2.65
230 000 NINTENDO CO LTD JPY 9573 369 0.98
481300 SONY CORP PY 39930 897 4.09
Canada 55002 180 5.64
69 214 LULULEMON ATHLETICA INC USD 24012373 2.46
297 398 MAGNA INTERNATIONAL INC CAD 15406 522 1.58
263 179 SHOPIFY INC - CLASS A USD 15 583 285 1.60
Argentina 32408 745 3.32
29 848 MERCADOLIBRE INC USD 32408 745 332
United Kingdom 20007 862 2.05
213 817 APTIV PLC USD 20 007 862 2.05
China 13906 128 1.42
1737000 LINING CO LTD HKD 8607 816 0.88
136 000 TENCENT HOLDINGS LTD HKD 5298312 0.54
Germany 13499 191 1.38
75932 ADIDAS AG EUR 13499 191 1.38

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

Securities portfolio at 30/06/2023

Expressed in EUR

Quantity Denomination QCEIC::;:; Market value ‘%;;)Sfe?set Quantity Denomination Qcﬁf::::; Market value %;:Sfe?:t
Transferable securities admitted to an United Kingdom 33 185 800 0.93
official stock exchange listing and/or 3554967 898 99.28 354 645 APTIV PLC UsD 33185 800 0.93
traded on another regulated market Sweden 18 888 315 0.53

Shares 3554967 898 99.28 1178 944 HEMNET GROUP AB SEK 18 888 315 0.53

United States of China 16 522 161 0.46

America 2802 225 399 78.26 424 100 TENCENT HOLDINGS LTD HKD 16 522 161 0.46

1346 908 ADVANCED MICRO DEVICES UsD 140 629 047 393 |Total securities porffolio 3554 967 898 99.28
1538363 ALPHABET INC-CL A USD 168 782 815 4.71
580378 AMAZON.COM INC USD 69 347 457 1.94
344 410 AMERICAN TOWER CORP - A uUsD 61223 534 1.71
1294 306 APPLE INC USD 230 115981 6.44
479 718 ARISTA NETWORKS INC USD 71258 569 1.99
823 186 BLOCK INC - A USD 50228 682 1.40
44 162 BOOKING HOLDINGS INC uUsD 109 305 200 3.05

2066 039 CIENA CORP USD 80 463 792 2.25

1384 387 COPART INC USD 115 737 799 3.23

1104 002 COSTAR GROUP INC USD 90 060 658 2.52

1178 108 ENTEGRIS INC uUsD 119 668 129 3.34

281771 EPAM SYSTEMS INC USD 58 045 859 1.62
670 157 FIRST SOLAR INC USD 116 764 568 3.26
173 310 GARTNER INC USD 55648 237 1.55
425177 g{?ﬁ:ﬁggiﬁ}éNTAL USD 44 068 758 1.23
149 951 INTUIT INC USD 62 975297 1.76
217 568 IRHYTHM TECHNOLOGIES INC USD 20 803 569 0.58
186 874 MASIMO CORP USsD 28185258 0.79
812 701 MICRON TECHNOLOGY INC USD 47011 512 1.31
828 457 MICROSOFT CORP USD 258 590 969 7.23
960 657 NEW RELIC INC USD 57 621 809 1.61
549 142 NIKE INC - B UsD 55553 440 1.55
164 621 NVIDIA CORP USD 63 829 492 1.78
516 670 PALO ALTO NETWORKS INC USD 121 003 072 3.38
188 903 PAYCOM SOFTWARE INC USD 55621631 1.55
572 675 PLEXUS CORP UsD 51566 995 1.44
3015431 PURE STORAGE INC - CLASS A USD 101 767 341 2.84
414 714 RAPID7 INC USD 17211 961 0.48
262 752 SALESFORCE.COM INC USD 50 878 999 1.42
307 230 SNOWFLAKE INC-CLASS A uUsD 49 556 678 1.38
330 583 TRANE TECHNOLOGIES PLC USD 57953 533 1.62
554710 VISA INC-CLASS A SHARES USD 120 744 758 3.37
Israel 130779 025 3.66

581 373 CYBERARK SOFTWARE LTD/ISRAEL USD 83 305 262 233
1869 815 JFROG LTD USD 47 473 763 1.33
The Netherlands 126 398 961 3.53

190 647 ASML HOLDING NV EUR 126 398 961 3.53
Taiwan 121 193 265 3.38

1310 165 TAIWAN SEMICONDUCTOR-SP ADR USD 121 193 265 3.38
Denmark 74 185 720 2.07

214 102 GENMAB A/S DKK 74185 720 2.07
Canada 67 386 504 1.88

1138060 SHOPIFY INC - CLASS A USD 67 386 504 1.88
Germany 59821917 1.67

392 172 SIEMENS AG - REG EUR 59 821917 1.67
Switzerland 58851610 1.64

1284399 STMICROELECTRONICS NV-NY SHS uUsD 58 851610 1.64
Japan 45529 221 127

105 000 KEYENCE CORP JPY 45529221 1.27

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

Securities portfolio at 30/06/2023

Expressed in EUR

1 0,
Quantity Denomination Quotation Market value 7 of net
currency assets
Transferable securities admitted to an
official stock exchange listing and/or 13 626 505 99.80
fraded on another regulated market
Shares 13 626 505 99.80
United States of
America 7082313 51.87
ADVANCED DRAINAGE
1451 SYSTEMS INC USD 151 324 1.11
1009 AMERICAN WATER WORKS CO INC USD 132 021 0.97
5786 BALL CORP USD 308 710 226
14 058 DARLING INGREDIENTS INC USD 821 961 6.02
2472 DEERE & CO USD 918 084 6.72
16 629 GREEN PLAINS INC USD 491 401 3.60
969 179 GREENLIGHT BIOSCIENCES HOLDI usSD 264 814 1.94
87 742 ORIGIN MATERIALS INC USD 342 604 2.51
47 835 PURECYCLE TECHNOLOGIES INC USD 468 704 343
4391 REPUBLIC SERVICES INC USD 616471 451
SUNNOVA ENERGY
61821 INTERNATIONAL USD 1037528 7.60
16 828 SUNRUN INC USD 275479 2.02
10 807 TRIMBLE INC USD 524 402 3.84
1312419 VIEW INC uUsD 145 677 1.07
2749 WASTE MANAGEMENT INC USD 436 968 3.20
926 ZOETIS INC USD 146 165 1.07
Sweden 1408 480 10.31
582 414 OATLY GROUP AB USD 1094 363 8.01
46 155 RE:NEWCELL AB SEK 314117 2.30
United Kingdom 1253982 9.19
33816 CNH INDUSTRIAL NV uUsD 446 334 3.27
95466 TATE & LYLE PLC GBP 807 648 5.92
Denmark 644 002 4.72
15084 NOVOZYMES A/S -B DKK 644 002 4.72
Canada 640 603 4.69
277 867 ANAERGIA INC CAD 240 586 1.76
78 634 LI-CYCLE HOLDINGS CORP USD 400017 293
France 496 348 3.64
17 145 VEOLIA ENVIRONNEMENT EUR 496 348 3.64
Ireland 496 059 3.63
5550 KERRY GROUP PLC - A EUR 496 059 3.63
Norway 458 400 3.35
29498 AGILYX AS NOK 79 748 0.58
695 893 SALMON EVOLUTION ASA NOK 378 652 2.77
Mexico 416 065 3.05
211092 ORBIA ADVANCE CORP SAB DE CV MXN 416 065 3.05
The Netherlands 411721 3.02
3610 KONINKLIJKE DSM NV EUR 411721 3.02
Bahamas 318 532 2.33
127 764 LOCAL BOUNTI CORP USD 318532 2.33
Total securities portfolio 13626505  99.80

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

Securities portfolio at 30/06/2023

Expressed in USD
. L otation % of net . N otation % of net
Quantity Denomination Qu Market value % Quantity Denomination Qu Market value %
currency assets currency assets
Transferable securities admitted to an United States of
official stock exchange listing and/or 275 604 535 83.03 America 12913 500 3.89
0, -
traded on another regulated market 71000000 1 £ B KECON&DEV 0.000% 17 MXN 2935346 0.88
927 0.00 INT BK RECON&DEYV 0.000% 22-
Shares 2700000 5050027 BRL 161 040 0.05
Kazakhstan 927 0.00| 12000000 gt B RECON&DEV 0.000% 23- BRL 690 743 021
308 936 FORTEBANK JSC -SPON GDR REGS USD 927 0.00 )
35000 000 000 :)';/TOSZKO?;ECON&DEV 3:350% 22- IDR 2264 622 0.68
Bonds 266 871 036 80.39 INT BK RECON&DEYV 6.000% 23
) 14.000 000 000 2 oo et IDR 944 866 0.28
BRAZBHCON%rI]I\] F 10.000% 14 31030 883 o34 810 000 000 INT BK RECON&DEV 6.250% 22- CLP 1015 340 0.31
42360000 (- otn o FLAT SRR I BRL 8674 195 2.60 27/04/2026 ’
BRAZIL ]\SITN F 10.000% 16 8200 000 000 INT BK RECON&DEV 6.500% 22- IDR 559028 0.17
35 480 000 0U010027FLAT e BRL 7299 437 220 08/12/2027
BRAZIL NTNF 10.000% 18 17800 000 INT BK RECON&DEV 6.650% 19- MXN 081 777 030
26020000 (0 g FL'AT headtid BRL 5267570 1.59 30/07/2024 ’
BRAZIL NTNF 10.000% 20- 63100 000 INTL FIN CORP 0.000% 17-21/11/2047 MXN 438 057 0.13
4800000 4)/01/2031 FLAT BRL 963 831 0291 145500 000 INTL FIN CORP 0.000% 22-07/11/2047 MXN 1037205 031
1600 g%z/ga;\g\i-:;o.ooo% 2 BRL 319713 0.10| 300000000 INTL FIN CORP 11.000% 22-25/07/2024  HUF 867 819 0.26
% 19- 3950 000 000 INTL FIN CORP 12.000% 22-03/11/2027 cop 1017 657 031
9759 000 ?Eg}j/zBoleg OF BRAZIL 4.750% 19 USD 7180770 2.16 ’
REPUBLIC OF BRAZIL 5.625% 16- Colombia 12126 223 3.63
1190 000 USD 1001 611 0.30
21/02/2047 7335200 000 COLOMBIA TES 6.000% 12-28/04/2028 coP 1502743 0.45
REPUBLIC OF BRAZIL 6.000% 23-
328000 50700t % USD 323 736 0.10 | 8871700000 COLOMBIA TES 7.000% 17-30/06/2032 cop 1737531 0.52
. 7110 000 000 COLOMBIA TES 7.250% 19-18/10/2034 cop 1368212 041
South Africa 15114772 4.57
REPUBLIC OF SOUTH AFRICA 1340 000 000 COLOMBIA TES 7.250% 20-26/10/2050 cop 226 310 0.07
28750 000 | "< 0000 "05-21/12/2026 ZAR 1580 673 0.48 500 000 REPUBLIC OF COLOMBIA 3.875% 21- USD 279 435 0.08
300 000 REPUBLIC OF SOUTH AFRICA 4.850% - 263 502 0.08 15/02/2061
19-30/09/2029 - 4400 000 REPUBLIC OF COLOMBIA 4.125% 20- USD 2 628 252 0.79
5 000 000 REPUBLIC OF SOUTH AFRICA 5.750% D 1 413 620 043 15/05/2051
19-30/09/2049 U 6 - 1 400 000 REPUBLIC OF COLOMBIA 5.200% 19- USD 970 550 0.29
1000 000 REPUBLIC OF SOUTH AFRICA 5.875% - 885 660 027 15/05/2049 ’
22-20/04/2032 . 414 000 REPUBLIC OF COLOMBIA 6.125% 09- USD 336 487 0.10
39 660 000 REPUBLIC OF SOUTH AFRICA 7.000% ZAR 1 680378 0.51 18/01/2041
10-26/02/2031 : 476 000 REPUBLIC OF COLOMBIA 7.375% 06- USD 434 048 0.25
13250 000 REPUBLIC OF SOUTH AFRICA 8.000% ZAR 619 614 019 18/09/2037
13-31/01/2030 : 1774 000 REPUBLIC OF COLOMBIA 7.500% 23- USD 1734 280 052
REPUBLIC OF SOUTH AFRICA 8.250% ) ) 02/02/2034
38750000 13731032032 ZAR 1725876 0.5 500 000 REPUBLIC OF COLOMBIA 8.000% 22- USD 508 375 015
REPUBLIC OF SOUTH AFRICA 8.500% 20/04/2033 ’
74974000 |1 o ZAR 3033879 0.91 )
REPUBLIC OF SOUTH AFRICA 8.750% Thailand 12118 681 3.65
57100000 137 0200 ZAR 2215308 0.67 52300 000 THAILAND GOVT 1.000% 21- THB 1 398 271 0.42
41730 000 REPUBLIC OF SOUTH AFRICA 9.000% 0 | 696 262 051 17/06/2027 v . ’
15-31/01/2040 ' 81 000 000 TS&I/IE/S%D GOVT 2.650% 22- THB 2308 963 0.70
Malaysia 14651576 441 THAILAND GOVT 2.875% 16-
000 00g MALAYSIA GOVT 38269% 19- - e . 7300000 |20 16 THB 194270 0.06
.. 0, -
05/07/2034 51980000 [HAILAND GOVT2.875% 18 THB 1496 666 045
1560 000 MALAYSIA GOVT 3.882% 18- MYR 336 839 0.10 1771212028
14/03/2025 ' 15900000 THAILAND GOVT 3.300% 18- THB 469 305 0.14
3540 000 MALAYSIA GOVT 4.065% 20- MYR 746 201 0.22 17/06/2038 '
.. 0, -
15/06/2050 74470 000 HAILAND GOVT 3.400% 15 THB 2219418 0.67
4080 000 MALAYSIA GOVT 4.392% 11- MYR 896 489 0.27 17/06/2036
15/04/2026 ' 12325000 THAILAND GOVT 3.600% 17- THB 347 602 0.10
MALAYSIA GOVT 4.736% 16- 17/06/2067 ’
3770000 [0 0ae MYR 874 284 0.26 THAILAND GOVT 3.650% 10-
35 645 000 THB 1086 964 033
3260 000 MALAYSIA GOVT 4.762% 17- MYR 749 789 0.23 207062031
07/04/2037 ' 49805000 1 HAILAND GOVT 3.775% 12- THB 1540 198 0.46
4300 000 MALAYSIA INVEST 3.422% 20- MYR 013 690 0.28 25/06/2032 ’
30/09/2027 ’ 16260 000 THAILAND GOVT 4.000% 15- THB 498 529 0.15
2 600 000 MALAYSIA INVEST 3.465% 20- MYR 544080 016 17/06/2066
15/10/2030 ' 17500 000 THAILAND GOVT 4.875% 09- THB 558 495 0.17
MALAYSIA INVEST 3.726% 19- 22/06/2029 ’
10420000 510200 MYR 2246 988 0.68 )
7 620 000 MALAYSIA INVEST 3.990% 15- MYR 1695 819 051 Romania 11766 347 3.55
15/10/2025 : 5560 000 ROMANIA 3.250% 20-24/06/2026 RON 1117951 034
loﬁom)%ﬁﬁgﬂAWV59“4”%19 MYR 359 469 011 700 000 ROMANIA 3.375% 20-28/01/2050 EUR 476 808 0.14
: 2850 000 ROMANIA 3.650% 16-24/09/2031 RON 506 333 0.15
4250 000 MALAYSIA INVEST 4.582% 13 MYR 063 836 0.29 o
30/08/2033 2400 000 ROMANIA 4.750% 19-11/10/2034 RON 444 459 0.13
MALAYSIA INVEST 4.638% 19-
2830000 |'</ 17 horo ° MYR 640 280 0.19 5340 000 ROMANIA 5.000% 18-12/02/2029 RON 1081592 033
2000 000 Ig/éz/\lg//\zgzs;A INVEST 4.943% 13- MYR 454097 014 5800 000 ROMANIA 5.800% 12-26/07/2027 RON 1238 069 037
800 000 ROMANIA 7.125% 23-17/01/2033 USD 848 048 0.26
MALAYSIAN GOVT 3.885% 19-
9100000, 5/48/2029 MYR 1962049 059 232000 ROMANIA 7.625% 23-17/01/2053 UsD 255780 0.08
24000 000 ROMANIA 8.250% 22-29/09/2032 RON 5797307 175

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

Securities portfolio at 30/06/2023

Expressed in USD

1 0, 1 0,
Quantity Denomination Quotation Market value v of net Quantity Denomination Quotation Market value o of net
currency assets currency assets
Mexico 11435156 3.46 Egypt 7490 875 2.26
32610 000 ‘;%FII/{ZIOC}’? MOVIL SA 9.500% 23- MXN 1879 403 057 475 000 ?&R&ffzﬁff EGYPT 5.875% 21- UsD 260 576 0.08
o o
32 700 000 (];’;'/50’;‘2:6*2';‘ BONOS 7.500% 07- MXN 1810797 0.55 1200 000 ?&&?23353" EGYPT 7.300% 21- UsD 657996 0.20
6 400 000 ;’éfgg‘;&? BONOS 7.750% 11- MXN 352894 0.1 4600 000 ?&R&ffzﬁff EGYPT 7.500% 21- UsD 2292962 0.69
o ,
21 500 000 T@%Eﬁg BONOS 7.750% 12- MXN 1124492 034 1200 000 ?93(/)\5?223]52? EGYPT 7.625% 20- UsD 695 328 021
11 000 000 ;gfﬁ%*ﬁ BONOS 7.750% 14- MXN 597994 0.18 500 000 ?%?zgfgp EGYPT 7.903% 18- UsD 255965 0.08
o o
23%0%0?&%5&330Mﬂ85m40% MXN 1364914 041 momoﬁﬁﬁiﬁfEwagJ”A'% UsD 155 124 0.05
250 000 g’i%g&flw ARPT 5.500% 17- USsD 215 400 0.06 500 000 ?%?;gff EGYPT 8.500% 17- UsD 264 810 0.08
o o
600 000 S%ZR/(Z)(;%OS MEXICA 10.000% 23- USD 546 750 0.16 2500 000 gﬁ&?zgfgp EGYPT 8.700% 19- UsD 1339 550 0.40
365 000 I;SE/(T)?/(Z’OL;OS MEXICA 6.500% 18- USsD 323938 0.10 1,000 000 12*9%*5?21;55 EGYPT 8.875% 20- UsD 536 590 0.16
o0 9. 5
300 000 Tg/ng/(z)(;EZos MEXICA 6.700% 22 USD 227 685 0.07 19 850 000 SEOY;&%OO;;ERNMENT BOND 14.483%  pp 521694 0.16
o0 20. 0
1320 000 ZPQ(T)II{/CZ’OL()EOOS MEXICA 6.950% 20 USsD 816 420 025 4825000 gﬁf;g;zooLERNMENT BOND 14.531%  pgp 139 674 0.04
o0 20. ,
2000 000 2"%'5%5%05 MEXICA 7.690% 20 USD 1347 960 0.41 3250 000 S(EOY()PJO%OO;'OERNMENT BOND 14.664%  pp 70 724 0.02
o0 29 o
200 000 ﬁ%gﬁ'&g’mxmm 4.400%22 USsD 157 434 0.05 12 440 000 fgg;gS%%;;ERNMENT BOND 16.100%  pgp 299 882 0.09
UNITED MEXICAN 5.625% 14-
160 000 19/03/2114 GBP 144 565 0.04 Poland 7 451 854 226
UNITED MEXICAN 6.350% 23- POLAND GOVERNMENT BOND
500 000 09/02/2035 UsD 524510 0.16 4270 000 0.250% 21-25/10/2026 PLN 881373 0.27
POLAND GOVERNMENT BOND
Indonesia 9437 995 2.85 4120000 5509 20-25/10/2030 PLN 734614 0.23
INDONESIA (REP) 3.700% 19- POLAND GOVERNMENT BOND
500000 3000 0 USsD 395 145 0.12 3910000 | Sss S 032 PLN 701 186 021
INDONESIA (REP) 8.500% 05- POLAND GOVERNMENT BOND
798000 ) 0203 USD 1036 139 031 5020000 5 500 7026 PLN 1128650 034
INDONESIA GOVT 6.625% 12- POLAND GOVERNMENT BOND
3600000000 500 "> IDR 243 362 0.07 3435000 5 500 02 PLN 749 889 0.23
INDONESIA GOVT 7.500% 16- POLAND GOVERNMENT BOND
7885000000 30000 IDR 565 900 0.17 2100000 5 a0 008 PLN 455796 0.14
INDONESIA GOVT 7.500% 17- POLAND GOVERNMENT BOND
8200000000 5050 8 IDR 590 422 0.18 8330000 5 0s0 O 7025 PLN 1951610 0.59
0, _ 0, -
16 225 000 000 111;1;())(6)/1;(1)5352114 GOVT 8250% 11 IDR 1214237 037 617 000 gﬁgﬁ&c OF POLAND 5.500% 23 UsD 619394 0.19
0, _ 0, -
17 330 000 000 111;’/[())(5)};’05356“ GOVT 8.250% 15 IDR 1330016 0.40 200 000 ‘1‘65/11’ E%}lzc OF POLAND 5.750% 22 UsD 209 342 0.06
INDONESIA GOVT 8.375% 13- .
16 035 000 000 15/03/2034 IDR 1228361 0.37 Czech RepUb’lC 7112 659 213
0 - CZECH REPUBLIC 0.250% 17-
20086 000 000 [NOONESIA GOVT 8.375% 19 IDR 1555434 047| 37810000 [EEn 0 CZK 1475674 0.4
% 10- CZECH REPUBLIC 0.950% 15-
16100 000 000 TYDONESIA GOVT9.300% 10 IDR 1278979 039 | 43640000 [T ° CzK 1595 899 0.48
CZECH REPUBLIC 1.200% 20-
Saudi Arabia 9434 694 2.84 45040000 13037031 CZK 1638 885 0.49
0, - 0, -
250000 g0 D) T BOND 3:450% 21 USD 175 430 0.05 16200 000 §ZUCH REPUBLIC 2.000% 17 czK 598 200 0.18
5 5
500 000 gg*/‘foffz'(jfg BOND 4.500% 16- UsD 437050 0.13 4100 000 ff/ggc/?ogfp UBLIC 2.400% 14- CZK 176 947 0.05
0, - 0, -
800000 5000 N1 BOND 4.500% 20 USD 691 136 021 16200 000 §ZHCH REPUBLIC 2.300% 13 czK 673 883 0.20
5 5
200 000 fﬁ/gﬁz‘(ﬂg BOND 5.000% 18- UsD 185 824 0.06 15 550 000 gﬁfzc/';o';g" UBLIC 4.200% 06- CZK 697 139 021
0, _ 0, -
8589 000 So0D) INTBOND 3.000% 23 USD 7945254 2.39 5620000 $75CH REPUBLIC 4.830% 07 czK 255942 0.08
Peru 7 569 586 227 Hungary 6146 717 1.84
0, - 0, -
11 250 000 TS%SZ%ESOBERANO 7.300% 23 PEN 3196 904 0.96 | 1080000000 12{5%%1852( GOVERNMENT 9.500% 23 HUF 3223117 0.97
00 20. o0 20.
550 000 SST;J/zB()LéoC OF PERU 2.780% 20 USD 333944 0.10 212000 'f;'l’ 3'23&3'5 OF HUNGARY 0.500% 20 EUR 167518 0.05
0, - 0, -
1075 000 11125552355 OF PERU 5.350% 19 PEN 248 584 0.07 | 286700 000 Iz{zE/gg‘;OLzlgC OF HUNGARY 2.000% 20 HUF 635512 0.19
o 10. o0 17
850 000 ‘f;‘fﬁ?gg OF PERU 5.625% 10 USD 871250 026 | 498900 000 ZRST;J/E(EE OF HUNGARY 2.750% 17 HUF 1210913 036
0, _ 0, -
1290 000 lsz/g;zBoLzlgc OF PERU 5.940% 18 PEN 349058 0.11 | 152000000 555;‘2355 OF HUNGARY 3.000% 19 HUF 345948 0.10
o 16. o0 20.
1920 000 ‘fjg;?&f OF PERU 6.350% 16 PEN 536278 0.16 88 190 000 ZR;(';EEOL;? OF HUNGARY 3.000% 20 HUF 157022 0.05
0, _ 0, -
2900 000 lsz/g;zBoL}If OF PERU 6.900% 07 PEN 791 866 024 | 180000000 IZ{ZE/II’E‘;OL;C OF HUNGARY 3.250% 15 HUF 406 687 0.12
0, -
4430000 ‘fjg;?gf OF PERU 6.950% 08 PEN 1241702 037

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

Securities portfolio at 30/06/2023

Expressed in USD

. L uotati 9 . L i 9
Quantity Denomination Quotation Market value v of net Quantity Denomination Quotation Market value o of net
currency assets currency assets
: TESORERIA PESOS 2.300% 20-
Supranational 4986 268 1.50 180000000 (1107028 FLAT CLP 196 350 0.06
ASIAN INFRASTRUC 0.000% 23- TESORERIA PESOS 4.700% 18-
100 000 000 MXN 918 989 0.28 -700%
023/02/2043 460 000000 (o AT cLP 563 024 0.17
ASIAN INFRASTRUC 0.000% 23- TESORERIA PESOS 5.000% 15-
45000 000 MXN 664 354 0.20 000%
08/02/2038 450000000 (0= B AT CLP 564199 0.17
EURO BK RECON&DV 0.000% 19- TESORERIA PESOS 5.100% 19-
20 500 000 TRY 558 782 0.17 -100%
1W0i?024 440000000 | o < cLP 556 201 0.17
EURO BK RECON&DV 0.000% 19- TESORERIA PESOS 6.000% 23-
28 125 000 TRY 572910 0.17 000%
26/01/2026 140 000 000 0 L AT CLP 186 855 0.06
EURO BK RECON&DV 0.000% 22-
11270000 15042027 TRY 180450 0.05 Ghana 3700 666 112
0, - 0 -
17 000 000 000 g;iggzg;glzecow&nv 4.250%21 IDR 1055 888 0.32 2200 000 'f;gg%;g OF GHANA 8.125% 14 USD 986 942 0.30
0, _ 0, -
1700 000 g;&?zg;RECON&DV 5.680% 22 PEN 461957 0.14 1000 000 gjgng()L;zc OF GHANA 8.125% 19 USD 422 560 0.13
EURO BK RECON&DV 6.000% 23- % 21-
8 600 000 000 1201?2030 CON&DV 6.000% 23 IDR 572938 0.17 1600 000 gﬁgzzs(g“c OF GHANA 8.625% 21 USD 679776 0.20
S REPUBLIC OF GHANA 8.750% 20-
Philippines 4628 562 1.40 3952000 11/03/2061 Usb 1611388 049
ASIAN DEV BANK 10.750% 23-
6180000000 57,01/2026 cor 1484675 0:45 China 3677282 111
0, _ 0, -
1000 000 ng/%l/ggff GOVT 6.375% 09 USD 1113730 0.34 7450 000 gﬁéT/éongRGRANDE 7:500% 17 USD 428 375 0.13
PHILIPPINE GOVT 8.000% 11- % 17-
10390 000 0002 %1 PHP 201 575 0.06 3700 000 gg}ég'f;o}Z’ERGRANDE 8.250% 17 USD 212750 0.06
0, _ 0, -
800 000 g;&ggg’i GOVT 9.500% 05 USD 1004 552 0.30 5000 000 gl}/'{g’éog;/ERGRANDE 9.500% 19 USD 293 000 0.09
217 000 Il’%gl/lz’g;I;IES(REP) 5.000% 23- USD 219515 0.07 1100 000 CHINA SCE GRP 7.000% 20-02/05/2025 USD 153516 0.05
PHILIPPINES(REP) 5.500% 23- 2000000 CIFI HOLDINGS 6.550% 19-28/03/2024 USD 215 000 0.06
204000 5012048 UsD 209 700 0.06 4350000 COUNTRY GARDEN 3.125% 20- Usb 1349 153 041
375 000 PHILIPPINES(REP) 5.609% 22- Usb 104815 o2 2271012025 )
13/04/2033 : 1900 000 KWG GROUP 6.300% 20-13/02/2026 USD 183 312 0.06
0
Turkey 4567 643 1.37 2200 000 53&’?;); 4ROPERTY H6.900% 19- USD 209 000 0.06
0, ~
750 000 IflE/g;j/zBoL:f OF TURKEY 5.750% 17 UsD 511905 0.15 2400 000 SUNAC CHINA HLDG 8.350% 18- UsD 188 176 0.12
31/10/2023 DFLT :
REPUBLIC OF TURKEY 5.875% 21- )
550000 0 e o0a1 USD 456 940 0.14 3500000 TIMES CN HLDG 6.750% 20-08/07/2025 USD 245 000 0.07
o, -
1450 000 REPUBLIC OF TURKEY 6.623% 14 USD 1108 583 0.33 . )
OB OF TURKEY 9.125% 23 Dominican Republic 3594229 1.09
. 0 - 0, -
1000000 3025030 UsD 989 420 0.30 2963 000 ?55323&6'5 OF DOMINICAN 5.875% 20 UsD 2285184 0.69
REPUBLIC OF TURKEY 9.375% 23- o 19.
800000 NP PUBLC USD 799920 0.24 500 000 REPUBLIC OF DOMINICAN 6.400% 19- 424590 o3
REPUBLIC OF TURKEY 9.375% 23- o 14.
700000 /012033 UsD 700 875 021 600 000 ?55223&'5 OF DOMINICAN 7.450% 14 UsD 585 558 0.18
Tunisia 4529 562 1.36 16 460 000 REPUBLIC OF DOMINICAN CBN DOP 298 897 0.09
BQ CENT TUNISEE 5.750% 15- 11.000% 17-05/01/2024
380000 3007 0o et USD 251 666 0.08 Kenva 3262 491 0.99
4552 000 TUNISIA INT BOND 6.375% 19- EUR 5870 681 0.86 KENYA IN%/RASTRUC 11.750% 19- ’
15/07/2026 : 385900 000 (oo : KES 2308 146 0.70
TUNISIA INT BOND 6.750% 18- % 19-
1 402 000 3110/2023 EUR 1407215 0.42 500 000 REPUBLIC OF KENYA 8.000% 19- USD 421225 0.13
22/05/2032
0, _
Luxembourg 4373305 1.32 700 000 2“;55%1‘? OF KENYA 8.250% 18 UsD 533120 0.16
9200000 EIB 2.750% 16-25/08/2026 PLN 2060 361 0.62 )
8300000 EIB 3.000% 19-25/11/2029 PLN 1731 694 0.52 Bahrain 3199255 0.96
0, _
750 000 GAZPROM 5.150% 19-11/02/2026 USD 581250 018 267 000 BAHRAIN 5.250% 21-25/01/2033 USD 232108 0.07
] 500 000 BAHRAIN 5.625% 21-18/05/2034 USD 434320 0.13
REPU?; L It%g’;% LANKA 6.200% 17 4167032 1.27 1025 000 BAHRAIN 7.500% 17-20/09/2047 USD 928 763 0.28
600000 |\ /0cn007 e UsD 261 000 0.08 984 000 BAHRAIN 7.750% 23-18/04/2035 UsD 996 300 0.30
REPUBLIC OF SRI LANKA 6.750% 18- OIL & GAS HLDING 7.500% 17-
600000 |04 2008 USD 261 000 0.08 600000 5c1 00007 USD 607 764 0.18
REPUBLIC OF SRI LANKA 6.825% 16-
200000 e /077006 ’ UsD 91120 0.03 Cayman Islands 3165885 0.95
o 15. GACI FIRST INVST 4.875% 23-
1000 000 0R3E/I;}J/ZBOL215C OF SRILANKA 6.850% 15 USD 462 360 0.14 800000 1405035 ’ Usb 763 952 0.23
% 19- GACIFIRST INVST 5.125% 23-
300 000 IFESSU/ZBOLZIE OF SRI LANKA 6.850% 19 USD 131352 0.04 1791000 7o 0s ° UsD 1604 861 0.48
% 19- GACI FIRST INVST 5.375% 22-
6 000 000 stE/g;J/zBoLzIoC OF SRILANKA 7.550% 19 USD 2610 000 0.79 886000 |3, 10122 ’ Usb 797072 0.24
REPUBLIC OF SRI LANKA 7.850% 19-
800000 |0 o0a0 ° USD 350200 0.11 Panama 3113098 0.94
Chil 800 000 PANAMA 3.298% 22-19/01/2033 USD 665 528 0.20
e 3758226 1.14 2000 000 PANAMA 3.870% 19-23/07/2060 USD 1317 460 0.40
400 000 CHILE 3.250% 21-21/09/2071 UsD 258376 0.08
450 000 PANAMA 4.300% 13-29/04/2053 USD 334179 0.10
200 000 CHILE 3.500% 19-25/01/2050 USD 149910 0.05
486 000 PANAMA 6.400% 22-14/02/2035 USD 505 484 0.15
850 000 CODELCO INC 4.375% 19-05/02/2049 USD 710 957 0.21
272000 PANAMA 6.700% 06-26/01/2036 UsD 290 447 0.09
353000 CODELCO INC 5.125% 23-02/02/2033 USD 347927 0.10
°, -
300 000 ]152;[(?9172%% NACIONAL 4.500% 17 USD 224 427 0.07

