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

Portfolio management is delegated to:
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BNP Paribas Group management entities (generally named BNP PARIBAS ASSET MANAGEMENT)
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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.

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

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

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

Financial Year

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

Financial Reports

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

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

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

Documents for Consultation

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

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

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

Financial statements at 30/06/2022

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
Options at market value
Bank overdrafts
Net Unrealised loss on financial insfruments
Other liabilities
Net asset value

Notes

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

2,15

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 assets at the end of the financial
year/period

Absolute Return
Global Opportunities

EUR

11 687 321
11 860 676
(203 631)
11 657 045
0

0

94

30182
129177

0

0

115370

13 807

11 558 144

107 177
57611
57

0
20373
3954
1650
1762

85407
21770

78 969
(155 588)

(54 849)

(235 861)
(142 614)

(433 324)
(1511 542)

0
(1944 866)

13 503 010

0
11 558 144

Absolute Return

Multi-Strategy

EUR

S O OO0 o OO0 ooococo e

7 058
33156
3925
0
29358
1987
62 159
0

130 585
(123 527)

(103 516)
(145 046)

(372 089)

(1733)
(326 571)

(700 393)
(28 344 583)

0
(29 044 976)

29 044 976

The accompanying notes form an integral part of these financial statements

Aqua

EUR

3258 611 355
2915 828 003
302 606 844
3218434 847
0

1802 771

21067 477

17 306 260
6973 470

0

0

0

6973 470
3251 637 885

30 881 069
23 183 020
207 619

0

5607 241
930 941
574 387
603 404

31106 612
(225 543)

111 964 484
6 539 000

118 277 941

(1030 034 779)
1033 997

(910 722 841)
(110 078 407)

(5 570 126)
(1026 371 374)

4278 009 259

0
3251 637 885

Asia ex-Japan Small
Cap

USD

25516 646
30 447 997
(5 581 025)
24 866 972
0
0

597 055
52619
110179

0

0

0

110 179
25406 467

306 167
264 544
275

0
61357
42519
36 077
0

404 772
(98 605)

376 887
(4 759)

273523

(7 562 826)
0

(7289 303)
(2398 677)

(72 452)
(9 760 432)

35166 899

0
25406 467
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Asia High Yield Bond

USD

46 040 337
49 535771
(4272 083)
45263 688
0
0

44 063
732 586
31739

0

0

0

31739

46 008 598

301272
34 549
0

0

9788
1093

0

0

45 430
255 842

22839
0

278 681

(4 272 083)
0

(3993 402)
50 002 000

0
46 008 598

0
46 008 598

Belgium Equity

EUR

177 832770
179 663 859
(1986 613)
177 677 246
0

0

0

155 524
3010311
0

0

0

3010311
174 822 459

3741 450
1202519
191

0

325 259
74 617
7353

0

1609 939
2131511

7193 169
0

9 324 680

(36 996 634)
0

(27 671 954)
(6 766 192)

(862 808)
(35300 954)

210123 413

0
174 822 459

BNP PARIBAS FUNDS

Brazil Equity

USD

98 817 152
94 109 940
(13 324 047)
80 785 893
0

0

5363 825
12 667 434
13 163 955

0
0
0
13 163 955
85653 197

2773126
973 804
3833

0

224 660
42 445
515280
7056

1767078
1006 048

4812908
(82 460)

5736 496

(2338 296)
0

3398 200
(27 594 143)

(86 955)
(24 282 898)

109 936 095

0
85653 197

China A-Shares

USD

175 091 938
150 483 106
12 170 987
162 654 093
0

0

9366 447
3071398
254 501

0

0

0

254 501
174 837 437

1099 075
818 764

1 059

0

190 376
24015
56 797

0

1091 011
8 064

(804 599)
(384 788)

(1181323)

(22199 005)
0

(23 380 328)
40 618 456

(1667)
17 236 461

157 600 976

0
174 837 437

China Equity

USD

1564 127777
1770 725 174
(239 674 234)
1 531 050 940
0
0

30 741 591
2335246
13571 019

0

0

92 259

13 478 760

1 550 556 758

12 544 546
10 226 584
15

0
2425132
348 878
967 418
96 387

14 064 414
(1519 868)

(81 753 748)
(307 948)

(83 581 564)

(306 263 021)
(109 095)

(389 953 680)
(162 418 984)

(651 113)
(553 023 777)

2103 580 535

0
1 550 556 758

The accompanying notes form an integral part of these financial statements

Climate Impact

EUR

2 660 092 136
2537925272
67 191 212
2605116484
0

0

43390 516
11585136
6769 348

0

0

1015032
5754316

2 653 322 788

19 748 421
22935975
169 416

0

4609 520
747 194
1351201
121 192

29 934 498
(10 186 077)

133 223 481
(1 706 690)

121 330 714

(891 623 019)
(1543 264)

(771 835 569)
(379 040 307)

(3 026 283)
(1 153 902 159)

3807 224 947

0
2 653 322 788
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BNP PARIBAS FUNDS

Financial statements at 30/06/2022

Expressed in
Notes
Statement of net assets

Assets
Securities portfolio at cost price
Unrealised gain/(loss) on securities portfolio
Securities portfolio at market value 2
Options at market value 2,15

Net Unrealised gain on financial instruments 2,11,12,13,
14

Cash at banks and time deposits
Other assets
Liabilities
Options at market value 2,15
Bank overdrafts

Net Unrealised loss on financial instruments 2,11,12,13,

14
Other liabilities

Net asset value

Statement of operations and changes in net
assets

Income on investments and assets, net

Management fees 3
Bank interest

Interest on swaps 2
Other fees 6
Toxes 7
Transaction fees 21
Distribution fees 4

Total expenses
Net result from investments

Net realised result on:
Investments securities 2
Financial instruments 2
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 8
Increase/(Decrease) in net assets during

the year/period

Net assets at the beginning of the

financial year/period

Reevaluation of opening combined NAV

Net assets at the end of the financial
year/period

Consumer Innovators

EUR

949 521 403
1001 739 429
(75 625 907)
926 113 522
0

0

22412175
995 706
3252222

0

0

569 402

2 682 820
946 269 181

5244 674
8 621 810
70 006

0
2327590
428 858
182 459
171 467

11 802 190
(6 557 516)

1977 970
(884 338)

(5 463 884)

(436 193 050)
(850 687)

(442 507 621)
(184 087 996)

(658 281)
(627 253 898)

1573523079

0
946 269 181

Disruptive
Technology

EUR

2 558 400 978
2208 345 275
312577570
2520922 845
0

0

33504 458
3973675

14 784 433

0

0

8098 579

6 685 854
2543 616 545

6 481 267
19 046 870
102 891

0

5226 654
989 890
255 808
338078

25960 191
(19 478 924)

62 469 929
(18 587 737)

24 403 268

(971 045 027)
(10928 811)

(957 570 570)
(76 915 328)

(4 939 203)
(1 039 425 101)

3 583 041 646

0
2543 616 545

The accompanying notes form an integral part of these financial statements

Ecosystem
Restoration

EUR

168 402 011
220 796 878
(54394 926)
166 401 952
0
0

1 644 370
355689
2267883

0

0

2193152
74 731

166 134 128

1958 282
167 435
13 644

0

214 089
13 318
326 724
1415

736 625
1221 657

(27 876 270)
(13 744 157)

(40 398 770)

(16 762 336)
1 000 503

(56 160 603)
11859918
(38 489)
(44339 174)

210 473 302

0
166 134 128

Emerging Bond

USD

474 073 290
653 275 882
(234 995 674)
418 280 208
0
0

46 026 695
9766 387
48 316 232
0

30 550
45912 014
2373 668
425 757 058

17 797 791
1 536 540
6 895

1 837939
509 179
471731

12 812
9615

3960 711
13 837 080

(9 369 447)
(2 424 641)

2 042 992

(162 854 424)
(40 705 770)

(201 517 202)
(56 368 413)

(1970 383)
(259 855 998)

685 613 056

0
425 757 058
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Emerging Bond
Opportunities

USD

331 046 497
416 518 583
(131 455 708)
285 062 875
0
0

37958 005
8025617
35634 788
0

145 886

33 818 338
1670 564
295 411 709

12 569 019
2 155557
71 553
1276 607
476 107
109 056

8 688
3802

4101370
8 467 649

(14 596 140)
7215089

1086 598

(89 444 700)
(27 204 073)

(115 562 175)
(87251 762)

(9 905 471)
(212 719 408)

508 131 117

0
295 411 709

Emerging Climate
Solutions

USD

44743 938
18 415 736
(326 175)
18 089 561
0

548

0
26 653 829
24277972
0
0
0
24277972
20 465 966

oo o

0

228
517
19 297
0

20 042
(20 042)

0
5636

(14 406)

(326 175)
548

(340 033)
20 805 999

0
20 465 966

0
20 465 966

BNP PARIBAS FUNDS

Emerging Equity

USD

272 649 299
262 055 711
(120 970)
261934 741
0

0

9 630 646
1083912
632 044

0

0

0

632 044
272 017 255

2791 056
1950216
1242

0

536 135
89976
613 648
15 145

3206 362
(415 306)

(11 664 346)
80 940

(11998 712)

(56 428 771)
0

(68 427 483)
(17219 533)

(633 335)
(86 280 351)

358 297 606

0
272 017 255

Emerging Multi-Asset
Income

USD

24113 873
28 037 271
(8 616 069)
19 421 202
71555

0

4007 302
613 814
888 806

0

0

511112
377 694
23 225 067

611678
133 157
9822

0
54727
8420
96 546
32

302 704
308 974

(4331 770)
210 483

(3 812313)

(5 120 030)
(580 614)

(9 512 957)
(35254 167)

(572 943)
(45 340 067)

68 565 134

0
23 225 067

Energy Transition

EUR

2177 226 398
3082 548 754
(963 010 188)
2119 538 566
0

0

26 824 748
30 863 084
35178 403

0

0

26 875 450
8302 953

2 142 047 995

9 551 837
14 033 343
124 723

0
4119180
719 401
1909 882
538 671

21 445 200
(11 893 363)

(304 108 692)
(138 158 352)

(454 160 407)

(363 279 025)
(19 741 058)

(837 180 490)
(19 175 883)

(2 892 492)
(859 248 865)

3001 296 860

0
2 142 047 995

The accompanying notes form an integral part of these financial statements

Enhanced Bond 6M

EUR

3505010 468
3628 817 470
(210 314 950)
3418 502 520
0

7649 397

52465 174
26393 377
2463 077

0

1190217

0

1272 860
3502 547 391

23973 887
2218656
252 969
490 656
1296 142
362 817
48 948
5209

4 675 397
19 298 490

(15 895 902)
9247952

12 650 540

(169 401 447)
20 795 353

(135 955 554)
(507 286 585)

0
(643 242 139)

4145789 530

0
3502 547 391
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BNP PARIBAS FUNDS

Financial statements at 30/06/2022

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
Options at market value
Bank overdrafts
Net Unrealised loss on financial insfruments
Other liabilities
Net asset value

Notes

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

2,15

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
Toxes
Transaction fees
Distribution fees

Total expenses
Net result from investments

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

gain/(loss) on:
Investments securities
Financial instruments

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

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

Net assets at the beginning of the
financial year/period

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

Environmental
Absolute Return
Thematic Equity

(EARTH)

USD

165 181 150
228 647 057
(86 242 500)
142 404 557
0

7895318

14 881 275
0

3241 588
9450

0

0

3232138
161 939 562

1517 389
658 430
18 480
2712 659
410017
34223
437713
3739

4275261
(2757 872)

(88 086 572)
12 200 824

(78 643 620)

8 009 855
10 340 385

(60 293 380)
(209 030 497)

0
(269 323 877)

431263 439

0
161 939 562

Euro Bond

EUR

553 874 305
603 034 642
(54713 362)
548 321 280
0
0

3567 400

1 985 625
1227314

0

0

614 430
612 884
552 646 991

2 989 978
1 036 099
22594

0

660 802
108 645
4474

6 049

1 838 663
1151315

(5 833 387)
(2272 922)

(6 954 994)

(69 524 933)
(659 338)

(77 139 265)
(119 012 013)

0
(196 151 278)

748 798 269

0
552 646 991

The accompanying notes form an integral part of these financial statements

Euro Bond
Opportunities

EUR

205 475 287
225959 924
(32282 138)
193 677 786
160 894

0

7 654 825
3981 782
3905 350

0

0

1617253
2288 097
201 569 937

2 615186
734 973
28 390
130 289
308 122
72 865
8512
10735

1293 886
1321300

(3 668 968)
(2 072 737)

(4 420 405)

(31014 483)
(1221 896)

(36 656 784)
(20 520 621)

0
(57 177 405)

258 747 342

0
201 569 937

Euro Corporate Bond

EUR

1199 493 166
1273 390 694
(118 565 635)
1 154 825 059
0

498 075

3745391

40 424 641
24 562 261

0

0

0

24 562 261
1174 930 905

9 585 289
1950 721
57 663
186 944
1383398
171 073
20927

10 163

3 780 889
5 804 400

(99 347 278)
(1 367 406)

(94910 284)

(104 834 666)
1155213

(198 589 737)
(292 650 172)

(2 368 153)
(493 608 062)

1668 538 967

0
1174 930 905
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Euro Corporate Bond
Opportunities

EUR

173 412 024
204 132 034
(33 562 695)
170 569 339
0

643 973

865 609
1333103

1 458 826

0

497 540

0

961 286
171 953 198

2 046 630
664 209
6 296
805 986
297178
67 568
5185

71 603

1918 025
128 605

(4 782 583)
1751616

(2902 362)

(33976 881)
1619 443

(35 259 800)
(47599 953)

(86 257)
(82 946 010)

254 899 208

0
171 953 198

Euro Covered Bond

EUR

S O OO o OO0 oooocoo e

71 396
37 099
2083
0

17 692
1122
457

0

58 453
12 943

(3513 030)
472 680

(3 027 407)

450711
(86 356)

(2 663 052)
(49 914 648)

0
(52 577 700)

52 577 700

BNP PARIBAS FUNDS

Euro Defensive
Equity

EUR

105 794 286
100 538 023
(4 808 262)
95729 761
5182115

0

4772702
109 708

242 363

0

78 340

63 180

100 843

105 551 923

3 086 688
250930
25463

0

135 900
10110
150 493
0

572 896
2513792

(2 645 821)
1 069 043

937014

(20 250 838)
3195 024

(16 118 800)
(18 091 122)

(456 948)
(34 666 870)

140 218 793

0
105 551 923

Euro Equity

EUR

1279 256 778
1129229183
139 117 587
1268 346 770
0

51590

1

10 858 417

2 322 667

0

0

0

2322 667
1276 934 111

31835285
7 438 255
2454

0

2298 949
364 972
180 001
112 821

10 397 452
21437 833

45941211
477 311

67 856 355

(360 672 306)
(104 218)

(292 920 169)
(128 240 801)

(1720 523)
(422 881 493)

1 699 815 604

0
1276934 111

Euro Flexible Bond

EUR

185175 273
185617 727
(10 400 568)
175217 159
0

737923

5925784
3294 407

4 215 561

0

69 668

0

4145 893
180 959 712

1954776
228795
6273
278 083
68 134
22 880
10278
1624

616 067
1338709

1292 190
3309 221

5940 120

(10400 568)
737923

(3 722 525)
184 682 237

0
180 959 712

0
180 959 712

The accompanying notes form an integral part of these financial statements

Euro Government
Bond

EUR

1405 567 645
1 483 659 760
(98 377 135)

1 385 282 625
0

0

11135893
9149 127
23017 765

0

703 293
2268 143

20 046 329

1 382 549 880

4482 901
1610627
29 360

0

1163 692
107 433
20 485
9965

2 941 562
1541 339

(62 647 647)
(690 884)

(61797 192)

(86 142 904)
(1792 103)

(149 732 199)
280 059 757

0
130 327 558

1252222 322

0
1 382 549 880
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BNP PARIBAS FUNDS

Financial statements at 30/06/2022

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
Options at market value
Bank overdrafts
Net Unrealised loss on financial insfruments
Other liabilities
Net asset value

Notes

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

2,15

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
Toxes
Transaction fees
Distribution fees

Total expenses
Net result from investments

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

gain/(loss) on:
Investments securities
Financial instruments

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

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

Net assets at the beginning of the
financial year/period

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

Euro High Quality
Government Bond

EUR

205 737 041
225 636 884
(22 769 435)
202 867 449
0
0

1454 725
1414 867
1180112

0

0

121310

1 058 802
204 556 929

873 696
27 449
3511

0
220435
14 039
3026

0

268 460
605 236

(4 304 958)
126 001

(3573 721)

(21 561 195)
(4 330)

(25 139 246)
(12 979 303)

0
(38 118 549)

242 675478

0
204 556 929

Euro High Yield
Bond

EUR

614 834 120
698 725 711
(102 541 527)
596 184 184

0
1326 169

3150 648
14173 119
8764 005

0

0

0

8 764 005
606 070 115

13 825 666
1877777
16 040

775 278
655 320
95 887
2367

65 404

3488073
10 337 593

(10 603 756)
(469 340)

(735 503)

(108 165 092)
3278 103

(105 622 492)
31147 951
(5 643 118)

(80 117 659)

686 187 774

0
606 070 115

The accompanying notes form an integral part of these financial statements

Euro High Yield

Short Duration Bond

EUR

275 081 615
296 031 257
(27 890 051)
268 141 206
0

110 033

1790 565
5039 811
1314 504

0

0

0

1314504
273767 111

6 191 812
681 400
12 586
363 195
320 804
61022

0

1537

1 440 544
4751268

(2 000 567)
(1527917)

1222784

(29850 111)
1713292

(26 914 035)
40 148 146

(287 114)
12 946 997

260 820 114

0
273767 111

Euro Inflation-
Linked Bond

EUR

257 854 323
267930 727
(11 612 700)
256 318 027
0
0

449 751

1 086 545
986 039

0

124 631
32893

828 515
256 868 284

1260 875
481 086
7124

0

240 855
46 253
2529
31486

809 333
451 542

(4 970 707)
976 852

(3542 313)

(16 841 197)
58235

(20 325 275)
(17 461 843)

0
(37787 118)

294 655 402

0
256 868 284
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Euro Medium Term
Bond

EUR

277 000 406
290 411 588
(17 538 104)
272 873 484
0
0

2 810 844
1316078
2524023

0

0

217780
2306243
274 476 383

1259 788
557 288
1534

0

372 996
92526
5988
7192

1037 524
222 264

(4250 827)
(812 432)

(4 840 995)

(15 532 085)
(104 030)

(20 477 110)
(64 072 553)

0
(84 549 663)

359 026 046

0
274 476 383

BNP PARIBAS FUNDS

Euro Short Term

. Euro Short Term Euro Short Term
Euro Mid Cap Euro Money Market Bond Opportunities Corporate Bond C(())rporate ]}f)nd
pportunities
EUR EUR EUR EUR EUR

24 441 240 1052 347 431 0 37280 177 431 820 720
26 296 910 962 923 291 0 39355170 490 224 283
(1863 392) (1137 489) 0 (2754 169) (73 843 155)
24 433 518 961 785 802 0 36 601 001 416 381 128
0 0 0 0 0

0 18292 0 7 440 5531 850

1383 80819917 0 141 942 6529 751
6339 9723 420 0 529 794 3377991

50 144 1604 916 0 173 233 2206700

0 0 0 0 0

0 0 0 0 0

0 0 0 0 0

50 144 1604916 0 173 233 2206 700

24 391 096 1 050 742 515 0 37106 944 429 614 020
602 770 (401 462) 582 316 278 513 3925073
217 435 313996 153 127 46 309 1525754
139 202 361 2735 1201 26 195

0 0 152 750 0 1694 417

58 065 496 615 103 401 36 946 564 240

10 981 81123 23 948 6 057 119 146

19 239 0 2 048 399 11 068
5578 0 3130 507 98 721

311 437 1 094 095 441 139 91 419 4039 541
291 333 (1 495557) 141177 187 094 (114 468)
(276 110) (1 642 270) (3 724 446) (630 851) (4 754 509)
491 0 746 999 422 263 17 402 429

15714 (3137 827) (2 836 270) (21494) 12 533 452
(7 564 218) (139 673) 139 461 (2439 580) (66 688 222)
0 17777 500274 (22 051) 5638 283
(7 548 504) (3 259 723) (2196 535) (2 483 125) (48 516 487)
(1983 376) 220 133 786 (194 418 833) (1364 097) 17 909 472
(37472) 0 0 0 0
(9 569 352) 216 874 063 (196 615 368) (3 847 222) (30 607 015)
33 960 448 833 868 452 196 615 368 40 954 166 460 221 035
0 0 0 0 0

24391 096 1 050 742 515 0 37106 944 429 614 020

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

Financial statements at 30/06/2022

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
Options at market value
Bank overdrafts
Net Unrealised loss on financial insfruments
Other liabilities
Net asset value

Notes

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

2,15

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
Toxes
Transaction fees
Distribution fees

Total expenses
Net result from investments

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

gain/(loss) on:
Investments securities
Financial instruments

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

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

Net assets at the beginning of the
financial year/period

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

Europe Convertible

EUR

84339 526
84 467 273
(5941 632)
78 525 641
0
0

5092016
721 869
448 758

0

0

313 627
135 131
83 890 768

154 595
533 837
10 742
0

157 876
32675
1

5930

741 061
(586 466)

(732 428)
(1922 205)

(3 241 099)

(15 321 583)
445 895

(18 116 787)
(12 066 498)

(173 967)
(30 357 252)

114 248 020

0
83 890 768

Europe Emerging
Equity (NAV
suspended)

EUR

22 785 659
48328 610
(26 405 009)
21923 601
0
0

839212
22 846
142 899

0

0

0

142 899

22 642 760

125701
115769
473

0
38451
4851
4369
783

164 696
(38 995)

(20 354)
6 086

(53 263)

(25982 714)
0

(26 035 977)
(811 154)

0
(26 847 131)

49 489 891

0
22 642 760

The accompanying notes form an integral part of these financial statements

Europe Equity

EUR

1148 158 390
1 024 145 287
111 034 251
1135179538
0

0

4189

12 974 663
3663 139

0

0

0

3663 139
1144 495 251

25 048 005
5431923
9131

0

1 874 889
268 405
238 800
23 836

7 846 984
17 201 021

42727 790
105 214

60 034 025

(284 314 320)
0

(224 280 295)
(97 458 794)
(3 125 416)
(324 864 505)

1 469 359 756

0
1 144 495 251

Europe Growth

EUR

231 652 211
207 430 270
22265120
229 695 390
0

35138

43 773

1 877910
442 961

0

0

0

442 961
231209 250

3937653
1166 833
3246

0
331063
48 105
22933
2241

1574 421
2363232

12 521 806
118 832

15003 870

(72 056 853)
31511

(57 021 472)
(53 644 511)

(1 856 336)
(112 522 319)

343 731 569

0
231209 250
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Europe High
Conviction Bond

EUR

250 120 724
302 802 724
(58 409 539)
244 393 185
0
0

0

5727539
266 756

0

59 338

0

207 418
249 853 968

4 741 604
268 638
4526

0

217 031
60 100

0

0

550 295
4191 309

(3687 072)
6 057

510 294

(73 038 961)
0

(72 528 667)
1767977

0
(70 760 690)

320 614 658

0
249 853 968

Europe Multi-Asset
Income

EUR

S O DO oo OO0 ooococo e

380 226
223334
8370

0

62 647
6 245
59 870
0

360 466
19 760

(6 128 636)
(691 893)

(6 800 769)

(2 235 546)
(224 351)

(9 260 666)
(117 213 348)

(767 660)
(127 241 674)

127 241 674

BNP PARIBAS FUNDS

Europe Real Estate
Securities

EUR

195 109 944
227712222
(33 117417)
194 594 805
0
0

2615

512 524

3 786 565

0

0

0

3 786 565
191 323 379

4740 143
677 247
786

0

324 667
36 577
86 746
4376

1130399
3609 744

1619514
(53 994)

5175264

(78 209 400)
0

(73 034 136)
(57750 897)

(1339 512)
(132 124 545)

323 447 924

0
191 323 379

Europe Small Cap

EUR

682 217 822
766 707 711
(92 879 483)
673 828 228
0

152 839

3436
8233319

7 807 155

0

0

0

7 807 155
674 410 667

20797 734
5500 552
16 091

0
1322171
183 943
517 620
32750

7573127
13 224 607

(5970 415)
(195 793)

7 058 399

(270 389 911)
177323

(263 154 189)
(229 761 437)

(1 609 407)
(494 525 033)

1168 935700

0
674 410 667

Europe Small Cap
Convertible

EUR

307473 319
309 992 907
(27 379 895)
282613012
0
0

23390 178
1470129
2251 944

0

0

0

2251944
305 221 375

1867 447
1 653 648
30610

0
497753
98 191

0

29 106

2309 308
(441 861)

2555 502
(15 629)

2098 012

(30 136 258)
0

(28 038 246)
(16 919 918)

(737 479)
(45 695 643)

350917 018

0
305 221 375

The accompanying notes form an integral part of these financial statements

Flexible Global Credit

EUR

27807 859
27 110 890
(338 759)
26 772 131
0

0

815 658
220070
492 893

0

43 042
294 275
155576
27 314 966

414 122
7 545
3197

15 622
27611
2511
3166

0

59 652
354470

11296
(839 992)

(474 226)

(318 040)
(152 658)

(944 924)
(7 295 290)

0
(8 240 214)

35555180

0
27 314 966
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BNP PARIBAS FUNDS

Financial statements at 30/06/2022

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
Options at market value
Bank overdrafts
Net Unrealised loss on financial insfruments
Other liabilities
Net asset value

Notes

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

2,15

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
Toxes
Transaction fees
Distribution fees

Total expenses
Net result from investments

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

gain/(loss) on:
Investments securities
Financial instruments

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

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

Net assets at the beginning of the
financial year/period

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

Flexible
Opportunities

EUR

S O OO oo OO0 ooococo e

274
37521
2 245
211
10 234
1454
1833
2727

56225
(55 951)

260 341
(235 427)

(31037)

(282 060)
(147 524)

(460 621)
(8 249 474)

0
(8 710 095)

