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STATEMENT OF NET ASSETS 
 
 

  Items in the statement of net assets 
Amount at the end of 

the period * 

  
a) The eligible financial securities referred to in 1° of I of Article L. 214-20 of the French Monetary and 
Financial Code 181,265,492.63 

  b) Bank assets 6,379,992.09 

  c) Other assets held by the UCITS 14,354,426.92 

  d) Total assets held by the UCITS 201,999,911.64 

  e) Liabilities -30,627.55 

  f) Net asset value 201,969,284.09 

* Figures are approved 
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NUMBER OF UNITS OUTSTANDING AND NET ASSET VALUE PER UNIT OR 
SHARE 
 
 

 Unit Class  Type of unit Net assets Number of units 
outstanding Net asset value 

  C1  CM CIC SH.TER.B.3D  Available for accumulation 201,969,284.09 2,014.02 100,281.66 
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ITEMS IN THE SECURITIES PORTFOLIO 
 
 

    Percentage 

  Items in the securities portfolio: 
Net assets Total assets 

    
a) Eligible financial securities and money market instruments admitted to 

trading on a regulated market within the meaning of Article L. 422-1 of 
the French Monetary and Financial Code 89.75 89.74 

b) Eligible financial securities and money market instruments admitted to 
trading on another regulated market that operates regularly, is 
recognised, is open to the public and has its registered office in a 
Member State of the European Union or in another State that is party to 
the agreement on the European Economic Area. 

0.00 0.00 

c) Eligible securities and money market instruments admitted to official 
listing on a stock exchange of a third country or dealt in on another 
market of a third country, which is regulated, operates regularly, is 
recognised and open to the public, even if such stock exchange or market 
is not listed on a list drawn up by the Autorité des marchés financiers or 
the choice of such stock exchange or market is provided for by law or by 
the regulation or the articles of association of the undertaking for 
collective investment in transferable securities 

0.00 0.00 

d) The newly issued securities referred to in 4° of I of Article R. 214-11 of 
the French Monetary and Financial Code 0.00 0.00 

e) Other assets 
7.10 7.10 
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BREAKDOWN OF ASSETS IN A), B) AND F) OF ARTICLE R. 214-1-1, BY 
CURRENCY 
 
 
        Percentage   
  Securities Currency In amount (EUR) 