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

Securities portfolio at 30/06/2023

Expressed in USD

1, 0, 1 0,
Quantity Denomination Quotation Market value v of net Quantity Denomination Quotation Market value o of net
currency assets currency assets
Ukraine 3101833 0.94 Angola 1265920 0.38
UKRAINE GOVERNMENT 6.750% 19- REPUBLIC OF ANGOLA 8.750% 22-
2300000 500 e EUR 522938 0.16 400000 o 4 UsD 336376 0.10
UKRAINE GOVERNMENT 6.876% 21- REPUBLIC OF ANGOLA 9.125% 19-
2900000 5o USD 654 820 0.20 900000 0112049 UsD 692 568 021
UKRAINE GOVERNMENT 7.375% 17- REPUBLIC OF ANGOLA 9.375% 18-
5875000 5005 USD 1357 125 041 300000 o0 o 0as UsD 236976 0.07
UKRAINE GOVERNMENT 9.750% 18- .
2300 000 01/11/2030 USD 566 950 0.17 Benin 884 227 0.26
BENIN INTERNATIONAL BOND
Russia 2971 944 0.89 486000 4 95004 21-22/01/2035 EUR 373878 011
RUSSIA - EUROBOND 5.100% 19- BENIN INTERNATIONAL BOND
600000 o035 USD 240 000 0.07 664000 ¢ ccor 21 19/01/2052 EUR 510349 0.15
RUSSIA - EUROBOND 5.250% 17-
2400000 5o USD 912000 027 El Salvador 816 871 0.24
0
440230 000 RUSSIA-OFZ 7.650% 19-10/04/2030 RUB 1819 944 055 300 000 ]133L/0511?2L0\2,¢DOR REP 6.375% 14- USD 206 598 0.06
The Netherlands 2328750 0.70 368 000 5(1)7051/?2]6‘5’(‘)“)0[{ REF 7.125% 19- USD 203 353 0.06
3450 000 METINVEST BV 8.500% 18-23/04/2026 USD 2328750 0.70 % 20-
650000 £ SALVADORREP'9.300% 20 USD 406 920 0.12
Morocco 2258946 0.68
2858 000 )1 ROCCO KINGDOM 4.000% 20- UsD 1916 575 0.58 Paraguay 662 948 0.20
RO KINGDOM 6.500% 23 400 000 PARAGUAY 2.739% 21-29/01/2033 UsD 320312 0.10
500% 23-
333000 16109/2033 UsD 342371 0.10 400 000 PARAGUAY 5.400% 19-30/03/2050 UsD 342 636 0.10
Hong Kong 2116259 0.63 United Arab Emirates 547742 0.16
2700000 LI & FUNG LTD 5.250% 16-29/12/2049 USD 1325052 0.40 650 000 DP WORLD PLC 4.700% 19-30/09/2049 UsD 547742 0.16
SHIMAO GROUP HOL 3.450% 21- .
1100000 74/01 1031 UsD 82761 0.02 Costa Rica 528029 0.16
£930 000 15;{/51\74/2&(?2 6GROUP HOL 5.600% 19- USb 208 446 021 333000 COSTA RICA 6.550% 23-03/04/2034 UsD 333633 0.10
200 000 COSTA RICA 7.000% 14-04/04/2044 UsD 194 396 0.06
Serbia 2114681 0.64 U
| 512000 SERBIA REPUBLIC 6.500% 23- Usb | 478 524 045 ruguay 516 814 0.16
26/09/2033 : 100 000 URUGUAY 4.975% 18-20/04/2055 UsD 97 407 0.03
24900 000 fi‘;gleozTo‘BONDs 4.500% 19- RSD 226930 0.07 16340 000 URUGUAY 8.500% 17-15/03/2028 uYu 419407 0.13
'] 0, -
25 300 000 ;5%512’332 BONDS 4.500% 20 RSD 207 354 0.06 Kazakhstan 511824 0.15
KAZMUNAYGAS NAT 6.375% 18-
21200 000 SERBIA T-BONDS 5.875% 18- RSD 201873 0.06 600000 5 o ous UsD 511824 0.15
08/02/2028
Gabon 477 294 0.14
OMANO Ig\Ir?[GRQL BOND 6.250% 21 2003 34 062 509 000 REPUBLIC OF GABON 6.950% 15- UsD 477294 0.14
500000 550002 R USD 506 220 0.15 16/06/2025 :
500 000 008%’;/]\2‘01?7”“ BOND 6.500% 17- UsD 464 600 0.14 Mongolia 388570 0.12
OMAN INTRNL BOND 6.750% 18 500 000 MONGOLIA 4.450% 21-07/07/2031 UsD 388 570 0.12
1140000 20> e USD 1092 724 033 )
Zambia 261710 0.08
South Korea ) 2023049 0.61 500 000 '3‘5‘1’5?(?9‘5 OF ZAMBIA 5.375% 12- USD 261710 0.08
30 100 000 000 g;ﬁ i%l; fK KOREA 7.250% 17- IDR 2023 049 0.61 )
Argentina 200 938 0.06
Bolivia 1986 266 0.59 619 529 ARGENTINA 1.000% 20-09/07/2029 UsD 200 938 0.06
BOLIVIA GOVERNMENT 4.500% 17-
2644000 50/03/2028 Usb 1672356 0.50 Ethiopia 137104 0.04
421 000 oBzc/)ésI/\;g;oGOVERNMENT 7.500% 22- USD 313910 0.09 200 000 ETHIOPIA 6.625% 14-11/12/2024 USD 137 104 0.04
British Virgin Islands 136 500 0.04
REPU%SQ)?@S/EROON 5.950% 21 1909337 08 2100 000 SCENERY JOURN%Y 13.750% 18- UsD 136 500 0.04
2443 000 UL EUR 1909 537 0.58 06/11/2023 :
07/07/2032
P Lebanon 121372 0.04
REPU,];JI’_?CGOHFC’NIGERIA 7.875% 17 171089 02 1900 000 REPUBLIC OF LEBANON 6.600% 11- UsD 121372 0.04
250000 o s R USD 208 978 0.06 27/11/2026 -
°, -
750 000 zRéf/gg/zBoLSIlC OF NIGERIA 8:250% 21 UsD 559 185 0.17 Ireland 0 0.00
. 456 000 STLK EUROPE DAC 5.125% 17- USD 0.00
1150 000 2RIEPUBLIC OF NIGERIA 9.248% 18- USD 048 727 0.2 31/05/2004 -
/01/2049 8732 572 264
: 73257 .
Ivory Coast 1478 197 0.44 Floating rate bonds
1218000 ;ngl{/goggAST'PDl 4.875% 20- EUR 1032972 031 Argentina 4096 271 1.23
<1000 IVORY COAST-PDI 6.125% 17- Ush . s 420611 ARGENTINA 20-09/01/2038 SR FRN UsD 147 626 0.04
15/06/2033 : 1418796 ARGENTINA 20-09/07/2030 SR FRN UsD 470 572 0.14
Germany 1420 243 0.43 10866 622 ARGENTINA 20-09/07/2035 SR FRN UsD 3254227 0.98
500 000 000 KFW 9.000% 22-08/07/2024 HUF 1420 243 0.43 700 000 ARGENTINA 20-09/07/2041 SR FRN usb 223 846 0.07
Surinam 1398012 0.42 Mexico 3374151 1.02
1700 000 SURINAME INTERNATIONAL 9.875% USD 1 398 012 042 3338000 CEMEX SAB 23-14/06/2171 FRN UsD 3374 151 1.02

19-30/12/2023

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

Securities portfolio at 30/06/2023

Expressed in USD

1, 0,
Quantity Denomination Quotation Market value v of net
currency assets
Ecuador 1262150 0.39
REPUBLIC OF ECUADOR 20-
191 600 31/07/2030 SR FRN USD 92242 0.03
REPUBLIC OF ECUADOR 20-
358 407 31/07/2030 SR FRN USD 102 494 0.03
REPUBLIC OF ECUADOR 20-
2073 680 31/07/2035 SR FRN USD 716 000 0.22
REPUBLIC OF ECUADOR 20-
1138 000 31/07/2040 SR FRN USD 351414 0.11
Other transferable securities 269 600 0.08
Bonds 269 600 0.08
Venezuela 269 600 0.08
VENEZUELA 0.000% 07-
3370 000 31/03/2038 DFLT USD 269 600 0.08
Money Market Instruments 3206 076 0.97
Egypt 3206076 0.97
108 375 000 EGYPT T-BILL 0.000% 22-28/11/2023 EGP 3206076 0.97
Shares/Units in investment funds 32009 033 9.62
Luxembourg 32009033 9.62
12 605.00 ?(NCIX;ARIBAS FUNDS RMB BOND - USD 15026 169 4.52
BNP PARIBAS FUNDS SUSTAINABLE
28.00 ASIAN CITIES BOND - X CAP USD 2 837 346 0.85
BNP PARIBAS INSTICASH USD ID I
103 380.84 VNAV - X CAP USD 14 145518 4.25
Total securities portfolio 311089244 93.70

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

Securities portfolio at 30/06/2023

Expressed in USD

1 0, 1 0,
Quantity Denomination Quotation Market value 7 of net Quantity Denomination Quotation Market value 7 of net
currency assets currency assets
Transferable securities admitted to an Saudi Arabia 3480275 177
official stock exchange listing and/or 191 390 556 97.11 147 998 SAUDI BASIC INDUSTRIES CORP SAR 3480275 1.77
traded on another regulated market United States of
Shares 191 390 556 97.11 America 3224506 1.64
. 34176 BUNGE LTD USD 3224 506 1.64
China 51967 569 26.36
33777 ALIBABA GROUP HOLDING - ADR USD 2815313 143 Indonesia 2521788 1.28
497 100 ALIBABA GROUP HOLDING LTD HKD 5197093 2.64 6969 200 BANK RAKYAT INDONESIA PERSER IDR 2521 788 1.28
76 000 BYD CO LTD-H HKD 2432199 123 Thailand 1 984 805 1.01
705 500 ESDL%ECTRON ICINTERNATIONAL -y 2 141 983 1.09 15298 100 WHA CORP PCL-FOREIGN THB 1984 805 101
8033 000 CHINA CONSTRUCTION BANK - H HKD 5205 454 2.64 Malaysia 1766 832 0.90
694 000 CHINA MENGNIU DAIRY CO HKD 2620 130 1.33 1754 600 PRESS METAL ALUMINIUM HOLDIN MYR 1766 832 0.90
14022 000 CHINA TOWER CORP LTD-H HKD 1560 684 0.79
The Netherlands 0 0.00
CONTEMPORARY AMPEREX TECHN-
109523 CNY 3462253 1.76 75399 YANDEX NV - A USD 0 0.00
14 700 KWEICHOW MOUTAI CO LTD-A CNY 3425972 1.74 Toiql sec Ul'iﬁes pornlfolio 191 390 556 97.11
266 200 NETEASE INC HKD 5209314 2.64
256 600 TENCENT HOLDINGS LTD HKD 10 906 364 552
105 600 TRIP.COM GROUP LTD HKD 3685090 1.87
320 000 WUXI BIOLOGICS CAYMAN INC HKD 1534 510 0.78
279 532 ZHEJIANG HUAYOU COBALT CO -A CNY 1771210 0.90
South Korea 27995771 14.19
40 066 LG ELECTRONICS INC KRW 3852588 1.95
9246 LG ENERGY SOLUTION KRW 3880 422 1.97
231378 SAMSUNG ELECTRONICS CO LTD KRW 12 678 246 6.42
5401 SAMSUNG SDI CO LTD KRW 2742207 1.39
55386 SK HYNIX INC KRW 4842308 246
India 25086 334 12.73
318 125 BHARTI AIRTEL LTD INR 3411923 1.73
171 448 HDFC BANK LIMITED INR 3559428 1.81
162 734 HOUSING DEVELOPMENT FINANCE INR 5607 724 2.85
400 721 JUBILANT FOODWORKS LTD INR 2450763 1.24
185001 MAHINDRA & MAHINDRA LTD INR 3282135 1.67
217 624 RELIANCE INDUSTRIES LTD INR 6774 361 343
Taiwan 21745003 11.03
365 169 CHAILEASE HOLDING CO LTD TWD 2398 130 1.22
TAIWAN SEMICONDUCTOR
1042000 ) o o CTURING CO LTD TWD 19 346 873 9.81
Brazil 14 184 077 7.21
342261 HYPERA SA BRL 3264382 1.66
647 117 ITAU UNIBANCO H PREF - ADR USD 3817990 1.94
542 881 PETRO RIO SA BRL 4172879 212
477321 RAIA DROGASIL SA BRL 2928 826 1.49
Mexico 12735 940 6.46
40 496 FOMENTO ECONOMICO MEX - ADR USD 4488 577 228
694 899 GRUPO FINANCIERO BANORTE - O MXN 5721 505 2.90
639 689 WALMART DE MEXICO SAB DE CV MXN 2525858 1.28
Singapore 10358 157 5.26
245800 DBS GROUP HOLDINGS LTD SGD 5722971 2.90
1483949 SATS LTD SGD 2828 981 1.44
31120 SEA LTD-ADR USD 1806 205 0.92
Hong Kong 6739 786 341
663 800 AIA GROUP LTD HKD 6739 786 3.41
Argentina 3853 504 1.96
3253 MERCADOLIBRE INC USD 3853 504 1.96
South Africa 3746 209 1.90
33604 ANGLO AMERICAN PLATINUM LTD ZAR 1514215 0.77
161373 CLICKS GROUP LTD ZAR 2231 994 113

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

Securities portfolio at 30/06/2023

Expressed in USD

. L otation % of net . N otation % of net
Quantity Denomination Qu Market value % Quantity Denomination Qu Market value %
currency assets currency assets
Transferable securities admitted to an India 422 353 3.03
official stock exchange listing and/or 12345 726 88.54 4741 BHARTI AIRTEL LTD INR 50 848 0.36
fraded on another regulated market 2730 HDFC BANK LIMITED INR 56 677 0.41
shares 4366 801 3131 1 523 HINDUSTAN UNILEVER LTD INR 49812 036
2308 HOUSING DEVELOPMENT FINANCE INR 79 532 057
China 809 938 5.80 5821 JUBILANT FOODWORKS LTD INR 35601 0.26
11200 ALIBABA GROUP HOLDING LTD HKD 117 094 0.84 2 616 MAHINDRA & MAHINDRA LTD INR 46411 033
1000 BYD COLTD-H HKD 32003 023 3324 RELIANCE INDUSTRIES LTD INR 103 472 0.74
BYD ELECTRONIC INTERNATIONAL
9500 HKD 28 843 0.21 .
COLTD Taiwan 317897 2.28
105721 CHINA CONSTRUCTION BANK - H HKD 68 508 0.49 8 000 CHAILEASE HOLDING CO LTD TWD 52537 0.38
13000 CHINA MENGNIU DAIRY CO HKD 49 080 0.35 14292 Kﬁ}\y&r\; g%llggg%%cg]%k TWD 265 360 190
316 000 CHINA TOWER CORP LTD-H HKD 35172 0.25
1520 iONTEMPORARY AMPEREX TECHN- o/ 48050 034 Mexico 306 861 221
3996 ALFA S.A.B.-A MXN 2481 0.02
200 KWEICHOW MOUTAI CO LTD-A CNY 46 612 0.33
1933 AMERICA MOVIL SAB DE CV MXN 2096 0.02
3600 NETEASE INC HKD 70 449 0.51
1898 AMERICA MOVIL SAB DE CV UsD 41073 0.29
6790 PING AN INSURANCE GROUP CO - H HKD 43430 031
614 ARCA CONTINENTAL SAB DE CV MXN 6299 0.05
3759 TENCENT HOLDINGS LTD HKD 159770 115
2239 CEMEX SAB - ADR UsD 15852 0.11
1650 TRIP.COM GROUP LTD HKD 57580 041
3084 CEMEX SAB - CPO MXN 2176 0.02
6500 WUXI BIOLOGICS CAYMAN INC HKD 31170 0.22
287 COCA-COLA FEMSA SAB DE CV MXN 2394 0.02
3500 ZHEJIANG HUAYOU COBALT CO -A CNY 22177 0.16
3996 CONTROLADORA AXTELSABDECV ~ MXN 52 0.00
Brazil 654 454 4.70 8 594 CORP INMOBILIARIA VESTA SAB MXN 27 826 0.20
639 3R PETROLEUM OLEO E GAS SA BRL 3954 0.03 3807 FIBRA UNO ADMINISTRACION SA MXN 5549 0.04
600 B3 SA-BRASIL BOLSA BALCAO BRL 1817 0.01 243 FOMENTO ECONOMICO MEX - ADR UsD 26934 0.19
2400 BANCO DO BRASIL S.A. BRL 24 577 0.18 336 GRUMA S.AB.-B MXN 5383 0.04
4700 BB SEGURIDADE PARTICIPACOES BRL 29979 0.21 158 GRUPO AEROPORTUARIO PAC - ADR USD 28 238 0.20
13100 CIA ENERGETICA MINAS GER-PRF BRL 34922 0.25 GRUPO AEROPORTUARIO SURESTE -
60 2DR.B USD 16 661 0.12
984 CIA SANEAMENTO BASICO DE SP BRL 11 539 0.08 -
1455 GRUPO BIMBO SAB - SERIES A MXN 7775 0.06
1890 CURY CONSTRUTORA E INCORPORA  BRL 6288 0.05
6002 GRUPO FINANCIERO BANORTE - O MXN 49418 035
3605 DIRECIONAL ENGENHARIA SA BRL 14 685 0.11
2800 GRUPO FINANCIERO INBURSA - O MXN 6638 0.05
1500 ENGIE BRASIL ENERGIA SA BRL 14207 0.10
13 749 GRUPO TELEVISA SAB-SER CPO MXN 14117 0.10
122 EQUATORIAL ENERGIA SA BRL 809 0.01
185 INDUSTRIAS PENOLES SAB DE CV MXN 2593 0.02
8254 EQUATORIAL ENERGIA SA - ORD BRL 55009 0.39
1870 KIMBERLY-CLARK DE MEXICO - A MXN 4151 0.03
2213 GERDAU SA - PREF BRL 11 501 0.08
2025 OPERADORA DE SITES MEX- A-1 MXN 1923 0.01
7165 GRUPO DE MODA SOMA SA BRL 17823 0.13
1360 ORBIA ADVANCE CORP SAB DE CV MXN 2925 0.02
3836 IGUATEMI SA - UNITS BRL 17 828 0.13
122 SITIOS LATINOAMERICA SAB DE MXN 49 0.00
5499 INTELBRAS SA INDUSTRIA DE TE BRL 29513 0.21
8 676 WALMART DE MEXICO SAB DE CV MXN 34258 0.25
8238 ITAU UNIBANCO HOLDING S-PREF BRL 48533 035
2368 LOCALIZA RENT A CAR BRL 33625 0.24 Poland 247274 1.77
700 MAHLE-METAL LEVE SA BRL 6753 0.05 1554 ALLEGRO.EU SA PLN 12239 0.09
12900 Pg;gl(:)LEO BRASILEIRO PETROBRAS o0 18967 0.57 1 146 BANK PEKAO SA PLN 31253 0.22
- 273 CD PROJEKT SA PLN 10 405 0.07
3000 RAIA DROGASIL SA BRL 18 408 0.13
318 DINO POLSKA SA PLN 37162 027
2500 RUMO SA BRL 11 505 0.08
3496 ECHO INVESTMENT S.A. PLN 3752 0.03
9300 SANTOS BRASIL PARTICIPACOES BRL 19 587 0.14
271 KGHM POLSKA MIEDZ SA PLN 7497 0.05
4000 TELEFONICA BRASIL S.A. BRL 35879 0.26
234 KRUK SA PLN 23 498 0.17
2 646 TRANSMISSORA ALIANCA DE-UNIT BRL 20 646 0.15
3932 PKO BANK POLSKI SA PLN 34985 025
7475 TRES TENTOS AGROINDUSTRIAL S BRL 19912 0.14
2222 POLSKI KONCERN NAFTOWY ORLEN ~ PLN 35226 025
1100 TUPY SA BRL 5979 0.04
4247 POWSZECHNY ZAKLAD UBEZPIECZE ~ PLN 41196 0.30
921 VALE SA BRL 12261 0.09
1074 WARSAW STOCK EXCHANGE PLN 10 061 0.07
410 VALE SA - ADR USsD 5502 0.04
6304 YAMOS LOCACAO DE BRL 15 825 ol Hong Kong 204 097 1.46
CAMINHOES M 15800 AIA GROUP LTD HKD 160 423 115
5100 VIVARA PARTICIPACOES SA BRL 30109 0.22 4000 TECHTRONIC INDUSTRIES CO LTD HKD 43674 031
2110 WEG SA BRL 16 512 0.12
Greece 171460 1.23
South Korea 441127 3.16 16477 ALPHA BANK A.E. EUR 26965 0.19
1162 KT CORP KRW 26280 0.19 14 882 EUROBANK ERGASIAS SERVICES A EUR 24501 0.18
547 LG ELECTRONICS INC KRW 52597 0.38 10900 FE GROUP EUR . 0.00
115 LG ENERGY SOLUTION KRW 48 264 035 995 TUMBO SA EUR 27356 0.20
3703 SAMSUNG ELECTRONICS CO LTD KRW 202 904 1.45 566 MOTOR OIL (HELLAS) SA EUR 14326 0.10
75 SAMSUNG SDI CO LTD KRW 38079 0.27
835 SK HYNIX INC KRW 73 003 0.52
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BNP PARIBAS FUNDS Emerging Mulfi-Asset Income

Securities portfolio at 30/06/2023

Expressed in USD

1, 0, 1 0,
Quantity Denomination Quotation Market value v of net Quantity Denomination Quotation Market value o of net
currency assets currency assets
556 MYTILINEOS S.A. EUR 19617 0.14
Cyprus 1365 0.01
4371 NATIONAL BANK OF GREECE EUR 28393 0.20 2206 GALAXY COSMOS MEZZ PLC EUR 1365 0.01
1738 OPAP SA EUR 30301 022 6157 GLOBALTRA-SPONS GDR REGS UsD 0 0.00
Singapore 152168 1.10 3812 OZON HOLDINGS PLC - ADR UsD 0 0.00
3100 DBS GROUP HOLDINGS LTD SGD 72177 0.52 775 TCS GROUP HOLDING-GDR REG S RUB 0 0.00
23 814 SATS LTD SGD 45399 0.33 .
Russia 1 0.00
596 SEA LTD-ADR UsD 34592 025 3969 GAZPROM NEFT - ADR UsD 0 0.00
Turkey 118119 0.85 566 039 INTER RAO UES PJSC RUB 0 0.00
15424 AKBANK T.AS. TRY 11951 0.09 824 MAGNIT PJSC RUB 0 0.00
2702 BIM BIRLESIK MAGAZALAR AS TRY 17671 0.13 6 130 MAIL.RU GROUP-GDR REGS USD 0 0.00
6564 KOC HOLDING AS TRY 26110 0.19 532 MMC NORILSK NICKEL PJSC RUB 0 0.00
4221 TUPRAS-TURKIYE PETROL RAFINE TRY 12839 0.09 752 NOVATEK PJSC-SPONS GDR REG S UsD 0 0.00
2047 TURK HAVA YOLLARI AO TRY 15209 0.11 58 550 RENAISSANCE INSURANCE GROUP RUB 0 0.00
8215 TURK SISE VE CAM FABRIKALARI TRY 14010 0.10 92 682 SBERBANK OF RUSSIA PJSC RUB 0 0.00
8291 TURKCELL ILETISIM HIZMET AS TRY 11 544 0.08 110 819 SISTEMA PJSFC RUB 0 0.00
16290 TURKIYE IS BANKASI - C TRY 8785 0.06 115 686 SURGUTNEFTEGAS-PREFERENCE RUB 0 0.00
1 TURKIYE SINAI KALKINMA BANK TRY 0 0.00 29277 TATNEFT PISC RUB 0 0.00
50072 670 VTB BANK PJSC RUB 1 0.00
Hungary 79 285 0.56
2131 MOL HUNGARIAN OIL AND GAS PL HUF 18 624 0.13 3478 X'S RETAIL GROUP NV-REGS GDR RUB 0 0.00
992 OTP BANK PLC HUF 35196 0.25 The Netherlands 0 0.00
1034 RICHTER GEDEON NYRT HUF 25 465 0.18 4105 YANDEX NV - A USD 0 0.00
Argentina 71076 0.51 Guernsey Island 0 0.00
60 MERCADOLIBRE INC USD 71076 0.51 19865 ETALON GROUP-GDR REGS - W/I UsD 0 0.00
Chile 70 008 0.50 Bonds 7978925 5723
569 004 BANCO SANTANDER CHILE CLP 26913 0.19 .
United States of
2709 CENCOSUD SA cLP 5248 0.04 :
38 130 ENEL AMERICAS SA CLP 5086 0.04 America 820570 387
) o
| 550 000 INT BK RECON&DEV 0.000% 17- MXN 64082 0.46
6591 ENEL CHILE SA cLP 428 0.00 13/03/2027
0, -
1350 ENEL CHILE SA USD 4496 003 | 260000000 1 BE RECONADEV 6.000% 23 IDR 17548 0.13
- 0, -
332 QUIMICA Y MINERA CHIL - ADR USD 24110 0.17 38000 000 lzr;J/TOE]Z(O?ézcor\J&DEv 6.250% 22 cLp 47633 034
1553 S.A.C.L. FALABELLA CLP 3727 0.03
INT BK RECON&DEYV 6.650% 19-
Thailand 1700000 300000 MXN 93765 0.67
alan 37805 0.41 INT BK RECON&DEV 7.250% 22-
15400 AIRPORTS OF THAILAND PCL-FOR THB 31273 0.22 1000000 51012027 MXN 54767 039
204 500 WHA CORP PCL-FOREIGN THB 26 532 0.19 3000000 INTL FIN CORP 0.000% 22-07/11/2047 MXN 21386 0.15
. US TREASURY INFL IX N/B 0.750% 12-
Malaysia 57303 0.41 612769 [o)ion0a o UsD 521389 373
27500 PETRONAS CHEMICALS GROUP BHD ~ MYR 35351 0.25 .
21800 PRESS METAL ALUMINIUM HOLDIN MYR 21952 0.16 Mexico 638 112 470
: 325 000 MEXICAN BONOS 10.000% 06- MXN 20951 015
. 20/11/2036 :
United States of 1 210 000 MEXICAN BONOS 7.750% 11- MXN 66719 048
America 50 455 0.36 29/05/2031 -
893 YUM CHINA HOLDINGS INC USD 50 455 0.36 1104 000 ﬁfﬁg&g BONOS 7.750% 12- MXN 57741 0.41
Indonesia 35787 0.26 608 000 1;1%@5%?; BONOS 8.500% 09- MXN 35075 0.25
98900 BANK RAKYAT INDONESIA PERSER IDR 35787 0.26 PETROLEOS MEXICA 5.950% 20-
200000 o002y UsD 145 726 1.04
Cayman Islands 33725 0.24 400 000 UNITED MEXICAN 2.659% 20- Usp 1900 .
5173 BANCO BTG PACTUAL SA-UNIT BRL 33725 0.24 24/05/2031 -
Czech Republic 23933 0.17 Brazil 655212 4.70
557 KOMERCNI BANKA AS CzK 16 996 0.12 BRAZIL NTN-F 10.000% 14-
1893 MONETA MONEY BANK AS CZK 6937 0.05 0% ovo1 2025 FLAT e e >
- BRAZIL NTN-F 10.000% 16-
Pors s i 970000 (12007 FLAT BRL 199 562 143
. BRAZIL NTN-F 10.000% 18-
410 CIA DE MINAS BUENAVENTUR - ADR  USD 3014 0.02 150000 41/01/2029 FLAT BRL 30366 0.22
BRAZIL NTN-F 10.000% 20-
113 CREDICORP LTD USD 16 683 0.12 150000 (1o 0a1 FLAT BRL 30120 022
. BRAZIL NTN-F 10.000% 22-
664 NOV/f ILOJ[\;ES.IAGNSKA B-GDR REG S EUR Ifoifé %?)(Z ** ouo12033 FLAT e s e
- X ers
200000 KFEUBIC OF BRAZIL 4.750% 19 USD 147 162 1.05
Colombia 9928 0.07 200 000 REPUBLIC OF BRAZIL 5.625% 16- USD 168 338 21
200 BANCOLOMBIA S.A.- ADR USD 5336 0.04 21/02/2047 -
448 ECOPETROL SA - ADR USD 4592 0.03
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BNP PARIBAS FUNDS Emerging Mulfi-Asset Income