8 710 095

Frontiers Equity

USD

37 895 445
34538 672
(2 596 551)
31942 121
0
0

5761234
192 090

12 098

0

0

0

12 098

37 883 347

1614236
9361

1 626

0

77265
2945
158 378
218

249793
1364 443

273 620
(118 835)

1519228

(8 531072)
0

(7 011 844)
(19 406 894)

(5 865)
(26 424 603)

64 307 950

0
37 883 347

The accompanying notes form an integral part of these financial statements

Germany Multi-
Factor Equity

EUR

48324 535
49 856 578
(4255 819)
45 600 759
0
0

1238 900
1484 876
240 683

0

0

113 575
127 108
48 083 852

1474784
411 898
5983

0

111 081
21 881
13 164
11 661

575 668
899 116

(4 060 065)
(514 087)

(3 675 036)

(12 132 990)
(200 200)

(16 008 226)
(3 461 181)
(46 032)

(19 515 439)

67599 291

0
48 083 852

Global Absolute
Return Multi-Factor
Bond

EUR

5998 129
5565477
(6 120)
5559357
0

0

420252
18 520
204 040
0

51629
129 400
23011
5794 089

15 821
8124
4599

23312
5958

292
582
0

42 867
(27 046)

(53 452)
(1185 077)

(1265 575)

23 469
414 450

(827 656)
(8 817 410)

0
(9 645 066)

15 439 155

0
5794 089
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Global Bond
Opportunities

EUR

340 016 673
339 642 258
(30234 877)
309 407 381
246 688

0

18 188 892
12173 712
34416 300
0

1 900 000
6903 718
25612 582
305 600 373

5086 187
972 479
79 367
242974
453 923
93708
13726

79 563

1935740
3 150 447

(7501 192)
(12 532 995)

(16 883 740)

(29 450 010)
(3137217)

(49 470 967)
(42 319 389)

(489 252)
(92 279 608)

397 879 981

0
305 600 373

Global Convertible

USD

860 761 595
971 880 905
(169 404 880)
802 476 025
0
0

55258 611
3026 959
10 569 332
0

0

9033 492

1 535 840
850 192 263

2206853
4383 479
26982
572 689
1380 925
191 755
63 949
44 354

6 664 133
(4 457 280)

(23 863 739)
(19 100 385)

(47 421 404)

(200 260 729)
(7139 421)

(254 821 554)
(108 471 878)

(1 668 749)
(364 962 181)

1215154 444

0
850 192 263

BNP PARIBAS FUNDS

Global Enhanced
Bond 36 M

EUR

43516 010
39323 778
(1616 704)
37707 074
17 403

0

2 182415
3609118
8 681 540
0

0

178 750
8502 790
34834 470

402 393
41 861
13320
14 980
19 187

4905
2181
548

96 982
305 411

(1 082 079)
19991

(756 677)

17 360
(240 833)

(980 150)
24 665 378

0
23 685 228

11 149 242

0
34834 470

Global Environment

EUR

2917 344 889
2739777367
130 437 635
2870215002
0

0

38075574
9054313

20 317 915

0

0

694 449

19 623 466

2 897 026 974

28 484 324
17352 177
122 691

0

4706 999
612 836
1271 586
310286

24 376 575
4107 749

70 705 692
(82073 465)

(7 260 024)

(1012 591 058)
11 847 453

(1 008 003 629)
(180 948 774)

(4 103 299)
(1193 055 702)

4090 082 676

0
2 897 026 974

Global High Yield
Bond

EUR

79 782 709
84373 059
(7 102 580)
77270 479
0
0

792 090
1720 140
991 582

0

0

508 399
483 183
78 791 127

2 329 207
466 384
7017

29 458
121 570
29911

0

50182

704 522
1 624 685

(507 548)
(5030 378)

(3913 241)

(10 885 489)
1245610

(13 553 120)
(8 976 503)

(1790 094)
(24 319 717)

103 110 844

0
78 791 127

The accompanying notes form an integral part of these financial statements

Global Inflation-
Linked Bond

EUR

462 932 687
476 375 155
(40 321 060)
436 054 095
0

6 004 643

16 960 685
3913264
7076 023

0

6 682 660

0

393 363
455 856 664

1644 225
649 083
20495

0

499 214
69 481
29183
31533

1298 989
345236

2 682 402
2 884 309

5911 947

(59 043 102)
4039215

(49 091 940)
(75 165 021)

(67 869)
(124 324 830)

580 181 494

0
455 856 664
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BNP PARIBAS FUNDS

Financial statements at 30/06/2022

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
Options at market value
Bank overdrafts
Net Unrealised loss on financial insfruments
Other liabilities
Net asset value

Notes

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

2,15

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
Toxes
Transaction fees
Distribution fees

Total expenses
Net result from investments

Neft 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 assets at the end of the financial
year/period

Green Bond

EUR

912 222 283
1031473 691
(127 701 445)
903 772 246
0

0

3574762

4 875275
7983123

0

0

1559491
6423 632
904 239 160

6 105 466
1264 604
21456

0

1 060 128
177 007
11705
162 392

2 697 292
3408 174

(22 366 620)
(11 162 548)

(30 120 994)

(121 372 018)
2065 633

(149 427 379)
(41038 312)

(1700 806)
(192 166 497)

1 096 405 657

0
904 239 160

Green Tigers

USD

1527407 115
1761 055 502
(273 123 562)
1487 931 940
0
0

30482 776
8992399

17 360 037

0

0

181 151

17 178 886
1510 047 078

15370 049
9562 780
550

0
2675109
793 539
765902
15991

13 813 871
1556178

(2 089 856)
(371 083)

(904 761)

(464 955 597)
(212 637)

(466 072 995)
3 595 850

(2 287 390)
(464 764 535)

1974 811 613

0
1510047 078

The accompanying notes form an integral part of these financial statements

Harmony

EUR

142 467 390
146 761 093
(8 324 950)
138 436 143
166 839

0

2 663 958
1200 450
740 534

0

0

568 623
171911

141 726 856

467 077
450423
935

0

173 902
39768
56 956
96 293

818 277
(351 200)

(3401 184)
(2270 669)

(6 023 053)

(13 598 948)
(1356 952)

(20 978 953)
(47 825 629)

(169 882)
(68 974 464)

210 701 320

0
141 726 856

Health Care
Innovators

EUR

1435117 344
1154 101 898
195 323 252
1349 425 150
0

0

56 051 535
29 640 659
49 610 394

0

0

596 434

49 013 960

1 385 506 950

6 666 798
8 150 240
67 795

0
2339571
457019
295 957
148 072

11 458 654
(4 791 856)

54837 090
(1026414)

49 018 820

(75952 171)
(700 165)

(27 633 516)
90 357 870

(1 826 022)
60 898 332

1324 608 618

0
1 385506 950
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Inclusive Growth

EUR

342 462 513
322614224
7 650 199
330264 423
0

0

1 837487
10 360 603
6976 135

0

0

121 825
6854310
335486 378

3292 664
1108 322
6127

0

498 975
56 131
124 486
551

1794 592
1498 072

29277 306
(260 302)

30515076

(87 958 740)
(181 236)

(57 624 900)
(52 532 090)

(157 638)
(110 314 628)

445 801 006

0
335486 378

India Equity

USD

205 615 231
209 809 913
(7762 927)
202 046 986
0

0

3 568 245

0

388 756

0

0

0

388 756
205226 475

2877572
1533181
305

0

350 715
54927
636 473
38559

2614160
263 412

21 167 064
(34 454)

21 396 022

(56 690 226)
0

(35294 204)
(19 447 028)

(109 120)
(54 850 352)

260 076 827

0
205 226 475

BNP PARIBAS FUNDS

Japan Equity

JPY

19 526 491 730
18217 915 702
647 257 781
18 865 173 483
0

164 137 056

461 949 306
35231 885

33 890 798

0

0

0

33 890 798

19 492 600 932

209 024 429
90 927 608
598 456

0

28 856 389
4993 044
13 226 854
902 413

139 504 764
69 519 665

235576 092
255471 027

560 566 784

(1253 155 289)
91057 312

(601 531 193)
1209 507 067

(16 700 798)
591 275 076

18 901 325 856

0
19 492 600 932

Japan Small Cap

JPY

93 118 911 832
76 024 406 282
9401 055 810
85425 462 092
0

506 177 473

5352051 899
1 835220 368
1701 254 295
0

0

0

1701 254 295
91 417 657 537

1099 314 344
601 830 038
8 819 489

0

125 145 215
16 765 283
45253 214
973 151

798 786 390
300 527 954

4133749 182
1 050 468 957

5484 746 093

(20 880 826 739)
195 063 809

(15 201 016 837)
(16 760 694 021)

(7 054 653)
(31968 765 511)

123 386 423 048

0
91 417 657 537

Latin America Equity

USD

46 340 637
44 453 793
(5 270 886)
39 182 907
0
0

2 538 537
4619193
4 417709
0

0

0
4417709
41 922 928

1312936
378 778
113

0

90 959
19 080
171 381
5548

665 859
647 077

1 383 786
(31 053)

1999 810

(3 097 249)
0

(1097 439)
1329119

(94 295)
137 385

41 785 543

0
41922 928

The accompanying notes form an integral part of these financial statements

Local Emerging Bond

USD

225 660 136
270 734 844
(56 731 230)
214 003 614
0
0

7333 838
4322 684

6 428 408

0

99 133
5227896
1101379
219231728

7 494 601
1075924
23 661
21173
266 952
38814

0

17 131

1 443 655
6 050 946

(7590 119)
(2305 232)

(3 844 405)

(37 671 957)
(5 653 519)

(47 169 881)
(14 326 327)

(3785 741)
(65 281 949)

284 513 677

0
219231728
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BNP PARIBAS FUNDS

Financial statements at 30/06/2022

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
Options at market value
Bank overdrafts
Net Unrealised loss on financial insfruments
Other liabilities
Net asset value

Notes

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

2,15

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
Toxes
Transaction fees
Distribution fees

Total expenses
Net result from investments

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

gain/(loss) on:
Investments securities
Financial instruments

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

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

Net assets at the beginning of the
financial year/period

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

Multi-Asset Income

EUR

S O OO oo OO0 ooococo e

1775123
620 635
22 206

0

188 080
23773
88192
15703

958 589
816 534

(7227 547)
(9 640 655)

(16 051 668)

(17 406 506)
3118 941

(30 339 233)
(344 150 894)

(117 580)
(374 607 707)

374 607 707

Multi-Asset Thematic

EUR

261 096 458
284 698 193
(26 552 096)
258 146 097
1321 894
2769

1610 821
14 877

955 740

0

60 774

0

894 966
260 140 718

1321265
1572 441
15923

0

443 903
48 861
14 286
7063

2102 477
(781 212)

2403 340
(1206 841)

415 287

(33410 039)
(286 175)

(33280927)
76 186 054

(546 386)
42 358 741

217781977

0
260 140 718

The accompanying notes form an integral part of these financial statements

Nordic Small Cap  Premia Opportunities

EUR

217 676 307
230 423 045
(26 977 837)
203 445 208
0
0

11939 908
2291191
3517459

0

680 000
198 131
2639328
214 158 848

6 287 676
2 058 366
35090

0

477 448
90 769
133 631
19478

2 814782
3472 894

5396 125
1497 393

10 366 412

(116 177 233)
(727 293)

(106 538 114)
6 430 009

(1 840 966)
(101 949 071)

316 107 919

0
214 158 848

EUR

7285139
5908 704
568 429
6477133
55936

0

752 070
0

71 620

0

0

9832
61788
7213 519

412
56 304
1213
0
11730
1779
2539
0

73 565
(73 153)

382958
318 512

628 317

(1525 775)
127 647

(769 811)
(3 940 397)

(6 352)
(4 716 560)

11 930 079

0
7213 519
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RMB Bond

USD

321 995 696
289 728 088
(2237 171)
287490 917
0

0

7 826 532
26 678 247
22 306 127

0

0

429 191
21876 936
299 689 569

5000 387
358 194
33679

0

294 513
36 785
3360

81

726 612
4273775

5951724
(1210302)

9 015197

(21 349 932)
(503 477)

(12 838 212)
19 532 995

(87 004)
6 607 779

293 081 790

0
299 689 569

Russia Equity (NAV

suspended)

EUR

367 550 354
620 765 685
(284 234 516)
336 531 169
0

118 528

6 571 358
24329 299
20 357 989

0

0

0

20357 989
347 192 365

2028 370
1311520
3197

0

453 879
32196
444 422
17 679

2262 893
(234 523)

(20 492 179)
102 120

(20 624 582)

(273 368 317)
212 401

(293 780 498)
(72 418 346)

(288 750)
(366 487 594)

713 679 959

0
347 192 365

BNP PARIBAS FUNDS

Seasons

EUR

477109 312
413 953 865
(15 264 670)
398 689 195
9722 500
29 438 152

38450 961
808 504
930 297

0

0

0

930297
476 179 015

30992
2367 669
212 071
0
294018
189 872
1215997
417 043

4 696 670
(4 665 678)

(18 358 624)
(81 554 099)

(104 578 401)

(55928 512)
82 168 479

(78 338 434)
68 091 697

0
(10 246 737)

486 425 752

0
476 179 015

SMaRT Food

EUR

1496 494 544
1421 525 407
16 550 727
1438076 134
0

4 187 639

42369 983

11 860 788
6531543

0

0

0

6531543
1489 963 001

20533 538
9623777
127218

0

2394 459
459 405
433 088
84118

13 122 065
7411 473

47 642 085
10 908 899

65 962 457

(278 838 319)
4146 728

(208 729 134)
(24 428 637)

(1 035 950)
(234 193 721)

1724 156 722

0
1 489 963 001

Social Bond

EUR

189 304 659
188 204 302
(14 834 227)
173 370 075
0

257 121

14 658 774
1018 689
2104 638

0

0

0

2104 638
187 200 021

363 112
32601
58 561

0

126 832

8573
1693
2

228 262
134 850

(552 144)
1 685224

1267930

(14297 037)
(63973)

(13 093 080)
72 604 224

0
59 511 144

127 688 877

0
187 200 021

The accompanying notes form an integral part of these financial statements

Sustainable Asia ex-

Japan Equity

USD

614 312 895
642 167 125
(78 352 867)
563 814 258
0
0

48 481 325
2017312
1953 455

0

0

34 904
1918 551
612 359 440

5157599
3691412
24

0
1119163
493 450
958 049
5546

6267 644
(1110 045)

(9 285 160)
(241 529)

(10 636 734)

(124 955 646)
(41 741)

(135 634 121)
36 511 546

(1787 687)
(100 910 262)

713 269 702

0
612 359 440
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BNP PARIBAS FUNDS

Financial statements at 30/06/2022

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
Options at market value
Bank overdrafts
Net Unrealised loss on financial insfruments
Other liabilities
Net asset value

Notes

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

2,15

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
Toxes
Transaction fees
Distribution fees

Total expenses
Net result from investments

Neft 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 assets at the end of the financial
year/period

Sustainable Asian
Cities Bond

USD

32 060 382
33652 939
(1973 157)
31679 782
0
0

30 658

349 942
106 919

0

0

42167

64 752
31953 463

620 124
206217
882

0

53 478
12 867
13276
457

287177
332 947

(5048 147)
(167 917)

(4 883 117)

(408 123)
49316

(5241 924)
(3 447 286)

(484 375)
(9 173 585)

41 127 048

0
31953 463

Sustainable

Enhanced Bond 12M

EUR

3 499 492 457
3381385712
(158 948 450)
3222437262
0

2068 944

211 587 662
63 398 589
39613 716

0

0

0

39613 716
3459878 741

20 755 782
1 160 596
450 451

1 488 056
2017993
317 235
50222

0

5484 553
15271 229

(26 499 881)
32719 381

21490 729

(125 387 990)
2764 343

(101 132 918)
(347 675 394)

0
(448 808 312)

3908 687 053

0
3459 878 741

The accompanying notes form an integral part of these financial statements

Sustainable Euro
Bond

EUR

758 700 872
835129 554
(91 691 737)
743 437 817
0
0

11 724 890
3538165

2 587742

0

0

142 167

2 445 575
756 113 130

3173 909
708 304
41 891

0

730 815
74 580

6 296

10 407

1572293
1601 616

(21677 191)
2197975

(17 877 600)

(84 442 052)
(589 902)

(102 909 554)
1792 402

0
(101 117 152)

857 230 282

0
756 113 130

Sustainable Euro
Corporate Bond

EUR

1741 457 280
1924705 117
(218 773 708)
1705 931 409
0
0

12 844 171
22 681 700
12 252 096

0

351 097

600 964
11300 035
1729 205 184

12 558 629
1317759
47022
300

1 750 006
187 107
16 659

13 706

3 332559
9226070

(41 780 076)
(7591 833)

(40 145 839)

(224 125 797)
(120 445)

(264 392 081)
(69 142 501)
(3 213 545)
(336 748 127)

2 065953 311

0
1729 205 184
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Sustainable Euro Low
Vol Equity

EUR

75 005 202
85439 703
(11 022 598)
74 417 105
0

0

467 317
120 780
516 979

0

0

0

516 979
74 488 223

1859 419
364 269
1042

0

127 230
21195
71367

0

585103
1274 316

222219
0

1 496 535

(18223 752)
0

(16 727 217)
11 947 089

0
(4 780 128)

79 268 351

0
74 488 223

Sustainable Euro
Multi-Factor
Corporate Bond

EUR

217773 124
238 056 026
(21 927 479)
216 128 547
0
0

409 763
1234 814
972 080

0

0

791 038

181 042
216 801 044

2130 692
85130
13 489

0

245 337
26 735
1284
46 569

418 544
1712 148

(11 618 505)
688 345

(9218 012)

(18 943 564)
(4734 338)

(32 895 914)
(65479 011)

(16 538)
(98 391 463)

315192 507

0
216 801 044

BNP PARIBAS FUNDS

Sustainable Euro
Multi-Factor Equity

EUR

101 544 594
101 208 823
(2580 127)
98 628 696
0

0

2754 347
161 551

96 120

0

0

57 500

38 620

101 448 474

2922 463
95 433

7 944

0

111 510
5364

98 306

0

318 557
2 603 906

(2 987 908)
(1167 693)

(1551 695)

(17 813 936)
(219 950)

(19 585 581)
10 825 465

0
(8760 116)

110 208 590

0
101 448 474

Sustainable Europe
Dividend

EUR

135 941 895
128 673 025
6708 517
135 381 542
0

18 271

253 800
288 282
188 716

0

0

0

188 716
135753179

3942 905
583 896
1794

0

219 189
32105
206 134
10270

1053 388
2 889 517

5751905
78 785

8720 207

(32224 997)
21277

(23 483 513)
(36 050 552)

(673 626)
(60 207 691)

195960 870

0
135753 179

Sustainable Europe
Multi-Factor Equity

EUR

357 009 596
348 579 144
(4445 712)
344 133 432
0

0

9744 478
3131686

2 520 889

0

0

32532

2 488 357
354 488 707

8406 878
775223
31077

0

417 490
36 142
610919
26 468

1897 319
6 509 559

1324 136
(3 662 465)

4171230

(54 476 800)
(853 078)

(51 158 648)
37619 084

(90 495)
(13 630 059)

368 118 766

0
354 488 707

The accompanying notes form an integral part of these financial statements

Sustainable Europe
Value

EUR

690 045 234
714 654 888
(36889 101)
677765 787
0
0

1233348
11 046 099
7 946 549

0

0

573 828
7372721
682 098 685

22032 040
4431744
5750

0

1214 695
238 757

1 494 348
4210

7 389 504
14 642 536

(6984 180)
(1982 162)

5676 194

(104 884 909)
(847 616)

(100 056 331)
266 447 107

(114 485)
166 276 291

515 822 394

0
682 098 685
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BNP PARIBAS FUNDS

Financial statements at 30/06/2022

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
Options at market value
Bank overdrafts
Net Unrealised loss on financial insfruments
Other liabilities
Net asset value

Notes

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

2,15

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
Toxes
Transaction fees
Distribution fees

Total expenses
Net result from investments

Neft 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 assets at the end of the financial
year/period

Sustainable Global
Corporate Bond

USD

381517395
456 415214
(84 174 774)
372 240 440
0
0

5 845961
3430 994

2 157 587

0

0

914 054
1243 533
379 359 808

5125134
782314
18 803
1279
458 416
69 774
11548
180316

1522 450
3602 684

(9 671 753)
9718 855

3 649 786

(80 716 807)
(7 109 648)

(84 176 669)
(15 667 289)

(2 459 651)
(102 303 609)

481 663 417

0
379 359 808

Sustainable Global
Equity

USD

348 532 967
343 071 946
2200 658
345272 604
0

0

1 784 860
1 475 503
4211972

0

0

46 181
4165791
344 320 995

1970 986
2 638 470
289

0

723 609
132 005
95014
88269

3 677 656
(1706 670)

25783 060
98370

24174 760

(122 946 228)
(92 074)

(98 863 542)
(31 040 806)
(969 255)
(130 873 603)

475194 598

0
344 320 995

The accompanying notes form an integral part of these financial statements

Sustainable Global
Low Vol Equity

EUR

823 888 524
781 331 446
2531539
783 862 985
0

0

19183 183
20 842 356
35413 025
0

0

154 153
35258 872
788 475 499

10 560 706
5050 095
54 025

0

1414 093
195 893
759 070
92974

7 566 150
2 994 556

29284 721
(169 853)

32109 424

(132707 752)
(173 602)

(100 771 930)
(15 918 958)

(575 826)
(117 266 714)

905 742 213

0
788 475 499

Sustainable Global
Multi-Factor
Corporate Bond

USD

81 896 049
87017 084
(6 938 527)
80 078 557
0
0

1171792
645 700
2225946
0

180 750
781 820
1263376
79 670 103

810 487
1265
1189

0

49 002
3152
1 460
1

56 069
754 418

(4 089 322)
1476471

(1858 433)

(6299 350)
(1145 237)

(9 303 020)
29968 973

“42)
20 665 911

59 004 192

0
79 670 103
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Sustainable Global
Multi-Factor Equity

USD

19 630 573
20 454 497
(1257 629)
19 196 868
0
0

364 381
69 324
153 596

0

0

126 903
26 693

19 476 977

196 539
43 289
92

0
25556
4152
12 519
13 008

98 616
97923

(413 704)
(777 014)

(1092 795)

(3 133 264)
(158 892)

(4 384 951)
9 895 995

0
5511 044

13 965 933

0
19 476 977

BNP PARIBAS FUNDS

Sustainable Global Sustainable Japan
Multi-Factor High Multi-Fact Ep .
Yield Bond ulti-Factor Equity
USD JPY
21289178 2 089 347 874
22227 183 1 943 296 820
(1 309 808) 116 556 798
20917 375 2059 853 618
0 0
0 0
68312 25856 277
303 491 3637979
53 096 5357432
0 0
626 0
48 175 1 981 000
4295 3376432
21236 082 2 083 990 442
214 054 25 443 698
1180 9963 600
37 31129
0 0
5150 3321205
484 796 346
176 343 996
0 0
7027 14 456 276
207 027 10 987 422
(6 951) 53017 083
(108 011) (687 290)
92 065 63 317 215
(1 309 808) (139 255 953)
(48 175) (4 932 200)
(1265918) (80 870 938)
22502 000 188 233 537
0 0
21236 082 107 362 599
0 1976 627 843
0 0
21 236 082 2 083 990 442

Sustainable Multi-
Asset Balanced

EUR

1 499 298 762
1 404 035 433
(71 672 879)
1332362 554
0

0

98 690 705
68 245 503
114 350 132
0

0

2745732

111 604 400

1 384 948 630

351676
8136299
186 708
10 554
1963 488
249 940
73 327
592 098

11212 414
(10 860 738)

13291 382
(3 554 089)

(1 123 445)

(184 677 172)
(2 094 489)

(187 895 106)
358 365 772

(3 497 757)
166 972 909

1217975721

0
1384 948 630

Sustainable Multi-
Asset Growth

EUR

672 309 975
652 438 318
(21 517 980)
630 920 338
0

229357

9 587489
31572791
34 821 467

0

0

0

34 821 467
637 488 508

4731
4524 648
34708

0

1018 865
109 955
37959
337158

6 063 293
(6 058 562)

10 849 974
2135254

6926 666

(119 235 100)
199 540

(112 108 894)
13 685 767

(1 115 638)
(99 538 765)

737027 273

0
637 488 508

The accompanying notes form an integral part of these financial statements

Sustainable Multi-
Asset Stability

EUR

1392 524 693
1 454 843 210
(128 647 752)
1326 195 458
0

953 472

30818 724
34557 039
45746 101

0

0

0

45 746 101
1346 778 592

3007 504
7 845 423
156 238

0
2243434
446 847
80 735
440 132

11212 809
(8 205 305)

(3 496 823)
11782 501

80 373

(205 585 442)
2124767

(203 380 302)
(159 814 930)

(1 324 326)
(364 519 558)

1711 298 150

0
1346 778 592
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BNP PARIBAS FUNDS

Financial statements at 30/06/2022

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
Options at market value
Bank overdrafts
Net Unrealised loss on financial insfruments
Other liabilities
Net asset value

Notes

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

2,15

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
Toxes
Transaction fees
Distribution fees

Total expenses
Net result from investments

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

gain/(loss) on:
Investments securities
Financial instruments

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

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

Net assets at the beginning of the
financial year/period

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

Sustainable US
Multi-Factor
Corporate Bond

USD

165 885 776
170 422 082
(14310 129)
156 111 953
0
0

771 839
9001 984
5527 683

0
0

796 167

4731516
160 358 093

2 859 641
48 084
474

0

144 958

7 654

6 145

0

207 315
2 652 326

(17 342 804)
(805 316)

(15 495 794)

(11 858 774)
(2 029 820)

(29 384 388)
(12524 192)

0
(41 908 580)

202 266 673

0
160 358 093

Sustainable US

Sustainable US Value

Multi-Factor Equity Multi-Factor Equity

USD

1 041 457 205
1 007 994 606
13 487 715
1021482321
0

0

18 529 058

1 445 826
1184 087

0

0

20437

1 163 650
1040 273 118

7 356 332
3794139
3375

0

1 589 201
269 364
194 241
75 456

5925776
1 430 556

28 153 442
(22 599 129)

6 984 869

(241 797 156)
(1556 621)

(236 368 908)
28 117 952

(367 136)
(208 618 092)