Net assets Total assets 
  

  AKTIA BANK 0,1%23 EUR 8,057,883.06 3.93 3.98   

  ECP NOMURA BK 1220 EUR 7,997,630.01 3.96 3.96   

  CITIGROUP GLB TV22 EUR 7,039,554.08 3.49 3.48   

  CD NATWEST 022022 EUR 7,018,777.93 3.48 3.47   

  IS BANK LUX TV21 EUR 7,013,639.89 3.47 3.47   

  BEL    NCP08122020 EUR 6,999,363.96 3.47 3.47   

  LLOYDS BANK CO0622 EUR 6,045,965.00 2.99 2.99   

  SANTANDER CON TV21 EUR 6,021,047.50 2.98 2.98   

  SOCIETE GENE 0%22 EUR 5,011,350.00 2.48 2.48   

  CFCMOC BMT21102022 EUR 5,002,952.50 2.48 2.48   

  SAFRAN NCP29302021 EUR 4,998,765.45 2.48 2.47   

  FAUREC NCP28122020 EUR 4,998,533.78 2.47 2.47   

  APERAM NCP23122020 EUR 4,998,271.50 2.47 2.47   

  ECP ADIDAS ZC 20 EUR 4,997,097.23 2.47 2.47   

  SCANIA CV AB TV21 EUR 4,983,036.67 2.47 2.47   

  MEDIOB.BC 0,02%22 EUR 4,006,596.01 1.98 1.98   

  L OCCI NCP12022021 EUR 3,998,306.96 1.98 1.98   

  KORIAN NCP08012021 EUR 3,996,437.42 1.98 1.98   

  BANCO SANTAND TV23 EUR 3,509,129.94 1.74 1.74   

  VOLKSWAGEN LE TV21 EUR 2,999,829.40 1.49 1.49   

  BOLLOR NCP17112020 EUR 2,999,510.58 1.49 1.48   

  R.C.I. BMT14102021 EUR 2,980,441.67 1.48 1.48   

  FCA BANK IE TV21 EUR 2,797,555.13 1.39 1.38   

  ILIAD 0,625%251121 EUR 2,509,869.67 1.24 1.24   

  VOLVO TREASU 0%23 EUR 2,461,254.60 1.22 1.22   

  URW 0%15 ORN. EUR 2,395,582.00 1.19 1.19   

  BNP PARIBAS TV22 EUR 2,326,556.06 1.15 1.15   

  PEMEX 3,125%271120 EUR 2,256,382.87 1.12 1.12   

  EDR(FR BMT05082021 EUR 2,199,689.69 1.09 1.09   

  MEDTRONIC GL 0%23 EUR 2,005,980.00 0.99 0.99   

  CARREFOUR BQU TV22 EUR 2,003,008.44 0.99 0.99   

  VERALL NCP08122020 EUR 1,999,244.83 0.99 0.99   

  VERALL NCP25012021 EUR 1,999,034.89 0.99 0.99   

  F.MARC NCP23072021 EUR 1,995,670.76 0.99 0.99   

  UBI BANCA 1%220722 EUR 1,524,783.90 0.75 0.75   

  AXABQE BMT29012021 EUR 1,500,482.18 0.74 0.74   

  DEUTSCHE BANK TV20 EUR 1,500,200.83 0.74 0.74   

  LNA SA NCP15012021 EUR 1,399,348.66 0.69 0.69   

  BARCLAYS 6%140121 EUR 1,314,480.63 0.65 0.65   

  NN BANK TV010721 EUR 1,200,571.40 0.59 0.59   

  LEASEPLAN TV280621 EUR 1,200,568.80 0.59 0.59   

  AUTOLIV TV271220 EUR 1,199,520.20 0.59 0.59   

  MACIF 5,5%080323 EUR 1,142,012.47 0.57 0.57   

  LS DR COMPANY 4%20 EUR 1,035,914.75 0.51 0.51   

  INGENICO 2,5%0521 EUR 1,022,926.58 0.51 0.51   



 

F0523 - CM-CIC SHORT TERM BONDS: INFORMATION DOCUMENT AS AT 30/09/2020 
 Page 6 of 15 

        Percentage   
  Securities Currency In amount (EUR) 