Securities portfolio at 30/06/2023

Expressed in USD
. L uotation 9 . N i 9
Quantity Denomination Q Market value v of net Quantity Denomination Quotation Market value o of net
currency assets currency assets
South Africa 648 934 4.66 Thailand 376 710 2.71
1186 000 ?5?&%;@2&?&% AFRICA ZAR 65206 0.47 2850 000 Tg&l/%g') GOVT 0.950% 20- THB 78 097 0.56
" 0
300 000 11165_11)5?(;12%2%1: SOUTH AFRICA 4.300% USD 264 813 1.90 1700 000 T;;(’?;/LZ’S;D GOVT 1.000% 21- THB 45 450 0.33
P
612 000 111(51;513;/12%3011: SOUTH AFRICA 7.000% ZAR 25930 0.19 2300 000 Tgﬁl/%g') GOVT 1.600% 19- THB 61345 0.44
" 0
1110 000 ‘ff_gﬁgblz%gf SOUTH AFRICA 8.000% ZAR 51907 0.37 500 000 —{;;?21/];3;‘6]) GOVT2.125% 16- THB 13 969 0.10
B
940 000 1113]5_1;513;/12%3021: SOUTH AFRICA 8.250% ZAR 41 866 0.30 740 000 Tg&l/%g') GOVT 2.875% 16- THB 19 693 0.14
" 0
1940 000 ‘ff_gﬁgblz%g: SOUTH AFRICA 8.500% ZAR 78 504 0.56 2250 000 T;;(’?;/LZ’S;D GOVT 3.400% 15- THB 67056 0.48
P
140 000 111‘51;513512%2‘1: SOUTH AFRICA 8.750% ZAR 5432 0.04 335000 Tg&l/%g') GOVT 3.600% 17- THB 9 448 0.07
) 0
165 000 11155_;;%/12%3%1: SOUTH AFRICA 8.875% ZAR 7151 0.05 120 000 ;S(’?;/LZ’(?;D GOVT 3.650% 10- THB 3659 0.03
REPUBLIC OF SOUTH AFRICA 9.000% THAILAND GOVT 3.775% 12-
2660000 < r o0 ZAR 108 125 0.78 2110000 5002 THB 65251 0.47
0, -
Colombia 490 581 3.50 400 000 T;S,E@;D GOVT4.260% 12 THB 12742 0.0
177 700 000 COLOMBIA TES 6.000% 12-28/04/2028 CcoP 36 405 0.26 Chile 356811 256
167 300 000 COLOMBIA TES 7.000% 17-30/06/2032 cop 32766 0.23 )
400000 COLO . ° 200 000 CHILE 2.550% 21-27/07/2033 USD 163 360 1.17
77 LOMBIA TES 7.000% 21-26/03/2031 cor 156 11
° o) 73 0 200 000 CHILE 3.250% 21-21/09/2071 USD 129 188 0.93
130 000 000 COLOMBIA TES 7.250% 19-18/10/2034 CcoP 25017 0.18 % 18-
15000 000 TESORERIA PESOS 4.700% 18 cLp 18359 0.13
58 500 000 COLOMBIA TES 7.250% 20-26/10/2050 CcoP 9880 0.07 01/09/2030 FLAT
280 000 000 COLOMBIA TES 7.500% 11-26/08/2026 cop 62 830 0.45 15 000 000 35321;53%1?&%505 3.000% 15- CLP 18 807 0.13
92 600 000 COLOMBIA TES 9.250% 22-28/05/2042 P 19 84 14 % 13-
b 22-28/05/20 COl 9847 0 10000 000 TESORERIA PESOS 6.000% 13 cLp 13750 0.10
254 000 REPUBLIC OF COLOMBIA 10.375% 03- - 2% 01/01/2043
28/01/2033 8163 2.06 10000 000 TESORERIA PESOS 6.000% 23- cLp 13347 0.10
. 01/04/2033 FLAT :
Malaysia 431237 3.10 . .

30 000 MALAYSIA GOVT 3.502% 07- MYR Saudi Arabia 345954 2.48
31/05/2027 6406 0.05 200 000 SAUDIINT BOND 2.250% 21- UsD 160 944 1
MALAYSIA GOVT 3.899% 17- 02/02/2033 ’

42000 4 0007 MYR 9109 0.07 200 000 SAUDI INT BOND 5.000% 23- Usb 185010 33

0 16. 18/01/2053 ’
110 000 %’;nggzsé’* GOVT 3.900% 16 MYR 23858 0.17
MALAYSIA GOVT 3.955% 15- Bahrain 271833 1.95
296000 509,025 MYR 64120 046 300 000 BAHRAIN 7.500% 17-20/09/2047 UsD 271833 1.95
MALAYSIA GOVT 4.059% 17-

20000 30/09/2024 MYR 432 0.03 Germany 262772 1.89

57000 Il\’é//\ozl/\zgsséA GOVT 4.065% 20- MYR 12015 0.09 500 000 KFW 3.900% 22-18/01/2024 PLN 120 748 0.87
MALAYSIA GOVT 4.254% 15- 50 000 000 KFW 9.000% 22-08/07/2024 HUF 142 024 1.02

66000 31020 0%s MYR 14423 0.10

125 000 MALAYSIA GOVT 4.736% 16- VYR 17 037 Czech Republic 243 346 1.74
15/03/2046 . | 140 000 CZECH REPUBLIC 0.250% 17- 7K 144493 032
MALAYSIA GOVT 5.248% 08- 10/02/2027 ’

120000 1'5/00/7008 MYR 27611 0.20 600 000 CZECH REPUBLIC 0.950% 15- CZK 21942 0.16

92 000 MALAYSIA INVEST 3.422% 20- 15/05/2030 ’
30/09/2027 MYR 19549 0.14 340 000 CZECH REPUBLIC 1.000% 15- C7K 13892 0.10
MALAYSIA INVEST 3.465% 20- 26/06/2026 ’

72000 5102030 MYR 15067 0.11 930 000 CZECH REPUBLIC 1.200% 20- CZK 33840 024
MALAYSIA INVEST 3.990% 15- 13/03/2031 ’

230000 151012025 MYR 49877 0.36 630 000 CZECH REPUBLIC 1.250% 20- C7K 27071 0.1
MALAYSIA INVEST 4.119% 19- 14/02/2025 ’

88000 30112034 MYR 19114 0.14 150 000 CZECH REPUBLIC 1.500% 20- CZK 4458 0.03

140 000 MALAYSIA INVEST 4.193% 22- 24/04/2040 ’
07/10/2032 MYR 30730 0.22 670 000 CZECH REPUBLIC 2.000% 17- CzK 24744 0.18
MALAYSIA INVEST 4.755% 17- 13/10/2033 ’

120000 0812037 MYR 27878 0.20 1300 000 CZECH REPUBLIC 2.500% 13- CZK 54077 0.39

255 000 MALAYSIAN GOVT 3.885% 19- MYR 54980 0.39 gg"c/ilolz{i PUBLIC 4.200% 06 ’
15/08/2029 - 200% 06-

' 420000 o5 036 CZK 18 829 0.13
Indonesia 394321 2.83 Poland 225 618 163
INDONESIA GOVT 6.625% 12- :
200 000 000 15/05/2033 ° IDR 13 520 0.10 44000 POLAND GOVERNMENT BOND PLN 7801 0.06
% 19- 1.750% 21-25/04/2032 -
| INDONESIA GOVT 7.500% 19
60000000 ;010040 IDR 11494 0.08 135 000 POLAND GOVERNMENT BOND PLN 75318 0.54
0 112 2.500% 15-25/07/2026 -
454000 000 NDONESIA GOVT 8250% 11
15/06/2032 IDR 33976 0.24 115 000 POLAND GOVERNMENT BOND PLN 24960 0.18
6 15 2.750% 13-25/04/2028 :
INDONESIA GOVT 8.250% 15
300 000 000 15/05/2036 IDR 23024 0.17 156 000 POLAND GOVERNMENT BOND PLN 83406 0.60
0 13- 3.250% 14-25/07/2025 ’
750 000 000 [NDONESIA GOVT 8.375% 13
15/03/2034 IDR 59752 043 7 000 POLAND GOVERNMENT BOND PLN 16 549 0.12
% 19- 3.750% 22-25/05/2027 -
INDONESIA GOVT 8.375% 19
475 000 000 15/04/2039 IDR 36 783 0.26 20,000 POLAND GOVERNMENT BOND PLN 17 404 013
% 10- 6.000% 22-25/10/2033 :
668 000 000 111;1/[())(7)/2’053511‘“ GOVT9.500% 10 IDR 53066 0.38
200000 PT PERTAMINA 2.300% 21-09/02/2031 UsD 162 706 1.17
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BNP PARIBAS FUNDS Emerging Mulfi-Asset Income

Securities portfolio at 30/06/2023

Expressed in USD

1, 0, 1 0,
Quantity Denomination Quotation Market value v of net Quantity Denomination Quotation Market value o of net
currency assets currency assets
; REPUBLIC OF HUNGARY 3.000% 20-
Supranational 217 832 1.57 1700000 55047041 HUF 3027 0.02
EURO BK RECON&DV 0.000% 19- REPUBLIC OF HUNGARY 3.250% 15-
1820000 ¢ e TRY 37074 0.27 6170000 5y ~host HUF 13 940 0.10
EURO BK RECON&DV 4.250% 21- REPUBLIC OF HUNGARY 6.750% 11-
200 000 000 07/02/2028 IDR 12 422 0.09 1 800 000 2271012008 HUF 5039 0.04
EURO BK RECON&DYV 4.600% 20-
1670000000 0,15/5025 IDR 108377 0.78 Ukraine 69 300 0.50
EURO BK RECON&DV 6.000% 23- UKRAINE GOVERNMENT 7.375% 17-
900000000 "> =0 IDR 59959 0.43 300000 50002 USD 69 300 0.50
Romania 192 983 1.39 Hong Kong 55533 0.40
85000 ROMANIA 3.250% 20-24/06/2026 RON 17091 0.12 700 000 fgg;d/%)z 6GR0UP HOL 5.600% 19- USD 55533 0.40
30 000 ROMANIA 4.250% 21-28/04/2036 RON 5134 0.04
460 000 ROMANIA 4.750% 14-24/02/2025 RON 98 761 071 SCEN?E'IZQSJT) [}/R’; %@1 ﬂ%}cﬁ 13 000 0.09
45000 ROMANIA 4.750% 19-11/10/2034 RON 8334 0.06 200000 112023 SRR usD 13 000 0.09
185000 ROMANIA 5.000% 18-12/02/2029 RON 37471 0.27 .
"" o Argentina 8958 0.06
120000 ROMANIA 6.700% 22-25/02/2032 RON 26192 0.19 27619 ARGENTINA 1.000% 20-09/07/2029 USD 8958 0.06
Nigeria 179 616 1.29
REPUBLIC OF NIGERIA 8.375% 22- Ofther transferable securities 0 0.00
200 000 UsD 179616 1.29
24/03/2029
China 159 060 1.14 Shares 0 0.00
0, "
400000 SOUNTRY GARDEN 3.125% 20 USD 124 060 0.89 Russia 0 0.00
0
500 000 TIMES CN HLDG 6.750% 20-08/07/2025 USD 35000 0.25 50 724 11\\/15::\3(1)\181/; (l))éS(fRSK N RUB 0 0.00
o ) 106 988 o p s PISC RUB 0 0.00
Dominican Republic 154 248 1.11 $37 POLYUS PISC RUB 0 0.00
200 000 REPUBLIC OF DOMINICAN 5.875% 20- /<o 154 248 L -
30/01/2060 : L
Shares/Units in investment funds 1389 967 9.92
Egypt 149 541 1.07
ARAB REP EGYPT 7.500% 21-
300 000 16/02/2061 USD 149 541 1.07 LUXembOUrg 841 267 6.01
BNP PARIBAS FUNDS CHINA
Sri Lanka 130 500 0.94 637233 LOUITY. X CAP USD 410316 2,93
REPUBLIC OF SRI LANKA 7.550% 19- BNP PARIBAS FUNDS RMB BOND -
300000 502 00 UsD 130 500 0.94 346.00 3 cap USD 412 461 2.95
. BNP PARIBAS INSTICASH USD 1D 1
Russia 112324 0.81 135.13 VNAV - X CAP USD 18 490 0.13
115000 RUSSIA 12.750% 98-24/06/2028 USD 106 950 0.77
1300 000 RUSSIA-OFZ 7.250% 18-10/05/2034 RUB 5374 0.04 Ireland 348 700 391
. R : 6250.00 ISHARES MSCI KOREA EUR 275 478 1.96
Peru 107 943 0.78 1476.00 SOURCE PHYSICAL GOLD P - ETC USD 273222 1.95
PERU B SOBERANO 5.940% 18- e .
20000 15/102/2029 PEN s412 004 'Total securities portfolio 13735693 9846
PERU B SOBERANO 6.350% 16-
92000 |5ioc oo PEN 25697 0.18
PERU B SOBERANO 8.200% 06-
36000 | 3067006 PEN 10521 0.08
REPUBLIC OF PERU 5.350% 19-
29000 15 0c 00 PEN 6706 0.05
REPUBLIC OF PERU 6.150% 17-
15000 1500030 PEN 3956 0.03
REPUBLIC OF PERU 6.900% 07-
95000 15 0cm037 PEN 25940 0.19
REPUBLIC OF PERU 6.950% 08-
106000 15 im0ty PEN 29711 021
Ghana 84 600 0.61
REPUBLIC OF GHANA 7.750% 21-
200000 (1270 2n050 USD 84 600 0.61
Luxembourg 83455 0.60
400 000 EIB 3.000% 19-25/11/2029 PLN 83 455 0.60
Hungary 78021 0.55
HUNGARY GOVERNMENT 3.000% 18-
3100000 50 2g HUF 5817 0.04
REPUBLIC OF HUNGARY 2.000% 20-
10340000 5050 HUF 22920 0.16
REPUBLIC OF HUNGARY 2.250% 20-
5000000 5070 w03 HUF 9992 0.07
REPUBLIC OF HUNGARY 2.250% 21-
2970000 0 e HUF 5705 0.04
REPUBLIC OF HUNGARY 3.000% 16-
4760000 577 0007 HUF 11 581 0.08
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BNP PARIBAS FUNDS Energy Transition

Securities portfolio at 30/06/2023

Expressed in EUR

Quantity Denomination QCEIC::;:; Market value ‘%;;)Sfe?set Quantity Denomination Qcﬁf::::; Market value %;:Sfe?:t
Transferable securities admitted to an Norway 49 131 726 237
official stock exchange listing and/or 2015701899 9730 2182571 AGILYX AS NOK 5900 607 0.28
fraded on another regulated market 10 193 998 AKER CARBON CAPTURE AS NOK 12244 833 0.59

Shares 2015 701 899 97.30 2801 046 FREYR BATTERY SA UsD 24005 298 1.16
6743 577 OTOVO AS - A SHARES NOK 6980 988 034

United States of .
America 1276225757 61.62 Switzerland 42 675 030 2.06

7264216 ADVENT TECHNOLOGIES HOLDINGS ~ USD 3918415 0.19 68 961 860 MEYER BURGER TECHNOLOGY AG CHE 42675030 206

254239 ALBEMARLE CORP USD 51987331 251 United Kingdom 38678 169 1.87

7713 153 APPHARVEST INC USD 2615 826 0.13 9027 350 CERES POWER HOLDINGS PLC GBP 31937347 1.54

3 888 493 ARRAY TECHNOLOGIES INC USD 80 549 901 3.89 1925193 POLESTAR AUTOMOTIVE-CL A ADS USD 6 740 822 0.33

2348076 BLOOM ENERGY CORP- A USD 35188 857 1.70 Italy 20521 429 0.99

482 523 CHART INDUSTRIES INC UsD 70 671 265 3.41 1067 157 INDUSTRIE DE NORA SPA EUR 20 521 429 0.99

2000000 ELECTRIC LAST MILE SOLUTIONS USD 119 890 0.01 Israel 17626 710 0.85

7194 138 FISKER INC usb 37190594 180 1083 422 ENLIGHT RENEWABLE ENERGY LTD UsD 17 626 710 0.85

3724766 FLUENCE ENERGY INC USD 90 951 206 4.39

1542767 GREEN PLAINS INC USD 45590 108 2.20 Brazil 16402 575 0.79

1771 161 ?ﬁg&?ﬁ&iﬁSTRONG USD 40 585 724 1.96 19619 717 RAIZEN SA - PRF?FERENCE BRL 16 402 575 0.79

1032983 LIVENT CORP UsD 25971332 125 Indonesia 6439 702 0.31

676 411 NEXTRACKER INC-CL A USD 24 681 872 1o 120 380 600 PERTAMINA GEOTHERMAL ENERGY IDR 6439 702 031

6843 307 ORIGIN MATERIALS INC USD 26 720 887 1.29 Sweden 1619727 0.08

21256 656 PLUG POWER INC UsD 202 435 066 9.78 4236908 CELL IMPACT AB SEK 1619727 0.08

3266 234 PURECYCLE TECHNOLOGIES INC USD 32003 704 1.54 Bahamas 736 387 0.04

6742297 QUANTUMSCAPE CORP USD 49377 592 2.38 295367 LOCAL BOUNTI CORP UsSD 736 387 0.04

3054 442 STEM INC USD 16014 123 0.77 1o .

SUNNOVA ENERGY Total securities poriffolio 2015701899  97.30
11339 612 | rre N A TIONAL USD 190310 079 9.19
9958 158 SUNRUN INC USD 163 018 059 7.87
343 402 TESLA INC USD 82394 447 3.98
35401 003 VIEW INC UsD 3929479 0.19
China 233404 174 11.27

2522977 BYD CO LTD-H HKD 74007 222 3.57

1 703 224 /C\ONTEMPORARY AMPEREX TECHN- o 49351 511 238

1315 141 GANFENG LITHIUM CO LTD-A CNH 10 143 285 0.49

743 264 GOODWE TECHNOLOGIES CO LTD-A CNY 15717 282 0.76
10 831 416 LONGI GREEN ENERGY TECHNOL-A CNY 39263 811 1.90
3404 019 NARI TECHNOLOGY CO LTD-A CNH 9917 187 0.48
5468 000 TIANQI LITHIUM CORP-H HKD 35003 876 1.69
Canada 85337484 4.11

3764 654 ANAERGIA INC CAD 3259 554 0.16

8517 505 FORAN MINING CORPORATION CAD 20767 208 1.00

7390 161 LI-CYCLE HOLDINGS CORP USD 37594311 1.81

5749912 STANDARD LITHIUM LTD USD 23716 411 1.14

Germany 67 641 140 3.26

1348 112 NORDEX SE EUR 14 997 746 0.72

3253 609 SIEMENS ENERGY AG EUR 52643394 2.54

Australia 57705 081 2.79

2040766 ALLKEM LTD AUD 20 094 607 0.97
68 139 524 IONEER LTD AUD 14258 622 0.69
26 520 346 QUEENSLAND PACIFIC METALS LT AUD 1628178 0.08
116 714 544 SAYONA MINING LTD AUD 12 580 674 0.61
3553706 VULCAN ENERGY RESOURCES LTD AUD 9143 000 0.44
Denmark 51327660 2.47

2128 733 CADELER A/S NOK 8177278 0.39
1512437 EVERFUEL A/S NOK 2031 506 0.10
474 828 ORSTED A/S DKK 41118 876 1.98
India 50229 148 242

10 000 000 RENEW ENERGY GLOBAL PLC-A UsD 50229 148 242

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

Securities portfolio at 30/06/2023

Expressed in EUR

1 0,
Quantity Denomination Quotation Market value 7 of net
currency assets
Transferable securities admitted to an
official stock exchange listing and/or 1546 792 774 99.44
fraded on another regulated market
Shares 1546 792 774 99.44
France 585 760 563 37.68
309 546 AIR LIQUIDE SA EUR 50 827 453 3.27
1005495 ALSTOM EUR 27470123 1.77
3271 630 CREDIT AGRICOLE SA EUR 35569 161 2.29
282 051 ESSILORLUXOTTICA EUR 48 682 003 3.13
46951 LOREAL EUR 20052 772 1.29
148 094 LVMH MOET HENNESSY LOUIS VUI EUR 127 805 121 8.23
1383212 MICHELIN (CGDE) EUR 37429717 241
201 427 PERNOD RICARD SA EUR 40 768 825 2.62
406 843 SANOFI AVENTIS EUR 39951983 2.57
454 356 SCHNEIDER ELECTRIC SE EUR 75 632 100 4.86
1253400 TOTAL SA EUR 65 866 170 4.23
468 810 WORLDLINE SA - W/I EUR 15705 135 1.01
Germany 290 202 897 18.65
148 458 ADIDAS AG EUR 26392 863 1.70
195 635 ALLIANZ SE - REG EUR 41709 382 2.68
164 149 DEUTSCHE BOERSE AG EUR 27757 596 1.78
2773287 DEUTSCHE TELEKOM AG - REG EUR 55399 181 3.56
1002 187 INFINEON TECHNOLOGIES AG EUR 37867 636 243
535937 SIEMENS AG - REG EUR 81751 830 5.26
201 254 SYMRISE AG EUR 19 324 409 1.24
The Netherlands 237695 235 15.27
189 671 ASML HOLDING NV EUR 125751 873 8.08
768 284 PROSUS NV EUR 51559 539 331
1834323 STELLANTIS NV EUR 29514 257 1.90
1516 932 UNIVERSAL MUSIC GROUP NV EUR 30 869 566 1.98
Spain 115752 094 7.44
587 405 AMADEUS IT GROUP SA EUR 40942 129 2.63
14 143 276 BANCO SANTANDER SA EUR 47 874 989 3.08
2294291 GRIFOLS SA EUR 26934976 1.73
Finland 96 632 026 6.21
1131479 NESTE OYJ EUR 39 895 950 2.56
1998 592 NORDEA BANK ABP EUR 19917 968 1.28
895382 SAMPO OYJ - A EUR 36818 108 237
Switzerland 84290 035 5.42
343 289 DSM-FIRMENICH AG EUR 33855 161 2.18
1106 999 STMICROELECTRONICS NV EUR 50434 874 3.24
Italy 45 766 625 2.94
19 069 427 INTESA SANPAOLO EUR 45 766 625 2.94
United Kingdom 33394372 215
95358 LINDE PLC EUR 33394372 2.15
Belgium 28 823 285 1.85
556 112 ANHEUSER - BUSCH INBEV SA/NV EUR 28 823285 1.85
Portugal 28 475 642 1.83
1128 195 JERONIMO MARTINS EUR 28 475 642 1.83
Shares/Units in investment funds 10 584 741 0.68
Luxembourg 10584 741 0.68
87556.72 BNP PARIBAS INSTICASH EUR 1D - EUR 10 584 741 0.68
X CAP
Total securities portfolio 1557377515 10012

The accompanying notes form an integral part of these financial statements
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BNP PARIBAS FUNDS Europe Emerging Equity (NAV suspended)

Securities portfolio at 30/06/2023

Expressed in EUR

1 0,
Quantity Denomination Quotation Market value 7 of net
currency assets
Transferable securities admitted to an
official stock exchange listing and/or 17 0.00
fraded on another regulated market
Shares 17 0.00
Greece 7 0.00
61332 FF GROUP EUR 7 0.00
Turkey 5 0.00
1 ANADOLU HAYAT EMEKLILIK TRY 0 0.00
1 ENKA INSAAT VE SANAYT AS TRY 1 0.00
1 TURK HAVA YOLLARI AO TRY 3 0.00
1 TURK SISE VE CAM FABRIKALARI TRY 1 0.00
1 TURKIYE IS BANKASI - C TRY 0 0.00
1 TURKIYE SINAI KALKINMA BANK TRY 0 0.00
Russia 5 0.00
40 620 GAZPROM NEFT - ADR uUsD 0 0.00
279 789 GLOBALTRUCK MANAGEMENT PJSC RUB 0 0.00
2023 461 INTER RAO UES PJSC RUB 0 0.00
7 896 MAGNIT PJSC RUB 0 0.00
75 254 MAIL.RU GROUP-GDR REGS uUsD 0 0.00
5704 MMC NORILSK NICKEL PJSC RUB 0 0.00
7502 NOVATEK PJSC-SPONS GDR REG S USD 0 0.00
592 000 RENAISSANCE INSURANCE GROUP RUB 0 0.00
922 527 SBERBANK OF RUSSIA PJSC RUB 0 0.00
945 041 SISTEMA PISFC RUB 0 0.00
611 229 SURGUTNEFTEGAS-PREFERENCE RUB 0 0.00
328 909 TATNEFT PJSC RUB 0 0.00
497 445318 VTB BANK PJSC RUB 5 0.00
39 189 X S RETAIL GROUP NV-REGS GDR RUB 0 0.00
The Netherlands 0 0.00
42 183 YANDEX NV - A USD 0 0.00
Guernsey Island 0 0.00
231 132 ETALON GROUP-GDR REGS - W/I USD 0 0.00
Cyprus 0 0.00
45831 GLOBALTRA-SPONS GDR REGS uUsD 0 0.00
36 631 OZON HOLDINGS PLC - ADR USD 0 0.00
7696 TCS GROUP HOLDING-GDR REG S RUB 0 0.00
Other transferable securities 0 0.00
Shares 0 0.00
Russia 0 0.00
504 011 ALROSA PJSC RUB 0 0.00
MAGNITOGORSK IRON & STEEL
959 205 WORKS PJSC RUB 0 0.00
5207 POLYUS PISC RUB 0 0.00
Slovakia 0 0.00
107 150 POVAZSKE STROJARNE EUR 0 0.00
Total securities portfolio 17 0.00