1248 891 210

0
1040273118

The accompanying notes form an integral part of these financial statements

USD

573 200 186
593 512 084
(31 615 894)
561 896 190
0
0

9 887204
1416792
2311919

0

0

373 031

1 938 888
570 888 267

3228122
1139 820
259

0
525333
113 966
163 926
6770

1950 074
1278 048

(7 603 817)
(5 863 535)

(12 189 304)

(48 863 707)
(561 655)

(61 614 666)
438 969 339

(149 592)
377 205 081

193 683 186

0
570 888 267

Target Risk Balanced

EUR

1016 432 456
979 592 194
(49 686 864)
929 905 330

6969 551
0

68 494 371

11 063 204

13 658 988

0

0

6 691 420

6 967 568

1 002 773 468

5224148
3 699 296
56 307

0

1324 633
168 303
531972
86 305

5866 816
(642 668)

7262 382
(45367 079)

(38 747 365)

(120 385 139)
(12395 012)

(171 527 516)
(182 212 327)

(4222 827)
(357 962 670)

1360 736 138

0
1002 773 468
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Turkey Equity

EUR

19 419 368
19 325 695
(664 302)
18 661 393
0

0

584 821
173 154
411 148

0

0

0

411 148
19 008 220

437 754
161 090
577

0

37 154
7275
48 853
8621

263 570
174 184

(473 174)
(74 620)

(373 610)

2616311
0

2242701
7276

(52 138)
2197 839

16 810 381

0
19 008 220

US Growth

USD

834192 196
792 381 697
33392 145
825773 842
0

0

5220017
3198 337
5792 041

0

0

2514 630
3277411
828 400 155

2 029 899
5231444
208

0

1530 154
227042
101 154
19 280

7109 282
(5079 383)

59 834 768
(7439 019)

47 316 366

(438 236 717)
(3 353 315)

(394 273 666)
(60 730 667)

(223 773)
(455 228 106)

1283 628 261

0
828 400 155

BNP PARIBAS FUNDS

US High Yield Bond

USD

56 425 478
61961 476
(7 133 477)
54827999
0
0

294 958
1302 521
737 415

0

0

146 849
590 566
55 688 063

1670 344
369 581
21

0

93 203
22 687
439

29 643

515574
1154770

(3 326 965)
(268 199)

(2 440 394)

(8 058 339)
(183 141)

(10 681 874)
(3319 019)

(929 807)
(14 930 700)

70 618 763

0
55 688 063

US Mid Cap

USD

71 624 806
70 392 241
(811 964)
69 580 277
0

0

1759512
285017
628 776

0

0

207 620
421 156
70996 030

291 934
754 080
2

0

174 372
32250
41218
4 466

1006 388
(714 454)

8 695 069
(588 164)

7 392 451

(34 805 364)
(247 417)

(27 660 330)
(50 517 795)

(90 563)
(78 268 688)

149 264 718

0
70 996 030

US Short Duration

Bond

USD

129 225 143
129 004 581
(1848 518)
127 156 063
0

0

1107 326
961 754
1672 012

0

3342
752192
916 478
127 553 131

965 125
264 680
229

0

145 623
44 448
159

6 089

461 228
503 897

(4203 747)
(2 187 568)

(5 887 418)

(1533 227)
(881 946)

(8 302 591)
(1 641 801)

(144 952)
(10 089 344)

137 642 475

0
127 553 131

The accompanying notes form an integral part of these financial statements

US Small Cap

USD

722 757 454
815 128 154
(113 995 198)
701 132 956
0
0

12 296 950
9327548
4304 040

0

0

2 894 582

1 409 458
718 453 414

3281910
4900 557
55

0

1 187 086
174 033
298 504
10015

6570 250
(3 288 340)

12 846 746
(7 226 425)

2 331981

(265956 711)
(3 544 745)

(267 169 475)
(158 964 488)

(239 183)
(426 373 146)

1 144 826 560

0
718 453 414
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BNP PARIBAS FUNDS

Financial statements at 30/06/2022

Expressed in
Notes
Statement of net assets
Assets
Securities portfolio at cost price
Unrealised gain/(loss) on securities portfolio
Securities portfolio at market value 2
Options at market value 2,15
Net Unrealised gain on financial instruments 2.11.12.13.14
Cash at banks and time deposits
Other assets
Liabilities
Options at market value 2,15
Bank overdrafts
Net Unrealised loss on financial insfruments 211.12.13.14
Other liabilities
Net asset value
Statement of operations and changes in net assets
Income on investments and assets, net
Management fees 3
Bank interest
Interest on swaps 2
Other fees 6
Toxes 7
Transaction fees 21
Distribution fees 4
Total expenses
Net result from investments
Net realised result on:
Investments securities 2
Financial instruments 2
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 8

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

USD Money Market

USD

746 230 051
659 227 718
348 716
659 576 434
0

446 999

80 339 807
5866 811
22518 423
0

0

0

22518 423
723 711 628

850 031
78 250
0

667 728
382379
58534
0

0

1186 891
(336 860)

1122 064
0

785 204

150018
446 999

1382221
295 805 045

0
297 187 266

426 524 362

0
723 711 628

The accompanying notes form an integral part of these financial statements

Combined

EUR

62 009 400 108
63 187 369 065
(3 642 040 904)
59 545 328 161
23912264
74 544 092

1583 525101
782 090 490
914 910 122

9039

12 932 505

168 140 292
733 828 286
61 094 489 986

565 429 095
276 746 630
3 685878
13 484 904
85 815 631
14 586 221
20939015
6 120 426

421 378 705
144 050 390

(177 815 202)
(381 334 906)

(415 099 718)

(12 273 044 976)
2 683 735

(12 685 460 959)
(3 041 502 168)

(95 932 285)
(15 822 895 412)

75 827 677 502

1089 707 896
61 094 489 986
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BNP PARIBAS FUNDS

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

Absolute Return Global Opportunities EUR EUR EUR Number of shares
31/12/2020 31/12/2021 30/06/2022 30/06/2022
Net assefts 24 981 346 13503 010 11558 144
Net asset value per share
Share “Classic - Capitalisation” 93.88 90.22 87.12 110 248.492
Share “I - Capitalisation” 100 573.72 97 460.23 94 502.09 0.373
Share “N - Capitalisation” 85.96 81.99 78.87 5567.654
Share “Privilege - Capitalisation” 96.74 93.58 90.65 16 319.440
Absolute Return Multi-Strategy EUR EUR EUR Number of shares
31/12/2020 31/12/2021 30/06/2022 30/06/2022
Net assets 187 158 242 29 044 976 0
Net asset value per share
Share “Classic - Capitalisation” 91.59 83.15 0 0
Share “Classic RH USD - Capitalisation” 101.16 92.67 0 0
Share “I - Capitalisation” 95.34 87.30 0 0
Share “I RH USD - Capitalisation” 105.09 0 0 0
Share “Privilege RH USD - Capitalisation” 102.90 0 0 0
Share “X - Capitalisation” 97.99 90.19 0 0
Aqua EUR EUR EUR Number of shares
31/12/2020 31/12/2021 30/06/2022 30/06/2022
Net assets 2303 883910 4278 009 259 3251637 885
Net asset value per share
Share “B USD - Capitalisation” 0 0 77.68 10.000
Share “Classic - Capitalisation” 161.51 221.26 173.31 6383 174.108
Share “Classic - Distribution” 126.47 170.41 131.22 1701 111.166
Share “Classic HKD - Capitalisation” 0 0 84.80 10.000
Share “Classic RH CNH - Capitalisation” 0 1063.04 848.18 6 935.375
Share “Classic RH CZK - Capitalisation” 1 446.77 2000.53 1608.36 971 619.154
Share “Classic RH HKD MD - Distribution” 0 0 87.52 100.000
Share “Classic RH SGD MD - Distribution” 122.03 165.61 128.09 55 664.451
Share “Classic RH USD - Capitalisation” 149.03 205.50 162.16 165 364.381
Share “Classic RH USD MD - Distribution” 127.95 173.47 134.24 221 701.811
Share “Classic SGD - Capitalisation” 133.39 173.22 128.77 22 956.290
Share “Classic USD - Capitalisation” 197.60 251.60 181.18 335539.336
Share “Classic USD - Distribution” 131.25 164.33 116.23 13 726.592
Share “I - Capitalisation” 262.51 363.68 286.47 2799 585.308
Share “I USD - Capitalisation” 105.96 136.43 98.79 261 719.450
Share “K - Capitalisation” 0 136.18 106.27 943 277.152
Share “Life - Capitalisation” 148.66 206.70 163.10 1791 962.231
Share “N - Capitalisation” 157.58 214.26 167.21 386 690.450
Share “Privilege - Capitalisation” 252.12 349.07 274.87 1072421.413
Share “Privilege - Distribution” 126.24 171.91 133.08 225 533.025
Share “Privilege CHF - Capitalisation” 125.06 165.87 126.17 8507.776
Share “Privilege GBP - Capitalisation” 138.15 179.39 144.83 10 782.573
Share “Privilege USD - Capitalisation” 141.67 182.30 131.97 111 748.315
Share “U11 H EUR - Capitalisation” 0 101.11 75.40 18 673.317
Share “UI8 USD - Capitalisation 0 115.08 83.48 139 475.628
Share “UI9 - Capitalisation” 0 101.54 80.13 142 831.600
Share “X - Capitalisation” 178.82 249.60 197.19 444 782.741
Share “X USD - Capitalisation” 137.45 0 0 0
Asia ex-Japan Small Cap USD USD USD Number of shares
31/12/2020 31/12/2021 30/06/2022 30/06/2022
Net assefts 38299 097 35166 899 25406 467
Net asset value per share
Share “Classic - Capitalisation” 1017.88 1 030.69 806.58 28 371.696
Share “Classic - Distribution” 550.44 545.28 417.15 6 046.868
Share “X - Capitalisation” 127.84 131.89 0 0
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BNP PARIBAS FUNDS

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

Asia High Yield Bond

Net assefts

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

Share “Privilege - Capitalisation”

Belgium Equity

Net assets

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

Brazil Equity

Net assets

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

China A-Shares

Net assets

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

USD
31/12/2020

0

S OO

EUR
31/12/2020

240905 117

923.37
321.59
12 043.26

USD
31/12/2020

106 722 545

101.87
63.88
83.26
91.70
91.59

USD
31/12/2020

123 693 792

299.33
144.71
297.00
233.55
190.89
204.29

USD
31/12/2021

0

S OO

EUR
31/12/2021

210123 413

112432
383.41
0

USD
31/12/2021

109 936 095

77.63
47.13
68.27
69.36
70.50

USD
31/12/2021

157 600 976

287.04
136.80
306.42
226.59
199.27
197.87

USD
30/06/2022

46 008 598

91.92
92.01
91.96

EUR
30/06/2022

174 822 459

972.51
324.00
0

USD
30/06/2022

85653 197

76.62
45.41
73.31
68.22
69.98

USD
30/06/2022

174 837 437

239.88
112.18
278.55
190.47
182.20
166.19

Number of shares
30/06/2022

10.000
500 000.000
10.000

Number of shares
30/06/2022

147 396.339
97 153.329
0

Number of shares
30/06/2022

1001 615.207
56 834.676
57 449.883
27 604.275

534.751

Number of shares
30/06/2022

29 545.811
772.125

135 640.911
245 936.484
415 605.987
12 965.305
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Key figures relating to the last 3 years (Note 9)

China Equity usD usD UsD Number of shares
31/12/2020 31/12/2021 30/06/2022 30/06/2022
Net assets 2201 004 922 2103 580 535 1550 556 758
Net asset value per share
Share “Classic - Capitalisation” 728.09 590.77 487.63 348 763.283
Share “Classic - Distribution” 424.47 339.23 274.10 37 150.793
Share “Classic EUR - Capitalisation” 251.42 219.49 197.07 2012 284.338
Share “Classic EUR - Distribution” 193.53 166.45 146.42 157 490.554
Share “Classic H EUR - Capitalisation” 0 80.74 66.75 32 810.828
Share “Classic RH EUR - Capitalisation” 0 72.41 58.90 18 552.934
Share “Classic RH SGD - Capitalisation” 0 82.37 67.81 725.777
Share “Classic RH SGD MD - Distribution” 0 81.05 65.96 172.967
Share “I - Capitalisation” 840.33 689.53 572.33 1014 890.526
Share “I EUR - Capitalisation” 164.94 145.62 131.47 1041 477.604
Share “K EUR - Capitalisation” 0 0 90.78 37 880.694
Share “N - Capitalisation” 654.24 526.88 433.27 56 491.250
Share “Privilege - Capitalisation” 244.13 200.09 165.98 556 906.370
Share “Privilege - Distribution” 199.98 161.46 131.12 1 523.000
Share “Privilege EUR - Capitalisation” 131.91 116.31 104.96 262 991.639
Share “X - Capitalisation” 116.07 95.95 79.99 681 863.711
Share “X AUD - Capitalisation” 0 92 741.44 81773.97 0.587
Climate Impact EUR EUR EUR Number of shares
31/12/2020 31/12/2021 30/06/2022 30/06/2022
Net assets 2213 587 463 3807 224 947 2653 322788
Net asset value per share
Share “Classic - Capitalisation” 254.47 310.99 245.26 4 830 544.233
Share “Classic - Distribution” 194.18 233.39 180.80 468 456.847
Share “Classic H EUR - Capitalisation” 128.58 149.81 112.40 199 833.219
Share “Classic RH SGD - Capitalisation” 0 99.82 79.37 100.000
Share “Classic USD - Capitalisation” 151.06 171.58 124.40 150912.338
Share “I - Capitalisation” 303.89 376.51 298.96 2580 976.829
Share “I - Distribution” 0 103.22 80.51 9 157.607
Share “I Plus - Capitalisation” 133.80 166.32 132.33 954 783.089
Share “K - Capitalisation” 0 0 85.82 142 260.479
Share “N - Capitalisation” 210.88 255.79 200.98 116 833.023
Share “Privilege - Capitalisation” 2361.54 292231 2319.10 50 592.994
Share “Privilege - Distribution” 151.79 184.75 144.03 220 593.886
Share “Privilege RH EUR - Distribution” 0 106.22 75.26 4 088.126
Share “Privilege RH GBP - Distribution” 0 106.38 75.92 148 362.812
Share “Privilege USD - Capitalisation” 158.34 182.10 132.85 568 670.521
Share “Privilege USD - Distribution” 0 107.05 76.66 126 867.092
Share “U2 HKD - Distribution” 0 114.20 82.08 95322.492
Share “U2 RH AUD - Distribution” 0 108.05 76.31 17 827.871
Share “U2 RH CHF - Distribution” 0 102.15 71.87 2 000.000
Share “U2 RH CNH - Distribution” 0 110.80 79.90 3383.564
Share “U2 RH GBP - Distribution” 0 110.53 78.57 8271.099
Share “U2 RH SGD - Capitalisation” 0 108.09 78.52 12 019.146
Share “U2 RH USD - Capitalisation” 0 0 87.55 100.000
Share “U2 USD - Capitalisation” 106.97 122.35 89.02 544 684.485
Share “U2 USD - Distribution 0 107.65 76.87 16 542.885
Share “X - Capitalisation” 167.15 209.08 166.55 674 229.932
Share “X - Distribution” 142.25 175.01 136.96 12 163.230
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Key figures relating to the last 3 years (Note 9)

Consumer Innovators

Net assefts

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

Share “Classic H EUR - Capitalisation”
Share “Classic RH SGD - Capitalisation”
Share “Classic USD - Capitalisation”

Share “I - Capitalisation”

Share “K - Capitalisation”

Share “N - Capitalisation”

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

Disruptive Technology

Net assefts

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 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”

EUR
31/12/2020

836990 939

300.42
213.83
125.35

367.60
362.95

348.75
398.03
262.24
123.69

EUR
31/12/2020

2379 679 244

0
1579.47
1252.87
1 848.58

168.12
1 940.09
476.01
1 805.50
170.79
147.98
157.68

0
708.90
501.07
401.81
166.15
194.83
187.84
103.93
135.42
134.00

0

EUR
31/12/2021

1573523 079

347.72
245.28
136.64
100.49
395.46
424.42
114.47
400.65
464.90
303.53
145.51

EUR
31/12/2021

3583041 646

119.00
2110.72
1 644.87
2337.20
209.46
2 409.63
580.69
243751
216.26
200.08

197.85

131.88
940.25
675.66
532.31
208.79
264.01
23542

131.16

179.77

181.98

1114 228.15

EUR
30/06/2022

946 269 181

72.06
247.30
173.01

90.38

72.20
258.56
303.38

81.10
283.88
332.13
215.07
104.39

EUR
30/06/2022

2543 616 545

80.14
1553.97
1190.02
1712.75

140.83
1630.91
385.90
1 803.67
164.07
148.16
134.59
96.73
689.66
499.67
386.86
141.05
197.34
160.05
88.77
130.78
135.15
852 269.62

Number of shares
30/06/2022

10.000

2 588 224.465
327 667.726
269 718.783
100.000

185 192.723
313 747.321
293 095.727
60 364.671
66 937.136
41 704.796
115 192.000

Number of shares
30/06/2022

6 941.090
879 008.697
110 478.511
450 408.153

1705 753.912
46 199.563
26 522.562

126 183.933

2 844.393
454 792.177
213 628.616
280 222.293

82334.951
179 644.610
74 977.865
30 766.786
543.816

126 873.780
502 800.000
511 534.193
229 864.519
3.153
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Ecosystem Restoration EUR EUR EUR Number of shares
31/12/2020 31/12/2021 30/06/2022 30/06/2022
Net assefts 0 210473 302 166 134 128

Net asset value per share

Share “Classic - Capitalisation” 0 80.10 58.91 180 693.823
Share “Classic - Distribution” 0 80.11 57.87 41913.525
Share “Classic H EUR - Capitalisation” 0 80.11 58.97 493.744
Share “Classic HKD - Capitalisation” 0 75.54 51.85 10.000
Share “Classic RH CNH - Capitalisation” 0 819.84 614.82 100.000
Share “Classic RH CZK - Capitalisation” 0 807.38 608.99 10 751.050
Share “Classic RH SGD - Capitalisation” 0 80.64 59.74 1 960.000
Share “Classic USD - Capitalisation” 0 74.43 50.31 3 825.858
Share “I - Capitalisation” 0 80.60 59.56 258 730.124
Share “I JPY - Capitalisation” 0 8460.00 6788.00 10.000
Share “I USD - Capitalisation” 0 74.90 50.91 10.000
Share “IH EUR - Capitalisation” 0 80.59 59.63 60 575.844
Share “IH JPY - Capitalisation” 0 8478.00 6271.00 300.000
Share “N - Capitalisation” 0 79.76 58.42 9265.986
Share “Privilege - Capitalisation” 0 80.56 59.49 9366.524
Share “Privilege - Distribution” 0 80.52 58.47 10.000
Share “Privilege RH GBP - Capitalisation” 0 80.79 60.09 100.000
Share “Privilege USD - Capitalisation” 0 75.01 50.94 560.000
Share “X - Capitalisation” 0 80 881.91 59 987.87 2205.910
Emerging Bond USD USD USD Number of shares
31/12/2020 31/12/2021 30/06/2022 30/06/2022
Net assets 777 522 150 685 613 056 425757 058
Net asset value per share

Share “B MD - Distribution” 0 91.27 61.84 247.408
Share “BH AUD MD - Distribution” 0 90.99 61.11 600.000
Share “Classic - Capitalisation” 510.38 484.13 352.47 35090.319
Share “Classic - Distribution” 78.90 71.89 49.30 108 468.538
Share “Classic EUR - Capitalisation” 416.05 424.62 336.28 14 809.243
Share “Classic EUR - Distribution” 260.57 255.58 191.20 13 174.238
Share “Classic H AUD MD - Distribution” 77.70 66.61 45.02 11 246.986
Share “Classic H EUR - Capitalisation” 104.92 98.53 70.86 120 592.729
Share “Classic H EUR - Distribution” 87.47 78.89 53.44 93 326.517
Share “Classic MD - Distribution” 94.23 80.81 55.05 217 956.205
Share “I - Capitalisation” 42.54 40.71 29.78 2 698 488.650
Share “IH EUR - Capitalisation” 120.00 113.82 82.17 2629 990.878
Share “N - Capitalisation” 458.40 432.65 314.21 9 766.899
Share “Privilege - Capitalisation” 33.12 31.65 23.12 166 155.500
Share “Privilege H EUR - Capitalisation” 107.33 101.60 73.25 5332576
Share “X - Capitalisation” 151.45 145.76 106.89 561 900.959
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Emerging Bond Opportunities USD USD USD Number of shares
31/12/2020 31/12/2021 30/06/2022 30/06/2022
Net assets 474 157 424 508 131 117 295411 709
Net asset value per share
Share “B MD - Distribution” 0 89.04 62.85 794.353
Share “B RH AUD MD - Distribution” 0 88.81 62.08 100.000
Share “B RH ZAR MD - Distribution” 0 901.36 629.70 314.233
Share “Classic - Capitalisation” 236.99 216.72 164.34 135 271.039
Share “Classic - Distribution” 139.00 121.93 86.55 23 785.555
Share “Classic EUR - Distribution” 0 98.26 76.09 1319.745
Share “Classic EUR MD - Distribution” 82.97 73.75 57.16 14 395.066
Share “Classic HKD MD - Distribution” 82.42 68.63 49.04 218 822.550
Share “Classic MD - Distribution” 18.44 15.28 10.86 9518 231.468
Share “Classic MD2 - Distribution” 0 0 75.717 10.000
Share “Classic RH AUD MD - Distribution” 81.50 67.28 47.36 44 524.672
Share “Classic RH CNH MD - Distribution” 809.74 669.35 470.64 939.152
Share “Classic RH EUR - Capitalisation” 72.50 65.61 49.08 533 056.655
Share “Classic RH EUR - Distribution” 19.71 17.09 11.97 199 218.574
Share “Classic RH HKD MD - Distribution” 83.59 68.85 48.75 300.000
Share “Classic RH SGD MD - Distribution” 82.43 68.15 48.22 1794.136
Share “Classic RH ZAR MD - Distribution” 786.88 657.69 461.84 35273.251
Share “Classic SGD MD - Distribution” 83.09 0 0 0
Share “I - Capitalisation” 131.53 121.60 92.72 654 374.602
Share “I RH EUR - Capitalisation” 84.88 77.61 58.40 79 662.368
Share “N - Capitalisation” 129.76 118.07 89.31 13071.396
Share “Privilege - Capitalisation” 113.05 104.26 79.40 780 235.301
Share “Privilege EUR - Capitalisation” 103.17 102.37 84.81 21051.931
Share “Privilege RH EUR - Capitalisation” 98.80 0 0 0
Share “Privilege RH EUR - Distribution” 65.53 57.37 40.33 34 252.554
Share “X - Capitalisation” 13528 125.82 96.22 10 400.000
Emerging Climate Solutions USD USD USD Number of shares
31/12/2020 31/12/2021 30/06/2022 30/06/2022
Net assets 0 0 20 465 966

Net asset value per share

Share “Classic - Capitalisation” 0 0 98.35 10.000
Share “Classic - Distribution” 0 0 98.35 10.000
Share “I - Capitalisation” 0 0 98.36 10.000
Share “N - Capitalisation” 0 0 98.34 10.000
Share “Privilege - Capitalisation” 0 0 98.35 10.000
Share “Privilege - Distribution” 0 0 98.35 10.000
Share “X - Capitalisation” 0 0 98 365.70 208.000
Emerging Equity USD USD USD Number of shares
31/12/2020 31/12/2021 30/06/2022 30/06/2022
Net assefts 862 754 486 358297 606 272 017 255
Net asset value per share