Net assets Total assets 
  

  BOLLORE 2%22 EUR 1,021,585.85 0.51 0.51   

  GLDM SACHS GR TV21 EUR 1,008,338.03 0.50 0.50   

  CH.DIOR 0,75%21 EUR 1,004,974.79 0.50 0.50   

  HSBC BANK TV070621 EUR 1,003,603.33 0.50 0.50   

  GLDM SACHS GR TV22 EUR 1,003,311.36 0.50 0.50   

  ECP DEUT. BK0221 EUR 1,001,323.94 0.50 0.50   

  GLDM SACHS GR TV23 EUR 1,001,256.97 0.50 0.50   

  BPCE TV230323 EUR 1,001,080.00 0.50 0.50   

  ALL.B. BMT21062022 EUR 1,000,655.14 0.50 0.50   

  EDR(FR BMT27092021 EUR 1,000,063.26 0.50 0.50   

  ECP HP INT.BK.1120 EUR 999,933.25 0.50 0.50   

  ALL.B. BMT19042022 EUR 999,897.92 0.50 0.50   

  BOLLOR NCP09122020 EUR 999,779.65 0.50 0.49   

  LNA SA NCP04122020 EUR 999,227.13 0.49 0.49   

  SOCIETE GENER TV23 EUR 998,560.00 0.49 0.49   

  F.MARC NCP06082021 EUR 997,857.65 0.49 0.49   

  SOCRAM BMT10052021 EUR 800,995.98 0.40 0.40   

  VOLKSWAGEN LE TV20 EUR 800,080.00 0.40 0.40   

  HITACHI CAPIT TV21 EUR 798,367.86 0.40 0.40   

  THALES 2,125%0921 EUR 709,942.78 0.35 0.35   

  BK MONTREAL TV21 EUR 602,741.70 0.30 0.30   

  VOLVO TREAS.TV042 EUR 600,340.87 0.30 0.30   

  CIE DE SAINT- TV21 EUR 599,802.00 0.30 0.30   

  DNB BANK 19/22 FLR EUR 505,976.38 0.25 0.25   

  HSBC HLDGS TV22 EUR 501,786.50 0.25 0.25   

  CARREF BMT19022021 EUR 500,768.84 0.25 0.25   

  SOCIETE GEN.TV0422 EUR 402,887.96 0.20 0.20   

  MEDTRONIC GL 0%22 EUR 400,896.00 0.20 0.20   

  MAHLE GMBH 2,5%21 EUR 353,712.64 0.18 0.18   

  BIOMER.2,875%1020 EUR 308,573.21 0.15 0.15   

  UBS LONDON 1,25%21 EUR 304,845.95 0.15 0.15   

  MEDTRONIC GLO TV21 EUR 200,154.00 0.10 0.10   

  FERRARI 0,25%21 EUR 167,411.81 0.08 0.08   

  TOTAL EUR 181,265,492.63 89.75 89.74   

  TOTAL   181,265,492.63 89.75 89.74   
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BREAKDOWN OF ASSETS IN A), B) AND F) OF ARTICLE R. 214-1-1, BY 
ECONOMIC SECTOR 
 
 
    Percentage   

  Economic sector 
Net assets Total assets 

  
      

  Banks 37.71 37.71   

  General finance 10.30 10.30   

  Healthcare equipment and services 4.61 4.61   

  Retail 4.45 4.45   

  Investment instrument other than shares 3.80 3.79   

  Food 3.47 3.47   

  Other economic sectors 17.98 17.98   

  TOTAL  82.32 82.31   
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BREAKDOWN OF ASSETS IN A), B) AND F) OF ARTICLE R. 214-1-1, BY 
COUNTRY OF RESIDENCE OF THE ISSUER 
 
 
    Percentage 

  Country 
Net assets Total assets 

      

  FRANCE 36.07 36.06 

  UNITED KINGDOM 12.37 12.37 

  LUXEMBOURG 9.22 9.22 

  OTHER COUNTRIES 32.09 32.09 

  TOTAL 89.75 89.74 
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BREAKDOWN OF OTHER ASSETS BY TYPE 
 
 
      Percentage 

  Type of assets 
Net assets Total assets 

      

  UCI UNITS 7.10 7.10 

  
� 

UCI and General-purpose investment funds (non-
professional) 7.10 7.10 

  
� FCPR, FCPI, FIP open to non-professional investors 

0.00 0.00 

  � Securitisation Entities 0.00 0.00 

  
� OPCI, SCPI open to non-professional investors 

0.00 0.00 

  � SEF, SICAF and alternative funds of funds 0.00 0.00 

  
� 

General-purpose professional funds (open to 
professional investors) 0.00 0.00 

  

� 
Professional OPCI, Specialised professional funds, 
and professional private equity funds 

0.00 0.00 

  � Other collective investment schemes 0.00 0.00 

  OTHER TYPES OF ASSETS 0.00 0.00 

  � Subscription warrants 0.00 0.00 

  � Certificates of deposit 0.00 0.00 

  � Promissory notes 0.00 0.00 

  � Mortgage notes 0.00 0.00 

  � Other 0.00 0.00 

  TOTAL 7.10 7.10 
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TRANSACTIONS IN THE SECURITIES PORTFOLIO DURING THE PERIOD 
 
 

  Transactions during the period Transactions (by amount) 

  Acquisitions  144,364,292.27 

  Disposals 116,114,993.90 
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SECURITIES PORTFOLIO DETAIL  
 

 
  Description of securities Issuance Maturity Currency Qty - No. 

or nominal 
Rate Market 

 value 
  % Net 

Assets 
  

                      

  TOTAL Bonds and similar securities      99,885,429.87  49.46   

  TOTAL Bonds and similar securities traded on a regulated or similar market    99,885,429.87  49.46   

  TOTAL Fixed Rate Bonds traded on a regulated or similar market     30,158,288.46  14.93   