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

Securities portfolio at 30/06/2023

Expressed in EUR

1 0, 1 0,
Quantity Denomination Quotation Market value 7 of net Quantity Denomination Quotation Market value 7 of net
currency assets currency assets
Transferable securities admitted to an Belgium 16596 277 1.73
official stock exchange listing and/or 953 668 597 99.63 320206 ANHEUSER - BUSCH INBEV SA/NV EUR 16 596 277 173
traded on another regulated market Portugal 16 058 748 168
Shares 953 668 597 99.63 636242 JERONIMO MARTINS EUR 16 058 748 1.68
France 232076116 24.24 Norway 12 828 809 1.33
160 375 AIR LIQUIDE SA EUR 26333 575 2.75 99949 AKER BP ASA NOK 2153 156 0.22
595 784 ALSTOM EUR 16 276 819 1.70 465974 SCHIBSTED ASA - A NOK 7504 779 0.78
1828 982 CREDIT AGRICOLE SA EUR 19 884 692 2.08 208 452 SCHIBSTED ASA - B NOK 3170874 033
161923 ESSILORLUXOTTICA EUR 27947910 2.92 e
\VZ 849 959 0.09
17058 LOREAL EUR 7 669 862 0.0 Shares/Units in investment funds
46 858 LVMH MOET HENNESSY LOUIS VUI EUR 40 438 454 422 Luxembourg $49 959 0.09
737 954 MICHELIN (CGDE EUR 19 969 035 2.09 N
( ) 703084 BNP PARIBAS INSTICASH EUR 1D EUR $49959 0.06
155 817 SANOFI AVENTIS EUR 15301229 1.60 X CAP
119 114 SCHNEIDER ELECTRIC SE EUR 19827716 207 |Total securities portfolio 954 518 556 99.72
562 878 TOTAL SA EUR 29579239 3.09
264 107 WORLDLINE SA - W/ EUR 8 847 585 0.92
Germany 115443 529 12.07
70310 ADIDAS AG EUR 12499 712 131
85 848 DEUTSCHE BOERSE AG EUR 14516 897 1.52
1030 893 DEUTSCHE TELEKOM AG - REG EUR 20593 119 2.15
448 983 INFINEON TECHNOLOGIES AG EUR 16 964 823 1.77
249018 SIEMENS AG - REG EUR 37985 206 397
134 178 SYMRISE AG EUR 12883 772 1.35
United Kingdom 113 532 943 11.85
251242 ASTRAZENECA PLC GBP 33012932 345
64826 LINDE PLC EUR 22702 065 237
1892471 PRUDENTIAL PLC GBP 24 445 658 2.55
331351 RECKITT BENCKISER GROUP PLC GBP 22 827 561 2.38
1324 884 STANDARD CHARTERED PLC GBP 10 544 727 1.10
The Netherlands 107 245 345 11.22
72 138 ASML HOLDING NV EUR 47 827 494 5.01
388 284 PROSUS NV EUR 26057 739 2.72
997 348 STELLANTIS NV EUR 16 047 329 1.68
850 751 UNIVERSAL MUSIC GROUP NV EUR 17312783 1.81
Switzerland 106 639 349 11.15
152391 ALCON INC CHF 11569 257 1.21
169 057 DSM-FIRMENICH AG EUR 16 672 401 1.74
28997 LONZA GROUP AG - REG CHF 15 846 524 1.66
373 550 NESTLE SA-REG CHF 41180247 431
469 072 STMICROELECTRONICS NV EUR 21370 920 223
Spain 60 640 593 6.33
247852 AMADEUS IT GROUP SA EUR 17 275 284 1.80
8207 700 BANCO SANTANDER SA EUR 27783 065 2.90
1327278 GRIFOLS SA EUR 15 582 244 1.63
Denmark 50114 054 5.24
275900 NOVO NORDISK A/S - B DKK 40736 838 4.26
219 636 NOVOZYMES A/S - B DKK 9377216 0.98
Finland 41246 025 4.30
612 163 NESTE OYJ EUR 21584 867 225
478 141 SAMPO OYJ - A EUR 19661 158 2.05
Sweden 35537057 3.71
1466411 ATLAS COPCO AB-A SEK 19 337 698 2,02
936230 EPIROC AB-A SEK 16 199 359 1.69
Italy 24 684 686 2.58
10 285 286 INTESA SANPAOLO EUR 24 684 686 258
Ireland 21025 066 2.20
597 835 EXPERIAN PLC GBP 21025 066 2.20

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

Securities portfolio at 30/06/2023

Expressed in EUR

1 0, 1 0,
Quantity Denomination Quotation Market value 7 of net Quantity Denomination Quotation Market value 7 of net
currency assets currency assets
Transferable securities admitted to an Italy 2128 113 1.73
official stock exchange listing and/or 120 867 205 98.49 296 312 NEXI SPA EUR 2128113 173
traded on another regulated market Portugal 2022 305 165
Shares 120 867 205 98.49 80 123 JERONIMO MARTINS EUR 2022305 1.65
France 24214 943 19.73 [Shares/Units in investment funds 2218564 1.81
76 930 ALSTOM EUR 2101728 171
23260 ESSILORLUXOTTICA EUR 4014676 327 Luxembourg 2218564 1.81
3 838 KERING EUR 1 940 493 1.58 18 351.91 BNP PARIBAS INSTICASH EUR 1D - EUR 2218 564 1.81
71 X cAp :
3347 LOREAL EUR 1429 504 1.16 - .
6898 LVMH MOET HENNESSY LOUIS VUI EUR 5952973 156 | Total securities portfolio 123085769 10030
15237 SANOFI AVENTIS EUR 1496 273 1.22
10 824 SARTORIUS STEDIM BIOTECH EUR 2475 449 2.02
16 512 SCHNEIDER ELECTRIC SE EUR 2748 588 2.24
61351 WORLDLINE SA - W/I EUR 2055259 1.67
Germany 20110 094 16.39
12491 ADIDAS AG EUR 2220 650 1.81
26 572 CTS EVENTIM AG + CO KGAA EUR 1537 190 1.25
170 732 DEUTSCHE TELEKOM AG - REG EUR 3410 542 2.78
74072 INFINEON TECHNOLOGIES AG EUR 2798811 2.28
28524 SAP SE EUR 3569 493 291
31274 SIEMENS AG - REG EUR 4770 536 3.89
18 776 SYMRISE AG EUR 1802 872 1.47
The Netherlands 15930 233 12.99
10952 ASML HOLDING NV EUR 7261175 593
123010 CTP NV EUR 1463 819 1.19
66936 PROSUS NV EUR 4492075 3.66
133 325 UNIVERSAL MUSIC GROUP NV EUR 2713 164 221
Switzerland 15843 764 12.91
33467 ALCON INC CHF 2540 756 2.07
27745 DSM-FIRMENICH AG EUR 2736212 223
4905 LONZA GROUP AG - REG CHF 2680 526 2.18
51951 NESTLE SA-REG CHF 5727090 4.67
47392 STMICROELECTRONICS NV EUR 2159 180 1.76
United Kingdom 10798 121 8.80
12759 LINDE PLC EUR 4468 202 3.64
289 756 PRUDENTIAL PLC GBP 3742872 3.05
37552 RECKITT BENCKISER GROUP PLC GBP 2587047 211
Denmark 7678 762 6.25
39004 NOVO NORDISK A/S - B DKK 5758 968 4.69
44966 NOVOZYMES A/S - B DKK 1919 794 1.56
Spain 5439699 4.43
40734 AMADEUS IT GROUP SA EUR 2839 160 231
221511 GRIFOLS SA EUR 2600 539 2.12
Sweden 5410005 4.41
251973 ATLAS COPCO AB-A SEK 3322791 271
120 629 EPIROC AB-A SEK 2087214 1.70
Ireland 3181534 2.59
90 465 EXPERIAN PLC GBP 3181 534 2.59
Finland 3142 689 2.56
89 129 NESTE OYJ EUR 3142689 2.56
Norway 2546 641 2.08
367 848 ADEVINTA ASA NOK 2215 554 1.81
15369 AKER BP ASA NOK 331087 0.27
Poland 2420302 1.97
335261 ALLEGRO.EU SA PLN 2420 302 1.97

The accompanying notes form an integral part of these financial statements
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BNP PARIBAS FUNDS Europe Small Cap

Securities portfolio at 30/06/2023

Expressed in EUR

. L otation % of net . N otation % of net
Quantity Denomination Qu Market value % Quantity Denomination Qu Market value %
currency assets currency assets
Transferable securities admitted to an Spain 25 405 861 513
official stock exchange listing and/or 485474 532 97.89 1000 386 BANKINTER SA EUR 5632173 114
fraded on another regulated market 507 992 INDRA SISTEMAS SA EUR 5882547 1.19
Shares 485 474 532 97.89 1045 772 INMOBILIARIA COL SOCIMI EUR 5798 806 1.17
127 841 VISCOFAN SA EUR 8092 335 1.63
United Kingdom 124 504 834 25.11 Austi
175 604 BRITVIC PLC GBP 1751 640 0.35 ustria 25357137 3.10
215168 ANDRITZ AG EUR 10 984 326 2.21
181 933 COMPUTACENTER PLC GBP 4854939 0.98
241216 BAWAG GROUP AG EUR 10 184 140 2.05
3350270 CONVATEC GROUP PLC GBP 8011133 1.62
149 382 WIENERBERGER AG EUR 4188 671 0.84
269 204 CVS GROUP PLC GBP 6208 177 1.25
628 568 DISCOVERIE GROUP PLC GBP 6152737 124 Ireland 21799615 4.40
2617 150 GRAINGER PLC GBP 6929 051 1.40 780 681 GLANBIA PLC EUR 10 695 330 2.16
341 258 GREGGS PLC GBP 10 156 417 2.05 640 356 GRAFTON GROUP PLC - UTS GBP 5833 086 1.18
805 255 HOWDEN JOINERY GROUP PLC GBP 6028 035 122 249916 KEYWORDS STUDIOS PLC GBP 5271199 1.06
1355 134 1G GROUP HOLDINGS PLC GBP 10 690 738 2.16 Finland 18879 332 3.81
704 927 INCHCAPE PLC GBP 6386771 1.29 76 299 HUHTAMAKI OYJ EUR 2293 548 0.46
833 739 INTERMEDIATE CAPITAL GROUP GBP 13383 156 2.69 708 082 OUTOTEC OY]J EUR 7 820 766 1.58
146 021 MICHAEL PAGE INTERNATIONAL GBP 683 354 0.14 343 996 VALMET OY]J EUR 8765018 177
2000065 PETS AT HOME GROUP PLC GBP 8777 306 1.77
Luxembourg 12533 444 2.53
314 149 SAFESTORE HOLDINGS PLC GBP 3107994 0.63
1930 983 B&M EUROPEAN VALUE RETAIL SA GBP 12533 444 253
795102 VIRGIN MONEY UK PLC GBP 1385626 0.28
648 942 WEIR GROUP PLC/THE GBP 13279 056 2.67 Norway 10546 318 2.13
694 970 WH SMITH PLC GBP 12 536 428 253 3168911 AKER SOLUTIONS ASA NOK 10546 318 2.13
358 902 YOUGOV PLC GBP 4182276 0.84 Denmark 5623 409 1.14
Italy 53699 429 10.83 658 834 H LUNDBECK A/S DKK 2870 362 0.58
387 162 BANCA GENERALIS.P.A. EUR 12 195 603 2.46 33605 ROYAL UNIBREW DKK 2753047 0.56
155 022 BREMBO SPA EUR 2105199 0.42 The Netherlands 5339 461 1.07
88 061 BRUNELLO CUCINELLI SPA EUR 7097717 1.43 64 814 AALBERTS INDUSTRIES NV EUR 2497283 0.50
253 529 INTERPUMP GROUP SPA EUR 12 899 556 2.60 68918 ASR NEDERLAND NV EUR 2842178 0.57
791 755 IVECO GROUP NV EUR 6533 562 132 .
Belgium 4413 641 0.89
413913 PIRELLI & C SPA EUR 1872542 0.38 49095 MELEXIS NV EUR 4413 641 0.89
105 622 REPLY SPA EUR 10 995 250 222
France 52 418 995 10.57 |Other transferable securities 0 0.00
665 593 ELIS SA -W/I EUR 11847555 2.39
Shares 0 0.00
274276 REXEL SA EUR 6201 380 125
11938 S.O.LT.EC. EUR 1849 793 0.37 United Arab Emirates 0 0.00
72 122 SOPRA STERIA GROUP EUR 13 183 902 2.66 422910 NMC HEALTH PLC GBP 0 0.00
393 632 SPIE SA - W/I EUR 11651 507 235 .
8226411 1.66
223 527 VERALLIA BUR 7 684 858 I ss Shares/Units in investment funds
Germany 48231016 9.71 Luxembourg 8226411 1.66
50372 AIXTRON SE EUR 1 566 065 0.32 68 048.68 ﬁNcle\l;ARlBAS INSTICASH EUR 1D - EUR 8226411 1.66
164 662 CTS EVENTIM AG + CO KGAA EUR 9525697 1.92 . .
285 163 FREENET AG EUR 6553 046 13 |Total securities portfolio 493 700 943 99.55
128 663 GERRESHEIMER AG EUR 13 265 155 2.66
157 527 HUGO BOSS AG - ORD EUR 11269 482 227
192 480 JENOPTIK AG EUR 6051571 122
Switzerland 42919 804 8.65
206 709 FISCHER (GEORG)-REG CHF 14221 106 2.86
3914 SIEGFRIED HOLDING AG - REG CHF 2963 420 0.60
486 994 SIG COMBIBLOC GROUP AG CHF 12313931 2.48
60 179 SWISSQUOTE GROUP HOLDING-REG CHF 11449 455 231
5608 TECAN GROUP AG-REG CHF 1971892 0.40
Sweden 33802236 6.82
352307 AAK AB SEK 6062 996 122
212504 AXFOOD AB SEK 4115 104 0.83
217033 CASTELLUM AB SEK 1896 052 0.38
396 183 FABEGE AB SEK 2607 544 0.53
218 043 HEXATRONIC GROUP AB SEK 1487 264 0.30
499397 HEXPOL AB SEK 4843 845 0.98
479 065 LOOMIS AB SEK 12789 431 2.58

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

Securities portfolio at 30/06/2023

Expressed in USD

. L otation % of net . N otation % of net
Quantity Denomination Qu Market value % Quantity Denomination Qu Market value %
currency assets currency assets
v - IR
Transferable securities admitted to an 5000000 317 DT ATSWAYS 0.500% 21 UsD 4100980 0.54
. - .
official stock exchange listing and/or 740018 924 97.37 3000 000 {g,gg‘;’;gjg&ﬂ“ﬁ 0.000% 21 EUR 3753411 0.49
fraded on another regulated market JP MORGAN CHASE 0.000% 21-
4300 000 EUR 4951761 0.65
i 740018924  97.37 18/02/2024 CV
Convertible bonds i LIBERTY MEDIA 1.375% 13-
6 000 000 : USD 6886 260 091
United States of 100 Y
- 3000 000 "UMENTUM HOLDING 0.250% 17- USD 3 184050 0.42
America 400 239 974 52.65 15/03/2024 CV :
3D SYSTEMS CORP 0.000% 21- LUMENTUM HOLDING 0.500% 19-
4000000 7oy USD 3025 536 0.40 2500000 |15 506 v UsD 2213928 0.29
12 000 000 AIRBNB INC 0.000% 21-15/03/2026 CV USD 10 520 688 1.38 1000 000 “UMENTUM HOLDING 1.500% 23- USD 1031950 0.14
AKAMAI TECH 0.125% 18- 15/12/2029 CV
. 0, -
14700 000 (o oo b ov USD 15760 016 2.08 4000 000 ﬁﬁﬁg{g&ycmm 0.000% 21 UsSD 3689 624 0.49
3000 000 ALARM.COM 0.000% 21-15/01/2026 CV USD 2562873 0.34
o 2 500 000 MICROCHIP TECHNOLOGY 1.625% USD 6418075 0.84
3000 000 ALTERYX INC 1.000% 19- Usb 5 541420 033 17-15/02/2027 CV
01/08/2026 CV : 4000 000 MIDDLEBY CORP 1.000% 20- USD 4951 880 0.65
6000 000 AMERICAN AIR 6.500% 20- UsSD 7689 180 Lol 01/09/2025 CV .
01/07/2025 CV : 4000 000 MONGODB INC 0.250% 20- Usb 7920 000 Lo4
2 400 000 AXON ENTERPRISE 0.500% 22- Usb 2560 536 034 15/01/2026 CV X
15/12/2027 CV : 1 500 000 VEUROCRINE BIO 2.250% 17- USD 1906 575 0.25
5000 000 BENTLEY SYSTEMS 0.125% 21- USD S 124 300 067 15/05/2024 CV .
15/01/2026 CV : 5000 000 NEXTERA ENGY PTR 2.500% 22- Usb 4490 695 0.59
BENTLEY SYSTEMS 0.375% 21- 15/06/2026 CV -
2500 000 UsD 2261170 0.30
glé%zr\(]’g ]\fg/AT INC 0.000% 21 3000 000 OKTA INC 0.125% 19-01/09/2025 CV USD 2727 642 036
6500000 \'s02 5007 CV e Usb 1663 565 0.22 2143000 OKTA INC 0.375% 20-15/06/2026 CV UsD 1829948 0.24
6000 000 BILL.COM 0.000% 20-01/12/2025 CV USD 6283 440 0.83 5000 000 ON SEMICONDUCTOR 0.000% 21- USD 9134 600 1.20
BIOMARIN PHARM 0.599% 17 017052027 ¢V
.. (] - 0, -
2300000 4} 10812024 CV Usb 2455885 0.32 1136 000 005102}5215421521\\1]%@011 0.500%23 USD 1278329 0.17
BIOMARIN PHARM 1.250% 20-
4000000 (50000 oy USD 4053 560 0.53 2000 000 ORMAT TECH 2.500% 22- USD 2 167 360 0.29
BLOOM ENERGY 3.000% 23- 150772027 CV )
1500000 /0672028 Cv Usb 1693515 0.22 4500 000 gﬁ(gﬁ%grgys INC 0.750% 20- USD 4098 123 0.54
BOOKING HLDS INC 0.750% 20- )
4000000 411052025 Cv UsDb 5970600 0.79 3000 000 11> 23;2}(1)2%5\]65 IN'2.500% 22- USD 3028 950 0.40
2000 000 BOX INC 0.000% 21-15/01/2026 CV UsD 2498 420 0.33 % 21-
. . 5000 000 REALOGY GRP/CO 0.250% 21 USD 3694 650 0.49
5 500 000 BRIDGEBIO PHARMA 2.250% 21- USD | sa2618 020 15/06/2026 CV
01/02/2029 CV - 4000 000 REDFIN CORP 0.000% 20- USD 3269 208 043
2000 000 CALLAWAY GOLF CO 2.750% 20- USD 5597 500 034 15/10/2025 CV .
01/05/2026 CV : RINGCENTRAL INC 0.000% 20-
6 000 000 USD 5512554 0.73
6300 000 CHEGG INC 0.125% 19-15/03/2025 CV UsD 5550 300 0.73 01/03/2025 CV
0 01 RIVIAN AUTO INC 4.625% 23-
5000 000 %(?;%gtfg’i 0.000% 21 USD 4245 805 0.56 3000000 {50505 oy USD 3310530 0.44
% 20- 6000 000 SNAP INC 0.000% 21-01/05/2027 CV UsD 4430 898 0.58
4500 000 PATADOG INC 0.125% 20 USD 5607 090 0.74 0
15/06/2025 CV SOUTHWEST AIR 1.250% 20-
11 500 000 USD 13218 905 1.74
4000 000 DEXCOM INC 0.250% 20-15/11/2025 CV UsD 4258920 0.56 01/05/2025 CV
o 01 SPIRIT AIRLINES 1.000% 21-
6000 000 ODII/?IJQ);((’)EEAN HLD 0.000% 21 USD 4718928 0.62 4000000 5 </05n006 CV UsD 3225528 0.42
8 500 000 DROPBOX 0.000% 21-01/03/2026 CV USD 8075043 106 5900 000 SPLUNK INC 0.500% 18-15/09/2023 CV USD 5787711 0.76
1500 000 DROPBOX 0.000% 21-01/03/2028 CV USD 1 439 136 0.19 3000 000 SPLUNK INC 1.125% 18-15/09/2025 CV USD 3003 642 0.40
: 3333000 SPLUNK INC 1.125% 20-15/06/2027 CV USD 2880 655 0.38
15000 000 DUKE ENERGY COR 4.125% 23 USD 14 748 554 1.94 ’
é%ggﬁgggﬁéRGYooom/Zl 2500 000 SQUARE INC 0.000% 20-01/05/2026 CV USD 2061 135 0.27
8000000 1037026 CV e USb 7506 536 0.99 5000 000 SQUARE INC 0.125% 20-01/03/2025 CV UsD 4698 755 0.62
ENVESTNET INC 0.750% 20- TYLER TECHNOLOG 0.250% 21-
3500000 [coc s ey USD 3219276 0.42 3600000 |5 o6 v UsD 3737988 0.49
2500000 ETSY INC 0.125% 19-01/10/2026 CV USD 2975000 0.39 3077000 gg&fg) QRCI\{IOUR INC 1.500% 20- USD 2985967 039
10 000 000 ETSY INC 0.250% 21-15/06/2028 CV USD 7643 670 1.01 ;
g 7000 000 UNITY SOFTWARE 10.000% 21 USD 5 564 167 07
4800 000 EURONET WORLDWID 0.750% 19- USD 468332 062 15/11/2026 CV
15/03/2049 CV : 3000000 VALL RESORTS 0.000% 20- UsD 2671071 035
EVERBRIDGE INC 0.125% 19- 01/01/2026 CV -
2000 000 USD 1843 808 0.24
15/12/2024 CV 11 825 000 WAYFAIR INC 0.625% 20- USD 10 139 204 133
5000 000 EXACT SCIENCES 0.375% 20- USD 5150 150 068 01/10/2025 CV .
01/03/2028 CV : 5000 000 WELLTOWER OP LLC 2.750% 23- UsDb 4975255 0.65
5000 000 EXACT SCIENCES 1.000% 18- USD 5727 580 036 15/05/2028 CV .
15/01/2025 CV - WESTERN DIGITAL 18-01/02/2024
6 000 000 USD 5785770 0.76
5000 000 EXPEDIA GRP INC 0.000% 21- USD 7 134280 0.94 FRN CV
15/02/2026 CV : 6000 000 WOLFSPEED INC 0.250% 22- UsSD 14629 168 061
12 000 000 FORD MOTOR €O 0.000% 21- USD 13030920 - 15/02/2028 CV .
15/03/2026 CV : 5000000 WOLFSPEED INC 1.875% 22- USD 6248 808 0.82
HAEMONETICS CORP 0.000% 21- 01/12/2029 CV :
5000 000 USD 4264705 0.56
01/03/2026 CV 6000 000 ZSCALER INC 0.125% 20- UsD 7005 120 0.9
3500 000 'AC FINANCECO 2 0.875% 19- USD 3114850 041 01/07/2025 CV X
15/06/2026 CV - £ 2645628 0
. ran 53645 7.05
7500000 LLLUMINA INC 0.000% 18 USD 7393 538 0.97 ance )
15/08/2023 CV BNP PARIBAS 0.000% 22-
2400000 o i0s oy EUR 3038470 0.40
1975000 INSMED INC 1.750% 18-15/01/2025 CV USD 1896 561 0.25 A RREo R SA 0.000% 18
o 10 .000% 18-
4000 000 E)I‘{/Sog/]}g;cco\fl’ 0.375% 19 USD 5503 160 0.72 6800000 »3/03/2024 CV Usb 6620616 087
% 20. 87500 EDENRED 0.000% 19-06/09/2024 CV EUR 6150 362 0.81
4500 000 INTEGRA LIFESCIE 0.500% 20 USD 4103 181 0.54

15/08/2025 CV

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

Securities portfolio at 30/06/2023

Expressed in USD

1, 0, 1 0,
Quantity Denomination Quotation Market value v of net Quantity Denomination Quotation Market value o of net
currency assets currency assets
250% 22- v X
3800000 ELIS SA 2.250% 22-22/09/2029 C EUR 5118488 0.67 South Korea 15 390 899 203
5000 000 MICHELIN 0.000% 18-10/11/2023 CV USsD 4890 350 0.64 0% 23-
12600 000 SK HYNIX INC1.750% 23 UsD 15 390 899 2,03
19760 SAFRAN SA 0.000% 21-01/04/2028 CV EUR 3754418 0.49 11/04/2030 CV
o 2. .
51758 g@F}%AAI\_}SA 0.875% 20-15/05/2027 EUR € 429 766 L1 India 13 750 000 1.81
BHARTI AIRTEL 1.500% 20-
29 869 SCHNEIDER 0.000% 20-15/06/2026 EUR 6186 364 081 10000000 o 1o ey UsD 13 750 000 1.81
CV FLAT
3800 000 SELENA 0.000% 20-25/06/2025 CV EUR 3846 100 0.51 Spain 13441 879 1.76
2200000 SPIE SA 2.000% 23-17/01/2028 CV EUR 2546 516 0.34 700 000 g%f:ggyss CI\T/ GROUP 1.500% 20- EUR 990 496 0.13
UBISOFT ENTERTAI 2.375% 22-
2800 000 EUR 3064 178 0.40 CELLNEX TELECOM 0.500% 19-
15/11/2028 CV 7100000 5o one v EUR 8 086 309 1.06
The Netherlands 34832227 4.59 3 100 000 fgébggg E’\S/LECOM 1.500% 18- EUR 4365074 0.57
16 000 000 g%';‘leocz’z gl\?VIL BV 0.000%21- EUR 18 346 255 242
JUST EAT TAKEA 0.000% 21 Italy 13237536 1.74
2800000 (0/0e~05s oy R EUR 2635 590 035 10 000 000 NEXIT 0.000% 21-24/02/2028 CV EUR 8214139 1.08
JUST EAT TAKEA 0.625% 21- PRYSMIAN SPA 0.000% 21-
4700000 {00 098 OV EUR 3341414 0.44 4300000 059026 CV EUR 5023397 0.66
3400 000 QIAGEN NV 0.000% 20-17/12/2027 CV UsD 3008 286 0.40 United Kingdom 8759902 116
% 17- :
2800000 QIAGEN NV 0.500% 17-13/09/2023 CV USD 3000 844 0.39 2 100 000 1232(1)11(/121_02;(% EK PLC 0.000% 22 EUR 2 405 884 032
4200 000 QIAGEN NV 1.000% 18-13/11/2024 CV USsD 4499 838 0.59 EARFETOH LTD 3.750% 20
G 5000000 o Foc sy UsD 4091 080 0.54
rman 2 69 31
ermany 32690058 43 OCADO GROUP PLC 0.750% 20-
1200 000 ADIDAS AG 0.050% 18-12/09/2023 CV EUR 1296 645 0.17 800000 4 ¢/012027 CV GBP 701078 0.09
DELIVERY HERO AG 3.250% 23- OCADO GROUP PLC 0.875% 19-
4700000 50 030 OV EUR 4990 021 0.66 1500000 5o - 0e OV GBP 1561 860 021
DEUTSCHE POST AG 0.050% 17- . .
8400000 50,06/2025 Cv EUR § 883603 117 United Arab Emirates 8 154 004 1.07
DT LUFTHANSA AG 2.000% 20- ABU DHABI NAT 0.700% 21-
3500000 |7 s oy EUR 4397003 0.58 8600 000 (e 024 OV UsD 8 154 004 1.07
LEG IMMOBILIEN 0.875% 17-
1.800 000 01/09/2025 CV EUR 1746 093 0.23 Ireland 6647 898 0.87
RAG STIFTUNG 0.000% 20- JAZZ INVT ILTD 1.500% 17-
5200 000 17/06/2026 CV EUR 5146273 0.68 7 000 000 15/08/2024 CV USD 6 647 898 0.87
0, -
2700000 M AT 8T 2 EUR 3085473 0.41 Luxembourg 6029757 0.79
0 CITIGROUP GLOB L 0.000% 20-
2700 000 RHEINMETALL 2.250% 23- EUR 3144947 041 24,000 000 55020000 oy HKD 2884 935 038
07/0212030 €V CITIGROUP GLOB L 0.000% 21
. 26 000 000 Rt HKD 3144822 0.41
Singapore 25697 569 3.38 28/05/2024 CV
5000000 SEA LTD 0.250% 21-15/09/2026 CV USD 3978915 0.52 Mexico 5188 831 0.68
5000000 SEA LTD 2.375% 20-01/12/2025 CV Usb 5054650 0.67 4600 000 FEMSA 2.625% 23-24/02/2026 CV EUR 5188831 0.68
SGX TREASURY 0.000% 21-
4000000 /0372024 CV EUR 4249532 0.56 Sweden 4386 083 0.58
SINGAPORE AIR 1.625% 20- GEELY SWEDEN FIN 0.000% 19-
13000000 2100 L o SGD 12414 472 1.63 2900000 (oo oy oy EUR 4386 083 0.58
Japan 22655619 2.98 Canada 3620620 0.48
600 000 000 ?%?/%‘;flcgo LTD 0.000% 21- PY 4586 169 0.60 4000000 SHOPIFY INC 0.125% 20-01/11/2025CV ~ USD 3620 620 0.48
womomoxgigﬁgv}meMmom%ll PY 6096222 0.80 Israel 3417570 0.45
3000 000 CYBERARK SETWARE 0.000% 19- UsD 3417570 0.45
240 000 000 NIPRO CORP 0.000% 21-25/09/2026 CV JPY 1665 263 0.22 15/11/2024 CV -
PARK24 CO LTD 0.000% 23- e .
460000000 ,, /055028 CV ’ JPY 3222816 042 British Virgin Islands 2967 540 0.39
ROHM COMPANY LTD 0.000% 19- ADM AG HOLDING 0.000% 20-
300000 000 7120004 IPY 2330321 0.31 3000000 5 06 n003 CV usD 2967 540 0.39
670 000 000 TOKYU CORP 0.000% 23-29/09/2028 CV JPY 4754828 0.63 Jersey Island 2572 446 0.34
. 0, -
China 20589 329 2.71 3000 000 gﬁx%gﬁg\}m 0.000% 20 UsD 2572 446 034
4565000 LI AUTO INC 0.250% 21-01/05/2028 CV UsD 6316 454 0.83 .
11 500 000 MEITUAN 0.000% 21-27/04/2028 CV USD 9444375 1.24 VN G\l{éﬂ)"}gg 000% 21 2192242 029
5000 000 PINDUODUO INC 0.000% 20- USD 4528 500 0.64 2600000 50040006 CY oo UsD 2192242 0.29
01/12/2025 CV :
Cayman Islands 2121622 0.28
Hong Kong 20128613 2.65 CATHAY)P(AC FIN 2.750% 21-
9500 000 ANLLIAN CAPITAL 0.000% 20- EUR 10 462 963 138 16000000 o5,952026 v o HKD 2121622 0.28
05/02/2025 CV -
0, -
5000 000 BOSIDENG INTERNA 1.000% 19 USD 4871900 0.64 Macao 1033 800 0.14
17/12/2024 CV WYNN MACAU LTD 4.500% 23-
5 000 000 HANSOH PHAR 0.000% 21- Ush 4793750 063 1000000 02020 50 o USsD 1033 800 0.14
22/01/2026 CV :
Switzerland 16 627 278 2.19
1880000 SIKA AG 0.150% 18-05/06/2025 CV CHF 2872374 0.38
STMICROELECTRON 0.000% 20-
7200000 oy e 095 v USsD 8 675 424 1.14
0, -
4200 000 STMICROELECTRON 0.000% 20 USD 5079 480 0.67