Share “B - Capitalisation” 0 82.67 65.85 10.000
Share “Classic - Capitalisation” 766.38 651.32 521.33 155 228.499
Share “Classic - Distribution” 166.85 139.02 108.74 171 831.764
Share “Classic CZK - Capitalisation” 1111.82 961.93 833.66 38 575.882
Share “Classic EUR - Capitalisation” 138.82 126.95 110.53 565 667.304
Share “Classic EUR - Distribution” 107.82 96.69 82.36 61076.223
Share “I - Capitalisation” 913.78 785.33 632.10 26 685.493
Share “I EUR - Capitalisation” 109.73 101.46 88.83 3113.008
Share “N - Capitalisation” 220.26 185.79 148.16 22 693.545
Share “Privilege - Capitalisation” 125.21 107.49 86.46 178 459.665
Share “Privilege EUR - Capitalisation” 109.57 101.25 88.59 5683.158
Share “X - Capitalisation” 137.54 119.09 96.28 664 226.804
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Emerging Multi-Asset Income USD USD USD Number of shares
31/12/2020 31/12/2021 30/06/2022 30/06/2022
Net assets 94 401 207 68 565 134 23225067
Net asset value per share
Share “B MD - Distribution” 0 93.34 64.91 10.000
Share “B RH AUD MD - Distribution” 0 92.92 63.75 100.000
Share “Classic - Capitalisation” 124.85 113.48 83.12 82 758.858
Share “Classic - Distribution” 98.41 82.59 54.98 609.157
Share “Classic EUR - Capitalisation” 115.38 112.84 89.89 24 916.069
Share “Classic EUR - Distribution” 90.82 82.10 59.72 16 449.932
Share “Classic HKD MD - Distribution” 89.32 76.58 53.88 22 580.000
Share “Classic MD - Distribution” 89.31 76.15 53.21 52136314
Share “Classic RH AUD MD - Distribution” 89.39 75.74 52.33 11519.342
Share “Classic RH CNH MD - Distribution” 90.37 77.15 53.40 358 674.418
Share “Classic RH EUR - Capitalisation” 97.19 87.32 63.10 6 049.952
Share “Classic RH EUR - Distribution” 79.78 66.17 43.45 935.899
Share “Classic RH SGD MD - Distribution” 91.21 77.70 54.11 10 914.334
Share “I - Capitalisation” 130.67 119.81 88.13 1506.912
Share “I RH EUR - Capitalisation” 98.30 89.13 64.70 2 475.042
Share “Privilege EUR - Distribution” 82.22 0 0 0
Share “Privilege RH EUR - Capitalisation” 111.76 101.29 73.41 100.000
Share “X - Capitalisation” 133.10 122.65 90.47 61510.997
Energy Transition EUR EUR EUR Number of shares
31/12/2020 31/12/2021 30/06/2022 30/06/2022
Net assets 1957 845 101 3001 296 860 2 142 047 995
Net asset value per share
Share “B USD - Capitalisation” 0 83.09 54.81 55 847.161
Share “Classic - Capitalisation” 1239.68 1109.15 799.87 678 844.002
Share “Classic - Distribution” 672.80 590.01 417.14 196 013.843
Share “Classic H EUR - Capitalisation” 0 71.20 51.39 226 629.215
Share “Classic HKD - Capitalisation” 0 100.53 67.05 8398.034
Share “Classic RH CNH - Capitalisation” 0 933.08 686.43 24 473.485
Share “Classic RH SGD - Capitalisation” 0 77.86 56.81 293 284.534
Share “Classic RH USD - Capitalisation” 0 89.88 65.79 100.000
Share “Classic Solidarity H EUR - Capitalisation” 0 75.70 54.63 234 276.639
Share “Classic USD - Capitalisation” 192.26 159.87 105.99 6 856 593.568
Share “Classic USD - Distribution” 821.58 669.41 434.67 32199.877
Share “I - Capitalisation” 144143 1302.86 944.33 332 881.104
Share “I Plus - Capitalisation” 0 75.66 54.88 257 823.987
Share “I RH GBP - Capitalisation” 0 93.85 68.66 100.000
Share “I USD - Capitalisation” 0 88.69 59.10 118 139.264
Share “K - Capitalisation” 0 80.85 58.08 764 945.042
Share “N - Capitalisation” 1116.22 991.20 712.14 126 066.469
Share “Privilege - Capitalisation” 221.69 200.15 144.98 365017.127
Share “Privilege - Distribution” 172.44 152.60 108.37 347 036.608
Share “Privilege H USD - Capitalisation” 0 72.71 53.58 75 242.083
Share “Privilege RH GBP - Capitalisation” 0 93.84 68.63 100.000
Share “Privilege USD - Capitalisation” 0 88.57 59.02 2908.189
Share “X - Capitalisation” 2943.33 2676.36 1 946.89 104 537.781
Enhanced Bond 6M EUR EUR EUR Number of shares
31/12/2020 31/12/2021 30/06/2022 30/06/2022
Net assefts 2 384 680 925 4145789 530 3502547 391
Net asset value per share
Share “Classic - Capitalisation” 110.63 110.29 106.27 2569 977.581
Share “Classic - Distribution” 103.09 102.78 99.03 76 837.106
Share “I - Capitalisation” 114.69 114.60 110.56 18 304 797.262
Share “I - Distribution” 101.25 101.18 97.60 451 002.568
Share “I Plus - Capitalisation” 101.32 101.30 97.74 7256 979.695
Share “N - Capitalisation” 106.97 106.53 102.60 96 967.659
Share “Privilege - Capitalisation” 90.28 90.14 86.92 2106 149.330
Share “Privilege - Distribution” 103.59 103.42 99.73 216 516.578
Share “X - Capitalisation” 116.78 116.80 112.72 2041 817.612
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Environmental Absolute Return Thematic

Equity (EARTH) USD USD USD Number of shares
31/12/2020 31/12/2021 30/06/2022 30/06/2022
Net assets 140 427 979 431263 439 161 939 562
Net asset value per share
Share “Classic - Capitalisation” 126.10 101.69 88.31 183 183.175
Share “Classic - Distribution” 135.24 103.00 89.44 19 213.646
Share “Classic RH CZK - Capitalisation” 1313.58 1 086.26 965.33 105 033.402
Share “Classic RH EUR - Capitalisation” 129.06 104.30 89.59 215 987.946
Share “Classic RH SGD - Capitalisation” 0 85.59 74.25 100.000
Share “I - Capitalisation” 142.80 73.18 63.82 56 058.616
Share “I EUR - Capitalisation” 0 78.98 74.93 10 288.497
Share “I Plus - Capitalisation” 0 121.14 105.64 71 507.714
Share “I RH EUR - Capitalisation” 0 75.54 65.13 151 499.003
Share “IH JPY - Capitalisation” 0 8 804.00 0 0
Share “N - Capitalisation” 0 74.68 64.61 15 986.875
Share “Privilege - Capitalisation” 124.84 103.33 90.09 84 395.632
Share “Privilege - Distribution” 0 73.86 64.39 17 903.493
Share “Privilege RH EUR - Capitalisation” 0 73.06 63.31 5337.594
Share “U7 - Capitalisation” 0 71.43 62.28 180 221.037
Share “X - Capitalisation” 144 166.96 123 380.03 108 001.44 701.614
Share “X AUD - Capitalisation” 0 90 715.82 83 956.30 2.255
Euro Bond EUR EUR EUR Number of shares
31/12/2020 31/12/2021 30/06/2022 30/06/2022
Net assets 890 438 388 748 798 269 552 646 991
Net asset value per share
Share “Classic - Capitalisation” 233.92 226.13 199.06 564 742.933
Share “Classic - Distribution” 119.18 115.21 101.42 428 818.933
Share “I - Capitalisation” 23.97 23.32 20.60 7 881 696.737
Share “N - Capitalisation” 210.76 202.72 178.01 12 472.094
Share “Privilege - Capitalisation” 174.43 169.37 149.43 294 025.688
Share “Privilege - Distribution” 118.54 115.10 101.55 107 548.082
Share “X - Capitalisation” 132.39 129.20 114.27 1551 794.343
Euro Bond Opportunities EUR EUR EUR Number of shares
31/12/2020 31/12/2021 30/06/2022 30/06/2022
Net assefts 265 387 532 258 747 342 201 569 937
Net asset value per share
Share “Classic - Capitalisation” 459.72 446.38 380.11 270 966.434
Share “Classic - Distribution” 27.12 26.34 22.43 1788 421.167
Share “I - Capitalisation” 506.11 494.61 422.52 72 960.232
Share “N - Capitalisation” 147.88 142.88 121.36 29706.313
Share “Privilege - Capitalisation” 127.04 123.91 105.75 227 282.700
Euro Corporate Bond EUR EUR EUR Number of shares
31/12/2020 31/12/2021 30/06/2022 30/06/2022
Net assefts 1961 481 625 1 668 538 967 1174 930 905
Net asset value per share
Share “Classic - Capitalisation” 198.94 197.09 170.82 800 014.933
Share “Classic - Distribution” 119.52 117.87 101.49 608 953.492
Share “Classic H CZK - Capitalisation” 11 568.94 11 579.54 10 299.58 13 556.328
Share “I - Capitalisation” 223.97 223.33 194.19 2182 829.781
Share “I - Distribution” 110.62 109.80 94.81 25705.511
Share “N - Capitalisation” 180.51 177.94 153.84 24 019.965
Share “Privilege - Capitalisation” 170.12 169.30 147.07 246 067.199
Share “Privilege - Distribution” 119.06 117.95 101.79 572 720.368
Share “X - Capitalisation” 241.60 241.63 210.41 1345 023.334
Share “X - Distribution” 210.99 210.07 181.72 898 716.022
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Euro Corporate Bond Opportunities

Net assefts

Net asset value per share

Share “Classic - Capitalisation”
Share “Classic - Distribution”
Share “I - Capitalisation”

Share “K - Capitalisation”
Share “N - Capitalisation”
Share “X - Capitalisation”

Euro Covered Bond

Net assets

Net asset value per share

Share “Classic - Capitalisation”
Share “Classic - Distribution”
Share “I - Capitalisation”

Share “Privilege - Capitalisation”

Euro Defensive Equity

Net assets

Net asset value per share

Share “Classic - Capitalisation”
Share “Classic - Distribution”
Share “I - Capitalisation”

Share “I - Distribution”

Share “Privilege - Capitalisation”
Share “X - Capitalisation”

Euro Equity

Net assets

Net asset value per share

Share “Classic - Capitalisation”

Share “Classic - Distribution”

Share “Classic H CZK - Capitalisation”
Share “Classic H SGD - Capitalisation”
Share “Classic H USD - Capitalisation”
Share “Classic USD - Capitalisation”
Share “I - Capitalisation”

Share “I - Distribution”

Share “K - Capitalisation”

Share “N - Capitalisation”

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

Share “X - Capitalisation”

EUR
31/12/2020

273 678 392

117.12
110.71
107.53
0
103.84
107.61

EUR
31/12/2020

68 591 941

113.92
109.54
120.47
100.44

EUR
31/12/2020

50 348 959

156.24

110.08

120.83
0

105.85
0

EUR
31/12/2020

1573211384

567.62
283.46
4 953.80
151.46
153.09
694.74
676.95
115.68
0
512.34
196.86
129.83
21291

EUR
31/12/2021

254 899 208

116.09
109.24
107.29
98.16

102.42
107.69

EUR
31/12/2021

52577 700

110.38
106.13
117.48
97.71

EUR
31/12/2021

140 218 793

186.51
128.68
145.51
116.15
127.18
118 220.16

EUR
31/12/2021

1699 815 604

695.13
339.84
6119.01
0
189.08
790.69
837.51
140.12
121.20
622.75
243.27
157.08
264.99

EUR
30/06/2022

171 953 198

98.03
91.63
90.89
82.58
86.27
91.36

EUR
30/06/2022

0

(=N

EUR
30/06/2022

105 551 923

163.34
110.23
127.98
99.94
111.73
104 225.52

EUR
30/06/2022

1276934 111

572.78
273.75
515243
0
157.57
598.96
693.61
0
99.49
511.24
201.36
127.11
220.25

Number of shares
30/06/2022

1195 415.737
119 177.869

1 000.000
146 383.451
85 528.830
265 807.432

Number of shares
30/06/2022

S oo o

Number of shares
30/06/2022

72 620.796
1961.574
401 762.730
192 267.213
252.000
218.894

Number of shares
30/06/2022

1039 082.005
231 166.316
45 543.674

0

2 548.500
895.626

408 624.015
0

243 751.482
9984.614
289 265.067
24 475.542
1062 264.135
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Euro Flexible Bond

Net assefts

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

Share “N - Capitalisation”

Share “Privilege - Capitalisation”
Share “Privilege - Distribution”
Share “U12 - Distribution”

Share “X - Capitalisation”

Euro Government Bond

Net assefts

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

Share “N - Capitalisation”

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

Euro High Quality Government Bond

Net assets

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

Share “Privilege - Capitalisation”
Share “X - Capitalisation”

Euro High Yield Bond

Net assefts

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

EUR
31/12/2020

0

SO DD O O

EUR
31/12/2020

1193 900 825

433.98
125.44
236.58
391.95
234.74
127.57
518.55

EUR
31/12/2020

374 290 585

125.11
121.11
13 479.64
105.59
122.07

EUR
31/12/2020

526 487 738

220.83
99.27
135.08
99.28
91.44
253.04
101.37
0
107.92
120.73
155.04
102.74
167.22

EUR
31/12/2021

0

[=NeloNele e X=R-]

EUR
31/12/2021

1252222322

415.58
120.12
228.03
373.47
225.80
122.71
501.05

EUR
31/12/2021

242 675 478

120.93
117.07
13075.11
102.21
118.61

EUR
31/12/2021

686 187 774

229.09
100.10
0
98.57
90.65
264.74
103.10
102.61
111.40
121.12
161.96
104.34
175.92

EUR
30/06/2022

180 959 712

98.30
98.12
103.33
98.03
98.18
98.18
93.95
98.23

EUR
30/06/2022

1 382 549 880

368.62
106.55
202.91
330.44
200.73
109.09
446.42

EUR
30/06/2022

204 556 929

107.68
104.24
11 662.52
91.08
105.88

EUR
30/06/2022

606 070 115

193.25
81.22
0
81.57
74.63
224.26
84.01
86.23
93.74
98.03
137.09
84.97
149.43

Number of shares
30/06/2022

347 479.155

53262.747
246 253.222

18 777.113
159 780.325
135 708.568
636 805.024
259 110.000

Number of shares
30/06/2022

232 613.436
101 302.784
5400 700.520
11 005.487
34334.171
54 567.507
389 026.397

Number of shares
30/06/2022

5645.867

78 935.042
275.166

4 850.839

1 813 953.708

Number of shares
30/06/2022

310 767.734
800 333.384
0

750.000

10 987.846
757 977.539
649 412.157
156 195.203
19 783.400
27 352.654
236 860.496
26 519.030
1357 552.144
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Euro High Yield Short Duration Bond

Net assefts

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

Share “Classic H USD - Capitalisation”
Share “Classic H USD - Distribution”

Share “I - Capitalisation”

Share “N - Distribution”

Share “NH USD - Capitalisation”
Share “Privilege - Capitalisation”

Share “Privilege H USD - Capitalisation”

Share “X - Capitalisation”

Euro Inflation-Linked Bond

Net assets

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

Share “N - Capitalisation”

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

Euro Medium Term Bond

Net assets

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

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

Euro Mid Cap

Net assefts

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

Share “Classic USD - Capitalisation”

Share “I - Capitalisation”
Share “N - Capitalisation”
Share “Privilege - Capitalisation”

EUR
31/12/2020

129 603 936

112.21
93.30

125.82
96.16

117.77
92.81

121.11
101.59
129.64
118.64

EUR
31/12/2020

235127729

146.69
120.65
163.23
135.07
124.46
116.30
124.79

EUR
31/12/2020

469 480 336

186.84
108.81
194.73
168.73
140.79
109.85

EUR
31/12/2020

34839 225

859.19
464.77
1051.26
270.44
734.42
174.40

EUR
31/12/2021

260 820 114

115.90
93.81
130.85
97.47
122.62
92.85
125.45
105.47
135.74
0

EUR
31/12/2021

294 655 402

154.65
127.21
173.22
141.69
131.80
123.17
132.83

EUR
31/12/2021

359 026 046

183.88
107.09
192.61
165.24
139.05
108.50

EUR
31/12/2021

33960 448

983.74
522.71
1118.69
312.81
834.60
201.48

EUR
30/06/2022

273767 111

104.47
81.99
118.90
85.87
110.97
80.94
113.65
95.30
123.51
0

EUR
30/06/2022

256 868 284

145.04
119.30
162.95
132.56
123.90
115.76
93 651.39

EUR
30/06/2022

274 476 383

171.98
100.16
180.60
154.16
130.28
101.66

EUR
30/06/2022

24391 096

758.32
393.88
792.77
242.36
640.96
156.01

Number of shares

30/06/2022

1011 690.020
81 595.526
100 379.819
18 956.214
1249 955.533
5436.885
3795.533

92 606.125
217.518

0

Number of shares

30/06/2022

431 562.830
111 826.123
590 756.456
92 374.239
11773.970
23 866.461
728.282

Number of shares

30/06/2022

685 472.801
263 459.668
353 375.397

17 341.834
407 655.965
104 236.535

Number of shares

30/06/2022

27 195.065
3395.728
1 145.458

100.001
1 950.157
1 847.469
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Euro Money Market EUR EUR EUR Number of shares
31/12/2020 31/12/2021 30/06/2022 30/06/2022
Net assets 1179987 397 833 868 452 1 050 742 515
Net asset value per share
Share “Classic - Capitalisation” 206.563260 205.275761 204.530792 3098 228.401
Share “Classic - Distribution” 101.783002 101.148610 100.781725 389 454.483
Share “I - Capitalisation” 71.233379 70.824801 70.585135 3821438.034
Share “Privilege - Capitalisation” 973.541877 967.570743 964.106559 109 064.601
Share “Privilege - Distribution” 98.901282 98.294842 97.942931 11 960.000
Share “X - Capitalisation” 221.919159 220.734591 220.032468 7 960.177
Euro Short Term Bond Opportunities EUR EUR EUR Number of shares
31/12/2020 31/12/2021 30/06/2022 30/06/2022
Net assefts 208 562 175 196 615 368 0
Net asset value per share
Share “Classic - Capitalisation” 122.40 121.80 0 0
Share “Classic - Distribution” 99.14 98.65 0 0
Share “I - Capitalisation” 131.05 130.99 0 0
Share “N - Capitalisation” 113.15 112.03 0 0
Share “Privilege - Capitalisation” 1014.68 1012.73 0 0
Share “Privilege - Distribution” 103.52 103.32 0 0
Share “X - Capitalisation” 134.67 134.88 0 0
Euro Short Term Corporate Bond EUR EUR EUR Number of shares
31/12/2020 31/12/2021 30/06/2022 30/06/2022
Net assets 39 542 965 40954 166 37 106 944
Net asset value per share
Share “Classic - Capitalisation” 101.40 101.23 94.94 83 110.907
Share “Classic - Distribution” 101.37 101.20 94.91 4035.204
Share “I - Capitalisation” 104.77 105.07 98.77 202 775.064
Share “N - Capitalisation” 100.92 100.26 93.80 2100.000
Share “Privilege - Capitalisation” 103.32 103.46 97.18 44 741.737
Share “X - Capitalisation” 105.33 105.84 99.59 42 780.909
Euro Short Term Corporate Bond
Opportunities EUR EUR EUR Number of shares
31/12/2020 31/12/2021 30/06/2022 30/06/2022
Net assets 398 406 216 460 221 035 429 614 020
Net asset value per share
Share “Classic - Capitalisation” 127.48 127.50 114.60 1615 141.165
Share “Classic - Distribution” 49.87 49.88 44.83 469 447.248
Share “I - Capitalisation” 48.95 49.30 44.46 3412 503.829
Share “K - Capitalisation” 0 99.10 88.74 344 892.212
Share “N - Capitalisation” 114.58 114.02 102.23 15 131.645
Share “Privilege - Capitalisation” 895.60 900.63 811.73 38 806.806
Share “Privilege - Distribution” 100.15 100.71 90.77 5950.676
Share “X - Distribution” 101.68 102.81 92.91 81226.223
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Europe Convertible EUR EUR EUR Number of shares
31/12/2020 31/12/2021 30/06/2022 30/06/2022
Net assets 127 168 842 114 248 020 83 890 768
Net asset value per share
Share “Classic - Capitalisation” 160.13 160.36 133.13 456 124.768
Share “Classic - Distribution” 96.32 95.97 78.81 108 026.248
Share “I - Capitalisation” 189.03 190.86 159.09 51725.543
Share “I - Distribution” 105.15 105.62 87.09 37223.025
Share “N - Capitalisation” 100.87 100.42 83.12 789.056
Share “N - Distribution” 138.18 136.84 112.04 15 089.907
Share “Privilege - Capitalisation” 125.00 126.01 104.95 7 932.405
Share “Privilege - Distribution” 114.05 114.37 94.23 6289.339
Europe Emerging Equity (NAV suspended) EUR EUR EUR Number of shares
31/12/2020 31/12/2021 28/02/2022 28/02/2022
Net assets 47 154 465 49 489 891 22 642760
Net asset value per share
Share “Classic - Capitalisation” 102.67 118.72 55.29 261 088.734
Share “Classic - Distribution” 187.87 207.54 96.65 14 906.148
Share “Classic USD - Capitalisation” 125.63 135.04 62.11 26 176.156
Share “I - Capitalisation” 121.18 141.71 66.12 5020.478
Share “N - Capitalisation” 91.96 105.55 49.09 6 409.878
Share “Privilege - Capitalisation” 84.87 99.13 46.24 101 034.496
Europe Equity EUR EUR EUR Number of shares
31/12/2020 31/12/2021 30/06/2022 30/06/2022
Net assefts 1331838176 1469 359 756 1 144 495 251
Net asset value per share
Share “Classic - Capitalisation” 240.23 291.75 245.17 1693 110.697
Share “Classic - Distribution” 138.53 164.15 134.48 477 804.141
Share “Classic CHF - Capitalisation” 146.43 170.37 138.30 53038.473
Share “Classic CHF - Distribution” 116.81 132.66 104.96 1335318
Share “Classic USD - Capitalisation” 293.92 331.77 256.31 10 408.157
Share “I - Capitalisation” 284.06 348.51 294.36 813 882.644
Share “I Plus - Capitalisation” 113.50 139.89 118.41 458 108.000
Share “N - Capitalisation” 168.72 203.38 170.27 34 121.222
Share “Privilege - Capitalisation” 185.49 227.30 191.87 55 682.868
Share “Privilege - Distribution” 109.04 130.38 107.29 424 600.920
Share “X - Capitalisation” 200.58 247.58 209.87 1425 889.624
Europe Growth EUR EUR EUR Number of shares
31/12/2020 31/12/2021 30/06/2022 30/06/2022
Net assefts 533370 551 343 731 569 231209 250
Net asset value per share
Share “Classic - Capitalisation” 54.83 65.00 53.11 409 047.090
Share “Classic - Distribution” 151.59 175.23 139.52 54 223.351
Share “Classic RH SGD - Capitalisation” 141.43 168.93 139.22 960.000
Share “Classic RH SGD MD - Distribution” 112.19 131.49 106.89 8 020.145
Share “Classic RH USD - Capitalisation” 142.64 170.33 140.58 1710.502
Share “Classic RH USD MD - Distribution” 111.86 131.11 106.84 7 825.462
Share “Classic USD - Capitalisation” 67.09 73.91 55.52 4 742.682
Share “I - Capitalisation” 221.19 264.88 217.55 640 355.094
Share “N - Capitalisation” 78.69 92.59 75.38 7 388.903
Share “Privilege - Capitalisation” 193.62 231.57 190.08 17 268.038
Share “Privilege - Distribution” 134.57 156.97 125.56 448 542.112
Share “X - Capitalisation” 107.18 129.12 106.44 4 503.000
Share “X3 - Capitalisation” 0.01 0.01 0.01 1 000 000.000
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Europe High Conviction Bond EUR EUR EUR Number of shares
31/12/2020 31/12/2021 30/06/2022 30/06/2022
Net assets 0 320 614 658 249 853 968

Net asset value per share

Share “Classic - Capitalisation” 0 334.38 262.31 127 538.016
Share “Classic - Distribution” 0 98.61 77.36 10.000
Share “I - Capitalisation” 0 100.79 79.25 38 060.854
Share “I Plus - Capitalisation” 0 16 251.17 12793.16 10 177.000
Share “Privilege - Capitalisation” 0 340.41 267.75 310 684.113
Europe Multi-Asset Income EUR EUR EUR Number of shares
31/12/2020 31/12/2021 30/06/2022 30/06/2022

Net assets 201 000 901 127 241 674 0

Net asset value per share
Share “Classic - Capitalisation” 104.44 109.88 0 0
Share “Classic MD - Distribution” 75.51 75.97 0 0
Share “Classic RH AUD - Capitalisation” 113.16 119.73 0 0
Share “Classic RH AUD MD - Distribution” 74.79 75.30 0 0
Share “Classic RH CAD MD - Distribution” 73.11 73.41 0 0
Share “Classic RH CNH MD - Distribution” 75.04 75.86 0 0
Share “Classic RH HKD MD - Distribution” 74.76 74.94 0 0
Share “Classic RH SGD - Capitalisation” 113.10 119.98 0 0
Share “Classic RH SGD MD - Distribution” 76.59 77.21 0 0
Share “Classic RH USD - Capitalisation” 114.77 121.85 0 0
Share “Classic RH USD MD - Distribution” 76.29 76.89 0 0
Share “I - Capitalisation” 97.26 103.12 0 0
Share “I RH USD MD - Distribution” 78.74 80.03 0 0
Share “Privilege - Capitalisation” 107.57 0 0 0
Share “Privilege MD - Distribution” 84.20 85.43 0 0
Share “Privilege RH USD - Capitalisation” 118.04 126.06 0 0
Share “Privilege RH USD MD - Distribution” 84.71 85.92 0 0

Europe Real Estate Securities EUR EUR EUR Number of shares
31/12/2020 31/12/2021 30/06/2022 30/06/2022

Net assets 316290 451 323 447 924 191 323 379

Net asset value per share
Share “Classic - Capitalisation” 292.50 342.66 251.29 108 683.244
Share “Classic - Distribution” 147.37 166.97 119.08 201 835.782
Share “I - Capitalisation” 350.64 414.99 305.87 96 263.184
Share “N - Capitalisation” 262.30 304.99 222.82 4372.057
Share “Privilege - Capitalisation” 174.96 206.81 152.35 10 844.840
Share “Privilege - Distribution” 146.56 167.57 120.05 53 056.571
Share “X - Capitalisation” 197.67 235.64 174.33 540 214.176
Share “X - Distribution” 90.84 104.75 75.37 97 680.940
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Europe Small Cap EUR EUR EUR Number of shares
31/12/2020 31/12/2021 30/06/2022 30/06/2022
Net assets 1296 723 215 1168 935 700 674 410 667
Net asset value per share
Share “Classic - Capitalisation” 250.17 288.51 215.04 1 145 618.131
Share “Classic - Distribution” 208.60 236.68 172.61 326 328.152
Share “Classic RH SGD - Capitalisation” 188.44 219.01 164.72 620.120
Share “Classic RH USD - Capitalisation” 141.60 164.57 124.03 45 688.299
Share “Classic USD - Capitalisation” 306.05 328.04 224.77 4 840.065
Share “I - Capitalisation” 285.52 333.14 249.75 1208 605.453
Share “I - Distribution” 0 116.14 85.20 145.000
Share “N - Capitalisation” 22722 260.08 193.13 38348.843
Share “Privilege - Capitalisation” 220.82 257.21 192.66 131 464.136
Share “Privilege - Distribution” 197.51 226.37 165.93 30 523.147
Share “X - Capitalisation” 251.61 295.64 222.56 22 493.163
Share “X2 - Capitalisation” 0 117 078.32 88 132.63 233.000
Europe Small Cap Convertible EUR EUR EUR Number of shares
31/12/2020 31/12/2021 30/06/2022 30/06/2022
Net assets 270 444 520 350917018 305221375
Net asset value per share
Share “Classic - Capitalisation” 181.75 191.33 175.23 882 259.385
Share “Classic - Distribution” 139.27 145.90 132.08 329 279.553
Share “I - Capitalisation” 201.10 213.45 196.29 441 673.398
Share “I - Distribution” 107.63 113.69 103.34 400.000
Share “IH EUR - Distribution” 105.72 0 0 0
Share “N - Capitalisation” 104.04 108.86 99.40 3372338
Share “N - Distribution” 163.44 170.20 153.62 59 662.691
Share “Privilege - Capitalisation” 157.50 166.90 153.36 27 577.268
Share “Privilege - Distribution” 141.99 149.73 135.99 48 985.257
Flexible Global Credit EUR EUR EUR Number of shares
31/12/2020 31/12/2021 30/06/2022 30/06/2022
Net assefts 66 612 352 35555180 27 314 966
Net asset value per share
Share “Classic - Capitalisation” 98.56 97.18 93.93 26 430.285
Share “Classic - Distribution” 96.66 95.31 92.12 4 882.445
Share “Classic RH USD - Capitalisation” 109.79 0 0 0
Share “Classic RH USD - Distribution” 105.56 0 0 0
Share “X - Distribution” 101.43 100.66 97.61 249 804.120
Flexible Opportunities EUR EUR EUR Number of shares
31/12/2020 31/12/2021 30/06/2022 30/06/2022
Net assefts 19 331 307 8710 095 0
Net asset value per share
Share “Classic - Capitalisation” 104.23 101.92 0 0
Share “Classic - Distribution” 104.23 101.91 0 0
Share “Classic RH CZK - Capitalisation” 1 056.00 1043.24 0 0
Share “I - Capitalisation” 118.61 116.86 0 0
Share “I RH GBP - Capitalisation” 106.22 0 0 0
Share “N - Capitalisation” 103.01 99.97 0 0
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Frontiers Equity