  TOTAL GERMANY 
     

353,712.64 
 

0.18   

  XS1068092839 MAHLE GMBH 2,5%14-140521 14/05/2014 14/05/2021 EUR 350 2.50 353,712.64 
 

0.18   

  TOTAL FINLAND      8,057,883.06  3.99   

  XS2101558133 AKTIA BANK 0,1%20-160123 18 16/01/2020 16/01/2023 EUR 80 0.10 8,057,883.06 
 

3.99   

  TOTAL FRANCE      11,589,222.88  5.73   

  FR0011592096 BIOMERIEUX 2,875%13-141020 14/10/2013 14/10/2020 EUR 3 2.875 308,573.21 
 

0.15   

  FR0011912872 INGENICO 2,5%14-200521 20/05/2014 20/05/2021 EUR 10 2.50 1,022,926.58 
 

0.51   

  FR0013185444 CH.DIOR 0,75%16-240621 24/06/2016 24/06/2021 EUR 10 0.75 1,004,974.79 
 

0.50   

  FR0013233426 BOLLORE 2%17-250122 25/01/2017 25/01/2022 EUR 10 2.00 1,021,585.85 
 

0.51   

  FR0013331188 ILIAD 0,625%18-251121 25/04/2018 25/11/2021 EUR 25 0.625 2,509,869.67 
 

1.24   

  FR0013422003 SOCIETE GENERALE 0%19-270522 27/05/2019 27/05/2022 EUR 50 
 

5,011,350.00 
 

2.47   

  XS1113441080 THALES 2,125%14-230921 SR 23/09/2014 23/09/2021 EUR 700 2.125 709,942.78 
 

0.35   

  TOTAL UNITED KINGDOM      304,845.95  0.15   

  XS1105680703 UBS LONDON 1,25%14-030921 03/09/2014 03/09/2021 EUR 300 1.25 304,845.95 
 

0.15   

  TOTAL ITALY 
     

1,524,783.90 
 

0.75   

  XS2031235315 UBI BANCA 1%19-220722 117 22/07/2019 22/07/2022 EUR 1,500 1.00 1,524,783.90 
 

0.75   

  TOTAL LUXEMBOURG      2,406,876.00  1.19   

  XS2020670696 MEDTRONIC GLOB 0%19-021222 02/07/2019 02/12/2022 EUR 400 
 

400,896.00 
 

0.20   

  XS2240133459 MEDTRONIC GLOB 0%20-150323 25/09/2020 15/03/2023 EUR 2,000 
 

2,005,980.00 
 

0.99   

  TOTAL MEXICO 
     

2,256,382.87 
 

1.12   

  XS0997484430 PEMEX 3,125%13-271120 27/11/2013 27/11/2020 EUR 2,200 3.125 2,256,382.87 
 

1.12   

  TOTAL NETHERLANDS      1,203,326.56  0.60   

  XS1000918018 LOUIS DREYFUS COMPANY 4%13-20 04/12/2013 04/12/2020 EUR 1,000 4.00 1,035,914.75 
 

0.52   

  XS1720053229 FERRARI 0,25%17-160121 16/11/2017 16/01/2021 EUR 167 0.25 167,411.81 
 

0.08   

  TOTAL SWEDEN 
     

2,461,254.60 
 

1.22   
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  Description of securities Issuance Maturity Currency Qty - No. 
or nominal 

Rate Market 
 value 

  % Net 
Assets 

  

                      
  XS2115085230 VOLVO TREASURY 0%20-110223 11/02/2020 11/02/2023 EUR 2,460 

 
2,461,254.60 

 
1.22   

  TOTAL Floating Rate Bonds, adjustable, trading on a regulated or similar 
market    60,068,390.30  29.74   