04/08/2027 CV

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

Securities portfolio at 30/06/2023

Expressed in USD

1 0,
Quantity Denomination Quotation Market value % of net
currency assets
Other transferable securities 184379 0.02
Convertible bonds 184 379 0.02
Luxembourg 184379 0.02
33800000 Ef]Pél;l”l];(; lez_xNTo 5.050% 05-31/122040 L oo 18437 0.02
Total securities portfolio 740203303 9739

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

Securities portfolio at 30/06/2023

Expressed in EUR

Quantity Denomination QCEIC::;:; Market value ‘%;;)Sfe?set Quantity Denomination Qcﬁf::::; Market value %;:Sfe?:t
Transferable securities admitted to an Luxembourg 57022 126 211
official stock exchange listing and/or 2719957029 98.91 995910 EUROFINS SCIENTIFIC EUR 57922126 211
traded on another regulated market Ireland 52992 240 193

Shares 2719 957 029 98.91 592 887 KERRY GROUP PLC - A EUR 52992 240 1.93

United States of The Netherlands 47024 601 1.71

America 1388 533 384 50.49 70 927 ASML HOLDING NV EUR 47024 601 171

748 871 AGILENT TECHNOLOGIES INC USD 82 540 548 30 |Total securities portfolio 2719 957 029 98.91
523839 AMERICAN WATER WORKS CO INC USD 68 540 804 2.49
229472 ANSYS INC USD 69 466 285 253
378 390 APPLIED MATERIALS INC uUsD 50 130 606 1.82
324081 AUTODESK INC USD 60779 297 221
856 031 COGNEX CORP USD 43954 956 1.60
592 104 CROWN HOLDINGS INC USD 47 145 806 171
72057 DEERE & CO USD 26761 481 0.97
62 728 EQUINIX INC USD 45073317 1.64
168 579 HUBBELL INC USD 51231946 1.86
331633 IDEX CORP USD 65 432 924 238
493 004 ;ﬁ%‘ggggg“ FLAVORS & USD 35 965 342 131
40 550 {‘ﬁgﬁ%‘lggkﬁm USD 48 750 689 1.77
265 552 MICROSOFT CORP USD 82 888 248 3.01
768 482 REPUBLIC SERVICES INC USD 107 890 365 3.92
144 421 ROCKWELL AUTOMATION INC USD 43610 906 1.59
419 541 TEXAS INSTRUMENTS INC USD 69 226 188 252
334 633 TRANE TECHNOLOGIES PLC USD 58 663 527 2.13
871769 TRIMBLE INC USD 42301971 1.54
174 813 UNITED RENTALS INC USD 71 362 480 2.60
755 182 WASTE MANAGEMENT INC USD 120 040 021 438
285252 WATERS CORP USD 69 689 338 253
1016 553 WESTROCK CO USD 27 086 339 0.98
United Kingdom 408 281 189 14.84
662 188 APTIV PLC UsD 61964 045 225
764226 CRODA INTERNATIONAL PLC GBP 50102 377 1.82
360 854 FERGUSON PLC GBP 52184 328 1.90
973 132 HALMA PLC GBP 25820912 0.94
333371 LINDE PLC UsD 116 444 565 423
1247 473 PENTAIR PLC USD 73 865 037 2.69
230992 SPIRAX-SARCO ENGINEERING PLC GBP 27899 925 1.01
France 240902 539 8.76
501 550 AIR LIQUIDE SA EUR 82354510 2.99
499 808 SCHNEIDER ELECTRIC SE EUR 83 198 040 3.03
2602763 VEOLIA ENVIRONNEMENT EUR 75 349 989 2.74
Germany 114 810 438 4.18
1597 891 GEA GROUP AG EUR 61215204 223
351352 SIEMENS AG - REG EUR 53 595 234 1.95
Japan 114 336 703 4.16
58900 KEYENCE CORP PY 25539725 0.93
3871400 KUBOTA CORP Y 51851917 1.89
241800 SHIMANO INC Y 36 945 061 1.34
Denmark 108 662 010 3.95
771 041 ORSTED A/S DKK 66770 155 2.43
1718972 VESTAS WIND SYSTEMS A/S DKK 41 891 855 1.52
Switzerland 105 834 842 3.85
434 162 DSM-FIRMENICH AG EUR 42 817 056 1.56
490 528 TE CONNECTIVITY LTD USD 63017 786 229
Taiwan 80 656 957 2.93
3747525 %EDLSQT%/EETC‘BONICS TWD 38 174 240 1.39
2089 000 MEDIATEK INC TWD 42482717 1.54

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

Securities portfolio at 30/06/2023

Expressed in EUR

. L otation % of net . R otation % of net
Quantity Denomination Qu Market value % Quantity Denomination Qu Market value ~*
currency assets currency assets
Iy - TN
Transferable securities admitted to an 200000 (1{jCORF ENERGY 13.750% 21 Usb 167507 021
. . . .
official stock exchange listing and/or 77932137 96.03 1000 000 IO{II/LOS%;ENERGYMDOOMI Usb 821 566 Lol
fraded on another regulated market HILCORP ENERGY 1 6.000% 22-
400000 (500050 UsD 335014 041
Bonds 72589312 89.43 HILLENBRAND INC 3.750% 21
100000 (0200 i UsD 77 461 0.10
United States of
America 43301 097 5331 325000 T-VI INC 5.000% 21-15/12/2029 UsD 268 847 0.33
i 8
INGLES MKTS INC 4.000% 21-
450000 /lxsc/oc}(/)zgzr;ANDs CORP 4.250% 21- USD 347 604 0.43 175,000 15065031 USD 134 531 017
X 300 000 'RON MOUNTAIN 4.500% 20- USD 236274 0.29
750 000 AP HALTH LLC 4.623% 211 ) 549 525 0.68 1510212031 ‘
) 400 000 'RON MOUNTAIN 5.000% 20- UsD 139073 042
522 000 ’1\5[/)3’6’/\2]\’0505[) DRAINAG 6.375% 22- USD 473 326 0.58 15/07/2028 '
| 250 000 'RON MOUNTAIN 7.000% 23- USD 688 955 0.85
950000 {LPFRTSONS COS 3.300% 20- ) 755 840 093 1510212029 ‘
. 100 000 YACOBS ENTERTAIN 6.750% 22- UsD 81791 0.10
250 000 OA%E'/{Z(I)A‘Z);LE & MFG 6.875% 20- USD 213 962 0.26 15/02/2029 '
| 400 000 °B POINDEXTER & 7.125% 18- USD 358 387 0.44
1075 000 ANERICAN AIRLINE 11.750% 20- ) 1080320 132 1510412026 ‘
AMERICAN AIRLINE 5.500% 21- 400 000 L BRANDS INC 5.250% 18-01/02/2028 usD 349 150 0.43
130000 50042026 UsD 136243 0.17 200000 L BRANDS INC 6.625% 20-01/10/2030 USD 177 131 022
200 000 ARCOSA INC 4.375% 21-15/04/2029 Usb 164939 0.20 350 000 L BRANDS INC 6.694% 18-15/01/2027 [SN) 321 869 0.40
ASHTEAD CAPITAL 4.375% 17- LAMAR MEDIA CORP 4.000% 20-
250000 5/06/2027 UsD 215917 0.27 350000 |50 0030 usD 282 377 0.35
350000 ATKORE INC 4.250% 21-01/06/2031 Usb 278 300 0.34 150 000 MACYS RETAIL 5.875% 21-01/04/2029 USD 125 458 0.15
250 000 ?SL/EJZE/Z%?SCER MID/F'7.625% 20- USD 230 820 0.28 600 000 MANITOWOC CO 9.000% 19-01/04/2026 ~ USD 548 532 0.68
0091 MATCH GROUP INC 5.625% 19-
500 000 1135%(61/32(?3/?MING CORP 4.750% 21 USD 209 438 0.50 500000 055020 uUSD 431 428 0.53
250 000 BOYNE USA 4.750% 21-15/05/2029 UsD 207 047 0.26 600000 MATTEL INC 3.750% 21-01/04/2029 usb 481005 0.59
0, -
500 000 CABLE ONE INC 4.000% 20-15/11/2030  USD 358 043 0.4 900 000 ) /ATTHEWS INTERNA 3:230% 17 UsD 792077 0.98
0, - 0, -
400 000 CAESARS ENT 7.000% 23-15/02/2030 USD 368 469 0.45 me%%g&mmanmﬁaw UsD 128 421 0.16
0, -
925000 CALPINE CORP 4.500% 19-15/02/2028 UsD 767 301 0.95 175 009 MOLINA HEALTHCAR 3.875% 21- s . o
75000 CALPINE CORP 5.250% 16-01/06/2026 USsD 66332 0.08 15/05/2032 :
CARRIAGE SERVICE 4.250% 21- MOSS CREEK RES 7.500% 18-
300000 [0sh g USsD 237 569 0.29 500000 [ o6 UsD 421090 0.52
CCO HOLDINGS LLC 4.250% 20- MOZART DEBT ME 3.875% 21-
1200000 (05001 UsD 889 551 1.10 500000 1t 020 UsD 397342 0.49
CCO HOLDINGS LLC 6.375% 22- MPH ACQUISITION 5.500% 21-
1450000 17000 g USD 1253 674 1.53 300000 ;00 207% UsD 234 489 0.29
CF INDUSTRIES IN 4.950% 13- NEW ENTERPRISE 5.250% 21-
350000 (10043 USsD 277 820 0.34 350000 |00 oo UsD 293 070 0.36
CHS/COMMUNITY 6.000% 20- NEXSTAR BROADC 4.750% 20-
350000 [o 0’ 00 USD 269 879 0.33 350000 0 0os UsD 278 300 0.34
CLEARWATER PAPER 5.375% 14- NORTONLIFELOCK 7.125% 22-
650000 (70 ns USsD 581527 0.72 300000 30 030 UsD 275 665 0.34
254 000 CLEARWAY ENERGY 3.750% 21- UsD 189 120 02 350 000 NOVELIS CORP 3.875% 21-15/08/2031 USD 263 485 032
15/01/2032 :
CLEARWAY ENERGY 3.750% 21- 300 000 NOVELIS CORP 4.750% 20-30/01/2030 UsD 243 363 030
200000 15055031 UsD 151 941 0.19 1 000 000 OCCIDENTAL PETE 6.625% 20- USD 952 280 116
| COGENT COMMUNICA 7.000% 22- | 1.09 01/09/2030
000000 151062027 UsD 886 80 0 OCEANEERING INTL 4.650% 14-
850000 {c71 nona UsD 760 481 0.94
0, -
130 000 COTY INC 3.875% 21 15/04/20026 EUR 125 846 0.16 100000 OPTION CARE HEAL 4375% 21- s . ox0
400000 §8ESTIOOD MID PA 3625% 19- UsD 346471 043 311102029 '
CRESTWOOD MID PA 7.375% 23- 550 000 ORGANON FIN 1 5.125% 21-30/04/2031 UsD 415 903 0.51
600000 055031 Usb 544037 0.67 200 000 OWENS-BROCKWAY 7.250% 23- USD 185 610 023
200 000 ©SC HOLDINGS LLC 5.500% 16- USD 152612 019 15/05/2031 ’
15/04/2027 - 200 000 PATRICK INDS INC 4.750% 21- USD 157 185 0.19
CVR PARTNERS LP 6.125% 21- 01/05/2029 ‘
750000 <06 n008 USb 597538 0.74 PBF HOLDING CO 6.000% 20-
350000 | 10> noos UsD 300377 037
150 000 DISH DBS CORP 7.750% 16-01/07/2026 USsD 84 126 0.10
. 200 000 PENN NATIONAL GAMING 4.125% 21 ;o1 149 404 018
200000 SORD MOTOR €O9.623% 20- ) 212777 026 01/07/2029 ‘
X 250 000 PERFORMANCE FOOD 4.250% 21- UsD 204 108 025
250000 [ ORD WOTOR CREDIT 2.386% 19- EUR 234 001 029 01/08/2029 '
FORD MOTOR CREDIT 3.250% 20 500000 TERFORMANCE FOOD 3.500% 19- usD 441825 054
174000 | 57007005 et EUR 166 814 0.21 15/10/2027 :
. 300 000 PETSMART INC/PE 4.750% 21- UsD 254 142 031
950000 | DD W OTOR CREDIT 6.800% 23- UsD 872724 1.08 15/02/2028 '
5 250 000 PETSMART INC/PE 7.750% 21- USD 227632 028
200000 fORD MOTOR CREDIT 6.950% 23- USD 184206 0.23 15/02/2029 :
FRONTIER COMM 5.000% 20- 1225000 PILGRIMS PRIDE 4.250% 23-15/04/2031 UsD 963 607 118
600000 1, /057008 UsD 474363 0.58 373 000 PITNEY BOWES INC 6.875% 21- USD 252997 031
) FRONTIER COMM 6.750% 20- | 5 » 15/03/2027 ’
50000 (111052029 UsD 7758 0. 350 000 POST HOLDINGS IN 4.500% 21- UsSD 273 901 034
400 000 GRAPHIC PACKAGIN 3.750% 21- USb 317 108 039 15/09/2031 ’
01/02/2030 : POST HOLDINGS IN 4.625% 20-
200000 <0005 UsD 160 229 0.20
0 -
150 000 HCA 4.625% 22-15/03/2052 USD 112975 0.14 <00 00 PRESTIGE BRANDS 3.750% 21 s 11 ose
650 000 HERC HOLDINGS 5.500% 19-15/07/2027 ~ USD 570 303 0.70 01/04/2031 :

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

Securities portfolio at 30/06/2023

Expressed in EUR

1, 0, 1 0,
Quantity Denomination Quotation Market value v of net Quantity Denomination Quotation Market value o of net
currency assets currency assets
PRIME SECURITY 4.875% 16- INEOS QUATTRO FI 3.375% 21-
600000 | 0 o 2 USD 471357 0.58 200000 |50 e USD 167 908 0.21
PRIMO WATER HOLD 4.375% 21- INTERNATIONAL CONSOLIDAT
250000 30041050 UsD 196 345 0.24 100000 15000 04107/2027 EUR 85729 0.11
RESIDEO FUNDING 4.000% 21- INTERNATIONAL CONSOLIDAT
362000 (/00 029 USD 275399 0.34 200000 37500 51032029 EUR 174 088 0.21
SCIENTIFIC GAMES 6.625% 22- INTERNATIONAL GAME TECH 2.375%
500000 o030 USD 403 300 0.50 200000 190412008 EUR 178 617 0.22
SEALED AIR CORP 6.125% 23- INTERNATIONAL GAME TECH 5.250%
750 000 (008 USD 682 363 0.84 200000 20 h 000 USD 173 499 0.21
SIMMONS FOODS IN 4.625% 21- INTERNATIONAL GAME TECH 6.250%
700000 1000 UsD 516 051 0.64 800000 ¢ 0112007 USD 731439 0.90
100 000 SPRINT CORP 7.125% 14-15/06/2024 USD 92 539 0.11 155 000 JI?S}J/Q()RZ;AND ROVER 4.500% 18- EUR 146 349 0.18
SRM ESCROW ISSUR 6.000% 20-
335000 0 hoos USD 289 881 0.36 151 000 {?SH;\()I;‘%AND ROVER 5.875% 19- EUR 150907 0.19
384 000 STERICYCLE INC 3.875% 20-15/01/2029  USD 312515 0.39 106 000 MAISON FINCO PLC 6.000% 21- o 175 585 o
545000 SYNAPTICS INC 4.000% 21-15/06/2029 USD 422321 0.52 31/10/2027 ’
MARKS & SPENCER 3.750% 20-
womo?ﬁﬁ%i?ﬁﬂme}b%%Z“ USD 134 588 0.17 200000 o000 006 ° GBP 210 026 0.26
0 91. MARKS & SPENCER 6.000% 12-
250 000 g%gL/%;?ss NRG 6.000% 21 USD 198 499 0.24 100000 | s GBP 112 899 0.14
NEPTUNE ENERGY 6.625% 18-
350 000 gﬁfolfz?)fé( RESOURC 7.000% 21- USD 330 431 0.41 1000000 ['g/05 055 ° USD 912 676 111
350 000 TELEFLEX INC 4.250% 20-01/06/2028 USD 294 841 0.36 170 000 RAC BOND €O 5.250% 21-04/11/2027 GBP 156 960 0.19
0 21 STONEGATE PUB 8.000% 20-
5mm02%££?“ﬂwm5“”“ﬂ USD 413 243 051 100000 100 0s GBP 105 418 0.13
0 27 SYNTHOMER PLC 3.875% 20-
300 000 —{SE/ISI(::;ZOI;I(I)‘:ALTHCARE 6.125% 22 USD 271 045 033 300000 0\ o005 EUR 276 912 0.34
600 000 TERRAFORM POWER 4.750% 19- USD 1484 683 0.60 215000 TI AUTOMOTIVE 3.750% 21-15/04/2029  EUR 170 782 0.21
'}SE/I(:}{/AZA(?OORM POWER 5.000% 17 200 000 TVL FINANCE 10.250% 23-28/04/2028 GBP 227611 0.28
2 Readia D 168 44 21 % 20-

00000 319112028 s 68 445 0 2mmo¥%£¥fMAﬂc“”Am GBP 224674 0.28
300 000 TITAN INTL INC 7.000% 21-30/04/2028 USD 257104 0.32 150000 VIRGIN MEDIA SEC 4.250% 19- o 13628 ot
750 000 TOPBUILD CORP 4.125% 21-15/02/2032  USD 586 618 0.72 15/01/2030 ’

75 000 TREEHOUSE FOODS 4.000% 20- USD 59218 007 100 000 VIRIDIAN GRP 4.750% 17-15/09/2024 GBP 113 673 0.14

gg?aﬁ(;z}f GROUP 7.750% 18 100 000 VMED 02 UK FIN 4.500% 21-15/07/2031  GBP 88 100 0.11
100 000 R R USD 88 867 0.11
15/08/2025 France 4327101 5.35
150 000 TRONOX INC 4.625% 21-15/03/2029 USD 114 115 0.14 2 0 23-
o 200 000 AIR FRANCE-KLM 7.250% 23 EUR 205 186 0.25
650 000 UNITED AIRLINES 4.625% 21- USD 542 908 0.67 31/05/2026
15/04/2029 : 100 000 AIR FRANCE-KLM 8.125% 23- EUR 103 407 013
550 000 UNITED RENTAL NA 3.875% 19- USD 169678 0.58 31/05/2028 :
15/11/2027 ’ 100 000 ALTICE FRANCE 2.125% 20-15/02/2025 EUR 91451 0.11
UNITED RENTAL NA 5.250% 19-
600000 5017030 ’ UsD 525047 0.65 200 000 ALTICE FRANCE 2.500% 19-15/01/2025 EUR 184 693 0.23
250 000 VF CORP 2.950% 20-23/04/2030 USD 188 466 023 200 000 ALTICE FRANCE 5.500% 21-15/10/2029 USD 131 731 0.16
120 000 VIASAT INC 5.625% 17-15/09/2025 USD 106 279 0.13 200 000 ALTICE FRANCE 8.125% 18-01/02/2027 USD 158 790 0.20
350 000 VIASAT INC 5.625% 19-15/04/2027 UsD 299 300 0.37 100000 ATOS SE 1.000% 21-12/11/2029 EUR 64 265 0.08
o
400 000 (\)/llﬁ(\)//lz(s);)gLUTIONS 3.750% 21- - 312 450 038 200000 ATOS SE 1.750% 18-07/05/2025 EUR 168 249 021
0, |
200 000 VICTORIAS SECRE 4.625% 21- UsD 13550 e 200 000 CGG SA 7.750% 21 01/04/20207 EUR 166 953 0.21
15/07/2029 . 100 000 CHROME BIDCO SAS 3.500% 21- EUR 83955 0.10
350000 VK CRUISES LTD 13.000% 20- USD 337 049 042 31/05/2028 "ol
15/05/2025 ’ 212 000 'IESL/B(;EOPZ’ERT'C'PAT 3.750%21- EUR 174 485 021
300 000 YM CONSOLIDATED 5.500% 21- USD 254 504 031
15/04/2029 : 100 000 ERAMET 7.000% 23-22/05/2028 EUR 102 534 0.13
175 000 ‘IA;%‘()T/;ZOEQP BUYER 6.875% 20- UsD 145 365 018 196 000 FAURECIA 7.250% 22-15/06/2026 EUR 203 326 025
350 000 YUM! BRANDS INC 4.750% 19- USD 300023 037 100 000 ILIAD 5.375% 22-14/06/2027 EUR 98 524 0.12
15/01/2030 ’ 153 000 ILIAD HOLDING 5.125% 21-15/10/2026 EUR 145 780 0.18
United Kingdom 6666271 822 146 000 ILIAD HOLDING 5.625% 21-15/10/2028 EUR 134 857 0.17
200 000 ?gﬁ;’z\é%ENTERTAIN 7.250% 23- EUR 202 750 0.25 700 000 ILIAD HOLDING 7.000% 21-15/10/2028 USsD 591 688 0.73
25000 ALLWYN ENTERTAIN 7.875% 23- Ush e 029 100 000 NEXANS SA 5.500% 23-05/04/2028 EUR 102 495 0.13
30/04/2029 ’ 150 000 QUATRIM 5.875% 19-15/01/2024 EUR 102 193 0.13
0, -
228 000 1C5(/)(1)\I7§2TOE21;LATION 4.875% 21 GBP 203 474 0.25 200 000 RENAULT 1.125% 19-04/10/2027 EUR 167 489 0.21
- 0, - 0 .
08 864 52(?1(2)/213??1'1\/13 GRO 11.000% 13 GRP 120 884 0.15 200 000 RENAULT 2.500% 21-01/04/2028 EUR 176 708 0.22
0, -
100 000 CO-OPERATIVE GRO 5.125% 19- GBP 114718 014 200000 il;: CRII\E/IOSSAFSH\}Z(; 1:)02[}131 5/353(/) 3/02273 Usb 164557 0-20
17/05/2024 ' 300000 | oo O £ EUR 304 832 0.38
200 000 CO-OPERATIVE WHOLESALE 7.500% GRP 220 262 027 5
11-08/07/2026 - 100 000 VALEO SA 5.375% 22-28/05/2027 EUR 99 844 0.12
269 000 g;?(;‘/’g?é AIRPORT 4.375% 21- GBP 283 823 035 400 000 VALLOUREC SA 8.500% 21-30/06/2026 EUR 399 109 0.49
125 000 HEATHROW FINANCE 4.750% 18- GBP 142 268 0.18 The Netherlands 4103 049 5.07
?ég)lf/AzI(\)I?BONDCO a2 17 250 000 ASHLAND SERVICES 2.000% 20- BUR 210057 026
300000 1505005 Rt GBP 331292 0.41 30/01/2028 -
CONSTELLIUM SE 3.125% 21-
% 17- 269 000 EUR 226 057 0.28
100000 [31O8 FINANCE PL 2.125% 17 EUR 93 446 0.12 15/07/2029
190 000 DUFRY ONE BV 2.000% 19-15/02/2027 EUR 165274 0.20

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

Securities portfolio at 30/06/2023

Expressed in EUR

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

141 000 IPD 3 BV 8.000% 23-15/06/2028 EUR 143 687 0.18 100 000 SCHAEFFLER AG 3.375% 20-12/10/2028 ~ EUR 91 061 0.11
NOBIAN FINANCE B 3.625% 21- TECHEM VERWALTUN 2.000% 20-

128000 |5/ ne EUR 107 571 0.13 170000 | 51o0no s EUR 161223 0.20
OI EUROPEAN GRP 2.875% 19- ZF FINANCE GMBH 5.750% 23-

207000 [50005s EUR 201328 0.25 300000 03 0c o6 EUR 300387 037
OI EUROPEAN GRP 6.250% 23-

110000 [o/ion e EUR 112 265 0.14 Canada 1755531 215

- 0, -

311 000 @ /PAfiK HOLDING 2.000% 20. EUR 264 931 033 550 000 1011778 BC ULC / 4.375% 19-15/01/2028 USD 464 948 0.57
01/03/2027 . 400 000 MERCER INTERNATIONAL INC USD 285 518 035

550 000 155/1(\)’25/‘2*53% TECHBV 4.375% 19- USD 452956 0.56 5.125% 21-01/02/2029 ’

oe 18.15/05/200 5 5 250 000 NEW GOLD INC 7.500% 20-15/07/2027 UsD 213 412 0.26

NOWOSM%inumOiBOAﬁ;ﬂ%/O6 EUR 59 587 03 150 000 NOVA CHEMICALS 4.875% 17- s o o8

203 000 1?/2)/9 /2'());'9 RMFNC 7.375% 23 EUR 207 107 0.26 01/06/2024 ’

X 200 000 PANTHER BF AGG 2 4.375% 19- EUR 190 507 023

100 000 TEVA PHARM FNC 7.875% 23- EUR 103326 o1 15/05/2026 -
15/09/2031 : 450 000 TASEKO MINES LTD 7.000% 21- UsD 377 067 0.46

206 000 TEVA PHARMACEUTI 3.750% 21- EUR 185767 023 15/02/2026 -
09/05/2027

o .

400 000 TEVA PHARMACEUTI 7.875% 23 Usb 252,403 093 Spain 1043017 1.28
15/09/2029 183 000 EDREAMS ODIGEO S 5.500% 22- EUR 166 18 0.20
TRIVIUM PACK FIN 5.500% 19- 15/07/2027 U 66 187 ’

350 000 USsD 307 774 0.38
15/08/2026 360 000 GRIFOLS ESCROW 3.875% 21- EUR 307 501 0.38

100 000 UNITED GROUP 4.875% 17-01/07/2024 EUR 98 908 0.12 15/10/2028 -

100 000 WIZZ AIR FIN CO 1.350% 21-19/01/2024  EUR 97 654 0.12 218 000 GRIFOLS SA 3.200% 17-01/05/2025 EUR 211761 0.26

280 000 ZIGGO 3.375% 20-28/02/2030 EUR 205 497 025 100 000 NH HOTEL GRP 4.000% 21-02/07/2026 EUR 95 162 0.12

OHL OPERACIONES 6.600% 21-
295 435 EUR 262 406 032
Luxembourg 2070 881 2.55 31/03/2026
°, -
100 000 ?;}(%L/JZNO?JOWN SA 1.500% 19 EUR 82201 0.10 Poland 919 356 1.13
0, -

200 000 gf%{:ggz?lm FINC 5.000% 21- EUR 120 531 02 950 000 CANPACK SA 3.875% 21-15/11/2029 UsD 701 885 0.86
RS FINANCE IN 4.500% 21 252000 INPOST SA 2.250% 21-15/07/2027 EUR 217471 0.27

180000 [5/02%0 1r P02 EUR 164 397 0.20
CONS ENERGY FIN 5.000% 21 Macao 889727 1.10

A (] - 0, -

422000 [o/ 0 e EUR 354 897 0.44 1 000 000 gmgohzdfcw LTD 4.875% 17 Usb 489 727 110

©, -

197 000 CPIPROPERTY GRO 2.750% 20 EUR 159 487 0.20
11)214(;5//3 (12%16\1 LUX SAR 3.000% 21 Irefand 848923 1.05

000% 21- AERCAP IRELAND 6.500% 20-

206000 50712029 2 166 951 021 300000 {5073005 ° UsD 276 283 0.34
INTRALOT CAPITAL 5.250% 17- JAZZ SECURITIES 4.375% 21-

281000 15/00/2024 EUR 270 944 0.33 700000 iy o USD 572 640 0.71
KLEOPATRA FINCO 4.250% 21-

250 000 EUR 208 346 0.26
01/03/2026 Bermuda 802017 0.99
LUNE HOLDINGS SA 5.625% 21- CARNIVAL HLD BM 10.375% 22-

159000 15112028 EUR 129 386 0.16 800000 1 ocnoog USD 802 017 0.99
OLIVETTI FINANCE 7.750% 03-

80000 40112033 EUR 83367 0.10 Sweden 468 931 0.58
STENA INTERNATIO 7.250% 23- VERISURE HOLDING 7.125% 23-

265000 |s/05500e EUR 270 374 0.33 362000 7000008 EUR 362 746 0.45
VERISURE HOLDING 9.250% 22-

Italy 2044 738 252 100000 o102 s EUR 106 185 0.13

209000 ALMAVIVA 4.875% 21-30/10/2026 EUR 201314 0.25 Austi
FIBER BIDCO SPA 11.000% 22- ustria 330 059 0.41

100000 55109027 EUR 106 629 0.13 100 000 AMS AG 6.000% 20-31/07/2025 EUR 89 020 0.11
GUALA CLOSURES 3.250% 21- BENTELER INTERNA 9.375% 23-

100000 [ s EUR 88 769 0.11 239,000 {'50cn 05 EUR 241039 0.30
LOTTO SPA/ROMA 7.125% 23-

127000 11 i06/2028 EUR 129 501 0.16 Isle of Man 198 865 0.25

200 000 gﬂ}(s)g (ilé)co SPA 4.500% 21- EUR 175 181 022 200 000 PLAYTECH PLC 5.875% 23-28/06/2028 EUR 198 865 025

o, -
506 000 TELECOM ITALIA 1.625% 21 EUR 186 924 048 Jersey Island 196 795 0.24
18/01/2029 175 000 AA BOND CO LTD 8.450% 23- GBP 196 795 0.24
% 17- .
250 000 E/Il“('f/%)zh;l ITALIA 2.375% 17 EUR 212 306 0.26 31/01/2028
o, -

575 000 TELECOM ITALIA 6.875% 23 BUR $71 519 0.70 Portugal 196 198 0.24
15/02/2028 200 000 TAP SGPS SA 5.625% 19-02/12/2024 EUR 196 198 0.24

188 000 WEBUILD SPA 3.875% 22-28/07/2026 EUR 172 595 021 )

Romania 190 096 0.23
CHEPCL;AeP; T&XRZN 4 500% 20 1838 906 2.26 200 000 RCS & RDS SA 2.500% 20-05/02/2025 EUR 190 096 023

200 000 et EUR 181292 0.22 .