Net assefts

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

Germany Multi-Factor Equity

Net assets

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

Global Absolute Return Multi-Factor Bond

Net assets

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

Share “X - Capitalisation”

Global Bond Opportunities

Net assets

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

USD
31/12/2020

67435372

111.80
85.40
98.79
122.03

EUR
31/12/2020

76 822 673

279.27
213.17
124.81
79.68

164.91

EUR
31/12/2020

13 946 103

97.89
97.92
97.95

EUR
31/12/2020

527 708 894

387.25
212.79
438.89
42291
0
130.14
132.98
103.60
141.95

USD
31/12/2021

64 307 950

105.16
77.29
92.23
117.12

EUR
31/12/2021

67 599 291

310.68
231.62
129.07
87.97

185.11

EUR
31/12/2021

15439 155

90.54
91.25
91.40

EUR
31/12/2021

397 879 981

377.56
207.47
431.32
415.01
96.80
126.25
130.23
101.47
139.71

USD
30/06/2022

37 883 347

90.87
65.09
79.40
102.30

EUR
30/06/2022

48 083 852

235.13
170.55
89.80
66.33
140.72

EUR
30/06/2022

5794 089

84.07
84.87
85.05

EUR
30/06/2022

305 600 373

327.32
179.01
376.29
360.95
83.61
109.18
113.16
88.16
121.69

Number of shares
30/06/2022

6 689.462

2 740.848
607.638
362 172.576

Number of shares
30/06/2022

167 841.224
8 684.935
464.670

42 830.867
30 245.880

Number of shares
30/06/2022

10.000
52 553.579
15 671.000

Number of shares
30/06/2022

302 530.613
516 507.266
9 666.769
100 380.769
195 993.981
39 646.703
13 977.552
5224915
424 416.177
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Global Convertible USD USD USD Number of shares
31/12/2020 31/12/2021 30/06/2022 30/06/2022
Net assets 843 864 221 1215154 444 850 192 263
Net asset value per share
Share “Classic - Capitalisation” 146.54 147.25 122.14 283 541.807
Share “Classic - Distribution” 138.62 138.63 113.38 34 815.244
Share “Classic MD - Distribution” 133.58 133.70 110.59 16 187.022
Share “Classic RH CHF - Capitalisation” 133.03 0 0 0
Share “Classic RH CZK - Capitalisation” 4114.61 4139.87 3487.97 62 903.670
Share “Classic RH EUR - Capitalisation” 204.14 203.38 167.14 1087 729.154
Share “Classic RH EUR - Distribution” 109.12 108.18 87.67 920 448.997
Share “Classic RH PLN - Distribution” 600.67 599.90 496.53 323.678
Share “I - Capitalisation” 232.76 235.84 196.41 1283 783.034
Share “I RH EUR - Capitalisation” 230.96 231.96 191.30 1115929.295
Share “I RH NOK - Capitalisation” 195.73 196.91 163.03 24 714.876
Share “N - Capitalisation” 133.10 132.95 109.94 37 702.157
Share “N RH EUR - Capitalisation” 132.74 131.42 107.64 61 849.273
Share “N RH EUR - Distribution” 125.77 123.87 100.02 11 781.615
Share “Privilege - Capitalisation” 137.83 139.40 116.00 49 042.217
Share “Privilege RH EUR - Capitalisation” 152.43 152.71 125.86 152 920.181
Share “Privilege RH EUR - Distribution” 142.92 142.51 115.81 67 948.871
Share “X - Capitalisation” 133.71 136.30 113.85 35043.558
Global Enhanced Bond 36M EUR EUR EUR Number of shares
31/12/2020 31/12/2021 30/06/2022 30/06/2022
Net assets 0 11 149 242 34 834470

Net asset value per share

Share “Classic - Capitalisation” 0 98.48 94.52 92 311.327
Share “Classic - Distribution” 0 98.48 94.53 4 858.662
Share “Classic RH CZK - Capitalisation” 0 99.40 97.71 964 086.274
Share “I - Capitalisation” 0 98.83 95.16 11 167.070
Share “N - Capitalisation” 0 98.29 94.18 3139.982
Share “Privilege - Capitalisation” 0 98.71 94.94 3797.138
Share “Privilege - Distribution” 0 98.71 94.94 6 359.459
Share “X - Capitalisation” 0 0 97 586.41 200.000
Global Environment EUR EUR EUR Number of shares
31/12/2020 31/12/2021 30/06/2022 30/06/2022
Net assefts 2257852218 4090 082 676 2897 026 974
Net asset value per share

Share “B USD - Capitalisation” 0 0 76.34 10.000
Share “Classic - Capitalisation” 251.54 324.77 247.73 3153 925.068
Share “Classic - Distribution” 184.89 234.75 175.95 692 923.451
Share “Classic H EUR - Capitalisation” 118.30 144.59 104.48 227 375.836
Share “Classic HKD - Capitalisation” 0 0 83.96 10.000
Share “Classic RH HKD MD - Distribution” 0 0 86.77 100.000
Share “Classic RH SGD MD - Distribution” 126.97 162.42 122.29 180 613.736
Share “Classic RH USD MD - Distribution” 128.00 163.63 123.24 277 671.264
Share “Classic SGD - Capitalisation” 129.87 158.95 115.06 140 283.843
Share “Classic USD - Capitalisation” 307.82 369.36 259.01 209 573.195
Share “I - Capitalisation” 287.08 375.02 287.72 1172 631.192
Share “I Plus H JPY - Capitalisation” 10 985.00 13 705.00 9998.00 6559 105.769
Share “I Plus JPY - Capitalisation” 10 981.00 14 916.00 12 430.00 7 468 460.223
Share “I USD - Capitalisation” 136.60 165.84 116.97 219 001.131
Share “K - Capitalisation” 0 127.83 97.15 530 003.343
Share “N - Capitalisation” 230.00 294.74 223.98 110 561.103
Share “N - Distribution” 120.69 152.08 113.56 10 400.038
Share “Privilege - Capitalisation” 226.57 295.46 226.49 212 522.488
Share “Privilege - Distribution” 122.44 157.04 118.31 68 571.796
Share “Privilege GBP - Distribution” 124.06 149.15 115.18 575.825
Share “Privilege USD - Capitalisation” 135.51 164.22 115.73 10 791.187
Share “X - Capitalisation” 181.84 239.21 184.01 1265 436.588
Share “X - Distribution” 124.58 119 381.01 90 248.79 155.846
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Global High Yield Bond EUR EUR EUR Number of shares
31/12/2020 31/12/2021 30/06/2022 30/06/2022
Net assefts 113 049 979 103 110 844 78 791 127
Net asset value per share
Share “BH AUD MD - Distribution” 0 95.90 77.04 1167.309
Share “BH USD MD - Distribution” 0 95.92 77.57 9363.773
Share “Classic - Capitalisation” 108.06 110.13 93.10 79 452.555
Share “Classic - Distribution” 27.28 26.92 21.85 342 365.183
Share “Classic H AUD MD - Distribution” 75.33 71.29 57.57 49 050.213
Share “Classic H CZK - Capitalisation” 11231.99 11 560.30 10 021.96 19 864.745
Share “Classic H USD - Capitalisation” 128.39 131.91 112.48 51479.151
Share “Classic H USD - Distribution” 38.55 38.41 31.50 17 426.356
Share “Classic H USD MD - Distribution” 77.61 73.44 59.74 67 297.981
Share “Classic USD - Capitalisation” 129.51 0 0 0
Share “Classic USD MD - Distribution” 67.27 59.13 43.80 249 913.064
Share “I - Capitalisation” 122.26 125.66 106.68 111 495.184
Share “TH USD - Capitalisation” 208.27 215.87 184.88 300.000
Share “K - Capitalisation” 0 101.06 85.11 125 568.228
Share “N - Capitalisation” 104.23 105.71 89.14 158.039
Share “N - Distribution” 83.25 81.76 66.21 10 800.363
Share “Privilege - Capitalisation” 124.00 127.27 107.96 1 650.467
Share “Privilege - Distribution” 87.67 87.14 71.00 131 405.252
Global Inflation-Linked Bond EUR EUR EUR Number of shares
31/12/2020 31/12/2021 30/06/2022 30/06/2022
Net assefts 157 537 622 580 181 494 455 856 664
Net asset value per share
Share “Classic - Capitalisation” 161.36 167.22 145.86 539 268.654
Share “Classic - Distribution” 147.06 152.41 132.38 108 480.237
Share “I - Capitalisation” 175.92 183.50 160.53 219 269.072
Share “I Plus - Capitalisation” 112.08 0 0 0
Share “N - Capitalisation” 150.45 155.14 134.98 81 698.831
Share “Privilege - Capitalisation” 136.73 142.35 124.41 4713.458
Share “Privilege - Distribution” 118.08 122.93 107.44 2 274.409
Share “UI10 H SGD - Capitalisation” 0 189.67 167.39 2 744 783.293
Green Bond EUR EUR EUR Number of shares
31/12/2020 31/12/2021 30/06/2022 30/06/2022
Net assets 1079 446 102 1096 405 657 904 239 160
Net asset value per share
Share “Classic - Capitalisation” 104.99 101.06 87.32 2 183 589.967
Share “Classic - Distribution” 101.49 97.19 83.40 367 059.952
Share “I - Capitalisation” 106.72 103.25 89.43 3377 714.868
Share “K - Capitalisation” 0 95.52 82.22 401 581.067
Share “N - Capitalisation” 103.44 99.07 85.39 49 363.209
Share “Privilege - Capitalisation” 105.82 102.12 88.34 267 641.950
Share “Privilege - Distribution” 102.25 98.17 84.35 308 470.221
Share “X - Capitalisation” 107.51 104.24 90.38 1269 727.893
Share “X - Distribution” 104.93 101.22 87.17 2 005 915.109
Share “XH AUD QD - Distribution” 0 98 974.78 86 097.20 77.276
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Green Tigers USD USD USD Number of shares
31/12/2020 31/12/2021 30/06/2022 30/06/2022
Net assets 873 152 023 1974 811 613 1510 047 078
Net asset value per share
Share “Classic - Capitalisation” 148.51 158.76 121.13 59 864.264
Share “Classic - Distribution” 134.04 140.62 104.57 5415.000
Share “Classic EUR - Capitalisation” 266.51 306.55 254.42 2353 146.326
Share “Classic EUR - Distribution” 203.24 229.41 185.77 193 244.014
Share “Classic H EUR - Capitalisation” 0 102.20 82.79 92 134.088
Share “Classic RH CNH - Capitalisation” 0 989.58 762.15 1376.024
Share “Classic RH SGD - Capitalisation” 0 102.35 77.91 1 180.000
Share “Classic RH SGD MD - Distribution” 0 100.60 74.77 100.000
Share “I - Capitalisation” 239.60 259.05 198.76 495 239.678
Share “I EUR - Capitalisation” 0 106.24 88.67 105 459.906
Share “N - Capitalisation” 188.15 199.64 151.76 26217.850
Share “Privilege - Capitalisation” 119.00 128.50 98.54 103 093.862
Share “Privilege - Distribution” 0 98.34 73.49 283 907.643
Share “Privilege EUR - Capitalisation” 193.26 224.52 187.28 697 900.211
Share “Privilege EUR - Distribution” 161.95 184.64 150.28 131 831.622
Share “Privilege RH EUR - Capitalisation” 0 101.99 77.36 15 288.268
Share “Privilege RH EUR - Distribution” 0 100.07 73.90 6397.876
Share “U2 - Capitalisation” 0 104.19 79.60 95 446.246
Share “U2 - Distribution” 0 103.01 76.70 3950.000
Share “U2 RH GBP - Distribution” 0 100.73 74.51 6 000.000
Share “U2 RH SGD - Capitalisation” 0 104.79 79.88 6910.888
Share “U2 RH SGD - Distribution” 0 104.17 0 0
Share “X - Capitalisation” 15133.71 16 484.82 12 684.95 40 950.499
Harmony EUR EUR EUR Number of shares
31/12/2020 31/12/2021 30/06/2022 30/06/2022
Net assets 178 434 561 210701 320 141 726 856
Net asset value per share
Share “Classic - Capitalisation” 103.77 104.24 92.67 288 393.405
Share “Classic - Distribution” 95.56 95.99 83.02 62 333.173
Share “I - Capitalisation” 112.90 114.15 101.80 69 513.194
Share “K - Capitalisation” 0 100.20 88.74 237 165.798
Share “U3 - Capitalisation” 97.95 98.74 87.93 929 247.776
Health Care Innovators EUR EUR EUR Number of shares
31/12/2020 31/12/2021 30/06/2022 30/06/2022
Net assets 719 846 717 1324 608 618 1 385506 950
Net asset value per share
Share “Classic - Capitalisation” 1275.14 151525 1474.48 681 946.927
Share “Classic - Distribution” 851.92 996.48 956.12 127 083.507
Share “Classic H EUR - Capitalisation” 106.41 118.10 107.02 245 159.619
Share “Classic USD - Capitalisation” 312.89 345.57 309.14 67292.519
Share “I - Capitalisation” 1 455.67 1747.53 1709.17 44 530.166
Share “K - Capitalisation” 0 115.53 112.00 337 907.018
Share “N - Capitalisation” 339.36 400.26 388.05 29 436.254
Share “Privilege - Capitalisation” 268.51 321.96 314.70 94 669.705
Share “Privilege - Distribution” 200.23 236.34 227.80 9150.035
Share “X - Capitalisation” 104.32 125.99 123.67 445 479.117
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Inclusive Growth EUR EUR EUR Number of shares
31/12/2020 31/12/2021 30/06/2022 30/06/2022
Net assets 287 426 752 445 801 006 335486 378
Net asset value per share
Share “Classic - Capitalisation” 113.51 142.06 121.57 768 593.341
Share “Classic - Distribution” 114.24 140.52 118.35 71 569.635
Share “Classic H EUR - Capitalisation” 0 109.46 88.71 81623.228
Share “Classic USD - Capitalisation” 0 104.51 82.24 10.000
Share “I - Capitalisation” 120.09 151.84 130.60 519 022.699
Share “N - Capitalisation” 118.88 147.67 125.90 1 145.664
Share “Privilege - Capitalisation” 113.35 143.15 123.05 469.246
Share “Privilege H EUR - Capitalisation” 0 104.06 84.72 300.000
Share “X - Capitalisation” 124.92 158.90 137.17 1154 271.191
India Equity USD USD USD Number of shares
31/12/2020 31/12/2021 30/06/2022 30/06/2022
Net assefts 349 508 007 260 076 827 205 226 475
Net asset value per share
Share “Classic - Capitalisation” 154.35 177.89 151.06 355 869.542
Share “Classic - Distribution” 130.40 148.96 125.23 46 148.021
Share “Classic EUR - Capitalisation” 149.28 185.12 171.00 125 784.181
Share “Classic EUR - Distribution” 106.67 131.12 119.96 30 240.965
Share “I - Capitalisation” 296.86 346.00 295.45 337 934.481
Share “N - Capitalisation” 53.26 60.94 51.56 160 988.350
Share “Privilege - Capitalisation” 152.55 177.59 151.56 70 148.282
Share “Privilege EUR - Capitalisation” 103.52 129.65 120.37 5047.349
Japan Equity JPY JPY JPY Number of shares
31/12/2020 31/12/2021 30/06/2022 30/06/2022
Net assefts 19 553 292 553 18 901 325 856 19 492 600 932
Net asset value per share
Share “Classic - Capitalisation” 5635.00 6318.25 5986.12 696 768.649
Share “Classic - Distribution” 3 884.00 4268.72 3965.30 179 487.069
Share “Classic EUR - Capitalisation” 44.60 48.24 42.14 151 617.639
Share “Classic H EUR - Capitalisation” 92.25 102.65 96.53 355612.323
Share “Classic H USD - Capitalisation” 134.30 150.73 142.84 1 995.689
Share “Classic USD - Capitalisation” 54.58 54.87 44.06 65 005.739
Share “I - Capitalisation” 4 675.00 5295.39 5042.49 446 898.953
Share “IH USD - Capitalisation” 153.54 174.10 165.77 300.000
Share “N - Capitalisation” 4 805.00 5347.62 5047.65 48 094.550
Share “NH EUR - Distribution” 103.82 0 0 0
Share “Privilege - Capitalisation” 126 125.00 142 701.69 135 805.34 3204.680
Share “Privilege - Distribution” 15 723.00 17 435.32 16 267.49 5736.752
Share “Privilege H EUR - Capitalisation” 131.20 147.37 139.19 20 533.697
Share “X - Capitalisation” 7 813.00 8914.72 8513.50 582 820.036
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Japan Small Cap JPY JPY JPY Number of shares
31/12/2020 31/12/2021 30/06/2022 30/06/2022
Net assets 134823419310 123 386 423 048 91 417 657 537
Net asset value per share
Share “Classic - Capitalisation” 13.399.00 15413.28 13230.22 182 362.852
Share “Classic - Distribution” 9410.00 10 607.67 8901.52 33 832.675
Share “Classic EUR - Capitalisation” 106.06 117.68 93.14 395 677.612
Share “Classic H EUR - Capitalisation” 182.88 208.71 178.14 234 983.879
Share “Classic H USD - Capitalisation” 226.73 260.81 224.49 69 918.228
Share “I - Capitalisation” 16 093.00 18 729.91 16 170.95 3738 668.369
Share “IH USD - Capitalisation” 179.20 208.63 180.47 1348.167
Share “N - Capitalisation” 11451.00 13073.51 11180.12 21535.105
Share “NH EUR - Distribution” 117.04 0 0 0
Share “Privilege - Capitalisation” 357 189.00 415 008.67 358 005.05 21718.442
Share “Privilege EUR - Capitalisation” 122.09 136.84 108.84 156 762.968
Share “Privilege H EUR - Capitalisation” 201.69 232.58 199.46 141 826.886
Share “Privilege H USD - Capitalisation” 148.50 172.61 149.19 21720.449
Share “X - Capitalisation” 18 843.00 22 117.80 19 164.93 190.000
Latin America Equity USD USD USD Number of shares
31/12/2020 31/12/2021 30/06/2022 30/06/2022
Net assets 58 765 818 41785 543 41922 928
Net asset value per share
Share “Classic - Capitalisation” 510.32 441.77 432.64 60 037.855
Share “Classic - Distribution” 287.76 241.33 230.58 12 525.512
Share “Classic EUR - Capitalisation” 417.07 388.44 413.78 10 167.382
Share “I - Capitalisation” 33.62 29.43 28.98 1910.013
Share “N - Capitalisation” 440.50 378.46 369.26 3515.746
Share “Privilege - Capitalisation” 29.87 26.11 25.70 284 364.018
Local Emerging Bond USD USD USD Number of shares
31/12/2020 31/12/2021 30/06/2022 30/06/2022
Net assefts 478 716 262 284 513 677 219231728
Net asset value per share
Share “B MD - Distribution” 0 88.21 69.05 10.000
Share “Classic - Capitalisation” 139.13 124.39 104.29 138 519.347
Share “Classic - Distribution” 56.82 48.66 38.08 412 898.025
Share “Classic EUR - Capitalisation” 99.37 95.58 87.17 46 185.134
Share “Classic EUR - Distribution” 54.28 50.06 42.75 476 757.511
Share “Classic MD - Distribution” 43.26 34.92 27.49 410 306.848
Share “Classic RH EUR - Capitalisation” 83.61 73.91 61.15 14 684.400
Share “Classic RH EUR - Distribution” 43.59 36.87 28.50 28 778.347
Share “I - Capitalisation” 162.60 146.82 123.71 879 160.262
Share “I RH EUR - Capitalisation” 105.20 93.93 78.27 371 352.699
Share “N - Capitalisation” 87.56 77.89 65.14 96 595.971
Share “Privilege - Capitalisation” 84.39 76.05 64.02 8 767.559
Share “Privilege - Distribution” 53.79 46.44 36.51 5978.743
Share “Privilege EUR - Capitalisation” 99.42 96.45 88.30 27 333.650
Share “Privilege RH EUR - Capitalisation” 85.23 75.88 63.09 9562.932
Share “X - Capitalisation” 102 086.84 92 737.83 78 371.84 13.949
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Multi-Asset Income EUR EUR EUR Number of shares
31/12/2020 31/12/2021 30/06/2022 30/06/2022
Net assefts 593 523 355 374 607 707 0
Net asset value per share
Share “Classic - Capitalisation” 96.02 101.17 0 0
Share “Classic - Distribution” 74.65 75.57 0 0
Share “Classic MD - Distribution” 74.60 76.02 0 0
Share “Classic RH AUD MD - Distribution” 75.54 0 0 0
Share “Classic RH CNH MD - Distribution” 80.68 0 0 0
Share “Classic RH HKD MD - Distribution” 78.36 0 0 0
Share “Classic RH SGD MD - Distribution” 78.19 0 0 0
Share “Classic RH USD - Capitalisation” 98.79 0 0 0
Share “Classic RH USD - Distribution” 77.92 0 0 0
Share “Classic RH USD MD - Distribution” 78.53 80.10 0 0
Share “I - Capitalisation” 100.54 106.64 0 0
Share “K - Capitalisation” 0 104.44 0 0
Share “N - Capitalisation” 91.68 95.88 0 0
Share “Privilege - Capitalisation” 101.02 107.27 0 0
Share “Privilege - Distribution” 36.96 37.71 0 0
Share “X - Capitalisation” 92.90 0 0 0
Share “X - Distribution” 82.82 0 0 0
Multi-Asset Thematic EUR EUR EUR Number of shares
31/12/2020 31/12/2021 30/06/2022 30/06/2022
Net assefts 0 217781977 260 140 718
Net asset value per share
Share “Classic - Capitalisation” 0 105.40 90.07 1 862 647.673
Share “Classic - Distribution” 0 102.49 85.80 85 023.887
Share “Classic MD - Distribution” 0 98.61 83.71 490 175.549
Share “Classic RH AUD - Capitalisation” 0 0 95.72 387.776
Share “Classic RH AUD MD - Distribution” 0 98.76 83.57 69 382.597
Share “Classic RH CAD MD - Distribution” 0 98.63 84.02 15 543.053
Share “Classic RH CNH MD - Distribution” 0 0 968.97 1557.827
Share “Classic RH CZK - Capitalisation” 0 1004.92 880.61 13 109.810
Share “Classic RH HKD MD - Distribution” 0 98.70 84.10 106 206.608
Share “Classic RH SGD - Capitalisation” 0 99.08 85.32 3831.728
Share “Classic RH SGD MD - Distribution” 0 98.65 84.04 44 784.879
Share “Classic RH USD - Capitalisation” 0 99.03 85.39 24 688.895
Share “Classic RH USD MD - Distribution” 0 98.71 84.29 142 355.149
Share “I - Capitalisation” 0 105.96 90.91 216 220.526
Share “N - Capitalisation” 0 101.54 86.44 16 306.602
Share “Privilege MD - Distribution” 0 0 95.80 0.783
Share “Privilege RH USD - Capitalisation” 0 0 96.69 350.270
Share “Privilege RH USD MD - Distribution” 0 98.94 84.73 872.209
Nordic Small Cap EUR EUR EUR Number of shares
31/12/2020 31/12/2021 30/06/2022 30/06/2022
Net assets 239 568 063 316 107 919 214 158 848
Net asset value per share
Share “Classic - Capitalisation” 585.72 666.93 447.17 225 043.039
Share “Classic - Distribution” 511.63 574.05 376.67 48 178.645
Share “Classic H NOK - Distribution” 1798.83 2036.43 1380.16 352 579.797
Share “Classic RH CZK - Capitalisation” 0 0 847.27 3368.285
Share “I - Capitalisation” 69.08 79.58 53.67 523 827.963
Share “N - Capitalisation” 283.55 320.47 214.07 19 587.168
Share “Privilege - Capitalisation” 320.21 368.27 248.16 63 846.750
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Premia Opportunities EUR EUR EUR Number of shares
31/12/2020 31/12/2021 30/06/2022 30/06/2022
Net assets 42 631 570 11930 079 7213519
Net asset value per share
Share “Classic - Capitalisation” 101.62 103.47 95.89 71 463.627
Share “Classic - Distribution” 90.99 92.65 84.63 4259.948
Share “X - Capitalisation” 96.91 0 0 0
RMB Bond USD USD USD Number of shares
31/12/2020 31/12/2021 30/06/2022 30/06/2022
Net assets 241 064 263 293 081 790 299 689 569
Net asset value per share
Share “Classic - Capitalisation” 195.39 210.12 202.04 180 163.643
Share “Classic - Distribution” 101.29 105.50 98.61 22 417.039
Share “Classic CNH MD - Distribution” 0 0 996.38 10.000
Share “Classic H EUR - Capitalisation” 0 99.88 98.32 1495.457
Share “Classic H USD MD - Distribution” 0 0 100.61 300.000
Share “Classic MD - Distribution” 0 0 101.10 10.000
Share “I - Capitalisation” 100.79 109.26 105.48 498 666.186
Share “I CNH - Capitalisation” 0 100591 1023.42 10.000
Share “I EUR - Capitalisation” 0 99.94 104.92 10.000
Share “I RH EUR - Capitalisation” 0 103.92 99.52 100.000
Share “IH EUR - Capitalisation” 0 99.94 98.78 300.000
Share “NH EUR - Capitalisation” 0 99.84 97.98 300.000
Share “Privilege - Capitalisation” 0 103.54 99.86 13 566.547
Share “Privilege - Distribution” 0 107.46 100.74 4001.037
Share “Privilege RH EUR - Capitalisation” 0 102.97 98.52 163 619.185
Share “X - Capitalisation” 1174.39 1278.17 1236.37 153 360.346
Russia Equity (NAYV suspended) EUR EUR EUR Number of shares
31/12/2020 31/12/2021 25/02/2022 25/02/2022
Net assets 872 635 898 713 679 959 347192 365
Net asset value per share
Share “B USD - Capitalisation” 0 106.56 59.28 35467.054
Share “B USD MD - Distribution” 0 103.26 56.72 3166.931
Share “Classic - Capitalisation” 147.00 174.55 98.35 701 800.016
Share “Classic - Distribution” 87.71 98.30 55.39 333 086.003
Share “Classic RH ZAR MD - Distribution” 909.23 1 056.65 593.96 192 058.103
Share “Classic USD - Capitalisation” 120.56 133.06 74.14 1730 199.807
Share “Classic USD - Distribution” 80.31 83.55 46.55 9 566.441
Share “Classic USD MD - Distribution” 120.37 127.63 70.29 114 683.935
Share “I - Capitalisation” 170.89 205.21 115.83 983 875.487
Share “I - Distribution” 139.63 158.27 89.33 14 345.205
Share “I USD - Distribution” 117.68 0 0 0
Share “N - Capitalisation” 320.47 377.70 212.57 32708.115
Share “Privilege - Capitalisation” 158.30 189.86 107.15 64 384.061
Share “Privilege - Distribution” 106.77 120.88 68.22 1 854.002
Share “Privilege GBP - Distribution” 112.77 119.44 67.29 1970.603
Share “X - Capitalisation” 102.45 123.97 70.06 45.125
Seasons EUR EUR EUR Number of shares
31/12/2020 31/12/2021 30/06/2022 30/06/2022
Net assets 166 717 890 486 425 752 476 179 015
Net asset value per share
Share “Classic - Capitalisation” 118.16 141.88 120.48 2912 451.022
Share “I - Capitalisation” 0 0 96.17 3361.882
Share “K - Capitalisation” 165.16 196.78 166.48 750 546.095