  TOTAL CANADA      602,741.70  0.30   

  XS2063363662 BK MONTREAL TV19-111021 11/10/2019 11/10/2021 EUR 600 
 

602,741.70 
 

0.30   

  TOTAL GERMANY      4,500,030.23  2.23   

  DE000DL19TX8 DEUTSCHE BANK TV17-071220 07/12/2017 07/12/2020 EUR 15 
 

1,500,200.83 
 

0.74   

  XS2035557334 VOLKSWAGEN LEASING TV19-020821 02/08/2019 02/08/2021 EUR 30 
 

2,999,829.40 
 

1.49   

  TOTAL SPAIN      9,530,177.44  4.72   

  XS1689234570 BANCO SANTANDER TV17-280323 28/09/2017 28/03/2023 EUR 35 
 

3,509,129.94 
 

1.74   

  XS2093769383 SANTANDER CONSUM FI TV19-1221 17/12/2019 17/12/2021 EUR 60 
 

6,021,047.50 
 

2.98   

  TOTAL FRANCE 
     

7,331,894.46 
 

3.63   

  FR0013321791 SOCIETE GENERALE TV18-060323 06/03/2018 06/03/2023 EUR 10 
 

998,560.00 
 

0.49   

  FR0013323672 BPCE TV18-230323 23/03/2018 23/03/2023 EUR 10 
 

1,001,080.00 
 

0.50   

  FR0013342664 CARREFOUR BQUE TV18-150622 15/06/2018 15/06/2022 EUR 20 
 

2,003,008.44 
 

0.99   

  XS1584041252 BNP PARIBAS TV17-220922 18127 22/03/2017 22/09/2022 EUR 2,300 
 

2,326,556.06 
 

1.15   

  XS1586146851 SOCIETE GENERALE TV17-010422 27/03/2017 01/04/2022 EUR 4 
 

402,887.96 
 

0.20   

  XS1967602027 CIE DE SAINT-GOBAIN TV19-0321 27/03/2019 22/03/2021 EUR 6 
 

599,802.00 
 

0.30   

  TOTAL UNITED KINGDOM      8,349,722.69  4.13   

  XS1586214956 HSBC HLDGS TV17-270922 27/03/2017 27/09/2022 EUR 500 
 

501,786.50 
 

0.25   

  XS1975630366 HITACHI CAPITAL(UK) TV19-0421 28/03/2019 08/04/2021 EUR 8 
 

798,367.86 
 

0.40   

  XS2008290426 HSBC BANK TV19-070621 07/06/2019 07/06/2021 EUR 10 
 

1,003,603.33 
 

0.50   

  XS2189425981 LLOYDS BANK CO0622 15/06/2020 15/06/2022 EUR 60 
 

6,045,965.00 
 

2.98   

  TOTAL IRELAND      2,797,555.13  1.39   

  XS1983383545 FCA BANK IE TV19-160421 16/04/2019 16/04/2021 EUR 2,800 
 

2,797,555.13 
 

1.39   

  TOTAL LUXEMBOURG      7,213,793.89  3.57   

  XS1960675822 MEDTRONIC GLOB0321 07/03/2019 07/03/2021 EUR 200 
 

200,154.00 
 

0.10   

  XS2057069507 IS BANK LUX TV19-260921 26/09/2019 26/09/2021 EUR 70 
 

7,013,639.89 
 

3.47   

  TOTAL NETHERLANDS      2,401,140.20  1.19   

  XS1638130416 LEASEPLAN TV17-280621 424 28/06/2017 28/06/2021 EUR 12 
 

1,200,568.80 
 

0.59   

  XS2018718598 NN BANK TV19-010721 28/06/2019 01/07/2021 EUR 12 
 

1,200,571.40 
 

0.60   
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  Description of securities Issuance Maturity Currency Qty - No. 
or nominal 

Rate Market 
 value 

  % Net 
Assets 

  

                      
  TOTAL NORWAY      505,976.38  0.25   

  XS1940133298 DNB BK ASA TV19-250722 676 25/01/2019 25/07/2022 EUR 5 
 

505,976.38 
 

0.25   

  TOTAL SWEDEN      5,583,377.54  2.76   

  XS1976997103 VOLVO TREASURY TV19-080421 08/04/2019 08/04/2021 EUR 6 
 

600,340.87 
 

0.30   

  XS2091486683 SCANIA CV AB TV19-101221 10/12/2019 10/12/2021 EUR 5,000 
 

4,983,036.67 
 

2.46   

  TOTAL UNITED STATES OF AMERICA      11,251,980.64  5.57   

  XS1458408306 GLDM SACHS GRP TV16-270721 27/07/2016 27/07/2021 EUR 1,000 
 

1,008,338.03 
 

0.50   

  XS1577427526 GLDM SACHS GRP TV17-090922 09/03/2017 09/09/2022 EUR 1,000 
 

1,003,311.36 
 

0.50   

  XS2017801445 AUTOLIV EMTN 1219 27/06/2019 27/12/2020 EUR 1,200 
 

1,199,520.20 
 

0.59   

  XS2044953516 CITIGROUP GLBL TV20-240222 24/02/2020 24/02/2022 EUR 70 
 

7,039,554.08 
 

3.48   

  XS2107332483 GLDM SACHS GRP TV20-210423 21/01/2020 21/04/2023 EUR 1,000 
 

1,001,256.97 
 

0.50   

  TOTAL Convertible bonds traded on a regulated or similar market     2,395,582.00  1.19   