11/02/2027 Belgium 175 795 0.22

200000 DOUGLAS GMEH 6.000% 21-08/04/2026  EUR 182 894 023 200 000 ONTEX GROUP 3.500% 21-15/07/2026 EUR 175795 0.22
KIRK BEAUTY SUN 8.250% 21-

100 000 EUR 82707 0.10 .

01/10/2026 Gibraltar 126 155 0.16
o, _
400 000 MAHLE GMBH 2.375% 21-14/05/2028 EUR 300 632 0.37 134,000 ?gfoz%g(%lélsmom 7.558% 22 EUR 126 155 0.16
100 000 NIDDA BONDCO 7.250% 18-30/09/2025 EUR 67308 0.08
0, -

300 000 NIDDA HEALTHCARE 7.500% 22 EUR 208 054 037 Cayman Islands 95 814 0.12
21/08/2026 100 000 SEAGATE HDD CAYM 8.500% 23- UsD 95 814 0.12

177000 SCHAEFFLER AG 1.875% 19-26/03/2024 ~ EUR 173 348 021 15/07/2031 :

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

Securities portfolio at 30/06/2023

Expressed in EUR

1, 0,
Quantity Denomination Quotation Market value v of net
currency assets
Floating rate bonds 5342 815 6.60
The Netherlands 1711020 2.11
300 000 ABERTIS FINANCE 21-31/12/2061 FRN EUR 248 599 0.31
200 000 KONINKLIJKE KPN 22-21/12/2170 FRN EUR 202 573 0.25
REPSOL INTERNATIONAL FINANCE
300000 5075 60 FRN EUR 269 517 033
TELEFONICA EUROP 19-
200 000 31/12/2049 FRN EUR 194 945 0.24
TELEFONICA EUROP 21-
200000 375061 FRN EUR 156 866 0.19
TELEFONICA EUROP 22-
100 000 23/11/2171 FRN EUR 101 968 0.13
213 000 UNITED GROUP 19-15/05/2025 FRN EUR 211237 0.26
200 000 WINTERSHALL FIN 21-20/01/2170 FRN EUR 155917 0.19
200 000 WINTERSHALL FIN 21-20/07/2169 FRN EUR 169 398 0.21
France 928 191 115
200 000 ELEC DE FRANCE 20-15/03/2169 FRN EUR 169 976 0.21
200 000 ELEC DE FRANCE 20-31/12/2060 FRN EUR 153 055 0.19
400 000 ELEC DE FRANCE 22-06/12/2171 FRN EUR 405 736 0.50
200 000 SOLVAY FIN 13-29/11/2049 FRN EUR 199 424 0.25
United Kingdom 926 654 115
BRITISH TELECOMM 20-
200 000 18/08/2080 FRN EUR 179 479 0.22
300 000 CENTRICA PLC 15-10/04/2075 FRN GBP 329031 0.41
200000 VODAFONE GROUP 18-03/10/2078 FRN  GBP 217472 027
200 000 VODAFONE GROUP 23-30/08/2084 FRN EUR 200 672 0.25
Luxembourg 609 625 0.75
CPIPROPERTY GRO 21-
100000 37155061 FRN EUR 30 000 0.04
327 000 EUROFINS SCIEN 23-24/07/2171 FRN EUR 325739 0.40
300 000 SES 21-31/12/2061 FRN EUR 253 886 0.31
Portugal 495 370 0.61
500 000 EDP SA 23/04/2083 FRN EUR 495 370 0.61
Italy 357272 0.44
200 000 ENEL SPA 23-16/07/2171 FRN EUR 201 344 0.25
206 000 POSTE ITALIANE 21-31/12/2061 FRN EUR 155928 0.19
Germany 184 857 0.23
200 000 BAYER AG 22-25/03/2082 FRN EUR 184 857 0.23
United States of
America 129 826 0.16
185000 VIACOM INC 17-28/02/2057 FRN USD 129 826 0.16
Shares/Units in investment funds 1824 947 2.24
Luxembourg 1824947 2.24
13 130.74 BNP PARIBAS INSTICASH EUR 1D - EUR 1824 947 224
1CAP
Total securities portfolio 79757084 9827

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

Securities portfolio at 30/06/2023

Expressed in EUR
. L otation % of net . N otation % of net
uantity Denomination Qu Market value % uantity Denomination Qu Market value %
Yy y
currency assets currency assets
"y - RS
Transferable securities admitted to an 915768 X TREASURY L GILT 0.125% 16 GBP 841763 0.17
official stock exchange listing and/or 498 354 480 97.97 1 309 127 UK TREASURY VL GILT 0.125% 16- GBP 1213 390 024
22/11/2065 -
fraded on another regulated market 10976 655 UK TREASURY UL GILT 0.125% 17- . 10357 160 yos
Bonds 493700 444 97.06 llj(;éo'iggfsuw VL GILT 0.125% 18 -
125% 18-
United States of 3249313 e e GBP 3642034 0.72
frec 3374 901 UK TREASURY VL GILT 0.375% 11- GBP 3410 540 0.67
America 256 013 928 50.31 22/03/2062 .
0, 0, -
2099317 ESS/OTI'/{Z%’;‘SURY VL STOCK 2.500% 09- USD 1983 344 0.39 10933 002 ;J;Jggﬁzsuw VL GILT 0.625% 09 GBP 12115210 238
o, -
15501 238 lljss/OTll/azEO?gURY INFL IX N/B 0.125% 20 (o 12752933 551 S 568832 ;lejogggfosum VL GILT 0.625% 10 GBp 6248 663 123
0, 0, -
7569 985 ESS/OTA"/{Z%’;‘SSURY INFLIXN/B 0.125%20- 59, 6602 657 1.30 3552765 g;{fggffuw VL GILT 0.750% 07 GBP 3915114 0.77
0, _
Si8 154 l1jss/oT7[/{zE013\(?URY INFL IX N/B 0.125% 20 (o 16051 0.08 2 450 087 ;lejoggg;sum L GILT 0.750% 11 GBp 5 885 918 057
0, 0, -
22775510 ESS/ITO'/{Z%’;‘SSURY INFLIXN/B 0.125%20- 59y 19 801 260 3.88 5565921 g;{fgg;suw VL GILT 1.125% 07 GBP 6781 841 133
0, - 0, -
3777481 lljss/OTlI/{zEO[;lSURY INFL IXN/B 0.125% 21 USD 3079 009 0.61 4528733 ;lejﬁgggxssum VL GILT 1.250% 05 GBP 5811409 1.14
% 21- UK TREASURY /L GILT 1.250% 06-
10 665 667 ESS/OTZ'/{Z%’Q‘ISURY INFLIXN/B 0.125% 21 USD 6532280 1.28 29758545 )11 0y & GBP 35030 566 6.88
0, _
§239.405 lljss/o"l;‘l/izl:z;z\:URY INFLIXN/B0.125% 21- (o 7083 314 139 0986 338 ;lejogggﬁsum /L STOCK 0.125% 15 GBp 0554908 -
% 21- UK TREASURY /L STOCK 6.287% 86-
13422172 ESS/(;'/{Z%’;‘ISURY INFLIXN/B 0.125% 21 USD 10919 094 215 593000 20000 o GBP 2586 804 051
US TREASURY INFL IX N/B 0.125% 21-
53029772 [&)10m006 ° USD 45462 339 8.93 France 47 606 412 937
3718 053 US TREASURY INFLIX N/B 0.125%22- /00 3002 460 0.59 1218267 FRANCE O.A.T. 0.100% 16-25/07/2047 EUR 1092 886 021
15/01/2032 -
10373 757 USTREASURY INFLIXN/B 0.125% 22 - . 7705 625 FRANCE O.A.T. 0.100% 17-01/03/2028 EUR 7565313 1.49
15/02/2052 : 5462471 FRANCE O.A.T. 0.100% 19-01/03/2029 EUR 5317309 1.05
1471173 [fJSS/()El;Z%?(?URY INFLIXN/B0250%20-  ;qp 944 455 0.19 9305 640 FRANCE O.A.T. 0.100% 20-01/03/2026 EUR 9120 047 1.79
4570 g US TREASURY INFLIX N/B03TS% 15 |/ 531001 Las 514863 FRANCE 0.A.T. 0.100% 20-01/03/2036 EUR 487902 0.10
15/07/2025 ’ 757 862 FRANCE O.A.T. 0.100% 21-25/07/2031 EUR 736 862 0.14
0
2 563 389 }JSS/OTII;Z%QEURY INFLIXN/B0.375% 17- (5opy 2205136 0.43 | 257 236 FRANCE O.A.T. UL 0.100% 15- EUR 1234 619 024
01/03/2025 -
4684967 ‘1J55/0T11/{2E012*§URY INFL IXN/B 0.500% 18- ;g 4018 264 0.79 | 171 306 FRANCE O.AT. 1L 0.100% 13- EUR 101 714 o2
25/07/2036 -
US TREASURY INFL IX N/B 0.625% 13-
763 852 USD 575138 0.11 FRANCE O.A.T. I/L 0.100% 22-
lljss/OTzl/azEOgURY INFL IX N/B 0.625% 16 320277 25072038 oo 2om el 0
925 023 US TREAS 625% 16+ oy 811391 0.16 9 045 342 FRANCE O.ALT. UL 1.800% 07- EUR 10772678 212
25/07/2040 :
US TREASURY INFL IX N/B 0.625% 22-
17930 020 USD 15117118 2,97 FRANCE O.A.T. I/L 3.150% 02-
lljss/OT71/<2E013\ZSURY INFL IX N/B 0.750% 15 322038 251072032 oo T o
3395300 [ &0 moas U usp 2576229 051 2403 160 FRANCE O.AT. I/L 3.400% 99- EUR 2840 733 0.56
25/07/2029 -
US TREASURY INFL IX N/B 0.750% 18-
10 044 243 USD 8730315 1.72
15/07/2028 Italy 30820 424 6.06
o, _
8692 536 ?SS/OTZI/QZEO[LSURY INFL IX N/B 0.875% 17 USD 6694 631 1.32 8925 126 ITALY BTPS 0.100% 22-15/05/2033 EUR 7511992 1.48
6003 577 US TREASURY INFL IX N/B 0.875% 19- /00 S212 228 Lo 9709 809 ITALY BTPS 0.650% 20-15/05/2026 EUR 9399318 1.85
l‘fs/oTlI/{ZEO[Z\‘;URY INEL X /B 1.000% 16 ’ 7951 133 ITALY BTPS 2.400% 23-15/05/2039 EUR 8343 551 1.64
.000% 16-
3214331 15000046 UsD 2560 550 0.50 5309 348 ITALY BTPS I/L 3.100% 11-15/09/2026 EUR 5565 563 1.09
US TREASURY INFL IX N/B 1.000% 18- .
11234729 |50 USD 8870970 1.74 Spain 13 143 066 259
3309919 US TREASURY INFLIX N/B 1.000% 19- /o 5612939 051 1572 674 SPAIN I/L BOND 0.150% 18-30/11/2023 EUR 1562 389 031
LSS/OTZl/{zngURY INEL IX N/B 1.375% 14- 21852723 SPAIN I/L BOND 0.650% 17-30/11/2027 EUR 2801 887 0.55
11977803 1510512044 USD 10352228 204 3484 670 SPAIN I/L BOND 0.700% 18-30/11/2033 EUR 3336734 0.66
12 477 367 ﬁjss/lTOI/‘onlz\fURY INFLIXN/B 1.625%22-  ;qpy 11272 347 222 4313049 SPAIN /L BOND 1.000% 15-30/11/2030 EUR 4302707 0.85
562731 US TREASURY INFL IX N/B 2.125% 10- USD 554350 ol 1133 674 SPAIN I/L BOND 1.800% 14-30/11/2024 EUR 1139349 0.22
15/02/2040 :
US TREASURY INFL IX N/B 2.125% 11- Japan 9513302 1.87
2825482 151022041 usb 2782063 035 | 581860 864 JAPAN L-10YR 0.005% 21-10/03/2031 PY 3964 299 0.78
0 -
35832 U IREASURY INFLIXNB2375% 04 ypy 325601 0.06| 59231100 JAPAN I/L-10YR 0.100% 13-10/09/2023 PY 378 900 0.07
4750978 US TREASURY INFL IX N/B3.875% 99- ;o 4814260 0.95 4384000 JAPAN UL-10YR 0.100% 14-10/03/2024 PY 28355 0.01
L%“?éi%im X N/B 0.250% 19 125906 000 JAPAN I/L-10YR 0.100% 14-10/09/2024 PY 820 876 0.16
250% 19-
13105130 | 079029 UsD 10976 232 2.16 9621000 JAPAN /L-10YR 0.100% 15-10/03/2025 PY 62991 0.01
19091 176 %JSS/(;ISZYO;I;FL IXN/B 1.125% 23- USD 16 785 302 330 316 181 502 JAPAN I/L-10YR 0.100% 16-10/03/2026 JPY 2100 846 0.41
o 23, 40013 272 JAPAN UL-10YR 0.100% 18-10/03/2028 PY 267 618 0.05
4728 418 US TSY INFLIXN/B 1.250% 23 USD 4195 066 0.82
15/04/2028 94862700 JAPAN I/L-10YR 0.100% 19-10/03/2029 PY 639 582 0.13
0, _
1722 401 ESS/OTZ%SH;IFL IXN/B 1.500% 23 USD 1538 366 030 | 178096 334 JAPAN I/L-10YR 0.200% 20-10/03/2030 PY 1249 835 025
United Kingdom 113 661 304 22.35
3260 062 ;lejogggﬁsum VL GILT 0.125% 12- GBP 3192402 0.63
0 N
4052924 DX TREASURY UL GILT 0.125% 13 GBP 3759012 0.74
2523525 ;lejoggg?ssum VL GILT 0.125% 14- GBP 2314570 0.45

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

Securities portfolio at 30/06/2023

Expressed in EUR

Quantity Denomination QCE::;?; Market value o/z;fe?:l
Canada 8345088 1.64

1755258 fﬁa?gg&?VERNMENT VL 1.250% CAD 1167951 0.23
1880 142 ?(igl?l[;g(iEVERNMENT VL 1.500% CAD 1311709 0.26
1980927 OC;%\II[/\B;;&?VERNMENT VL 2.000% CAD 1480 456 0.29
2 489 864 0C3/§(I)\IS][§2(§}32VERNMENT VL 3.000% CAD 2039 851 0.40
1163 541 QC;?(I)\II?BZ(%?VERNMENT UL 4.000% CAD 960 231 0.19
436 193 gﬁgﬁgggﬁVERNMENT VL 4.250% CAD 325617 0.06
1916 538 OCS{\;//\ZDO?(;GOVT RRB 0.500% 17- CAD 1059 273 0.21
Australia 6637 055 132

222 000 QAHFIIEOA;ZJAN GOVT. 0.250% 21- AUD 133 249 0.03
5575 000 ?SFE;;R(‘QI;IAN GOVT. 0.750% 17- AUD 3944 882 0.78
1966 000 AUSTRALIAN I/L 1.250% 15-21/08/2040 AUD 1349 486 0.27
1500 000 AUSTRALIAN I/L 2.000% 13-21/08/2035 AUD 1209 438 0.24
Germany 3466 798 0.68

1597 844 BEB{?&%}:?EH?%&%E;UTSCHLAND EUR 1562295 0.31
13 545 BUNDESREPUBLIK DEUTSCHLAND lootss 037
Sweden 2185581 0.43

11515000 SWEDEN I/L 0.125% 15-01/06/2032 SEK 1176 061 0.23
10 520 000 SWEDEN I/L 0.125% 20-01/06/2030 SEK 1009 520 0.20
New Zealand 1877316 0.36

0 -

1120 000 I;;g;;ggl‘ﬁ]i?r 1L 2‘5000/“ 14 NZD 782 534 0.15

1 607 000 y;g;égﬁ)l}gi[% VL 2.500% 17- NZD 1091012 0.21
0 -

5000 12\1(5(\)};/5(])‘:31?)1‘}:[?‘111?{ VL 3.000% 13 NZD 3770 0.00
Denmark 430170 0.08
3362 736 2DZEI]\ISI\/4]/1\/l§IO(3£‘/L GOVERNMENT 0.100% DKK 430170 0.08
Floating rate bonds 4654 036 0.91
United Kingdom 4654036 0.91

1663 000 |5 TREASURY UL STOCK 02- GBP 4654036 091
Money Market Instruments 3665 341 0.72

United States of

America 3665341 0.72
4000 000 gss/(;l:/172%1;3SURY BILL 0.000% 23- USD 3665 341 0.72
Total securities portfolio 502019821  98.69

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

Securities portfolio at 30/06/2023

Expressed in USD

. L otation % of net . L otation % of net
Quantity Denomination Qu Market value % Quantity Denomination Qu Market value %
currency assets currency assets
Transferable securities admitted to an Singapore 13 824 301 101
official stock exchange listing and/or 1354470 011 98.55 8661 600 KEPPEL DC REIT SGD 13824 301 101
ore o
fraded on another regulated market Total securities portfolio 1354 470 011 98.55
Shares 1354470011 9855
Taiwan 310694 414 22.60
2817404 ADVANTECH CO LTD TWD 37196 779 2.71
1045517 AIRTAC INTERNATIONAL GROUP TWD 34 573 656 2.52
5296 000 CHROMA ATE INC TWD 42 836 671 3.12
DELTA ELECTRONICS
5282000 INDUSTRIAL CO TWD 58 701 474 4.26
2994 862 GIANT MANUFACTURING TWD 22214587 1.62
1646 000 SILERGY CORP TWD 20569 189 1.50
2731102 SINBON ELECTRONICS CO LTD TWD 32458 117 236
TAIWAN SEMICONDUCTOR
3347 000 MANUFACTURING CO LTD TWD 62 143 941 4.51
Japan 293 008 980 21.32
1558200 DAIFUKU CO LTD JPY 31979 926 233
643 300 DENSO CORP JPY 43237871 3.15
291 800 HOYA CORP JPY 34 748 147 2.53
74 000 KEYENCE CORP JPY 35007 201 2.55
1290 328 KUBOTA CORP JPY 18 854 788 1.37
1179 800 MISUMI GROUP INC JPY 23651793 1.72
728 200 MURATA MANUFACTURING CO LTD JPY 41 660 942 3.03
1223900 SEKISUI CHEMICAL CO LTD JPY 17 626 877 1.28
277400 SHIMANO INC JPY 46 241 435 3.36
China 244 525774 17.79
978 000 BYD CO LTD-H HKD 31298 564 228
CENTRE TESTING INTERNATIONAL
10 734 315 GROUP-A CNY 28 847 483 2.10
18 000 000 (;IHINA LONGYUAN POWER GROUP - HKD 18 586 393 1.35
6491 160 GLODON SOFTWARE CO LTD - A CNY 29 094 232 2.12
8580771 JOYOUNG CO LTD -A CNY 17 699 709 1.29
20 800 000 KINGDEE INTERNATIONAL SFTWR HKD 27929 420 2.03
6247 875 SHENZHEN INOVANCE TECHNOLO-A  CNY 55360 052 4.02
30778 000 XINYI SOLAR HOLDINGS LTD HKD 35709 921 2.60
Australia 148 942 954 10.84
4142 514 ALSLTD AUD 30 898 686 2.25
5022 165 BRAMBLES LTD AUD 48 172 674 3.50
CLEANAWAY WASTE
22336115 MANAGEMENT L AUD 38600 618 2.81
583990 WISETECH GLOBAL LTD AUD 31270976 2.28
India 140 336 622 10.21
CROMPTON GREAVES
11 469 625 CONSUMER EL INR 40 517 441 2.95
7701927 DABUR INDIA LTD INR 53 800 651 391
3462 460 KPIT TECHNOLOGIES LTD INR 46 018 530 3.35
Hong Kong 97 461 006 7.09
9823 500 MTR CORP HKD 45200 842 3.29
VITASOY INTERNATIONAL
11 628 069 HOLDINGS HKD 14 492 812 1.05
24168 000 XINYI GLASS HOLDINGS LTD HKD 37767 352 2.75
South Korea 91 638 863 6.67
337199 COWAY CO LTD KRW 11247217 0.82
54 854 LG CHEM LTD KRW 27767 327 2.02
360 515 SAMSUNG ELECTRO-MECHANICS CO KRW 39 535 854 2.88
479 056 SFA ENGINEERING CORP KRW 13 088 465 0.95
Thailand 14037 097 1.02
36 594 500 HOME PRODUCT CENTER PCL-FOR THB 14 037 097 1.02

The accompanying notes form an integral part of these financial statements
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BNP PARIBAS FUNDS Health Care Innovators

Securities portfolio at 30/06/2023

Expressed in EUR

Quantity Denomination QCEIC::;:; Market value ‘%;;)Sfe?set Quantity Denomination Qcﬁf::::; Market value %;:Sfe?:t
Transferable securities admitted to an Japan 20309 198 1.99
official stock exchange listing and/or 1449 032 290 98.38 1011700 DAIICHI SANKYO CO LTD PY 29309 198 1.99
fraded on another regulated market Total securities portfolio 1449 032 290 98.38

Shares 1 449 032 290 98.38
United States of
America 1069 825 056 72.63
566339 AGIOS PHARMACEUTICALS INC UsD 14700 935 1.00
89 581 ALNYLAM PHARMACEUTICALS INC USD 15 595 798 1.06
336384 ARCUS BIOSCIENCES INC USD 6262107 043
288916 ATRICURE INC UsD 13071397 0.89
312830 AXONICS INC UsD 14471 613 0.98
1400 566 BIOCRYST PHARMACEUTICALS INC USD 9037 566 0.61
129 095 BIOGEN INC USD 33705 509 229
1340 955 BOSTON SCIENTIFIC CORP USsD 66482 361 451
1418 009 BRISTOL-MYERS SQUIBB CO UsD 83117 943 5.64
762 885 CENTENE CORP UsD 47164 613 3.20
206992 CEREVEL THERAPEUTICS HOLDING USD 6031417 041
152 463 CHARLES RIVER LABORATORIES uUsD 29381618 1.99
146 782 CONMED CORP UsD 18 282 499 124
88 157 COOPER COS INC/THE USD 30982 620 2.10
436 593 CRINETICS PHARMACEUTICALS IN USD 7211188 0.49
398 805 CRYOPORT INC USD 6305579 043
190 416 CYTOKINETICS INC UsD 5693 281 039
378 155 EDWARDS LIFESCIENCES CORP USD 32696 023 222
304 196 ELILILLY & CO USD 130 762 456 8.88
674 519 HOLOGIC INC USD 50 060 315 3.40
476 979 INSMED INC UsD 9224800 0.63
85 187 IRHYTHM TECHNOLOGIES INC USD 8 145 470 055
76 564 MASIMO CORP USD 11 547 760 0.78
462 643 NEUROCRINE BIOSCIENCES INC UsD 39988 300 271
163 135 PROCEPT BIOROBOTICS CORP UsD 5285813 036
315316 PTC THERAPEUTICS INC USD 11754 264 0.80
644 387 PULMONX CORP USD 7743276 053
29088 REGENERON PHARMACEUTICALS USsD 19157 554 1.30
138 286 REPLIGEN CORP UsD 17 930 282 122
42 034 SEAGEN INC USD 7415 090 0.50
25230 SHOCKWAVE MEDICAL INC USD 6600270 045
377 941 SILK ROAD MEDICAL INC uUsD 11255090 0.76
726 482 SPRINGWORKS THERAPEUTICS INC UsD 17 459 540 1.19
294327 TANDEM DIABETES CARE INC USD 6620334 045
118 839 THERMO FISHER SCIENTIFIC INC USD 56 832 492 3.86
267 446 UNITEDHEALTH GROUP INC uUsD 117 823 322 8.00
623060 VERICEL CORP UsD 21455879 1.46
201396 VERTEX PHARMACEUTICALS INC USD 64961 747 441
1103051 VIEWRAY INC USD 356 090 0.02
915 587 ZYMEWORKS INC UsD 7250 845 049
United Kingdom 97 309 871 6.61
679025 ASTRAZENECA PLC GBP 89223 165 6.06
345713 BICYCLE THERAPEUTICS PLC-ADR UsD 8 086 706 0.55
France 81273070 5.52
827 628 SANOFI AVENTIS EUR 81273 070 5.52
Switzerland 73926 232 5.02
406 414 ALCON INC CHF 30 854 236 2.09
40 086 LONZA GROUP AG - REG CHF 21906 534 1.49
75 534 ROCHE HOLDING AG GENUSSCHEIN ~ CHF 21165 462 1.44
Ireland 50923603 3.46
448 154 JAZZ PHARMACEUTICALS PLC UsD 50 923 603 3.46
Denmark 46 465 260 3.15
134 100 GENMAB A/S DKK 46 465 260 3.15

The accompanying notes form an integral part of these financial statements
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BNP PARIBAS FUNDS Latin America Equity

Securities portfolio at 30/06/2023

Expressed in USD
Quantity Denomination QCEIC::;:; Market value ‘%;;)Sfe?set Quantity Denomination Qcﬁf::::; Market value %;:Sfe?:t
Transferable securities admitted to an 63 836 ORBIA ADVANCE CORP SAB DE CV MXN 137271 0.28
official stock exchange listing and/or 47 692 742 97.07 4586 SITIOS LATINOAMERICA SAB DE MXN 1845 0.00
traded on another regulofed market 422 825 WALMART DE MEXICO SAB DE CV MXN 1 669 555 3.40
Shares 47 621 100 96.92 Chile 3037 800 6.19
24 712700 BANCO SANTANDER CHILE CLP 1168 858 2.38
Brazil 27024334 55.00 113255 CENCOSUD SA cLp 219394 0.45
21451 3R PETROLEUM OLEO E GAS SA BRL 132734 0.27 1725 813 ENEL AMERICAS SA CLP 230 187 0.47
23 600 B3 SA-BRASIL BOLSA BALCAO BRL 71475 0.15 265 675 ENEL CHILE SA CLP 17256 0.04
101 400 BANCO DO BRASIL S.A. BRL 1 038 380 2.11 50 590 ENEL CHILE SA UsD 168 465 0.34
192200 BB SEGURIDADE PARTICIPACOES BRL 1225949 2.50 15045 QUIMICA Y MINERA CHIL - ADR USD 1 092 568 222
519 100 CIA ENERGETICA MINAS GER-PRF BRL 1383 832 2.82 58785 S.A.C.I. FALABELLA CLP 141072 0.29
8028 CIA SANEAMENTO BASICO DE SP BRL 94 142 0.19 i
75349 CURY CONSTRUTORA E INCORPORA BRL 250 694 0.51 Argenfina 1539 980 313
159 968 DIRECIONAL ENGENHARIA SA BRL 651 609 1.33 1300 MERCADOLIBRE INC Usb 1539980 313
63900 ENGIE BRASIL ENERGIA SA BRL 605 220 1.23 Cayman Islands 1459 689 2.97
3281 EQUATORIAL ENERGIA SA BRL 21751 0.04 223 897 BANCO BTG PACTUAL SA-UNIT BRL 1459 689 297
313 163 EQUATORIAL ENERGIA SA - ORD BRL 2087 098 4.25 Peru 975 168 1.98
91711 GERDAU SA - PREF BRL 476 614 0.97 18 280 CIA DE MINAS BUENAVENTUR - ADR usD 134 358 0.27
288 392 GRUPO DE MODA SOMA SA BRL 717 391 1.46 5695 CREDICORP LTD USD 840 810 1.71
191 024 IGUATEMI SA - UNITS BRL 887 800 1.81 I .
229 142 INTELBRAS SA INDUSTRIA DE TE BRL 1229 782 2.50 8 640 BANC%SO(I:/Irl:AbIS?A,- ADR Usb 4;6055512 00(13
336 123 ITAU UNIBANCO HOLDING S-PREF BRL 1980 221 4.03 20101 ECOPETROL SA - ADR UsD 206 035 0.42
97 770 LOCALIZA RENT A CAR BRL 1388314 2.83
27400 MAHLE-METAL LEVE SA BRL 264 343 0.54 Floating rate bonds 71642 0.15
515900 f’l}il"l;lé;)LEO BRASILEIRO PETROBRAS BRL 3158059 6.42 Brazil 71 642 0.15
124 100 RAIA DROGASIL SA BRL 761 474 1.55 10 800 :ﬁ;ﬁ?&mo DOCE 97-29/12/2049 BRL 71 642 0.15
102 900 RUMO SA BRL 473 543 0.96 oge .
407 800 SANTOS BRASIL PARTICIPACOES BRL 858 880 1.75 T01GI secu"hes pomOIIo 47692742 77
166 100 TELEFONICA BRASIL S.A. BRL 1 489 868 3.03
112 063 TRANSMISSORA ALIANCA DE-UNIT BRL 874 386 1.78
358 762 TRES TENTOS AGROINDUSTRIAL S BRL 955 655 1.94
45400 TUPY SA BRL 246 763 0.50
36 136 VALE SA BRL 481 063 0.98
28 346 VALE SA - ADR USD 380 403 0.77
273 672 gﬁx&s}ll‘o%(;ﬁAo DE BRL 687014 1.40
219 600 VIVARA PARTICIPACOES SA BRL 1296 474 2.64
109 055 WEG SA BRL 853 403 1.74
Mexico 13147 579 26.76
197 378 ALFA S.A.B.-A MXN 122 566 0.25
96 918 AMERICA MOVIL SAB DE CV MXN 105 109 0.21
92 119 AMERICA MOVIL SAB DE CV USD 1993 455 4.06
27 005 ARCA CONTINENTAL SAB DE CV MXN 277033 0.56
109 959 CEMEX SAB - ADR uUsD 778 510 1.58
152 810 CEMEX SAB - CPO MXN 107 810 0.22
11 191 COCA-COLA FEMSA SAB DE CV MXN 93 362 0.19
197 378 CONTROLADORA AXTEL SAB DE CV MXN 2555 0.01
401 870 CORP INMOBILIARIA VESTA SAB MXN 1301 177 2.65
191 040 FIBRA UNO ADMINISTRACION SA MXN 278 476 0.57
14 826 FOMENTO ECONOMICO MEX - ADR USD 1643314 3.34
800 E(];I\D/IENTO ECONOMICO MEXICA- MXN § 841 0.02
14 880 GRUMA S.AB.-B MXN 238 403 0.49
2945 GRUPO AEROPORTUARIO PAC - ADR USD 526 330 1.07
1100 2%{;1?(1)3AEROPORTUARIO SURESTE - USD 305 459 0.62
73 978 GRUPO BIMBO SAB - SERIES A MXN 395329 0.80
284 076 GRUPO FINANCIERO BANORTE - O MXN 2338962 4.76
134 745 GRUPO FINANCIERO INBURSA - O MXN 319 450 0.65
115 170 GRUPO TELEVISA SAB-SER CPO MXN 118 256 0.24
8240 INDUSTRIAS PENOLES SAB DE CV MXN 115515 0.24
90 203 KIMBERLY-CLARK DE MEXICO - A MXN 200 229 0.41
72 400 OPERADORA DE SITES MEX- A-1 MXN 68 767 0.14