Page 53



BNP PARIBAS FUNDS

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

SMaRT Food EUR EUR EUR Number of shares
31/12/2020 31/12/2021 30/06/2022 30/06/2022

Net assets 924 515 189 1724 156 722 1 489963 001

Net asset value per share
Share “Classic - Capitalisation” 119.41 141.87 123.37 4045 729.336
Share “Classic - Distribution” 106.62 124.57 106.59 264 106.635
Share “Classic H EUR - Capitalisation” 115.70 131.79 110.37 718 362.498
Share “Classic RH USD - Capitalisation” 126.31 151.07 132.39 81817.378
Share “Classic RH USD MD - Distribution” 99.96 117.27 101.30 12 228.778
Share “Classic SGD - Capitalisation” 0 99.90 82.45 2 688.000
Share “Classic USD - Capitalisation” 117.74 129.99 103.92 74 404.662
Share “I - Capitalisation” 127.51 153.28 134.07 3311 627.335
Share “K - Capitalisation” 0 0 88.12 157 676.399
Share “N - Capitalisation” 115.54 136.24 118.03 119 047.432
Share “Privilege - Capitalisation” 126.53 151.98 132.89 548 418.034
Share “Privilege - Distribution” 114.37 135.12 116.26 71991.346
Share “Privilege GBP - Capitalisation” 0 100.07 89.70 2944.021
Share “Privilege H EUR - Capitalisation” 0 102.16 85.99 300.000
Share “Privilege H USD - Capitalisation” 110.89 128.59 109.40 27 066.638
Share “U - Capitalisation” 102.99 122.97 107.20 351 198.120
Share “U - Distribution” 103.01 120.96 103.76 22 267.035
Share “U RH CHF - Capitalisation” 103.24 123.04 107.09 39 643.320
Share “U RH CHF - Distribution” 102.64 120.19 102.91 4 685.000
Share “U RH GBP - Capitalisation” 102.27 122.70 107.61 135.000
Share “U RH GBP - Distribution” 102.92 121.69 105.07 100.000
Share “U RH USD - Capitalisation” 104.30 125.34 110.08 311 387.890
Share “U RH USD - Distribution” 104.64 123.62 106.87 539.069
Share “U11 H EUR - Capitalisation” 0 99.55 83.36 15584.313
Share “UP - Capitalisation” 103.82 125.02 109.45 715 408.877
Share “UP - Distribution” 103.82 122.96 105.93 43 652.120
Share “UP RH CHF - Capitalisation” 103.47 124.31 108.66 371 346.469
Share “UP RH CHF - Distribution” 103.95 122.82 105.61 45212.249
Share “UP RH GBP - Capitalisation” 102.79 124.36 109.53 186 856.496
Share “UP RH GBP - Distribution” 103.62 123.42 106.94 37 927.447
Share “UP RH USD - Capitalisation” 104.92 127.12 112.06 513 762.289
Share “UP RH USD - Distribution” 104.70 124.83 108.35 29 577.439
Share “X - Capitalisation” 132.70 160.63 140.88 102 709.048

Social Bond EUR EUR EUR Number of shares
31/12/2020 31/12/2021 30/06/2022 30/06/2022
Net assets 0 127 688 877 187 200 021

Net asset value per share

Share “Classic - Capitalisation” 0 99.84 92.24 10.000
Share “Classic - Distribution” 0 99.84 92.24 10.000
Share “I - Capitalisation” 0 99.69 92.26 378 383.179
Share “I - Distribution” 0 99.69 92.26 30 000.000
Share “N - Capitalisation” 0 99.79 91.99 10.000
Share “Privilege - Capitalisation” 0 99.85 92.28 10.000
Share “Privilege - Distribution” 0 99.85 92.28 10.000
Share “X - Capitalisation” 0 9971543 92 372.79 1618.631
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Sustainable Asia ex-Japan Equity USD USD USD Number of shares
31/12/2020 31/12/2021 30/06/2022 30/06/2022
Net assets 802 510216 713 269 702 612 359 440
Net asset value per share
Share “Classic - Capitalisation” 195.74 177.05 144.31 208 709.677
Share “Classic - Distribution” 611.83 543.87 433.54 10 400.989
Share “Classic EUR - Capitalisation” 815.54 793.67 703.68 400 103.102
Share “Classic EUR - Distribution” 501.02 479.32 416.02 143 792.178
Share “Classic MD - Distribution” 126.85 113.65 92.05 1 415.694
Share “Classic RH AUD - Capitalisation” 189.28 169.27 136.78 300.000
Share “Classic RH SGD - Capitalisation” 191.52 172.81 140.51 300.000
Share “I - Capitalisation” 186.22 170.16 139.40 1121.459
Share “I EUR - Capitalisation” 953.17 937.12 835.09 49 579.984
Share “N - Capitalisation” 131.69 118.22 96.00 161.785
Share “N RH EUR - Distribution” 173.57 151.44 118.85 9 868.874
Share “Privilege - Capitalisation” 257.95 235.44 192.76 401 712.930
Share “Privilege EUR - Capitalisation” 124.42 122.18 108.82 535.818
Share “Privilege EUR - Distribution” 168.64 162.81 141.95 62 369.649
Share “X - Capitalisation” 123.31 113.35 93.20 957 377.304
Sustainable Asian Cities Bond USD USD USD Number of shares
31/12/2020 31/12/2021 30/06/2022 30/06/2022
Net assets 54 383 747 41127 048 31953 463
Net asset value per share
Share “Classic - Capitalisation” 180.58 168.76 146.22 100 037.205
Share “Classic - Distribution” 127.22 115.31 96.15 26 475.432
Share “Classic EUR - Capitalisation” 154.77 155.62 146.67 15 026.029
Share “Classic EUR - Distribution” 102.80 100.29 91.12 42 008.187
Share “Classic MD - Distribution” 87.14 78.79 66.67 88 410.794
Share “Classic RH AUD MD - Distribution” 85.24 77.08 64.91 7 672.863
Share “Classic RH EUR - Capitalisation” 108.25 100.26 86.17 3067.349
Share “Classic RH SGD MD - Distribution” 85.87 77.63 65.59 6 379.754
Share “I - Capitalisation” 229.34 216.15 188.04 4 474.889
Share “I RH EUR - Capitalisation” 116.91 0 0 0
Share “N - Capitalisation” 110.46 102.71 88.78 1911.323
Share “N RH EUR - Distribution” 87.83 0 0 0
Share “Privilege - Capitalisation” 127.21 119.60 103.93 1 666.000
Share “Privilege - Distribution” 109.32 99.69 83.37 5717.161
Sustainable Enhanced Bond 12M EUR EUR EUR Number of shares
31/12/2020 31/12/2021 30/06/2022 30/06/2022
Net assefts 2100 163 570 3908 687 053 3459 878 741
Net asset value per share
Share “Classic - Capitalisation” 101.53 100.96 98.07 925 063.433
Share “Classic - Distribution” 98.42 97.88 95.07 51 779.064
Share “I - Capitalisation” 103 582.34 103 354.78 100 563.52 15 146.272
Share “I - Distribution” 0 0 98.41 200 000.000
Share “I Plus - Capitalisation” 0 99.70 97.07 186 178.900
Share “I Plus H USD - Capitalisation” 0 100.05 98.01 300.000
Share “IH CHF - Capitalisation” 0 100.02 97.21 300.000
Share “Privilege - Capitalisation” 102.04 101.62 98.78 1961 715.718
Share “Privilege - Distribution” 99.26 98.85 96.10 315737.939
Share “U3 - Capitalisation” 100.46 100.17 97.43 429 669.733
Share “X - Capitalisation” 105.10 104.97 102.19 4348 107.973
Share “X - Distribution” 1008.17 1006.97 980.26 1114 950.759
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Sustainable Euro Bond EUR EUR EUR Number of shares
31/12/2020 31/12/2021 30/06/2022 30/06/2022
Net assets 704 652 210 857230 282 756 113 130
Net asset value per share
Share “Classic - Capitalisation” 155.82 150.52 131.77 486 775.379
Share “Classic - Distribution” 118.64 114.60 100.32 80 115.843
Share “Classic H USD - Capitalisation” 103.37 100.50 88.73 100.000
Share “I - Capitalisation” 171.71 166.94 146.61 1 347 803.686
Share “IH GBP - Distribution” 103.27 101.03 89.22 4 677.049
Share “IH USD - Capitalisation” 104.06 101.97 90.22 12 703.410
Share “N - Capitalisation” 117.25 112.69 98.40 37 634.317
Share “Privilege - Capitalisation” 122.45 118.82 104.25 141 715.957
Share “Privilege - Distribution” 115.81 112.37 98.59 42 162.562
Share “Privilege H GBP - Distribution” 103.03 100.55 88.70 100.000
Share “Privilege H USD - Capitalisation” 103.93 101.47 89.67 384.777
Share “X - Capitalisation” 133.16 129.85 114.21 4045 732.336
Sustainable Euro Corporate Bond EUR EUR EUR Number of shares
31/12/2020 31/12/2021 30/06/2022 30/06/2022
Net assets 1778 230 496 2065953311 1729205 184

Net asset value per share

Share “Classic - Capitalisation” 153.49 30.15 26.22 2713 331.946
Share “Classic - Distribution” 111.11 54.56 47.14 878 442.274
Share “Classic H CHF - Capitalisation” 104.40 102.27 88.72 8 649.000
Share “I - Capitalisation” 166.77 164.85 143.82 2179 500.980
Share “N - Capitalisation” 143.64 140.35 121.76 39 746.874
Share “Privilege - Capitalisation” 123.08 121.58 106.04 1248 852.793
Share “Privilege - Distribution” 107.49 106.18 91.99 184 900.822
Share “X - Capitalisation” 145.94 144.69 126.42 5983 069.590
Share “X - Distribution” 102.92 102.04 88.58 4 423 106.849
Sustainable Euro Low Vol Equity EUR EUR EUR Number of shares
31/12/2020 31/12/2021 30/06/2022 30/06/2022
Net assets 0 79 268 351 74 488 223
Net asset value per share
Share “Classic - Capitalisation” 0 130.48 104.44 424 172.926
Share “I - Capitalisation” 0 138.36 111.31 1041.649
Share “Privilege - Capitalisation” 0 131.87 106.03 24 216.420
Share “X2 - Capitalisation” 0 106 118.20 85 682.02 321.000
Sustainable Euro Multi-Factor
Corporate Bond EUR EUR EUR Number of shares
31/12/2020 31/12/2021 30/06/2022 30/06/2022
Net assefts 263 047 426 315192 507 216 801 044
Net asset value per share
Share “Classic - Capitalisation” 106.92 105.27 92.30 262 882.945
Share “Classic - Distribution” 104.86 103.25 89.92 25 185.686
Share “I - Capitalisation” 107.80 106.48 93.50 371092.241
Share “K - Capitalisation” 0 97.99 85.59 142 516.131
Share “N - Capitalisation” 0 98.42 86.27 175.220
Share “Privilege - Capitalisation” 0 0 88.28 591.910
Share “Privilege H CZK - Capitalisation” 0 996.47 897.78 23 481.680
Share “X - Capitalisation” 107.80 106.62 93.69 1520 446.867
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Sustainable Euro Multi-Factor Equity EUR EUR EUR Number of shares
31/12/2020 31/12/2021 30/06/2022 30/06/2022
Net assets 183 629 374 110 208 590 101 448 474
Net asset value per share
Share “Classic - Capitalisation” 92.96 116.64 95.80 1312216
Share “I - Capitalisation” 94.54 119.67 98.72 484 095.270
Share “X - Capitalisation” 94 846.58 120 356.74 99 469.44 538.194
Sustainable Europe Dividend EUR EUR EUR Number of shares
31/12/2020 31/12/2021 30/06/2022 30/06/2022
Net assets 200 688 359 195 960 870 135753 179
Net asset value per share
Share “Classic - Capitalisation” 89.55 111.58 95.35 383 530.603
Share “Classic - Distribution” 39.66 48.22 40.20 107 075.084
Share “Classic RH USD MD - Distribution” 77.27 94.07 79.84 9299.662
Share “I - Capitalisation” 107.12 134.82 115.80 224 932.700
Share “N - Capitalisation” 76.98 95.19 81.04 29 752.105
Share “N - Distribution” 84.18 101.56 84.36 1 474.744
Share “Privilege - Capitalisation” 120.82 151.90 130.39 3503.280
Share “Privilege - Distribution” 100.36 123.11 103.10 191 186.615
Share “X - Capitalisation” 122.83 155.53 134.07 338 770.350
Sustainable Europe Multi-Factor Equity EUR EUR EUR Number of shares
31/12/2020 31/12/2021 30/06/2022 30/06/2022
Net assets 391839370 368 118 766 354 488 707
Net asset value per share
Share “Classic - Capitalisation” 124.07 157.83 137.71 229 206.504
Share “Classic - Distribution” 93.93 116.66 99.36 32 650.156
Share “I - Capitalisation” 126.76 162.66 142.54 1749 516.484
Share “K - Capitalisation” 0 124.92 108.59 71472.143
Share “N - Capitalisation” 95.44 119.89 103.96 6 887.231
Share “Privilege - Capitalisation” 101.84 130.40 114.15 43 289.676
Share “Privilege - Distribution” 93.49 116.86 99.86 2 027.044
Share “X - Capitalisation” 106.79 137.38 120.61 469 905.680
Sustainable Europe Value EUR EUR EUR Number of shares
31/12/2020 31/12/2021 30/06/2022 30/06/2022
Net assets 292 749 229 515822394 682 098 685
Net asset value per share
Share “Classic - Capitalisation” 144.93 182.95 159.85 3262282.384
Share “Classic - Distribution” 80.75 99.53 83.95 36 821.005
Share “I - Capitalisation” 173.04 220.67 193.79 429 778.766
Share “N - Capitalisation” 127.66 159.94 139.24 5709.890
Share “Privilege - Capitalisation” 129.33 164.74 144.59 410 396.345
Share “Privilege - Distribution” 82.77 102.95 87.24 451.213
Share “X - Capitalisation” 0 123.60 108.94 129 255.895
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Key figures relating to the last 3 years (Note 9)

Sustainable Global Corporate Bond USD USD USD Number of shares
31/12/2020 31/12/2021 30/06/2022 30/06/2022
Net assets 538920 125 481 663 417 379 359 808
Net asset value per share
Share “B MD - Distribution” 0 97.05 80.85 80.837
Share “Classic - Capitalisation” 189.72 186.55 160.16 239 795.156
Share “Classic - Distribution” 120.82 116.81 98.24 45230.885
Share “Classic H EUR - Capitalisation” 119.46 116.42 99.11 187 529.565
Share “Classic MD - Distribution” 0 98.97 82.99 480.119
Share “I - Capitalisation” 204.14 202.04 174.01 98 951.393
Share “IH EUR - Capitalisation” 122.93 120.64 102.98 1217 057.894
Share “IH NOK - Capitalisation” 111.39 110.24 94.82 300.000
Share “K EUR - Capitalisation” 0 105.62 98.26 427 725.607
Share “N - Capitalisation” 178.50 174.64 149.56 12 534.262
Share “NH EUR - Distribution” 99.97 95.27 79.25 3623.698
Share “Privilege - Capitalisation” 116.80 115.36 99.26 65 794.262
Share “Privilege - Distribution” 112.25 109.02 91.89 56 948.962
Share “Privilege EUR - Capitalisation” 111.70 118.71 111.10 53 085.741
Share “Privilege H CHF - Capitalisation” 0 99.18 84.34 300.000
Share “Privilege H EUR - Capitalisation” 120.35 117.91 100.59 23 841.137
Share “X - Capitalisation” 119.41 99 753.47 0 0
Share “X - Distribution” 108.44 105.85 89.45 1142 619.843
Sustainable Global Equity USD USD USD Number of shares
31/12/2020 31/12/2021 30/06/2022 30/06/2022
Net assets 528 952 963 475 194 598 344 320 995
Net asset value per share
Share “B - Capitalisation” 0 95.60 74.49 10.000
Share “Classic - Capitalisation” 158.43 163.47 127.95 1 128 851.700
Share “Classic - Distribution” 128.01 129.81 99.82 288 111.911
Share “Classic EUR - Capitalisation” 168.59 187.16 159.36 386 315.663
Share “Classic EUR - Distribution” 153.21 167.22 139.97 130 840.992
Share “Classic RH NOK - Capitalisation” 156.08 159.62 124.06 68 421.446
Share “I - Capitalisation” 168.89 176.05 138.50 270 848.658
Share “K EUR - Capitalisation” 0 109.13 92.57 163 575.314
Share “Life EUR - Capitalisation” 167.75 188.68 161.69 40 976.846
Share “N - Capitalisation” 153.76 157.46 122.79 46 831.250
Share “Privilege - Capitalisation” 166.92 173.78 136.64 94 644.258
Share “X - Capitalisation” 173.27 181.70 143.46 54 374.173
Sustainable Global Low Vol Equity EUR EUR EUR Number of shares
31/12/2020 31/12/2021 30/06/2022 30/06/2022
Net assefts 607 901 964 905 742 213 788 475 499
Net asset value per share
Share “B USD - Capitalisation” 0 110.81 91.41 1449217
Share “B USD MD - Distribution” 0 109.61 89.67 10.000
Share “Classic - Capitalisation” 90.39 114.79 103.50 2760 065.785
Share “Classic - Distribution” 82.78 103.35 91.77 353 658.819
Share “Classic CZK - Capitalisation” 15219.88 18 288.61 16 412.69 26 733.138
Share “Classic H CZK - Capitalisation” 1033.93 1246.19 1 087.22 14 815.478
Share “Classic H EUR - Capitalisation” 109.24 130.61 111.33 84 449.256
Share “Classic USD - Capitalisation” 664.78 784.64 650.34 61 885.066
Share “Classic USD - Distribution” 407.87 473.16 385.96 2 447.320
Share “Classic USD MD - Distribution” 120.73 140.33 115.41 4232.472
Share “I - Capitalisation” 629.24 807.27 731.52 388 941.926
Share “K - Capitalisation” 0 126.55 113.67 235 629.115
Share “N - Capitalisation” 261.14 329.15 295.65 30 815.960
Share “Privilege - Capitalisation” 220.18 282.13 255.50 39 896.598
Share “X - Capitalisation” 121.46 156.77 142.57 100 058.033
Share “X2 - Capitalisation” 0 128 195.72 116 584.72 495.000

Page 58
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Sustainable Global Multi-Factor
Corporate Bond

Net assefts

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

Sustainable Global Multi-Factor Equity

Net assets

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

Sustainable Global Multi-Factor High
Yield Bond

Net assefts

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

Share “Privilege - Capitalisation”
Share “X - Capitalisation”

Sustainable Japan Multi-Factor Equity

Net assefts

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

USD
31/12/2020

0

S oo oo oo O

USDh
31/12/2020

10 071 369

148.51
106.44
0
166.73

USD
31/12/2020

0

o oo

JPY
31/12/2020

1846251 202

1391.00
119.45

BNP PARIBAS FUNDS

USD
31/12/2021

59004 192

100.12
100.12
100.24
0
99.75
100.04
100.18
100.18
99 939.24

USDh
31/12/2021

13 965933

186.04
132.08
0
211.12

USD
31/12/2021

0

o oo

JPY
31/12/2021

1976 627 843

1598.97
132.46

USD
30/06/2022

79 670 103

86.49
84.48
86.83
97.50
85.74
86.29
86.69
84.67
86 577.65

USDh
30/06/2022

19 476 977

149.33
104.83
90.10
170.51

USD
30/06/2022

21236 082

94.24

94.33

94.30
94 379.24

JPY
30/06/2022

2 083 990 442

1535.89
117.31

Number of shares

30/06/2022

10.000
10.000
10.000

280 166.000
300.000
10.000
10.000
10.000
590.000

Number of shares

30/06/2022

92.794
51362.410
55319.528
50574.135

Number of shares

30/06/2022

10.000

25 000.000
10.000
200.000

Number of shares

30/06/2022

38 645.136
121 510.943
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Key figures relating to the last 3 years (Note 9)

Sustainable Multi-Asset Balanced EUR EUR EUR Number of shares
31/12/2020 31/12/2021 30/06/2022 30/06/2022
Net assets 846 361 979 1217975721 1384 948 630
Net asset value per share
Share “Classic - Capitalisation” 229.96 252.70 218.64 2937 985.204
Share “Classic - Distribution” 128.34 139.87 119.85 403 606.752
Share “Classic MD - Distribution” 0 0 92.48 96 910.724
Share “Classic RH AUD MD - Distribution” 0 109.04 92.51 600.000
Share “Classic RH CAD MD - Distribution” 0 107.05 91.28 600.000
Share “Classic RH HKD MD - Distribution” 0 105.46 89.69 600.000
Share “Classic RH SGD - Capitalisation” 0 100.76 87.84 100.000
Share “Classic RH SGD MD - Distribution” 0 106.84 91.05 602.909
Share “Classic RH USD - Capitalisation” 117.31 129.73 113.20 76 690.536
Share “Classic RH USD - Distribution” 115.65 126.86 109.49 54 367.824
Share “Classic RH USD MD - Distribution” 107.43 115.01 98.31 5601.951
Share “Classic Solidarity BE - Capitalisation” 111.40 122.43 105.92 1327 115.398
Share “Classic Solidarity BE - Distribution” 108.14 117.85 100.98 1 666 056.393
Share “I - Capitalisation” 277.64 308.22 267.97 325035.948
Share “K - Capitalisation” 0 108.25 93.31 1451 612.230
Share “N - Capitalisation” 116.78 127.38 109.79 309 597.115
Share “Privilege - Capitalisation” 111.50 123.51 107.27 54 041.027
Share “Privilege - Distribution” 122.79 134.91 116.04 857200.408
Share “Privilege Solidarity BE - Capitalisation” 114.83 0 0 0
Sustainable Multi-Asset Growth EUR EUR EUR Number of shares
31/12/2020 31/12/2021 30/06/2022 30/06/2022
Net assefts 502206 071 737027 273 637 488 508
Net asset value per share
Share “Classic - Capitalisation” 260.08 304.09 258.30 1205 173.578
Share “Classic - Distribution” 145.25 167.67 140.54 33 621.689
Share “Classic RH AUD MD - Distribution” 0 0 91.36 100.000
Share “Classic RH CAD MD - Distribution” 0 0 91.65 100.000
Share “Classic RH HKD MD - Distribution” 0 0 91.78 100.000
Share “Classic RH SGD - Capitalisation” 0 101.61 87.06 100.000
Share “Classic RH SGD MD - Distribution” 0 112.17 93.68 694.739
Share “Classic RH USD - Capitalisation” 0 101.51 87.03 100.000
Share “Classic RH USD MD - Distribution” 110.85 126.15 105.47 121.158
Share “Classic Solidarity BE - Capitalisation” 117.84 137.77 117.03 899 534.870
Share “Classic Solidarity BE - Distribution” 113.18 130.66 109.52 656 287.625
Share “I - Capitalisation” 315.61 373.04 318.52 107 153.688
Share “K - Capitalisation” 0 114.71 97.08 847 907.092
Share “N - Capitalisation” 127.95 148.49 125.66 91 960.050
Share “Privilege - Capitalisation” 151.29 178.30 152.03 106 729.715
Share “Privilege - Distribution” 120.63 140.38 118.12 103.000
Sustainable Multi-Asset Stability EUR EUR EUR Number of shares
31/12/2020 31/12/2021 30/06/2022 30/06/2022
Net assefts 1265 780 420 1711298 150 1346 778 592
Net asset value per share
Share “Classic - Capitalisation” 451.30 466.46 408.53 1978 433.338
Share “Classic - Distribution” 244.33 251.36 218.82 393 058.705
Share “Classic Solidarity BE - Capitalisation” 116.50 120.42 105.46 790 516.071
Share “Classic Solidarity BE - Distribution” 109.56 112.72 98.13 1 165 794.341
Share “I - Capitalisation” 131.68 137.38 120.85 672 523.555
Share “K - Capitalisation” 0 102.25 89.21 985 448.344
Share “N - Capitalisation” 110.82 113.68 99.19 291 750.477
Share “Privilege - Capitalisation” 132.53 137.94 121.20 452 147.379
Share “Privilege - Distribution” 105.71 109.51 95.65 14 275.000
Share “Privilege Solidarity BE - Capitalisation” 109.00 113.45 99.68 3983.261
Share “Privilege Solidarity BE - Distribution” 106.78 110.63 96.63 632.930
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Key figures relating to the last 3 years (Note 9)