  TOTAL FRANCE      2,395,582.00  1.19   

  FR0012658094 URW 0%15-0122 ORNANE 15/04/2015 01/01/2022 EUR 7,000 
 

2,395,582.00 
 

1.19   

  TOTAL Indexed bonds traded on a regulated or similar market     4,806,676.01  2.38   

  TOTAL GERMANY      800,080.00  0.40   

  XS2003423055 VOLKSWAGEN LEASING TV19-271120 27/05/2019 27/11/2020 EUR 8 
 

800,080.00 
 

0.40   

  TOTAL ITALY      4,006,596.01  1.98   

  
XS2125332200 MEDIOBANCA BC DI CRED.0,02%0222 

IDX 
28/02/2020 28/02/2022 EUR 40 0.02 4,006,596.01 

 
1.98   

  TOTAL Subordinated notes (TSR - TSDI)      
2,456,493.10 

 
1.22   

  TOTAL FRANCE      1,142,012.47  0.57   

  FR0011440130 MACIF 5,5%13-080323 08/03/2013 08/03/2023 EUR 10 5.50 1,142,012.47 
 

0.57   

  TOTAL UNITED KINGDOM 
     

1,314,480.63 
 

0.65   

  XS0525912449 BARCLAYS 6%10-140121 SUB.S.206 14/07/2010 14/01/2021 EUR 1,241 6.00 1,314,480.63 
 

0.65   

  TOTAL Debt securities      81,380,062.76  40.29   

  TOTAL Debt securities traded on a regulated or similar market     
81,380,062.76 

 
40.29   

  TOTAL Negotiable debt securities      81,380,062.76  40.29   

  TOTAL GERMANY      4,997,097.23  2.47   

  XS2182385646 ECP ADIDAS ZC 20 29/05/2020 30/11/2020 EUR 5,000,000 
 

4,997,097.23 
 

2.47   

  TOTAL SPAIN      1,001,323.94  0.50   
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  Description of securities Issuance Maturity Currency Qty - No. 
or nominal 

Rate Market 
 value 

  % Net 
Assets 

  