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

Securities portfolio at 30/06/2023

Expressed in USD

. L otation % of net . N otation % of net
Quantity Denomination Qu Market value % Quantity Denomination Qu Market value %
currency assets currency assets
- - 0 10-
Transferable securities admitted to an 83 720 000 ;g&l/%g[) GOVT 3.650% 10 THB 2552970 121
official stock exchange listing and/or 181 481 235 86.25 48430 000 THAILAND GOVT 3.775% 12- THB L 497676 071
25/06/2032 :
fraded on another regulated market THAILAND GOVT 4.000% 15-
20 000 000 THB 613197 0.29
Bonds 181 481235 86.25 %&61/52?\161) GOVT 4.875% 09
) 57870000 5 00 BT THB 1 846 862 0.88
BRAZBHCCI’\IZT’I’\I F 10.000% 14 21904 124 10.42 16900 000 THAILAND GOVT 5.670% 07- THB 45 681 026
22700000 (oo oos FLAT v BRL 4648 353 221 13/03/2028 ’
- 0, - .
54190000 SRAZIL NINCE 10:000% 16 BRL 11148717 5.30 United States of
22 640 000 BRAZIL NTN-F 10.000% 18- BRL 4583312 218 NT BQTEngigDEV 0.000% 17 16 660 246 7.92
01/01/2029 FLAT : 74 400 000 SRR MXN 3075912 1.46
5200 000 BRAZIL NTN-F 10.000% 20- BRL 1044172 0.50 NT B I D
01/01/2031 FLAT ' 10000 000 13 BE RECON&DEV 0.000% 18- MXN 245 532 0.12
BRAZIL NTN-F 10.000% 22-
2400 BRL 479 570 0.23 % 22-
01/01/2033 FLAT 3700 000 Do T BX RECON&DEV 0.000% 22 BRL 220685 0.10
. 0, -
Malaysia 19682 249 9.35 | 60700 000 000 'NT BK RECON&DEV 5.350% 22 IDR 3927501 1.87
5980 000 MALAYSIA GOVT 3.828% 19- MYR 1263 440 0.60 09,02/20% 0
05/07/2034 7| 10400 000 000 NT BK RECON&DEV 6.000% 23- IDR 701 900 033
MALAYSIA GOVT 3.900% 16- 17/07/2026
2120090 5071172026 MYR 1978 084 %% 510,000 000 INT BK RECON&DEV 6.250% 22- cLp 1140 691 0.54
7200 000 MALAYSIA GOVT 4.065% 20- MYR 1517 697 0.72 70t 0 '
15/06/2050 ’ 8300000 000 'NT BK RECON&DEV 6.500% 22- IDR 565 845 027
7328 000 MALAYSIA GOVT 4.392% 11- MYR 1610 164 0.77 i
15/04/2026 : 33000 000 INT BK RECON&DEV 6.650% 19- MXN 1 820 149 0.87
5860000 MALAYSIA GOVT 4.736% 16- MYR 1358 966 0.65 3010772024 '
15/03/2046 : 43100 000 INTL FIN CORP 0.000% 17-21/11/2047 MXN 299212 0.14
2210000 (EALANSIA GOV 4762% 17 MYR 508292 024 | 171350000 INTL FIN CORP 0.000% 22-07/11/2047 MXN 1221478 0.58
5 400 000 MALAYSIA INVEST 3.422% 20- MYR 509966 024 | 270000000 INTLFIN CORP 11.000% 22-25/07/2024 HUF 781 037 037
13\/(1)//33//\232571A INVEST 3.465% 20 ’ 4300 000 000 INTL FIN CORP 12.000% 22-03/11/2027 cop 1107 829 0.53
6060000 5105030 o MYR 1268 125 0.60 28430000 INTL FIN CORP 7.750% 18-18/01/2030 MXN 1552475 0.74
MALAYSIA INVEST 3.655% 19-
9070000 |y o> ° MYR 1950 644 0.93 Poland 11167 581 5371
MALAYSIA INVEST 3.726% 19- POLAND GOVERNMENT BOND
9 040 000 31/03/2026 MYR 1949 402 0.93 7400 000 0.250% 21-25/10/2026 PLN 1527437 0.73
MALAYSIA INVEST 4.119% 19- POLAND GOVERNMENT BOND
7180000 50 0oy MYR 1559 507 0.74 9285000 4 55004 20-25/10/2030 PLN 1700 629 0.81
MALAYSIA INVEST 4.130% 19- POLAND GOVERNMENT BOND
900 000 09/07/2020 MYR 196 665 0.09 6 040 000 1.750% 21-25/04/2032 PLN 1083 162 0.51
MALAYSIA INVEST 4.193% 22- POLAND GOVERNMENT BOND
2 000 000 07/10/2032 MYR 438 997 0.21 11 100 000 2.500% 15-25/07/2026 PLN 2495621 1.19
MALAYSIA INVEST 4.582% 13- POLAND GOVERNMENT BOND
2620 000 30/08/2033 MYR 594 177 0.28 11 992 000 2.500% 16-25/07/2027 PLN 2617953 1.24
MALAYSIA INVEST 4.638% 19- POLAND GOVERNMENT BOND
850 000 15/11/5049 MYR 192310 0.09 4 489 000 2.750% 13-25/04/2028 PLN 974 318 0.46
MALAYSIA INVEST 4.943% 13- POLAND GOVERNMENT BOND
2990 000 06/13/2028 MYR 678 875 032 3280 000 3.250% 14-25/07/2025 PLN 768 461 0.37
MALAYSIAN GOVT 3.885% 19- ;
9772000 |\ o ° MYR 2106 938 1.00 Czech Republic 9990 900 4.74
CZECH REPUBLIC 0.250% 17-
South Africa 17 441 597 8.28 38200000 0/072027 czK 1490893 071
CZECH REPUBLIC 0.950% 15-
52350 000 11{(?25{)]3/1‘19%_(2)5152?;)12.? AFRICA ZAR 2 878 200 137 37 460 000 15/05/2030 ° CZK 1369 899 0.65
0 CZECH REPUBLIC 1.200% 20-
42240 000 lfgg}g;é%g]: SOUTH AFRICA 7.000% ZAR 1789 691 0.85 37760000 13040031 ’ CZK 1373 986 0.65
0 CZECH REPUBLIC 2.000% 17-
35150 000 11{3}5:}3)[1}/]03{“/12%3%1: SOUTH AFRICA 8.000% ZAR 1643 732 0.78 35700 000 13/10/2033 ° CZK 1318 454 0.63
0 CZECH REPUBLIC 2.400% 14-
42 670 000 11{31:‘_1;3}3;12%3021: SOUTH AFRICA 8250% ZAR 1900 468 0.90 43500000 100 025 ’ CZK 1877366 0.89
0 CZECH REPUBLIC 2.500% 13-
64 500 000 11{3}5:}3)[1}/]03{“/12%31: SOUTH AFRICA 8.500% ZAR 2610 040 1.24 27 010 000 25/08/2028 ° CZK 1123 554 0.53
0 CZECH REPUBLIC 2.750% 18-
82 000 000 lfgg}gb%ﬁ]: SOUTH AFRICA 8.750% ZAR 3181352 1.51 10400000 377009 ’ CZK 434295 021
0 CZECH REPUBLIC 4.200% 06-
31 685000 11{5}5_2;]032512%3%1: SOUTHAFRICA887S% 745 1373169 0.65 18500000 115 5036 ’ CzK 829394 0.39
0 CZECH REPUBLIC 4.850% 07-
50 800 000 ?gg%b&%g‘ SOUTH AFRICA 9.000% ZAR 2064 945 0.98 31800000 , 1 n057 ’ CZK 173 057 0.08
Thailand 16710 237 7.93 Indonesia 9 695 686 4.61
- INDONESIA GOVT 7.500% 16-
65 450 000 T%‘J/E‘SED GOVT 1.000% 21 THB 1 749 844 0.83 | 21212000000 |00 o IDR 1522369 0.72
: INDONESIA GOVT 7.500% 17-
76 780 000 {7}%\21/;/3;’13 GOVT 2.125% 16 THB 2145 141 102 | 8625000000 |50 s o IDR 621023 030
% 16- INDONESIA GOVT 7.500% 19-
8265 000 mg;/;/gi‘é[) GOVT 2.875% 16 THB 219951 0.10 | 9200000000 o0 0 o IDR 660 890 031
% 18- INDONESIA GOVT 8.250% 11-
62 650 000 {7}%\21/;/3213 GOVT 2.875% 18 THB 1 803 889 0.86 | 20 685000000 |0 <o o IDR 1548 012 0.74
% 18- INDONESIA GOVT 8.250% 15-
23797 000 mg;/;/gg[) GOVT 3.300% 18 THB 702 392 0.33 | 26800000 000 " = o IDR 2056 805 0.98
0, _
91224 000 E}(’)*(’I/LZ’SQD GOVT 3.400% 15 THB 2718735 1.29
0
11130 000 mg;;’gg[) GOVT 3.600% 17- THB 313 899 0.15

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

Securities portfolio at 30/06/2023

Expressed in USD

. 0, 1 0,
Quantity Denomination Quotation Market value 70 of net Quantity Denomination Quotation Market value 7 of net
currency assets currency assets
INDONESIA GOVT 8.375% 13- .
19330000 000 |50 = IDR 1480 774 0.70 Supranational 5285 904 253
INDONESIA GOVT 8.375% 19- ASIAN INFRASTRUC 0.000% 23-
16600 000 000 |20 = IDR 1285 483 0.61 75000000 (700043 MXN 689 242 0.33
INDONESIA GOVT 9.500% 10- ASIAN INFRASTRUC 0.000% 23-
6550000000 |0 IDR 520330 0.25 25000000 (o705 n038 MXN 369 085 0.18
ASIAN INFRASTRUC 30.000% 23-
Romania 9688 138 461 11000000 16/07/2024 TRY 376 122 0.18
7700 000 ROMANIA 3.250% 20-24/06/2026 RON 1548 241 0.74 18 660 000 fgggzg;RECON&DV 0.000% 19- TRY 508 628 024
3500 000 ROMANIA 4.150% 20-24/10/2030 RON 658 737 0.31 19300 609 EURO BK RECON&DV 0.000% 19- TRy 193 144 oo
2550 000 ROMANIA 4.150% 20-26/01/2028 RON 505 986 0.24 26/01/2026 :
0, -
1130 000 ROMANIA 4.250% 21-28/04/2036 RON 193 385 0.09 11300 000 f;gﬁzg;RECON&DV 0.000% 22 TRY 180 930 0.09
% 19- _
2450 000 ROMANIA 4.750% 19-11/10/2034 RON 453718 022 | 1 100000 000 (l;:;j(l)l;/);g;RECON&DV 4.250% 21 IDR 1304332 0.62
4580 000 ROMANIA 5.000% 18-12/02/2029 RON 927 657 0.44
EURO BK RECON&DV 5.680% 22-
1850 000 ROMANIA 5.800% 12-26/07/2027 RON 394901 0.19 2300000 55052027 PEN 625001 0.30
5890 000 ROMANIA 6.700% 22-25/02/2032 RON 1285574 0.61 | 12 600 000 000 f%gff;g;RECON&DV 6.000% 23- IDR 839 420 0.40
15400 000 ROMANIA 8.250% 22-29/09/2032 RON 3719939 1.77
. Luxembourg 4328 830 2.05
Amﬁgmﬁgmw9wwns 8611962 4.09 8000 000 EIB 3.000% 19-25/11/2029 PLN 1669 103 0.79
42390000 - 010031 N MXN 2443051 1.16 | 40 000 000 000 EIB 5.750% 18-24/01/2025 IDR 2659 727 1.26
MEXICAN BONOS 7.500% 07- .
48500000 o e MXN 2685739 1.28 Chile 2855473 1.36
MEXICAN BONOS 7.750% 11- TESORERIA PESOS 4.700% 18-
8435 000 29/05/2031 MXN 465103 0.22 715 000 000 01/09/2030 FLAT CLP 875135 0.42
MEXICAN BONOS 7.750% 12- TESORERIA PESOS 5.000% 15-
31 000 000 13/11/2042 MXN 1621361 0.77 595 000 000 01/03/2035 FLAT CLP 745 996 0.35
MEXICAN BONOS 8.500% 09- TESORERIA PESOS 5.000% 21-
24 600 000 18/11/2038 MXN 1396 708 0.66 285 000 000 01/10/2028 FLAT CLP 353615 0.17
TESORERIA PESOS 5.100% 19-
Hungary 7522392 3.57| 475000000 15075050 FLAT cLe 600 444 0.29
HUNGARY GOVERNMENT 3.000% 18- TESORERIA PESOS 6.000% 23-
115200000 00 HUF 216 162 0.10 [ 210000000 = S FLAT cLP 280283 0.13
HUNGARY GOVERNMENT 9.500% 23- I
776 000 000 5000 o HUF 2315 869 1.10 Philippines 1934297 0.92
REPUBLIC OF HUNGARY 1.000% 19- ASIAN DEV BANK 10.750% 23-
418 340 000 26/11/2025 HUF 1019936 0.48 | 4340000 000 27/01/2026 Cop 1042 636 0.50
REPUBLIC OF HUNGARY 1.500% 20- ASIAN DEV BANK 12.750% 23-
85 150 000 22/04/2026 HUF 204 323 0.10 | 2900000 000 03/03/2025 CoP 703 604 0.33
REPUBLIC OF HUNGARY 2.000% 20- PHILIPPINE GOV'T 4.875% 22-
97 800 000 23/05/2029 HUF 216 788 0.10 11 950 000 20/01/2032 PHP 188 057 0.09
D -
109 770 000 ZR;SS/ZB(;T OF HUNGARY 2.250% 21 HUF 210 842 0.10 Kenya 1723185 0.82
KENYA INFRASTRUC 11.750% 19-
362 350 000 szE/Ing/zBoLzloc OF HUNGARY 2.750% 17- HUF 879 484 0.42 288100 000 o) 0035 KES 1723185 0.82
D -
255 900 000 zRSg;zB(;IoC OF HUNGARY 3.000% 19 HUF 582 422 0.28 Egypt 1386257 0.66
EGYPT GOVERNMENT BOND 14.483%
0/ -
124 190 000 ZRSE/gAl‘J/%;tIlC OF HUNGARY 3.000% 20. HUF 91120 o1l 21290000 )"0 0006 EGP 559 540 027
o EGYPT GOVERNMENT BOND 14.531%
580000 000 5P UBLIC OF HUNGARY 3.230% 13 HUF 1310435 062 | 12600000 51 141002004 EGP 364745 0.17
EGYPT GOVERNMENT BOND 14.664%
0/ -
123240 000 ZRZE/I:(l)J/ZBOLZIg OF HUNGARY 6.750% 11 HUF 345011 0.16 3660000 5002030 EGP 79 646 0.04
0
15 860 000 IIEGYPT GZO;/ERNMENT BOND 16.100% oo 382 326 018
Peru 6756 257 3.21 9-07/05/2029
% 18- .
1940 000 TZE/%;J/Z%ZS;)BERANO 3.940% 18 PEN 524939 0.25 Serbia 677 249 0.32
SERBIA T-BONDS 4.500% 19-
0, -
7600 000 g};gz%;;)BERANo 7.300% 23 PEN 2 159 686 103 23000000 70100 RSD 200 614 0.10
SERBIA T-BONDS 4.500% 20-
0, -
1300 000 1112}5/(1;52355 OF PERU 5.350% 19 PEN 300613 0.14 28360 000 50 0co 2 RSD 232433 0.11
SERBIA T-BONDS 5.875% 18-
0, -
4130 000 REPUBLIC OF PERU 5.400% 19 PEN 1 008 135 048 24700000 oo n00e RSD 235202 0.11
12/08/2034
0, -
2200 000 111215/(1;5?(;1;? OF PERU 6.150% 17 PEN 580 284 0.28 Uruguay 438914 0.21
REPUBLIC OF PERU 6.350% 16- 17 100 000 URUGUAY 8.500% 17-15/03/2028 UYU 438914 021
3350000 |5oc - ag PEN 935 693 0.44 o )
REPUBLIC OF PERU 6.900% 07~ Dominican Republic 377 344 0.18
830 000 ’ PEN 226 637 0.11 REPUBLIC OF DOMINICAN CBN
12/08/2037 20 780 000 o ey DOP 377 344 0.18
REPUBLIC OF PERU 6.950% 08- 11.000% 17-05/01/2024
3640000 500 PEN 1020270 0.48 )
Russia 225721 0.11
Colombia 6416 692 3.05 54600 000 RUSSIA-OFZ 7.650% 19-10/04/2030 RUB 225721 0.11
500 000 000 COLOMBIA TES 6.000% 12-28/04/2028 cor 102 434 0.05
7900 000 000 COLOMBIA TES 7.000% 17-30/06/2032 cop 1547223 074 |Money Market Instruments 2369 612 113
8 479 700 000 COLOMBIA TES 7.000% 21-26/03/2031 cor 1708 286 0.81 £ ;
6160 000 000 COLOMBIA TES 7.250% 19-18/10/2034 cor 1185399 0.56 ayp 2369612 113
80 100 000 EGYPT T-BILL 0.000% 22-28/11/2023 EGP 2369 612 113
1865 000 000 COLOMBIA TES 7.250% 20-26/10/2050 cor 314977 0.15
2360 000 000 COLOMBIA TES 7.500% 11-26/08/2026 cor 529 565 0.25
4800 000 000 COLOMBIA TES 9.250% 22-28/05/2042 cor 1028 808 0.49

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

Securities portfolio at 30/06/2023

Expressed in USD

Quantity Denomination Quotation Market value % of net
currency assets
Shares/Units in investment funds 20369 071 9.68
Luxembourg 20369071 9.68
BNP PARIBAS FUNDS RMB BOND -
17 087.00 X CAP USD 20369071 9.68
Total securities portfolio 204219918 97.06

The accompanying notes form an integral part of these financial statements
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BNP PARIBAS FUNDS Russia Equity (NAV suspended)

Securities portfolio at 30/06/2023

Expressed in EUR

Quantity Denomination QCEIC::;:; Market value ‘%;;)Sfe?set Quantity Denomination Qcﬁf::::; Market value ‘%;:Sfe?set
Tro.n§feroble securities oc.irr.wlﬂed fo an Money Market Instruments 40702173 —
official stock exchange listing and/or 15771 888 27.44
fraded on another regulated market Germany 16 877 091 29.35

Shares 15771 888 27.44 17 000 000 GERMAN T-BILL 0.000% 22-20/09/2023 EUR 16 877 091 29.35
The Netherlands 8829126 1536 france 11920801 20.73
471261 VEON LD USD €820 125 1536 12000 000 FRENCH BTF 0.000% 23-13/09/2023 EUR 11920 801 20.73
675047 YANDEX NV - A UsD 1 0.00 The Netherlands 11 904 281 20.70
92153 YANDEX NV-A RUB 0 0.00 12000 000 DUTCH TSY CERT 0.000% 23- EUR 11904 281 20.70
28/09/2023
Ukraine 4994701 869 |Totql securities portfolio 56474061 9822
1453 125 MHP SA - GDR REGS USD 4994 701 8.69
Kazakhstan 1947 942 3.39
79 151 NAC KAZATOMPROM JSC-GDR USD 1947 942 3.39
Russia 109 0.00

4597 144 AEROFLOT RUSSIAN AIRLINES RUB 0 0.00

897 339 GAZPROM NEFT PJSC RUB 0 0.00

13452 511 GAZPROM PJSC RUB 0 0.00

660 834 GLOBALTRUCK MANAGEMENT PJSC RUB 0 0.00

89 592 201 INTER RAO UES PJSC RUB 1 0.00

54 LUGA ABRASIVE PLANT-BRD usD 0 0.00

244 986 LUKOIL PJSC RUB 0 0.00

1709 408 MAIL.RU GROUP-GDR REGS USD 2 0.00

1764 580 MOSCOW EXCHANGE MICEX-RTS PJ RUB 0 0.00

160 199 NOVATEK PJSC RUB 0 0.00
23 676 NOVATEK PJSC-SPONS GDR REG S USD 0 0.00

5800 653 NOVOLIPETSK STEEL OAO RUB 0 0.00

11 709 669 RENAISSANCE INSURANCE GROUP RUB 0 0.00

1710000 ROSNEFT OIL CO PJSC RUB 0 0.00

17 331 201 SBERBANK OF RUSSIA PJSC RUB 0 0.00

113 830 389 SEGEZHA GROUP PJSC RUB 1 0.00
40 768 756 SISTEMA PJSFC RUB 0 0.00
1173 880 SPB EXCHANGE PJSC RUB 0 0.00
7278 905 TATNEFT PJSC RUB 0 0.00
186 TRANSNEFT PJSC RUB 0 0.00

811 940 UNITED CO RUSAL INTERNATIONAL RUB 0 0.00
10290 823 737 VTB BANK PJSC RUB 105 0.00

416 484 X 5 RETAIL GROUP NV-REGS GDR USD 0 0.00

140 048 X 5 RETAIL GROUP NV-REGS GDR RUB 0 0.00

Luxembourg 5 0.00

18 885 158 NOVOROSSIYSK COMMERCIAL SEA RUB 0 0.00

5803 450 OKEY GROUP SA - GDR REG USD 5 0.00

Cyprus 5 0.00

351590 CIAN PLC-ADR uUsD 0 0.00

2657 727 GLOBAL PORTS INV-REGS W/I USD 2 0.00

1250 939 GLOBALTRA-SPONS GDR REGS USD 1 0.00

1210 869 OZON HOLDINGS PLC - ADR USD 1 0.00

557 502 TCS GROUP HOLDING -REG S uUsD 1 0.00

158 494 TCS GROUP HOLDING-GDR REG S RUB 0 0.00

Guernsey Island 0 0.00

510 880 ETALON GROUP-GDR REGS - W/I USD 0 0.00

Other transferable securities 0 0.00
Shares 0 0.00

Russia 0 0.00

14 892 463 ALROSA PJSC RUB 0 0.00
§207 135 MAGNITOGORSK RON&STEEL o o

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

Securities portfolio at 30/06/2023

Expressed in EUR

1 0, 1 0,
Quantity Denomination Quotation Market value 7 of net Quantity Denomination Quotation Market value 7 of net
currency assets currency assets
Transferable securities admitted to an Japan 24028 928 1.65
official stock exchange listing and/or 1481453 435 98.23 785200 SAKATA SEED CORP PY 20 806 500 138
fraded on another regulated market 665 700 YUKIGUNI MAITAKE CO LTD IPY 4122428 0.27
Shares 1481 453 435 98.23 Canada 24 495 047 1.62
. 330 500 CANADIAN PACIFIC KANSAS CITY CAD 24 495 047 1.62
United States of
America 552830735 36.66 Denmark 21614776 143
335912 AGCO CORP USD 40 463 387 2.68 339 828 CHRISTIAN HANSEN HOLDING A/S DKK 21614776 1.43
574 466 BALL CORP USD 30 650 473 2.03 Philippines 19556 662 1.30
997 839 DARLING INGREDIENTS INC Usb 58342942 3.86 40023 600 PUREGOLD PRICE CLUB INC PHP 19 556 662 1.30
62 694 DEERE & CO UsD 23284126 1.54
331445 DEXCOM INC USD 39041 244 2.59 Hong Kong 16103 349 107
- VITASOY INTERNATIONAL
206 715 ECOLAB INC UsD 35372707 235 14096000 1101 pINGS HKD 16103 349 107
2131 678 GRAPHIC PACKAGING HOLDING CO UsD 46951 625 3.11 Ausiria 14112322 0.94
INTERNATIONAL FLAVORS &
487938 Lo A GRANCES USD 35595 770 2.36 314 656 LENZING AG EUR 14112322 0.94
501 528 MCCORMICK & CO-NON VTG SHRS USsD 40 099 255 2.66 South Korea 7825638 0.52
253236 MIDDLEBY CORP USsD 34313362 2.28 255968 COWAY CO LTD KRW 7825638 0.52
1056 389 RAYONIER INC UsD 30403 863 2.02 o
770 095 SONOCO PRODUCTS CO USD 41659 951 276 |Other transferable securities 1038 365 0.07
778 678 TRIMBLE INC USsD 37784797 251 0 0.00
120277 VALMONT INDUSTRIES UsD 32086729 213 Shares )
1005 075 WESTROCK CO USD 26 780 504 178 United States of
America 0 0.00
Ireland 163 703 367 10.84
62000 FRESH MARKET INC/THE UsD 0 0.00
3748 499 DOLE PLC USsD 46 452 527 3.08
2307082 GLANBIA PLC EUR 31607 023 2.10 Warrants, Rights 1038 365 0.07
589 688 KERRY GROUP PLC - A EUR 52706313 3.48 314656 LENZING AG RTS 05/07/2023 EUR 1038365 0.07
1078 857 SMURFIT KAPPA GROUP PLC EUR 32937 504 218 |Total securities portfolio 1 482 491 800 98.30
Switzerland 132 037 602 8.77
380 129 DSM-FIRMENICH AG EUR 37488322 2.49
235057 NESTLE SA-REG CHF 25912743 1.72
444 821 SGS SA-REG CHF 38537026 2.56
1190382 SIG COMBIBLOC GROUP AG CHF 30099 511 2.00
United Kingdom 123 666 664 8.20
3224514 CNH INDUSTRIAL NV USsD 42560 038 2.82
1658 765 COMPASS GROUP PLC GBP 42563 661 2.82
811 004 UNILEVER PLC EUR 38 542 965 2.56
Germany 81380856 5.39
1154 506 GEA GROUP AG EUR 44229125 2.93
696 993 HELLOFRESH SE EUR 15752 042 1.04
222867 SYMRISE AG EUR 21399 689 1.42
The Netherlands 62 350 243 413
1063 264 CORBION NV EUR 23242951 1.54
1251 033 KONINKLIJKE AHOLD DELHAIZE N EUR 39 107 292 2.59
Norway 60 448 376 4.01
1687 094 BORREGAARD ASA NOK 22920 865 1.52
5761 622 LEROY SEAFOOD GROUP ASA NOK 20072 143 1.33
471303 SALMAR ASA NOK 17 455 368 1.16
Australia 41 709 934 2.77
4744107 BRAMBLES LTD AUD 41709 934 2.77
Portugal 36897 372 2.45
1461 861 JERONIMO MARTINS EUR 36 897372 245
France 35943017 2.38
640 239 DANONE EUR 35943017 238
India 31071929 2.06
4852939 DABUR INDIA LTD INR 31071929 2.06
Faeroe Islands 30776 618 2.04
560 331 BAKKAFROST P/F NOK 30776 618 2.04