Sustainable US Multi-Factor Corporate Bond USD USD USD Number of shares
31/12/2020 31/12/2021 30/06/2022 30/06/2022
Net assets 112 520 323 202 266 673 160 358 093
Net asset value per share
Share “Classic - Capitalisation” 112.09 109.93 94.10 10.000
Share “I - Capitalisation” 113.35 111.60 95.68 419 235.391
Share “IH EUR - Capitalisation” 106.95 104.21 88.63 288 371.325
Share “Privilege - Capitalisation” 0 0 87.87 10.000
Share “X - Capitalisation” 113.08 111.47 95.64 977 865.567
Sustainable US Multi-Factor Equity USD USD USD Number of shares
31/12/2020 31/12/2021 30/06/2022 30/06/2022
Net assets 1451870 339 1248 891 210 1040273 118
Net asset value per share
Share “Classic - Capitalisation” 151.31 199.03 162.22 923 188.073
Share “Classic - Distribution” 120.72 156.59 126.02 120 096.555
Share “Classic EUR - Capitalisation” 286.90 406.04 359.99 893 302.304
Share “Classic EUR - Distribution” 98.87 138.01 120.89 50 536.291
Share “Classic H EUR - Capitalisation” 116.73 152.47 123.04 187 800.515
Share “I - Capitalisation” 177.91 236.06 193.24 1008 164.677
Share “I EUR - Capitalisation” 113.32 161.77 144.05 56 405.582
Share “I Plus - Capitalisation” 109.87 146.00 119.61 1 137 141.000
Share “K EUR - Capitalisation” 0 142.04 125.46 101 024.390
Share “N - Capitalisation” 111.72 145.85 118.44 72 432.789
Share “Privilege - Capitalisation” 123.19 163.09 133.36 78 168.907
Share “Privilege - Distribution” 113.49 148.19 119.65 32 950.367
Share “Privilege EUR - Capitalisation” 101.66 144.82 128.81 5172.194
Share “Privilege H EUR - Capitalisation” 115.34 151.72 122.76 39 864.483
Share “X - Capitalisation” 153.36 204.25 167.53 759 904.836
Sustainable US Value Multi-Factor Equity USD USD USD Number of shares
31/12/2020 31/12/2021 30/06/2022 30/06/2022
Net assets 52731300 193 683 186 570 888 267
Net asset value per share
Share “Classic - Capitalisation” 130.87 170.55 145.73 151 370.871
Share “Classic - Distribution” 107.36 136.83 114.57 30 777.291
Share “Classic EUR - Capitalisation” 140.37 196.83 182.92 1486 593.275
Share “Classic H EUR - Capitalisation” 113.73 147.08 124.55 128 802.816
Share “Classic H EUR - Distribution” 96.46 122.07 101.15 11 320.586
Share “Classic HUF - Capitalisation” 16 420.87 23 414.00 23 439.69 16.136
Share “Classic RH CZK - Capitalisation” 0 0 943.46 120.365
Share “I - Capitalisation” 139.80 184.05 157.95 469 287.584
Share “IH EUR - Capitalisation” 120.53 157.43 134.05 40473.336
Share “N - Capitalisation” 124.65 161.23 137.26 13 139.403
Share “N - Distribution” 99.98 126.47 105.50 24.902
Share “Privilege - Capitalisation” 138.13 181.60 155.68 14 770.619
Share “Privilege EUR - Capitalisation” 0 0 93.65 229 877.141
Share “Privilege H EUR - Capitalisation” 103.16 0 90.22 100.000
Share “Privilege H EUR - Distribution” 101.81 129.92 107.92 14 475.303
Share “X - Capitalisation” 0 117 690.54 101 197.85 1333.899
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Key figures relating to the last 3 years (Note 9)

Target Risk Balanced EUR EUR EUR Number of shares
31/12/2020 31/12/2021 30/06/2022 30/06/2022
Net assets 1717303 311 1360 736 138 1002 773 468

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

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

Share “I - Capitalisation”

Share “N - Capitalisation”

Share “N - Distribution”

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

Share “X RH BRL - Capitalisation”

Turkey Equity

Net assefts

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

US Growth

Net assets

Net asset value per share

Share “Classic - Capitalisation”

Share “Classic - Distribution”

Share “Classic EUR - Capitalisation”
Share “Classic H CZK - Capitalisation”
Share “Classic H EUR - Capitalisation”
Share “Classic H EUR - Distribution”
Share “I - Capitalisation”

Share “IH EUR - Capitalisation”

Share “N - Capitalisation”

Share “Privilege - Capitalisation”

Share “Privilege - Distribution”

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

267.28
114.83
100.96
103.51
164.95
230.10
86.98
1246.58
100.73
119.42
124.50

EUR
31/12/2020

23 653 375

129.09
82.58
46.53
130.93
115.61
65.78
46.16

USD
31/12/2020

933 804 354

137.48
74.70
460.55
471.77
298.48
262.86
575.13
0
223.60
334.40
171.02
471.73
169.83
155.45
332.47

280.80
120.64
106.91
106.79
174.59
239.93
90.70
1318.16
106.51
127.28
139.52

EUR
31/12/2021

16 810 381

99.43
62.71
33.31
101.98
88.38
51.18
35.40

USD
31/12/2021

1283 628 261

169.86
91.67
612.23
584.17
366.23
320.25
717.86
100.09
274.20
416.88
211.77
632.76
210.12
191.05
417.47

241.30
99.40
92.61
90.08
150.59

205.41
74.44

1136.40
88.04

110.17

126.67

EUR
30/06/2022

19 008 220

113.88
70.35
35.07
117.44
100.84
58.90
39.91

USD
30/06/2022

828 400 155

118.43
63.47
464.35
411.33
251.87
218.74
503.07
69.18
190.48
291.98
147.28
482.06
145.15
131.13
293.62

1884 165.617
849 449.999
10 180.344
2167.363
186 079.823
101 006.550
2394.854

8 823.360

53 156.859
3541 201.554
380 937.814

Number of shares

30/06/2022

102 195.630
23 755.682
7516.966
12 131.559
23 257.735
21989.311
9 564.960

Number of shares

30/06/2022

1356 563.881
351 359.577
185994.118

1079 941.539
151 544.324

6014.295
629 007.325
331913.680

22 873.867
188 436.802
9779.772
21 662.794
35311.580

1519.223
263 433.416
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Key figures relating to the last 3 years (Note 9)

US High Yield Bond USD USD USD Number of shares
31/12/2020 31/12/2021 30/06/2022 30/06/2022
Net assets 71 876 944 70 618 763 55 688 063
Net asset value per share
Share “B MD - Distribution” 0 99.93 82.70 10.000
Share “BH AUD MD - Distribution” 0 99.81 82.05 100.000
Share “Classic - Capitalisation” 275.85 283.71 242.92 43303.914
Share “Classic - Distribution” 99.67 97.97 79.80 9995.902
Share “Classic H AUD MD - Distribution” 78.73 77.59 64.10 26 486.708
Share “Classic H EUR - Capitalisation” 162.98 166.24 141.09 33 318.259
Share “Classic MD - Distribution” 65.52 64.59 53.76 469 011.827
Share “I - Capitalisation” 32.23 33.44 28.75 136 845.070
Share “K EUR - Capitalisation” 0 110.16 102.22 74 810.528
Share “N - Capitalisation” 250.12 255.96 218.62 5201.486
Share “NH EUR - Distribution” 87.58 0 0 0
Share “Privilege - Capitalisation” 24.87 25.76 22.13 66.500
US Mid Cap USD USD USD Number of shares
31/12/2020 31/12/2021 30/06/2022 30/06/2022
Net assets 125 336 536 149 264 718 70 996 030
Net asset value per share
Share “Classic - Capitalisation” 282.12 336.37 258.35 155 987.650
Share “Classic - Distribution” 222.09 261.02 198.01 26 523.115
Share “Classic EUR - Capitalisation” 230.56 295.75 247.10 38 549.400
Share “Classic H EUR - Capitalisation” 184.01 217.48 164.96 41 330.281
Share “Classic H SGD - Capitalisation” 133.45 159.04 121.91 371.286
Share “I - Capitalisation” 33.44 40.33 31.16 15278.472
Share “I EUR - Capitalisation” 114.66 148.81 125.06 23 734.614
Share “N - Capitalisation” 252.53 298.84 228.67 4432.293
Share “Privilege - Capitalisation” 257.10 309.61 238.99 15192.342
Share “Privilege - Distribution” 109.63 130.16 99.25 286.000
Share “Privilege H EUR - Capitalisation” 142.74 170.28 129.78 543.908
US Short Duration Bond usD usD usD Number of shares
31/12/2020 31/12/2021 30/06/2022 30/06/2022
Net assefts 115317 412 137 642 475 127 553 131
Net asset value per share
Share “Classic - Capitalisation” 494 .46 485.77 467.14 109 071.733
Share “Classic - Distribution” 102.12 100.32 95.41 115 124.736
Share “Classic EUR - Capitalisation” 95.27 100.70 105.33 33 808.627
Share “Classic H EUR - Capitalisation” 111.76 108.99 104.16 206 007.926
Share “Classic MD - Distribution” 118.22 115.60 110.77 43 765.364
Share “I - Capitalisation” 23.11 22.81 21.99 135 660.317
Share “IH EUR - Capitalisation” 102.27 100.41 96.09 88 753.595
Share “N - Capitalisation” 449.59 440.14 422.53 8 866.657
Share “Privilege - Capitalisation” 187.31 184.56 177.75 105 875.247
Share “Privilege - Distribution” 105.48 103.94 99.00 1 500.000
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Key figures relating to the last 3 years (Note 9)

US Small Cap usD usD UsD Number of shares
31/12/2020 31/12/2021 30/06/2022 30/06/2022
Net assets 960 943 652 1 144 826 560 718 453 414
Net asset value per share
Share “Classic - Capitalisation” 319.66 369.31 275.40 320 262.857
Share “Classic - Distribution” 243.94 278.36 205.40 38026.517
Share “Classic EUR - Capitalisation” 388.72 483.21 391.98 102 954.886
Share “Classic EUR - Distribution” 199.30 24471 196.51 13 094.907
Share “Classic H EUR - Capitalisation” 242.79 277.86 204.48 319 982.915
Share “Classic H SGD - Capitalisation” 116.20 134.28 99.87 1 872.054
Share “I - Capitalisation” 386.28 451.53 338.67 1 141 602.064
Share “IH EUR - Capitalisation” 126.79 146.83 108.51 39 037.739
Share “N - Capitalisation” 256.91 294.60 218.87 9 740.523
Share “Privilege - Capitalisation” 300.46 350.62 262.76 203 525.315
Share “Privilege - Distribution” 207.73 239.42 177.55 47 865.969
Share “Privilege EUR - Capitalisation” 135.00 169.50 138.21 34042.233
Share “Privilege GBP - Capitalisation” 148.70 175.13 146.36 93.251
Share “Privilege H EUR - Capitalisation” 128.41 148.32 109.68 233 271.730
Share “X - Capitalisation” 105 783.52 124 526.82 0 0
Share “X2 EUR - Capitalisation” 0 117 150.79 95 973.08 221.000
USD Money Market usD usD usD Number of shares
31/12/2020 31/12/2021 30/06/2022 30/06/2022
Net assefts 424 368 544 426 524 362 723 711 628
Net asset value per share
Share “Classic - Capitalisation” 218.929621 219.051467 219.517509 2934 855.601
Share “Classic - Distribution” 102.548599 102.605649 102.824039 94 167.149
Share “I - Capitalisation” 101.969755 102.045075 102.264343 389 053.760
Share “Privilege - Capitalisation” 1 065.654056 1 066.246930 1 068.524497 28 057.798
Share “X - Capitalisation” 0 0 100 206.900000 0.100
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BNP PARIBAS FUNDS Absolute Return Global Opportunities

Securities portfolio at 30/06/2022

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 22213812 19.22
fraded on another regulated market
Bonds 2221812 19.22
Italy 1155252 9.99
50 000 ITALY BTPS 0.950% 16-15/03/2023 EUR 50 182 0.43
1000 000 ITALY BTPS 9.000% 93-01/11/2023 EUR 1105070 9.56
France 1066 560 9.23
1000 000 FRANCE O.A.T. 8.500% 92-25/04/2023 EUR 1 066 560 9.23
Shares/Units in investment funds 9435233 81.64
France 3941679 34.10
39.95 BNP PARIBAS MOIS ISR - I CAP EUR 906 504 7.84
11 981.00 LYXOR ETF DX2 SHORT 10Y USTSRY EUR 960 673 8.31
60 272.00 LYXOR ETF SGI DLY DBLE SH BD EUR 2074502 17.95
Luxembourg 3422137 29.62
226 021.00 BNP PARIBAS EASY EUR CORP BOND EUR 2119331 18.35

SRIFOSSIL FREE - UCITS ETF CAP
BNP PARIBAS EASY EUR HIGH
22 573.00 YIELD SRI FOSS FREE 9UE EUR 195 146 1.69

BNP PARIBAS EASY MSCI EM SRI

4 879.00 SRS 5PC CP EUR 62976 0.54
881.00 ?gfsl;gilfngﬁgg MSCIEUROPE EUR 21221 0.18

9701.00 gggsl)]ﬁ\cRé%As EASY MSCIJAPAN SRI EUR 201 170 1.74
2103.00 ?gg;f‘cRé%As EASY MSCIUSA SRI EUR 33313 0.29

54 086.00 UBS ETF BM US LIQ. C. SUST.U EUR 788 980 6.83
Ireland 2071417 17.92

6016.00 ICS:lfll}gISTEUEI’{F(; CORP BOND LARGE EUR 727 996 6.30

160 000.00 ISHARES JPM ESG USD EM BD A EUR 715 872 6.19
11196700 £y foRGING MARKETS LOCAL Bonp FUR A
Total securities portfolio 11657045 100.86

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

Securities portfolio at 30/06/2022

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 Sweden 50 166 414 1.82
official stock exchange listing and/or 3218434 847 98.98 2570392 ALFA LAVAL AB SEK 59166 414 182
fraded on another regulated market Denmark 55535 841 171
Shares 3218 434 847 98.98 969 485 NOVOZYMES A/S - B DKK 55535 841 171
United States of Finland 46 244 481 1.42
America 1573870911 48.39 3966079 KEMIRA OYJ EUR 46 244 481 1.42
ADVANCED DRAINAGE .
72871 GueTEMS INC USD 49355293 1.52 Brazil 43189 693 1.33
963471 AGILENT TECHNOLOGIES INC USD 109 456 646 138 5651 147 CIA SANEAMENTO BASICODE - ADR ~ USD 43189 693 133
883 663 AMERICAN WATER WORKS CO INC S 125 747 329 3.88 South Korea 39324428 1.21
723369 CALIFORNIA WATER SERVICE GRP UsD 38436 222 118 837878 COWAY CO LTD KRW 39324 428 1.21
196 598 CINTAS CORP USD 70 242 719 2.16 .
Australia 36735472 1.13
454014 ECOLAB INC USD 66 774 301 2.05 5285019 ALS LTD AUD 36735 472 13
2411769 ESSENTIAL UTILITIES INC UsD 105 772 259 325
1917333 EYOQUA WATER USD 59 622 647 1.83 Hong Kong 18005 188 0.53
TECHNOLOGIES CO 62 534 526 BEING ENTERPRISES WATER GR HKD 18 005 188 055
514020 FRANKLIN ELECTRIC CO INC USD 36019 996 111 Total iti rfoli 3218 434 847 08.98
543 881 IDEX CORP USD 94 490 512 201 |1OTAl SECUITNES poriiolio )
443 448 ITRON INC UsD 20 966 698 0.64
1232 147 MASCO CORP USD 59 636 174 1.83
6859 258 I\iUELLER WATER PRODUCTS INC - UsD 26961 209 37
607 800 PERKINELMER INC UsD 82 683 357 254
139 422 POOL CORP USD 46 840 298 1.44
372939 SITEONE LANDSCAPE SUPPLY INC USD 42403 997 130
1830571 SMITH (A.O.) CORP USD 95 744 055 2.94
934502 TORO CO UsD 67746 814 2.08
1425 152 TRIMBLE INC USD 79 378 833 244
292 112 VALMONT INDUSTRIES USD 62764 473 1.93
518 597 WATTS WATER TECHNOLOGIES - A UsD 60 934 961 1.87
554052 XYLEM INC UsD 41432670 127
3087971 ZURN WATER SOLUTIONS CORP USD 80 459 448 247
United Kingdom 613 347 499 18.86
726 080 FERGUSON PLC GBP 77 500 268 238
2220474 HALMA PLC GBP 51823098 159
338319 LINDE PLC USD 93047 838 2.86
5587394 PENNON GROUP PLC GBP 61826 124 1.90
2036 437 PENTAIR PLC UsD 89 155 599 274
7522784 POLYPIPE GROUP PLC GBP 33427798 1.03
2584 098 SEVERN TRENT PLC GBP 81623 635 251
330 667 SPIRAX-SARCO ENGINEERING PLC GBP 37945268 1.17
7341938 UNITED UTILITIES GROUP PLC GBP 86997 871 2.68
Switzerland 202 609 505 6.23
1820 740 FISCHER (GEORG)-REG CHF 85 425 068 2.63
132 081 GEBERIT AG - REG CHF 60 544 273 1.86
257687 SIKA AG - REG CHF 56 640 164 1.74
Japan 158 445 524 4.87
4625118 KUBOTA CORP PY 65431369 201
1291500 KURITA WATER INDUSTRIES LTD JPY 44 341375 1.36
3743099 SEKISUI CHEMICAL CO LTD PY 48 672 780 150
France 127 093 135 3.92
5456 983 VEOLIA ENVIRONNEMENT EUR 127 093 135 3.92
The Netherlands 124 630 399 3.84
1972 346 AALBERTS INDUSTRIES NV EUR 73 351 548 226
1597 472 ARCADIS NV EUR 51278851 158
Austria 60719452 1.87
2964 817 WIENERBERGER AG EUR 60719 452 1.87
Canada 59516 905 1.83
1423329 STANTEC INC CAD 59516905 1.83

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

Securities portfolio at 30/06/2022

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 Singapore 1688 184 6.66
official stock exchange listing and/or 24866 972 97.88 417900 CAPITALAND RETAIL CHINA TRUST ~ SGD 344 810 1.36
fraded on another regulated market 729000 LENDLEASE GLOBAL COMMERCIAL SGD 415 637 1.64
Shares 24 866 972 97.88 180 200 SATS LTD SGD 504 008 1.99
1018 488 STARHILL GLOBAL REIT SGD 423729 1.67
India 5794 124 22.80 H K
50790 AARTI INDUSTRIES LIMITED INR 447937 1.76 ong kong 1634764 6.44
637000 CHINA HIGH SPEED TRANSMISSION HKD 375325 1.48
11221 AAVAS FINANCIERS LTD INR 285499 112
539000 K WAH INTERNATIONAL HOLDINGS HKD 198 038 0.78
132 442 ADITYA BIRLA FASHION AND RET INR 396 091 1.56
818 000 LVGEM CHINA REAL ESTATE INVE HKD 125 298 0.49
282 188 ASHOK LEYLAND LTD INR 526617 2.08
1906 000 SHUN TAK HOLDINGS LTD HKD 380 381 1.50
84 664 BALRAMPUR CHINI MILLS LTD INR 384269 1.51
119000 SITC INTERNATIONAL HOLDINGS HKD 334958 132
6768 INFO EDGE INDIA LTD INR 320970 126
475000 SUNLIGHT REAL ESTATE INVEST HKD 220 764 0.87
55065 JUBILANT FOODWORKS LTD INR 355674 1.40
52269 MADRAS CEMENTS LTD INR 420 650 1.66 Thailand 1401 449 5.52
131 888 MAGMA FINCORP LTD INR 378 342 1.49 672 900 AMATA CORP PUBLIC CO LTD-FOR THB 348 298 1.37
51371 NARAYANA HRUDAYALAYA LTD INR 411 004 1.62 1298 700 AP THAILAND PCL-FOREIGN THB 367331 1.45
399 147 NCC LTD INR 272 393 1.07 16 490 900 SUPER ENERGY CORP PCL-NVDR THB 349 579 138
9940 PERSISTENT SYSTEMS LTD INR 426 396 1.68 3884 900 WHA CORP PCL-FOREIGN THB 336 241 1.32
115996 RELIANCE NIPPON LIFE ASSET M INR 397258 1.56 Malaysia 1245 343 492
3685 TATA ELXSILTD INR 379701 1.49 634 500 INARI AMERTRON BHD MYR 378 419 1.49
144 868 ZEE ENTERTAINMENT ENTERPRISE INR 391323 1.54 842 400 MR DIY GROUP M BHD MYR 395 131 1.56
Taiwan 5422 189 21.34 474900 TIME DOTCOM BHD MYR 471793 1.87
35176 ADVANTECH CO LTD TWD 405 929 1.60 Indonesia 500 746 232
14000 ALCHIP TECHNOLOGIES LTD TWD 322364 1.27 811 000 BERKAH BETON SADAYA TBK PT IDR 201 268 0.79
84000 CHROMA ATE INC TWD 429 457 1.69 12297 100 PAKUWON JATI TBK PT IDR 389 478 1.53
165000 ETRON TECHNOLOGY INC TWD 302 552 1.19 .
United States of
342 000 FORTUNE ELECTRIC CO LTD TWD 407 490 1.60 ;
America 432527 1.70
21000 GLOBALWAFERS CO LTD TWD 317758 125
42000 BIZLINK HOLDING INC TWD 432527 1.70
846 000 HANNSTAR DISPLAY CORP TWD 286 426 1.13 - .
369000 MACRONIX INTERNATIONAL CO TWD 436 555 17 |Total securities porifolio 24 866 972 97.88
68 000 MAKALOT INDUSTRIAL CO LTD TWD 320 648 126
634 000 MERCURIES & ASSOCIATES LTD TWD 415335 1.63
91000 MICRO-STAR INTERNATIONAL CO TWD 344 530 1.36
64 000 ONENESS BIOTECH CO LTD TWD 376 527 1.48
8 000 PARADE TECHNOLOGIES LTD TWD 307 000 121
305000 TA CHEN STAINLESS PIPE CO TWD 344 579 136
409 000 TSRC CORP TWD 405039 1.59
South Korea 4327059 17.02
20 074 DAEWOONG CO LTD KRW 419 990 1.65
27087 DOOSAN HEAVY INDUSTRIES KRW 402245 1.58
72 069 DOOSAN INFRACORE CO LTD KRW 300378 1.18
8 060 HAESUNG DS CO LTD KRW 382241 1.50
14 770 HANDSOME CO LTD KRW 347458 137
32914 HLB LIFE SCIENCE CO LTD KRW 305 858 1.20
6052 HYOSUNG CORPORATION KRW 373294 1.47
17365 HYUNDAI MARINE & FIRE INS CO KRW 412779 1.62
9012 KOLON INDUSTRIES INC KRW 360 246 1.42
10 196 LG ELECTRONICS-PREF KRW 331 867 131
12 178 SK CHEMICALS CO LTD KRW 326 544 129
12369 YOUNGONE CORP KRW 364159 1.43
China 2330587 9.16
36481 21VIANET GROUP INC-ADR USD 220 345 0.87
17000 ALIBABA GROUP HOLDING LTD HKD 237226 0.93
2972000 CHINA MODERN DAIRY HOLDINGS HKD 445 730 1.75
CHINA ZHONGWANG
1780800 110 P NGS LTD HKD 381262 1.50
95000 DONGYUE GROUP HKD 118016 0.46
HAINAN MEILAN INTERNATIONAL
73000\ RPORT - H HKD 213633 0.84
467 000 KANGJI MEDICAL HOLDINGS LTD HKD 461715 1.82
734000 VIVA BIOTECH HOLDINGS HKD 252 660 0.99