                      
  XS2127146822 ECP DEUT. BK0221 26/02/2020 24/02/2021 EUR 1,000,000 

 
1,001,323.94 

 
0.50   

  TOTAL FRANCE 
     

50,368,721.94 
 

24.93   

  FR0124877954 AXABQE BMT29012021 29/01/2018 29/01/2021 EUR 1,500,000 0.36 1,500,482.18 
 

0.74   

  FR0125448722 CARREF BMT19022021 19/02/2019 19/02/2021 EUR 500,000 0.50 500,768.84 
 

0.25   

  FR0125613770 ALL.B. BMT19042022 18/04/2019 19/04/2022 EUR 1,000,000 0.40 999,897.92 
 

0.50   

  FR0125645798 SOCRAM BMT10052021 10/05/2019 10/05/2021 EUR 800,000 0.37 800,995.98 
 

0.40   

  FR0125694135 ALL.B. BMT21062022 24/06/2019 21/06/2022 EUR 1,000,000 0.40 1,000,655.14 
 

0.50   

  FR0125761264 R.C.I. BMT14102021 14/10/2019 14/10/2021 EUR 3,000,000 0.70 2,980,441.67 
 

1.48   

  FR0125801961 EDR(FR BMT05082021 05/08/2019 05/08/2021 EUR 2,200,000 0.46 2,199,689.69 
 

1.09   

  FR0125874729 EDR(FR BMT27092021 27/09/2019 27/09/2021 EUR 1,000,000 0.48 1,000,063.26 
 

0.50   

  FR0125927485 CFCMOC BMT21102022 21/10/2019 21/10/2022 EUR 5,000,000 0.42 5,002,952.50 
 

2.48   

  FR0125973786 LNA SA NCP04122020 05/12/2019 04/12/2020 EUR 1,000,000 
 

999,227.13 
 

0.49   

  FR0125974958 KORIAN NCP08012021 08/01/2020 08/01/2021 EUR 4,000,000 
 

3,996,437.42 
 

1.98   

  FR0126030727 FAUREC NCP28122020 03/01/2020 28/12/2020 EUR 5,000,000 
 

4,998,533.78 
 

2.47   

  FR0126042052 LNA SA NCP15012021 15/01/2020 15/01/2021 EUR 1,400,000 
 

1,399,348.66 
 

0.69   

  FR0126285883 BEL    NCP08122020 04/06/2020 08/12/2020 EUR 7,000,000 
 

6,999,363.96 
 

3.43   

  FR0126337890 F.MARC NCP23072021 23/07/2020 23/07/2021 EUR 2,000,000 
 

1,995,670.76 
 

0.99   

  FR0126338013 VERALL NCP25012021 21/07/2020 25/01/2021 EUR 2,000,000 
 

1,999,034.89 
 

0.99   

  FR0126338971 F.MARC NCP06082021 07/08/2020 06/08/2021 EUR 1,000,000 
 

997,857.65 
 

0.49   

  FR0126413840 VERALL NCP08122020 04/09/2020 08/12/2020 EUR 2,000,000 
 

1,999,244.83 
 

0.99   

  FR0126432196 BOLLOR NCP17112020 13/08/2020 17/11/2020 EUR 3,000,000 
 

2,999,510.58 
 

1.49   

  FR0126436791 BOLLOR NCP09122020 07/09/2020 09/12/2020 EUR 1,000,000 
 

999,779.65 
 

0.50   

  FR0126439381 SAFRAN NCP29302021 24/09/2020 29/03/2021 EUR 5,000,000 
 

4,998,765.45 
 

2.48   

  TOTAL UNITED KINGDOM      15,016,407.94  7.44   

  XS2104105890 CD NATWEST 022022 13/01/2020 13/01/2022 EUR 7,000,000 
 

7,018,777.93 
 

3.48   

  XS2188707751 ECP NOMURA BK 1220 08/06/2020 08/12/2020 EUR 8,000,000 
 

7,997,630.01 
 

3.96   

  TOTAL IRELAND 
     

999,933.25 
 

0.50   

  XS2174446919 ECP HP INT.BK.1120 12/05/2020 12/11/2020 EUR 1,000,000 
 

999,933.25 
 

0.50   

  TOTAL LUXEMBOURG      8,996,578.46  4.45   

  FR0126043860 L OCCI NCP12022021 12/02/2020 12/02/2021 EUR 4,000,000 
 

3,998,306.96 
 

1.98   
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  FR0126462524 APERAM NCP23122020 21/09/2020 23/12/2020 EUR 5,000,000 

 
4,998,271.50 

 
2.47   

  TOTAL UCITS securities      14,347,644.05  7.10   

  TOTAL UCITS and equivalent in other EU Member States     14,347,644.05  7.10   

  TOTAL FRANCE      14,347,644.05  7.10   

  FR0000979825 CM-CIC CASH (IC) 
  

EUR 17.42 
 

8,849,140.68 
 

4.37   

  FR0007033477 CM-CIC INSTIT.SH.TERM RC FCP3D 
  

EUR 1,382.208 
 

3,001,423.21 
 

1.49   

  FR0007081088 CM-CIC EVOLUTION (D) 
  

EUR 92.283 
 

2,497,080.16 
 

1.24   

  TOTAL Financial contracts      -8,923.04  0.00   

  TOTAL Other commitments      -8,923.04  0.00   

  TOTAL Swaps      -8,923.04  0.00   

  T20001956506 SWTCIC240321-.516/OI 
  

EUR -15,000,000 
 

6,069.36 
 

0.00   

  T20002010480 SWTCIC290622-.61/OIS 
  

EUR -5,000,000 
 

-915.80 
 

0.00   

  T20002031091 SWTCIC130821-.568/OI 
  

EUR -10,000,000 
 

-2,486.16 
 

0.01   

  T20002031092 SWTCIC120822-.569/OI 
  

EUR -10,000,000 
 

-11,590.44 
 

-0.01   

                      
 
 
 
 
SFTR REGULATION 

 
This UCI was not involved in transactions subject to EU Regulation 2015/2365 on the transparency of securities financing transactions and re-use (‘SFTR 
Regulation’) during the financial year and therefore does not have any information to disclose to investors in this respect.  
 