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

Securities portfolio at 30/06/2023

Expressed in USD

Quantity Denomination QCEIC::;:; Market value ‘%;;)Sfe?set
Transferable securities admitted to an
official stock exchange listing and/or 337100 658 98.38
fraded on another regulated market
Shares 337100 658 98.38
China 109 556 784 31.97
1455500 ALIBABA GROUP HOLDING LTD HKD 15216 998 4.44
191 500 BYD CO LTD-H HKD 6128 502 1.79
1232 500 gg]i]}?IISECTRONIC INTERNATIONAL HKD 3742019 1.09
13 767 846 CHINA CONSTRUCTION BANK - H HKD 8921 684 2.60
1257000 CHINA MENGNIU DAIRY CO HKD 4745 683 1.39
48 114 000 CHINA TOWER CORP LTD-H HKD 5355208 1.56
195 030 iONTEMPORARY AMPEREX TECHN- CNY 6165309 1.80
25821 KWEICHOW MOUTAI CO LTD-A CNY 6017 825 1.76
484 100 NETEASE INC HKD 9473 438 2.76
903 000 PING AN INSURANCE GROUP CO - H HKD 5775740 1.69
486 394 TENCENT HOLDINGS LTD HKD 20673 383 6.03
236900 TRIP.COM GROUP LTD HKD 8267 024 241
1195500 WUXI BIOLOGICS CAYMAN INC HKD 5732832 1.67
527298 ZHEJIANG HUAYOU COBALT CO -A CNY 3341139 0.98
South Korea 58183 139 16.99
175 434 KT CORP KRW 3967619 1.16
79 070 LG ELECTRONICS INC KRW 7 603 058 222
15 180 LG ENERGY SOLUTION KRW 6370 842 1.86
478 495 SAMSUNG ELECTRONICS CO LTD KRW 26218903 7.66
9 808 SAMSUNG SDICO LTD KRW 4979 738 1.45
103 433 SK HYNIX INC KRW 9042979 2.64
India 55301 891 16.13
568 870 BHARTI AIRTEL LTD INR 6101 188 1.78
359 404 HDFC BANK LIMITED INR 7461 578 2.18
186 845 HINDUSTAN UNILEVER LTD INR 6111032 1.78
343 047 HOUSING DEVELOPMENT FINANCE INR 11 821212 3.45
769 728 JUBILANT FOODWORKS LTD INR 4707 567 1.37
320 687 MAHINDRA & MAHINDRA LTD INR 5689 364 1.66
430 790 RELIANCE INDUSTRIES LTD INR 13 409 950 391
Taiwan 40 819 883 11.92
1138 000 CHAILEASE HOLDING CO LTD TWD 7473 449 2.18
1796 000 ;ﬁyﬁ&iﬁ%iﬁgg%%cgpg TWD 33 346 434 9.74
Hong Kong 26728 926 7.80
2147 000 AIA GROUP LTD HKD 21799 216 6.36
451 500 TECHTRONIC INDUSTRIES CO LTD HKD 4929710 1.44
Singapore 23671059 6.90
579 000 DBS GROUP HOLDINGS LTD SGD 13 480 881 3.93
3001717 SATS LTD SGD 5722433 1.67
76 977 SEA LTD-ADR USD 4467 745 1.30
Thailand 8138817 2.38
2287900 AIRPORTS OF THAILAND PCL-FOR THB 4646 138 1.36
26920200 WHA CORP PCL-FOREIGN THB 3492679 1.02
United States of
America 6570159 192
116 286 YUM CHINA HOLDINGS INC USD 6570 159 1.92
Indonesia 4755437 1.39
13 142 100 BANK RAKYAT INDONESIA PERSER IDR 4755437 1.39
Malaysia 3374563 0.98
3351200 PRESS METAL ALUMINIUM HOLDIN MYR 3374563 0.98
Total securities portfolio 337100658  98.38

The accompanying notes form an integral part of these financial statements
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BNP PARIBAS FUNDS Sustainable Asian Cities Bond

Securities portfolio at 30/06/2023

Expressed in USD

1 0, 1 0,
Quantity Denomination Quotation Market value 7 of net Quantity Denomination Quotation Market value 7 of net
currency assets currency assets
Transferable securities admitted to an Cayman Islands 4523 268 5.00
official stock exchange listing and/or 72265755 9572 1000000 $31INA OVERSEA FL6375% 13- UsD 1040310 138
fraded on another regulated market 2300 000 HK LAND FINANCE 2.250% 21- UsD 1905019 252
Bonds 67 461 640 89.35 51/\(1)11%(1)13\11CAYM 09 2.875% 16- A
1700 000 eI UsD 1577939 2.09
21/07/2026
Hong Kong 11596 235 15.36 . .
1500 000 CHINA WATER AFF 4.850% 21- USb 1 291 305 L1 British Virgin Islands 4220883 5.59
18/05/2026 1 800 000 MIDEA INVST DEV 2.880% 22- UsD 1 648 692 218
550 000 CHN MERCH BK/HK 1.200% 20- USD 500 764 0.6 24/02/2027 :
10/09/2025 : TSMC GLOBAL LTD 0.750% 20-
1116 000 UsD 1003 451 1.33
2000 000 HONG KONG 4.000% 23-07/06/2028 UsD 1960 898 2.60 28/09/2025
0, -
1000000 HONG KONG 4.250% 23-07/06/2026 USD 992970 1.32 wmmogﬁiggMLmD””“” UsD 1568 740 2.08
2500000 HONG KONG 4.625% 23-11/01/2033 USD 2591 396 3.43 L
. Philippines 2231432 2.95
800 000 HONG KONG 5.250% 23-11/01/2053 USD 905 020 1.20 1 750 000 BANK PHILIPP ISL 25009 19- b L sss o
1950 000 MTR CORP LTD 1.625% 20-19/08/2030 USD 1604 555 2.13 10/09/2024 -
3 PHILIPPINES(REP) 5.950% 22-
1150000 S IKE PROMIN L 300% 18 USD 1074214 142 st 000 PHIPPINES(RER) ° UsD 553847 0.73
0 .
725 000 Y;&‘;%ZRSEAL ESTAT 3.150% 19- USD 675113 0.89 Malaysia 2189578 2.90
1600 000 AXIATA SPV2 4.357% 16-24/03/2026 UsD 1 544 608 2.05
South Korea 11294270 14.96 750 000 MY WAKALA SUKUK 2.070% 21- USD 644970 0.85
- 0, - .
1 500 000 ?Egl%ng KOREA 5.125% 23 USD 1 538 055 2.04 28/04/2031
2200 000 KHFC 4.625% 23-24/02/2028 USD 2159 476 2.86 United Arab Emirates 2109 869 2.79
ALDAR INVESTMENT 4.875% 23-
700 000 KHFC 4.625% 23-24/02/2033 USD 679 049 0.90 2143000 57 0033 s 875%23 UsD 2109 869 2.79
KODIT GLB 2023-1 4.954% 23-
2500000 550512026 Usb 2456075 325 France 1683 238 2.23
1100000 LG CHEM LTD 1.375% 21-07/07/2026 USD 966 702 1.28 1700 00o 3K OF CHN/PARIS 0.950% 20- USD 1683 238 223
21/09/2023 -
500 000 SHINHAN BANK 4.000% 19-23/04/2029 USD 452710 0.60
SK BROADBAND CO 4.875% 23- Mauritius 1585114 2.10
1000000 5¢/06/2028 UsD 985700 131 GREENKO SOLAR 5.950% 19-
1700 000 UsD 1585114 2.10
2071000 SK ON CO LTD 5.375% 23-11/05/2026 UsD 2056 503 2.72 29/07/2026
Indonesia 10624639 14.08 o stralia 980 550 130
%21 500% 23-
2000 000 ]1391?(1)\21/(20M22NDIR1 PT 2.000% 21 USD 1 803 440 239 1000000 5% UsD 980 550 1.30
1,800 000 zBé?(I)\;l/(zgzKYAT INDO 3.950% 19- USD 1772 262 235 Singapore 962 370 1.27
BANK OF CHINA/SG 3.250% 22-
°, -
2100 000 PERTAMINA GEOTHE 5.150% 23 UsD 2087 106 276 1000000 5610412025 USD 962370 127
27/04/2028
1700 000 SBSN INDO 11I 2.300% 20-23/06/2025 USD 1 609 050 2.13 Floating rate bonds 4804115 6.37
1700 000 SBSN INDO 111 3.550% 21-09/06/2051 USD 1287529 171 .
% Singapore 3803615 5.04
0
1000 000 S(B)SN INDO [;1 4700% zzzéggzt/)sz/zlmz UsD 994 360 1.32 2000000 GLP PTE LTD 21-31/12/2061 FRN UsD 738 300 0.98
TOWER BERSAMA IN 2. -
1200000 (o007 ’ UsD 1070 892 1.42 3500 000 UNITED OVERSEAS 21-14/10/2031 FRN  USD 3065315 4.06
China 7 494 982 9.93 United Kingdom 1000 500 1.33
ALIBABA GROUP 2.700% 21- CHN MERCH BK/LN 23-
1800000 (oo~ moa1 USsD 1207 962 1.60 1000000 15, 0c>026 FRN usD 1000 500 1.33
600 000 BAIDU INC 1.625% 21-23/02/2027 USD 526 572 0.70 G
CHN CONST BK/HK 1.250% 20- Shares/Units in investment funds 3761379 4.98
550 000 : USD 504 064 0.67
04/08/2025
1300 000 ;If/ﬁ)';g(gf‘ HAPPINE 5.625% 19- UsD 1189 669 158 Luxembourg 3761379 4.98
LENOVO GROUP LD 3.421% 20 27 489,60 BNP PARIBAS INSTICASH USD 1D | USD 3761379 498
800000 ;7030 Bat s USD 669 608 0.89 7 VNAV - X CAP :
700 000 LENOVO GROUP LTD 6.536% 22- USb 205712 093 |TOtal securities porifolio 76027134 100.70
LONGFOR HOLDINGS 3.950% 19-
500000 | 0050 USD 366 155 0.48
LONGFOR PROPERTI 4.500% 18-
1800000 ) oo USD 1426 320 1.89
1000000 SF HLD INV 2021 2.375% 21-17/11/2026 USD 898 920 1.19
India 5965212 7.90
10 RENEW PW SUB 4.500% 21-
800000 | o e USD 675 864 0.90
ADANI GREEN/PR 6.250% 19-
1300000 1071500 USD 1243723 1.65
ADANI RENEW ENER 4.625% 19-
2136000 510000 USD 1563 381 2.07
SHRIRAM TRANSPOR 4.400% 21-
1700000 3050000 USD 1663 824 220
ULTRATECH CEMENT 2.800% 21-
1000000 |00 a1 USD 818 420 1.08

The accompanying notes form an integral part of these financial statements

Page 72



BNP PARIBAS FUNDS Sustainable Europe Dividend

Securities portfolio at 30/06/2023

Expressed in EUR

. L otation % of net . N otation % of net
Quantity Denomination Qu Market value % Quantity Denomination Qu Market value %
currency assets currency assets
Transferable securities admitted to an The Netherlands 13771424 10.01
official stock exchange listing and/or 136 750 935 99.32 2196 ASM INTERNATIONAL NV EUR 852817 0.62
fraded on another regulated market 5547 ASML HOLDING NV EUR 3677661 2.67
shares 136 750 935 99.32 15611 HEINEKEN NV EUR 1470 244 1.07
128 370 ING GROEP NV EUR 1583829 115
France 50397 358 36.60 45664 KONINKLIJKE AHOLD DELHAIZE N EUR 1427 457 1.04
46 561 ACCOR 5A EUR 1584 005 L15 423 812 KONINKLIJKE KPN NV EUR 1385 441 1.01
27759 AIR LIQUIDE SA EUR 4558028 331 71341 SHELL PLC EUR 1 968 655 143
15665 AMUNDISA EUR 846 693 0.61 40814 STELLANTIS NV EUR 656 697 0.48
12402 ARKEMA EUR 1070293 0.78 6437 WOLTERS KLUWER EUR 748 623 0.54
108 827 AXA SA EUR 2941050 2.14
66 526 BNP PARIBAS EUR 3839 881 2.79 Italy 8 820 597 6.40
246 115 ENEL SPA EUR 1518037 1.10
10516 CAPGEMINI SE EUR 1825 052 1.33
100292 ENIS.PA. EUR 1322049 0.96
13 943 COMPAGNIE DE SAINT GOBAIN EUR 777043 0.56
867 998 INTESA SANPAOLO EUR 2083 195 1.51
17 298 DANONE EUR 971 110 0.71
20 623 MONCLER SPA EUR 1306261 0.95
8575 ESSILORLUXOTTICA EUR 1480 045 1.07
121 846 UNICREDIT S.P.A. EUR 2591055 1.88
31734 FAURECIA EUR 684 502 0.50
10018 LEGRAND SA EUR 909 634 0.66 Denmark 4580421 3.32
6558 LOREAL EUR 2800 922 2.03 31022 NOVO NORDISK A/S -B DKK 4580 421 3.32
8 064 LVMH MOET HENNESSY LOUIS VUI EUR 6959231 5.04 Belgium 2682 362 1.95
35709 MICHELIN (CGDE) EUR 966 286 0.70 22 898 KBC GROEP NV EUR 1463 640 1.06
12 864 NEXANS SA EUR 1020758 0.74 48 516 WAREHOUSES DE PAUW SCA EUR 1218722 0.89
5748 PERNOD RICARD SA EUR 1163 395 0.84 .
Spain 2652052 1.93
16 477 SANOFI AVENTIS EUR 1618 041 118
64707 EDP RENOVAVEIS SA EUR 1183815 0.86
21891 SCHNEIDER ELECTRIC SE EUR 3643976 2.65 122 865 BERDROLA SA EUR | 468237 107
67359 SPIE SA - W/I EUR 1993 826 1.45 ’
69705 TECHNIP ENERGIES NV EUR 1471473 1.07 Norway 1812009 1.32
71672 TOTAL SA EUR 3766 364 274 105 529 DNB BANK ASA NOK 1812009 132
43901 VEOLIA ENVIRONNEMENT EUR 1270 934 0.92 Shares/Units in investment funds 339 846 0.61
15241 VINCI SA EUR 1621338 118
72981 VIVENDI EUR 613 478 0.45 Luxembourg 839 846 0.61
Switzerland 19694 321 14.30 824690 7 PARIBAS INSTICASHEUR 3M - EUR 839 846 0,61
26090 CIE FINANCIERE RICHEMONT - REG CHF 4053 633 2.94 Total iti rHoli 137 590 781 9993
10 962 DSM-FIRMENICH AG EUR 1081072 070 | 1OTQl S€CUTrTIES poriiolio ’
10 456 FISCHER (GEORG)-REG CHF 719 349 0.52
34960 NESTLE SA-REG CHF 3853999 2.80
51479 NOVARTIS AG - REG CHF 4746 795 3.44
4108 ROCHE HOLDING AG GENUSSCHEIN CHF 1151107 0.84
29396 STMICROELECTRONICS NV EUR 1339282 0.97
6315 ZURICH INSURANCE GROUP AG CHF 2749 084 2.00
Germany 17 435 886 12.67
9283 ALLIANZ SE - REG EUR 1979 136 1.44
14 480 BAYERISCHE MOTOREN WERKE AG EUR 1629290 118
3673 DEUTSCHE BOERSE AG EUR 621 104 0.45
15 668 DEUTSCHE POST AG - REG EUR 700 830 0.51
183 715 DEUTSCHE TELEKOM AG - REG EUR 3669 891 2.67
17900 INFINEON TECHNOLOGIES AG EUR 676 352 0.49
9908 MERCK KGAA EUR 1501 557 1.09
18 663 SAP SE EUR 2335488 1.70
18 657 SIEMENS AG - REG EUR 2845939 2.07
28 467 SIEMENS HEALTHINEERS AG EUR 1476299 1.07
United Kingdom 14 904 505 10.82
26302 ANGLO AMERICAN PLC GBP 684 407 0.50
35905 ASTRAZENECA PLC GBP 4717878 3.42
152002 BP PLC GBP 811 864 0.59
44919 COMPASS GROUP PLC GBP 1152615 0.84
9102 CRODA INTERNATIONAL PLC GBP 596 724 0.43
47001 GSK PLC GBP 760 648 0.55
181227 INFORMA PLC GBP 1533 191 L11
25720 RECKITT BENCKISER GROUP PLC GBP 1771912 129
94140 RELX PLC GBP 2875 266 2.09

The accompanying notes form an integral part of these financial statements

Page 73



BNP PARIBAS FUNDS Sustainable Global Corporate Bond

Securities portfolio at 30/06/2023

Expressed in USD

. L otation % of net . L otation % of net
Quantity Denomination Qu Market value % Quantity Denomination Qu Market value ~*
currency assets currency assets
™ - AT
Transferable securities admitted to an 1250000 (T ON ENERGY 4.230% 18 UsD 1191695 031
official stock exchange listing and/or 360 057 155 95.08 500 000 DOMINION ENERGY 4.850% 22- Usb 245 305 ol
15/08/2052 :
fraded on another regulated market 500 000 DOMINION RESOURCES 4.700% 14- USD s ol
Bond 264626224  69.90 0171212034 '
onds 50000 DOMINION RESOURCES 5.250% 03- USD 19273 ool
United States of Pt '
- 250 000 DOW CHEMICAL CO 2.100% 20- USD 619 068 0.16
America 137 808 770 36.34 15/11/2030 :
2100 000 ABBVIE INC 3.200% 20-21/11/2029 USD 1897 766 0.50 500 000 'gl%fég;ERGY OHIO 5.250% 23- USD 504732 0.13
275000 ABBVIE INC 4.550% 20-15/03/2035 UsD 262 064 0.07 1 800 000 PUKE ENERGY OHIO 5.650% 23- Ush 857 640 oo
806 000 ABBVIE INC 4.750% 20-15/03/2045 UsD 736 689 0.19 01/04/2053 '
500 000 AGILENT TECH INC 2.100% 20- USD allonl ol 750 000 EATON CORP 4.000% 13-02/11/2032 UsD 706 827 0.19
g“é‘;i/ég?mcﬁ INC 2.750% 19 ’ 500 000 EATON CORP 4.350% 23-18/05/2028 UsD 491 048 0.13
2250000 51007009 e UsD 1960 144 0.52 1350 000 ECOLAB INC 4.800% 20-24/03/2030 UsD 1352652 0.36
216000 AIR LEASE CORP 3.125% 20-01/12/2030  USD 179 968 0.05 100 000 ELI LILLY & CO 1.375% 21-14/09/2061 EUR 57 605 0.02
AIR PROD & CHEM 4.800% 23- EMERSON ELECTRIC 2.750% 20-
500000 (202 m033 UsD 505 037 0.13 1000000 |’ isr UsD 666 938 0.18
ALBEMARLE CORP 4.650% 22- ENTERPRISE PRODU 4.150% 18-
858000 (oo 097 USD 834 635 022 500000 ¢ 0008 UsD 477313 0.13
ALEXANDRIA REAL 4.750% 23- ENTERPRISE PRODU 4.200% 19-
1500000 ' 0o UsD 1391 091 037 1000000 500 se UsD 837372 022
1000 000 ALLSTATE CORP 1.450% 20-15/12/2030  USD 774752 0.20 1000 000 ENTERPRISE PRODU 5.350% 23- UsD 1018 046 027
AMERICAN EXPRESS 4.050% 13- 31/01/2033
500000 13152042 Usb 435053 0.11 100 000 EQUINIX INC 0.250% 21-15/03/2027 EUR 94 947 0.03
508 000 (f)\%'gl/‘zﬁgl" WATER 4.200% 18- USD 429 169 oll 858 000 EQUINIX INC 2.500% 21-15/05/2031 USD 698 236 0.18
714 000 ESTEE LAUDER CO 4.375% 23- USD 202911 0.19
800 000 AMGEN INC 4.400% 15-01/05/2045 USD 693 823 0.18 15/05/2028 :
1000000 AON CORP 2.800% 20-15/05/2030 USD 866 064 023 1,000 000 f;;g;zs(%gRCE ENERG 5.125% 23- USD 985 447 0.26
0, -
1435000 AON CORP 3.750% 19-02/05/2029 Usb 1328 398 0.35 1000000 EXELON CO 3.350% 23-15/03/2032 UsD 869 871 023
0, -
300000 :Pfl’gf‘;&%?gi‘l’;z ;55/ 22501391 EUR 263 590 0.07 200 000 EXELON CO 5.150% 23-15/03/2028 UsD 198 880 0.05
500000 0805/2029 o UsD 455048 0.12 358000 EXELON CORP 4.450% 16-15/04/2046 UsD 306239 0.08
2899000 AT&T INC 2.750% 20-01/06/2031 UsD 2447357 0.64 1250 000 EXELON CORP 4.700% 20-15/04/2050 UsD 1105130 0.29
1350000 AT&T INC 4.750% 15-15/05/2046 UsD 1187712 031 200 000 FEDEX CORP 0.450% 21-04/05/2029 EUR 176 649 0.05
2000 000 AT&T INC 5.400% 23-15/02/2034 USD 2004 668 053 500000 FEDEX CORP 4.050% 18-15/02/2048 UsD 403 156 0.11
0
1 600 000 IIBSOCZT/%\; lDlCKlNSON 1.957% 21- USD 1298 131 034 500 000 FEDEX CORP 4.250% 20-15/05/2030 UsD 478 082 0.13
455 000 BECTON DICKINSON 2.823% 20- sh e s 020 250 000 FEDEX CORP 4.400% 17-15/01/2047 UsD 211275 0.06
20/05/2030 : 500000 FISERV INC 5.450% 23-02/03/2028 UsD 502915 0.13
1214000 ggocg/%?'CK'NSON 3.700% 17- UsD 1153 084 030 1000000 FISERV INC 5.600% 23-02/03/2033 UsD 1017985 027
0, -
1000 000 BIOGEN INC 2.250% 20-01/05/2030 UsD 835 680 022 286 000 f;(g;{/ggﬁ)mwm & 4.625% 23 UsD 281379 0.07
BOOKING HLDS INC 3.625% 23- FORD MOTOR CO 6.100% 22-
192000 15172028 EUR 207 062 0.05 400000 | g0 05> 0 usD 387 500 0.10
BOOKING HLDS INC 4.125% 23- FORD MOTOR CREDIT 6.950% 23-
207000 15052033 EUR 224482 0.06 500000 | o026 ° UsD 502 649 0.13
BOOKING HLDS INC 4.625% 20- GEN MOTORS FIN 5.800% 23-
1000000 50030 Usb 975 901 0.26 1000000 570 0 usD 996 047 0.26
BORGWARNER AUTO 4.375% 15- GEN MOTORS FIN 5.850% 23-
90000 15032045 UsD 72507 0.02 1000000 =0 o020 ° UsD 990 280 0.26
BORGWARNER INC 1.000% 21- % 23-
200000 19052031 ° EUR 169 575 0.04 15m0mg$g%$?msmN“mo“B UsD 1512582 0.40
1750 000 BRISTOL-MYERS 2.350% 20-13/11/2040 ~ USD 1230 026 032 GENERAL MILLS IN 4.950% 23-
’ 445000 502 3 UsD 440 924 0.12
800 000 BRISTOL-MYERS 3.700% 22-15/03/2052  USD 649 472 0.17 GILEAD SCIENCES 1.650% 20
.650% 20-
1000 000 BROADCOM INC 3.419% 21-15/04/2033  USD 836 021 022 1000000 102030 UsD 816254 022
CAMPBELL SOUP CO 2.375% 20- HALLIBURTON CO 2.920% 20-
500000 50 030 UsD 421780 0.11 358000 o 030 usD 315808 0.08
350 000 CISCO SYSTEMS 5.900% 09-15/02/2039  USD 386 193 0.10 358 000 ?Qﬁ%‘g&RTON €O 4.850% 15- USsD 336 990 0.09
COCA-COLA CO/THE 1.375% 20- ,
574000 (oo USD 460 428 0.12 1 000 000 I{[ﬁh%;lngTON €O 5.000% 15- UsD 005 227 0.24
CONSOLIDATED EDISON 3.850% 16-
358000 151067046 ’ UsD 279 842 0.07 716 000 HARTFORD FINL 2.800% 19-19/08/2029  USD 617 605 0.16
500000 CSX CORP 4.100% 12-15/03/2044 USD 429 487 0.11 1716000 HCA INC 2.375% 21-15/07/2031 USsD 1372451 036
0, -
2000 000 ICS\ZSQIEE?ILTH CORP 2.125% 21 USD 1607012 042 1000 000 HCA INC 3.500% 20-01/09/2030 UsD 876 197 0.23
CVS HEALTH CORP 3.750% 20 500 000 HERSHEY COMPANY 1.700% 20- UsD 415055 0.11
1500000 0o o0 Raadiind UsD 1381 103 036 01/06/2030 )
CVS HEALTH CORP 5.050% 18 350 000 MIGH ST EDG TR 14.111% 18- UsD 326 095 0.9
500000 52 o oug Rttt USD 462 360 0.12 15/02/2028 '
CVS HEALTH CORP 5.625% 23 500 000 HOME DEPOT INC 3.350% 20- UsD 382372 0.10
500000 5105 ey HET L USD 497 049 0.13 15/04/2050 :
450 000 HOME DEPOT INC 4.250% 15- USD 308 459 o1l
450 000 DEERE & CO 3.750% 20-15/04/2050 UsD 399 438 0.11 01/04/2046 :
1250 000 DELL INT / EMC 5.300% 21-01/10/2029 UsD 1235797 033 1500 000 IBM CORP 1.950% 20-15/05/2030 UsD 1245329 033
504 000 ODII/%%?); QREALTY 3.600% 19- USD 446 215 012 246 000 IBM CORP 3.625% 23-06/02/2031 EUR 265 244 0.07
DOMINION ENERGY 3.375% 20- 217000 1BM CORP 3.750% 23-06/02/2035 EUR 231413 0.06
608000 0" 030 UsD 544 885 0.14

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

Securities portfolio at 30/06/2023

Expressed in USD

1, 0, 1 0,
Quantity Denomination Quotation Market value 7 of net Quantity Denomination Quotation Market value v of net
currency assets currency assets

200 000 1BM CORP 4.000% 23-06/02/2043 EUR 212353 0.06 300000 PROLOGIS EURO 0.375% 20-06/02/2028 ~ EUR 273 595 0.07

500 000 INTEL CORP 4.100% 17-11/05/2047 UsD 419 650 0.11 497000 PROLOGIS EURO 3.875% 23-31/01/2030  EUR 525022 0.14

500 000 INTEL CORP 5.700% 23-10/02/2053 UsD 509 126 0.13 100 000 PROLOGIS EURO 4.250% 23-31/01/2043  EUR 100 738 0.03

250 000 BI;I/TO%T(\)'A@TIONAL FL4.375% 17- USD 192 651 0.05 615000 PROLOGIS LP 2.125% 20-15/10/2050 UsD 346 654 0.09

0, -
100 000 IQVIA INC 1.750% 21-1503/2026 EUR 100 838 0.03 400 000 PROLOGIS LP 2.250% 20-15/04/2030 UsD 338995 0.09
0, -
108 000 KELLOGG CO 4.500% 16.01/04/2046 USD 05716 0.03 500000 PROLOGIS LP 2.875% 22-15/11/2029 UsD 438936 0.12
450000 KEURIG DR PEPPER 3.200% 20- USD 4312 020 250 000 PROLOGIS LP 5.125% 23-15/01/2034 UsD 248272 0.07
01/05/2030 - 1 500 000 PRUDENTIAL FIN 3.700% 19- USD 1156 615 031
500 000 KEURIG DR PEPPER 3.350% 21- USD 357 456 0.09 13/03/2051 ’
15/03/2051 : 1 000 000 PRUDENTIAL FIN 3.935% 18- UsD 107379 091
358 000 KRAFT HEINZ FOOD 3.750% 21- Usb 133 405 009 07/12/2049
01/04/2030 - REALTY INCOME 4.700% 23-
2000 000 UsD 1938 001 051
1000 000 KRAFT HEINZ FOOD 4.375% 16- USD 450 141 022 15/12/2028
01/06/2046 : 1816 000 REPUBLIC SVCS 1.450% 20-15/02/2031 UsD 1426 055 038
500 000 KROGER CO 2.200% 20-01/05/2030 UsD 414271 0.11 233000 REPUBLIC SVCS 5.000% 23-01/04/2034 UsD 232626 0.06
0, - 0, -

608 000 LAM RESEARCH 2.875% 20-15/06/2050  USD 424593 0.11 500 000 g;/(&l/z;) ZSSYSTEM INC 5.250% 23 USD 592 762 0.16

330000 LEAR CORP 3.800% 17-15/09/2027 UsD 306 023 0.08 AL ESPORCE.COM 1950% 21

. 950% 21-

750 000 LOWES COS INC 2.625% 21-01/04/2031 UsD 635272 0.17 1466 000 5057031 UsD 1210224 0.32

500 000 LOWES COS INC 3.650% 19-05/04/2029 USD 465 153 0.12 1889 000 ?E/IJSL/%\;?ERGER HLD 3.900% 19- USsD 1780 567 047

500 000 LOWES COS INC 4.500% 20-15/04/2030 UsD 486 331 0.13 % 19-

250 000 SCHLUMBERGER HLD 4.300% 19 USD 238079 0.06

500 000 LOWES COS INC 5.150% 23-01/07/2033 UsD 499 922 0.13 01/05/2029

0, -
417000 LOWES COS INC 5.750% 23-01/07/2053 UsD 424 724 0.11 500 000 ff}gzs/’;};‘*l TECHNOLO 3.750% 20 UsD 427 080 0.11
0
58 000 %ﬁ%ﬁ;& iNTERNATIONAL 2850% USD 48 807 0.01 991000 SYSCO CORP 2.400% 20-15/02/2030 UsD 845 501 022
°, -

278 000 MARRIOTT INTERNATIONAL 4.900% USD 270 378 007 500000 TARGET CORP 4.800% 23-15/01/2053 UsD 479 799 0.13
23-15/04/2029 1000 000 TERRAFORM POWER 5.000% 17- USD 918 870 024
MARVELL TECH INC 2.950% 21- 31/01/2028 -

1,000 000 UsD 838 005 0.22
15/04/2031 200 000 TEXAS INSTRUMENT 4.600% 22- USb 200 332 0.05
MARVELL TECH INC 4.875% 21- 15/02/2028 i

500 000 UsD 485 357 0.13

22/06/2028 500 000 TEXAS INSTRUMENT 5.050% 23- USD 500 876 013
1200 000 MCCORMICK 1.850% 21-15/02/2031 USD 951 074 025 18/05/2063 :
0, 0, -

200 000 m%[;grggws CORP 3.625% 19- Usb 157007 004 100 000 THERMO FISHER 3.200% 22-21/01/2026 ~ EUR 107 128 0.03

MODONALDS CORP 4.450% 18 100 000 THERMO FISHER 3.650% 22-21/11/2034 ~ EUR 107 252 0.03
450% 18- Y o

300000 109,048 usb 448 683 0.12 1,000 000 B%%O%C CORP 2.400