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

Securities portfolio at 30/06/2022

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 Macao 1511633 3.28
official stock exchange listing and/or 42695930 92.79 1000 000 YW CHINA HOLDIN 3.230% 20- UsD 765133 1.66
fraded on another regulated market MGM CHINA HOLDIN 5.875% 19-
1000000 {5006 UsD 746 500 1.62
Bonds 30571223 66.43
Chi Philippines 1446 049 3.14
Ina 6042 092 13.14 ACEN FINANCE LTD 4.000% 21-
200 000 CHINA EVERGRANDE 7.500% 17- USD 16 538 0.04 350000 3152061 USb 294000 0.64
28/06/2023 : 400 009 SLOBE TELECOM 3.000% 20- Usb 289200 0.63
1000000 CHINA SCE GRP 7.000% 20-02/05/2025 UsD 294 130 0.64 23/07/2035 ’
1250 000 CHINA SCE GRP 7.250% 19-19/04/2023 UsD 525 000 L14 400 000 INT CONTAINER 4.750% 20-17/06/2030 UsD 373 200 0.81
MEGAWORLD CORP 4.125% 20-
950 000 CIFI HOLDINGS 4.450% 21-17/08/2026 USD 522 500 1.14 250000 5000007 ’ USD 236 609 0.51
900 000 CIFI HOLDINGS 6.450% 19-07/11/2024 USD 571 500 1.24 250 000 SM INVESTMENTS 4.875% 14- USD 253 040 055
% 20- 10/06/2024 -
1500000 SN TRY GARDEN 3.125% 20 USD 732075 1.59 S Lank
ri Lanka 1440611 3.12
COUNTRY GARDEN 8.000% 18-
1500000 5o 154 0 USD 982 500 2.14 675 000 REPUBLIC OF SRILANKA 6.825% 16- USD 226 673 0.49
EHI CAR SERVICES 7.750% 21- 18/07/2026 )
300000 4 o0 USD 193 500 0.42 700 000 REPUBLIC OF SRILANKA 6.850% 15- USD 231077 0.50
03/11/2025 -
GREENTOWN CHINA 4.700% 20-
500000 0,05 0 USD 387 500 0.84 2550 000 REPUBLIC OF SRILANKA 7.550% 19- USD 765 281 166
1500 000 LENOVO GROUP LTD 5.875% 20- USD 1541849 335 REPUBLIC OF SRI LANKA 7.650% 19 .
24/04/2025 : 725000 {40200 O 1P UsD 217 580 0.47
0, -
1 250 000 TIMES CN HLDG 6.750% 20-08/07/2025 USD 175 000 038 United st f
500 000 TIMES PROPERTY 6.600% 17- USD 100 000 022 nired Jrares o
02/03/2023 : America 1423 999 3.10
i PERIAMA HOLDINGS 5.950% 20-
India 4266079 926 1600000 |06 UsD 1423 999 3.10
10 RENEW PW SUB 4.500% 21-
500000 14/07/2028 UsD 390625 0.85 The Netherlands 1273783 2.77
ADANI GREEN/PR 6.250% 19- GREENKO DUTCH BV 3.850% 21-
1125000 10/12/2024 USD 1072125 233 1212 500 29/03/2026 USD 1027 594 223
361 388 AZURE POWER 3.575% 21-19/08/2026 USD 296 338 0.64 300 000 ICTSI TREASURY 3.500% 21-16/11/2031  USD 246 189 0.54
GREENKO INVESTMENT 4.875% 16- "
500000 1o 0en023 ° USD 479 938 1.04 Mauritius 1165141 2.53
HPCL-MITTAL ENER 5.250% 17- GREENKO POWER 4.300% 21-
200 000 28/0412027 o USD 180 250 0.39 1221875 13/12/2028 USD 971 391 2.11
JSW HYDRO ENERGY 4.125% 21- 250 000 INDIA GREEN P 4.000% 21-22/02/2027 UsD 193 750 0.42
184000 ¢l UsD 146 740 0.32 .
750 000 'SW STEEL LTD 5.375% 19-04/04/2025 USD 689 063 150 Indonesia 1059375 2.30
’ 1250 000 PAKUWON JATI 4.875% 21-29/04/2028 UsD 1059375 2.30
MUTHOOT FINANCE 4.400% 20
300 000 i USsD 291 000 0.63 . .
02/09/2023 " British Virgin Islands 715 750 1.56
750 000 1525;2‘3% TRANSPOR 5.100% 20- USD 720 000 1.56 1000 000 FORTUNE STAR 6.850% 20-02/07/2024 USD 715 750 1.56
Hong Kong 4094 454 8.90 United Kingdom 496 500 1.08
0, -
250 000 GEMDALE EVER 4.950% 21-12/08/2024  USD 175 828 0.38 500 000 gﬁ(ﬁlfzooziBARODA 3.875% 19 UsD 496 500 1.08
HENDERSON LAND 2.375% 20-
500 000 USD 477017 1.04 .
27/05/2025 Floating rate bonds 12 124707 26.36
1200000 LI & FUNG LTD 5.250% 16-29/12/2049 UsD 755 652 1.64 y K
MELCO RESORTS 5.750% 20- ong Kong 5447822 11.83
600 000 21/07/2028 USD 378 875 0.82 900 000 BANGKOK BANK/HK 19- b 85419 -
25/09/2034 FRN v 785 7
750 000 NWD MTN LTD 4.125% 19-18/07/2029 USD 659 942 1.43 BK OF EAST ASIA 5.825% 20.
825% 20-
400 000 SHIMAO GRP HLDGS 5.600% 19- UsSD 40500 0.09 750000 34,15 7060 FRN UsD 729 100 1.58
15/07/2026
. 500 000 CN CITIC BK INTL 3.250% 21- Usb 470 879 102
1200 000 ?T/E)JD/;(SZCITY FIN 6.000% 20- USD 761 640 1.66 31/12/2061 FRN ’
5/07/2025 . 1 250 000 CN CITIC BK INTL 7.100% 18- USD 1293912 281
YANLORD LAND HK 6.800% 19- 06/05/2171 FRN .
1000000 70 > USD 845 000 1.84
HUARONG FIN 4.250% 2019 20-
Singapore 2 040 843 557 1500 000 13(1/:\1821/2006135152\“( . USD 1357499 2.95
750 000 ?Sggx/zlgz\zltESTMENT 5.950% 14- UsD 248 125 163 900000 > 02031 FRN UsD 811013 1.76
o 0. .
400 000 ?;781?2‘?)]551) RIME CAP 5.950% 20 USD 374000 081 China 2885623 6.27
BANK OF COMM 3.800% 20-
JOLLIBEE WORLDWI 4.750% 20- D 1581 5 1500000 3,15 5061 FRN UsD 1468 124 3.19
350000 5, 00030 Us 33158 0.7
1500 000 ICBC LTD 3.200% 21-31/12/2061 FRN USD 1417 499 3.08
300 000 SINGAPORE AIR 3.375% 22-19/01/2029 USD 272137 0.59
1500 000 THETA CAPITAL 6.750% 16-31/10/2026 ~ USD 1 140 000 248 India 1155114 2.52
AXIS BANK GFT CY 4.100% 21-
)
1250 000 THETA CAPITAL 8.125% 20-22/01/2025 UsD 1075 000 234 250000 (0™ 2’170 FRN UsD 214 598 0.47
. % 21~
Pakistan 1694914 3.68 325000 HIDEC BANK D 3:700% 21 USD 269 750 0.59
REPUBLIC OF PAKISTAN 6.000% 21- Y
1300000 o7 rnne USD 871 143 1.89 250 000 l}ﬂﬁ;l‘z\);/zgglKFlél\ILTD 3.975% 21- USD 208 016 045
REPUBLIC OF PAKISTAN 7.375% 21- 0 10
750000 4¢/0412031 UsD 465 083 101 500000 3 ORK o (1D 3:630% 19 USD 462750 101
REPUBLIC OF PAKISTAN 8.250% 15-
500000 50 s USD 358 688 0.78

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

Securities portfolio at 30/06/2022

Expressed in USD

Quantity Denomination QCES::;?; Market value O/Zjisosfe?se[
South Korea 955 000 2.08

500 000 zKBﬁ/LzI;% ISQS;IJRANOHOO% 18- USD 478 125 1.04

500 000 ;"{22);3?9’*;“1{';4'250" 19- USD 476 875 1.04
Cayman Islands 711 750 1.55

750 000 f;’}’(g gﬁ?‘ﬁ;w 6:375% 19- USD 711750 155
British Virgin Islands 633056 1.38

750 000 YD FINANC BBV 4.125% 21- USD 633 056 138
Singapore 336 342 0.73

400000 J0 P e Loy 00721 USD 336 342 0.73
Shares/Units in investment funds 2567758 5.59
Luxembourg 2567758 5.59

19 533.49 \B,E';\P,A;C‘i‘*s INSTICASH USD 1D USD 2567758 5.59
Total securities portfolio 45263688 9838

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

Securities portfolio at 30/06/2022

Expressed in EUR

Quantity Denomination %E::;f; Market value %;;)Si?:t
Transferable securities admitted to an

official stock exchange listing and/or 171335859 98.00

fraded on another regulated market

Shares 171 335 859 98.00

Belgium 145 865 972 83.44

35681 ACKERMANS & VAN HAAREN EUR 5084 543 291

86 536 AEDIFICA EUR 7918 044 4.53

199 003 AGEAS EUR 8354 146 4.78

309 588 ANHEUSER - BUSCH INBEV SA/NV EUR 15900 439 9.09

39273 AZELIS GROUP NV EUR 820 020 0.47

404 530 BALTA GROUP NV EUR 683 656 0.39

124 084 BARCO N.V. EUR 2501 533 1.43

6 186 COFINIMMO EUR 640 870 0.37

20 891 COLRUYT SA EUR 542 121 0.31

46 771 DIETEREN SA/NV EUR 6529232 3.73

66 904 ELIA SYSTEM OPERATOR SA/NV EUR 9045 421 5.17

92 293 FINANCIERE DE TUBIZE EUR 7254230 4.15

62 232 GROUPE BRUXELLES LAMBERT SA EUR 4958 646 2.84

43 333 INCLUSIO SA EUR 641 328 0.37

121 751 ION BEAM APPLICATIONS EUR 1 894 446 1.08

241 167 KBC GROEP NV EUR 12912 081 7.38

66 742 KINEPOLIS EUR 3058118 1.75

1383 LOTUS BAKERIES EUR 7 246 920 4.15

35742 MELEXIS NV EUR 2 446 540 1.40

113 262 MITHRA PHARMACEUTICALS - W/I EUR 823 415 0.47

134 907 NYXOAH SA EUR 1308 598 0.75

131 364 ONTEX GROUP NV - W/I EUR 981 289 0.56

100 051 OXURION NV EUR 44 623 0.03

134 992 PROXIMUS EUR 1 898 662 1.09

184 924 RECTICEL EUR 2633318 1.51

96 637 SHURGARD SELF STORAGE SA EUR 4295515 2.46

70263 SOLVAY SA EUR 5432735 3.11

143 520 TELENET GROUP HOLDING NV EUR 2843 131 1.63

105 114 UCB SA EUR 8476 393 4.85

304 858 UMICORE EUR 10 157 869 5.80

284 603 WAREHOUSES DE PAUW SCA EUR 8538 090 4.88

The Netherlands 22950 797 13.12

51423 ARGENX SE EUR 18 383 722 10.51

420 821 ING GROEP NV EUR 3968 763 227

115060 ONWARD MEDICAL EUR 598 312 0.34

Luxembourg 2519090 1.44

95060 APERAM EUR 2519 090 1.44

Other transferable securities 3 0.00

Warrants, Rights 3 0.00

6 ELIA GROUP SA/NV RTS 23/06/2022 EUR 3 0.00

Shares/Units in investment funds 6341384 3.63

Luxembourg 6341 384 3.63

53315.15 ggg;??g%ﬁ%:\l}C_A;lé‘fyR 1D EUR 6341 384 3.63

Total securities portfolio 177677246 101.63

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

Securities portfolio at 30/06/2022

Expressed in USD

Quantity Denomination %E::;f; Market value %;;);?:t Quantity Denomination Qc::frt:;?; Market value %;:Si?:t
Tro.n§feroble securities odnr_nﬂed fo an Other transferable securities 0 0.00
official stock exchange listing and/or 80 785 893 94.32
fraded on another regulated market Bonds 0 0.00

Shares 80785893 9432 Brazil 0 0.00
Brazil 78 705 947 91.89 13290 %ﬁ?ﬁ%’écﬂ?ﬁ?&%& 2Es/11/2049 BRL 0 0.00
78310 3R PETROLEUM OLEO E GAS SA BRL 526 362 0.61 ope .
336891 AMBEV SA BRL 863 250 1.01 Total securities portfolio 80785893 9432
129 601 AREZZO INDUSTRIA E COMERCIO BRL 1 723 645 2.01

802079 AUREN ENERGIA SA - ON BRL 2088 991 244

263 058 BANCO BRADESCO - ADR USD 857 569 1.00

1239 601 BANCO BRADESCO SA-PREF BRL 4077112 477

485800 BANCO DO BRASIL S.A. BRL 3100 888 3.62

45539 BB SEGURIDADE PARTICIPACOES BRL 226 064 0.26
199 274 BRADESPAR SA - PREF BRL 961 794 112

202169 CCR SA BRL 484 404 057

369 630 CIA SANEAMENTO BASICO DE SP BRL 2980 664 3.48

358815 CIA SIDERURGICA NACIONAL SA BRL 1059 400 1.24

22 838 COSAN SA -ADR USD 317448 037
787869 COSAN SA INDUSTRIA COMERCIO BRL 2742 001 3.20
499 875 DEXCO SA BRL 943 454 1.10
149 043 ENGIE BRASIL ENERGIA SA BRL 1177074 137
871390 EQUATORIAL ENERGIA SA - ORD BRL 3805 844 445
150 800 FLEURY SA BRL 470 036 055
148 225 GERDAU SA - ADR USD 635 885 0.74
120 077 GERDAU SA - PREF BRL 513192 0.60

552992 INTELBRAS SA INDUSTRIA DE TE BRL 2612967 3.05

704 860 ITAU UNIBANCO H PREF - ADR USD 3016 801 352

444 962 ITAU UNIBANCO HOLDING S-PREF BRL 1928 931 225

1435260 ITAUSA INVESTIMENTOS ITAU-PR BRL 2288 964 2,67

251 622 KLABIN SA - UNIT BRL 971 946 113

340 083 LOCALIZA RENT A CAR BRL 3408 328 3.98

274 145 LOJAS RENNER SA BRL 1185810 1.38

442 086 MINERVA SA BRL 1121812 131

549 345 MULTIPLAN EMPREENDIMENTOS BRL 2305 802 2.69

214 336 ODONTOPREV SA BRL 383221 045

628 586 PET CENTER COMERCIO E PARTIC BRL 1193593 1.39

264 545 PETRO RIO SA BRL 1112416 130

247091 })iTDII{{OLEO BRASILEIRO PETROBRAS |10 5886023 137

113231 ?ig}{omo BRASILEIRO PETROBRAS |10 1203 646 L a1

472905 ?EEIE(F)LEO BRASILEIRO PETROBRAS  por 2525731 205

142 100 PETRORECONCAVO SA BRL 696 714 0.81

289 007 RAIA DROGASIL SA BRL 1061 089 1.24

854 675 RAIZEN SA - PREFERENCE BRL 750 164 0.88

1214 808 SEQUOIA LOGISTICA E TRANSPOR BRL 1270 683 1.48

249 529 SUZANO PAPEL E CELULOSE SA BRL 2371004 277

169 550 TIM SA BRL 413705 0.48

656 643 TOTVS SA BRL 2920 662 341

540 609 TRES TENTOS AGROINDUSTRIAL $ BRL 827019 0.97

282416 VALE SA - ADR USD 4131746 4383

964 986 ‘C’ﬁm%s}lb%cs’*ﬁo DE BRL 2160 828 252

407 238 VIBRA ENERGIA SA BRL 1301 269 1.52

612905 WEG SA BRL 3099 996 3.62

Cayman Islands 2079 946 2.43

487 540 BANCO BTG PACTUAL SA-UNIT BRL 2079 946 243

The accompanying notes form an integral part of these financial statements

Page 71



BNP PARIBAS FUNDS China A-Shares

Securities portfolio at 30/06/2022

Expressed in USD

Quantity Denomination %E::;f; Market value %;;);?:t
Transferable securities admitted to an
official stock exchange listing and/or 162 654 093 93.03
fraded on another regulated market
Shares 162 654 093 93.03
China 162 654 093 93.03
1368 700 AIR CHINALTD - A CNY 2367254 1.35
255500 ANHUI CONCH CEMENT COLTD - A CNY 1343 995 0.77
782260 BANK OF NINGBO CO LTD - A CNY 4175457 2.39
781 250 BEIJING ORIENTAL YUHONG - A CNY 5987837 3.42
887 900 BEIJING SINNET TECHNOLOGY-A CNY 1377878 0.79
87200 BYD COLTD - A CNY 4322176 247
65 600 iHANGZHOU XINGYU AUTOMOTIV- CNY 1672477 0.96
101 300 CHINA INTERNATIONAL TRAVEL - A CNY 3507 154 2.01
1076 800 CHINA MERCHANTS BANK - A CNY 6765111 3.87
517 300 CHINA PACIFIC INSURANCE GR - A CNY 1813399 1.04
5018900 CHINA PETROLEUM + CHEMICAL - A CNY 3055363 1.75
795200 CHINA VANKE COLTD - A CNY 2430085 1.39
1076 700 CHINA YANGTZE POWER COLTD - A CNY 3714 291 2.12
1241 155 CITIC SECURITIES CO - A CNY 4005082 2.29
117 700 iONTEMPORARY AMPEREX TECHN- CNY 9337868 534
421200 GLODON SOFTWARE COLTD - A CNY 3417 994 1.95
764 500 GOERTEK INC - A CNY 3827736 2.19
144 900 HANGZHOU TIGERMED CONSULTI-A CNY 2469 495 1.41
739 980 HONGFA TECHNOLOGY CO LTD-A CNY 4612323 2.64
1579700 HUATAI SECURITIES CO LTD - A CNY 3342351 1.91
728 200 HUAYU AUTOMOTIVE SYSTEMS - A CNY 2495 848 1.43
306 346 HUNDSUN TECHNOLOGIES INC - A CNY 1985 527 1.14
1183 700 INNER MONGOLIA YILI INDUS - A CNY 6879 298 3.93
208 548 JIANGSU HENGLI HIGHPRESSUR-A CNY 1918 791 1.10
37500 KWEICHOW MOUTAI CO LTD - A CNY 11426 680 6.53
417 200 LONGI GREEN ENERGY TECHNOL-A CNY 4133 305 236
375970 LUXSHARE PRECISION INDUSTR - A CNY 1892195 1.08
128 142 MAXSCEND MICROELECTRONICS -A CNY 2575451 1.47
133 400 MIDEA GROUP CO LTD - A CNY 1200 720 0.69
669 800 NARI TECHNOLOGY COLTD - A CNY 2693 430 1.54
724 900 PING AN INSURANCE GROUP CO - A CNY 5041611 2.88
97 540 PROYA COSMETICS CO LTD-A CNY 2400 631 1.37
130 067 QINGDAO HAIER BIOMEDICAL C-A CNY 1415144 0.81
1036 700 QINGDAO HAIER CO LTD - A CNY 4241872 243
359000 SFHOLDING COLTD - A CNY 2983 693 1.71
893400 SANY HEAVY INDUSTRY COLTD - A CNY 2536265 1.45
499 900 S:IANDONG SINOCERA FUNCTION - CNY 2676 132 153
100 300 SHENZHEN MINDRAY BIO-MEDIC-A CNY 4 680 145 2.68
250900 SUOFEIYA HOME COLLECTION C - A CNY 1027113 0.59
293400 TSINGTAO BREWERY CO LTD - A CNY 4540 742 2.60
615200 VENUSTECH GROUP INC - A CNY 1825671 1.04
96 900 WILL SEMICONDUCTOR LTD-A CNY 2495961 1.43
146 900 WINGTECH TECHNOLOGY CO LTD-A CNY 1860 847 1.06
52300 WULIANGYE YIBIN CO LTD - A CNY 1571878 0.90
346 740 WUXI APPTEC CO LTD-A CNY 5366 809 3.07
621 100 S/{\ONYOU NETWORK TECHNOLOGY - CNY 2005 899 115
890 070 ZHEJIANG SANHUA INTELLIGEN-A CNY 3645833 2.09
343 600 ZHONGIJI INNOLIGHT CO LTD-A CNY 1591276 0.91
Total securities portfolio 162654093 93.03

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

Securities portfolio at 30/06/2022

Expressed in USD

Quantity Denomination %E::;f; Market value %;;);?:t
Transferable securities admitted to an
official stock exchange listing and/or 1531050 940 98.74
fraded on another regulated market
Shares 1531 050 940 98.74
China 1400 884 958 90.34
4957 988 ALIBABA GROUP HOLDING LTD HKD 69 186 133 4.46
65 914 BEIGENE LTD-ADR USD 10 668 181 0.69
26316000 oG CAMITAL INTERNATIONAL HKD 17875 543 115
7223 251 BEIJING ORIENTAL YUHONG - A CNY 55362 114 3.57
508 429 BILIBILI INC-SPONSORED ADR USD 13015 782 0.84
25583 000 CATHAY MEDIA AND EDUCATION HKD 3985627 0.26
4495 000 CHHINA LONGYUAN POWER GROUP - HKD 8628 730 0.56
10 607 000 CHINA MENGNIU DAIRY CO HKD 52 666 303 3.40
6755000 CHINA MERCHANTS BANK - H HKD 44943 802 2.90
49 636 000 CHINA PETROLEUM & CHEMICAL - H HKD 22 294 622 1.44
6279 314 CHINA YANGTZE POWER CO LTD - A CNY 21661 746 1.40
24 072 000 CHINA YUHUA EDUCATION CORP L HKD 4226 462 0.27
30244 000 CHINASOFT INTERNATIONAL LTD HKD 30 688 837 1.98
10 896 425 CITIC SECURITIES CO LTD - H HKD 24249516 1.56
674933 iONTEMPORARY AMPEREX TECHN- CNY 53 546 606 3.45
702 417 GDS HOLDINGS LTD - ADR UsD 23453704 1.51
2859914 GLODON CO LTD-A CNH 23207 039 1.50
4094 480 GOERTEK INC - A CNY 20 500 445 1.32
6 143 212 HONGFA TECHNOLOGY CO LTD-A CNY 38290 872 2.47
4395985 HUAYU AUTOMOTIVE SYSTEMS - A CNY 15 066 889 0.97
2492 864 JD.COMINC-CL A HKD 78 688 411 5.07
114 819 KWEICHOW MOUTAI CO LTD - A CNY 34 986 669 2.26
6727 500 LINING CO LTD HKD 61718 985 3.98
4126 000 LONGFOR PROPERTIES HKD 19394012 1.25
1154971 MAXSCEND MICROELECTRONICS -A CNY 23213083 1.50
4252 400 MEITUAN DIANPING-CLASS B HKD 103 876 449 6.69
8379 000 MING YUAN CLOUD GROUP HOLDIN HKD 13 241 495 0.85
7188 000 MINTH GROUP LTD HKD 19 480 621 1.26
3454 440 NARI TECHNOLOGY COLTD - A CNY 13 891 152 0.90
4535 645 NETEASE INC USD 83 387 833 5.38
7714 500 PING AN INSURANCE GROUP CO -H HKD 52236 187 337
751 553 QINGDAO HAIER BIOMEDICAL C-A CNY 8176983 0.53
4035456 QINGDAO HAIER COLTD - A CNY 16 511 899 1.06
4 884 608 SANY HEAVY INDUSTRY COLTD - A CNY 13 866 867 0.89
2257554 SAHANDONG SINOCERAFUNCHIONS CNY 12 085 442 0.78
681 844 SHENZHEN MINDRAY BIO-MEDIC-A CNY 31815 839 2.05
1894 400 TENCENT HOLDINGS LTD HKD 84 623 459 5.45
2145536 TSINGTAO BREWERY COLTD - A CNY 33204 929 2.14
4338 737 VENUSTECH GROUP INC - A CNY 12 875 657 0.83
605 555 WILL SEMICONDUCTOR LTD-A CNY 15597 953 1.01
2135780 WUXI APPTEC CO LTD-H HKD 28150226 1.82
7766 500 WUXI BIOLOGICS CAYMAN INC HKD 70235172 4.53
4087219 YONYOUNETWORKTECHNOLOGY - oy 16 106 682 1.04
United States of
America 48 538 024 3.13
1000 784 YUM CHINA HOLDINGS INC USD 48 538 024 3.13
Hong Kong 45401 781 2.93
4215200 AIA GROUP LTD HKD 45401 781 293
Taiwan 36226177 2.34
1 79000 TAIWAN SEMICONDUCTOR WD sares s
1251 000 YAGEO CORPORATION TWD 12 818 742 0.83
Total securities portfolio 1531050940  98.74

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

Securities portfolio at 30/06/2022

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 Spain 64424 518 243
official stock exchange listing and/or 2605116 484 98.18 23860769 EDP RENOVAVEIS SA EUR 64424518 243
fraded on another regulated market Taiwan 61810221 233
2 605 116 484 98.18 DELTA ELECTRONIC
Shares 8764000 [\ IAT CO TWD 61810221 233
United States of Canada 51516 446 1.94
America 1199 836 006 45.23 1620 161 BORALEX INC -A CAD 51516 446 1.94
ADVANCED DRAINAGE
481790 USD 41508 274 1.56 .
SYSTEMS INC China 49429 031 1.86
775128 ALTAIR ENGINEERING INC - A Usb 38925075 1.47 33 684 934 XINYI SOLAR HOLDINGS LTD HKD 49 429 031 1.86
446 856 AMERICAN WATER WORKS CO INC USD 63 588 662 2.40
Italy 44 831 366 1.69
1433353 AZEK CO INC/THE USD 22951197 0.86
358 078 DIASORIN SPA EUR 44831 366 1.69
415 423 BADGER METER INC USD 32142 682 1.21
358 689 CADENCE DESIGN SYS INC USD 51474 591 1.94 Sweden 42134 444 1.59
862 579 DARLING INGREDIENTS INC USD 49339733 1.86 5877 508 NIBE INDUSTRIER AB-B SHS SEK 42134 444 1.59
301349 GENERAC HOLDINGS INC USD 60 699 290 2.29 Brazil 39588 067 1.49
HANNON ARMSTRONG 5179 893 CIA SANEAMENTO BASICO DE - ADR UsD 39 588 067 1.49
1390669 §(/cTAINABLE USD 50361 785 1.90
351 480 HERC HOLDINGS INC UsD 30 308 405 1.14 Hong Kong 30460 920 115
427 696 HUBBELL INC USD 73057 489 275 18 246 000 l\{’gi\[)sﬁ‘ééNTERNATIONAL HKD 30 460 920 115
565003 ITRON INC USD 26 713 949 1.01
215 860 LENNOX INTERNATIONAL INC USD 42655811 161 Germany 29238 805 1.10
301 646 LITTELFUSE INC USD 73298 722 277 306212 NEMETSCHEK AG EUR 29238805 1.10
149 026 MONOLITHIC POWER SYSTEMS INC USD 54743 838 2.06 Luxembourg 29125837 1.10
1024289 ORMAT TECHNOLOGIES INC USD 76764 113 2.90 627712 BEFESA SA EUR 29 125 837 1.10
657590 PTC INC USD 66 888 058 252 South Korea 28 154 946 1.06
1276 000 RAYONIER INC USD 45623 301 1.72 509892 COWAY CO LTD KRW 28 154 946 106
344023 REPLIGEN CORP USD 53 440 466 2.01 .re .
2605116 484 98.18
193 452 SOLAREDGE TECHNOLOGIES INC USD 50 642 253 1.91 Total securities pOI’ffOlIO
1127 658 TRIMBLE INC USD 62 808 863 237
140 344 VALMONT INDUSTRIES USD 30 154 931 1.14
3266356 VERTIV HOLDINGS CO USD 25682191 0.97
332895 WATTS WATER TECHNOLOGIES - A USD 39115043 147
1418 008 ZURN WATER SOLUTIONS CORP USD 36947 284 1.39
United Kingdom 234 854 637 8.86
646 665 APTIV PLC USD 55094 411 2.08
2328983 HALMA PLC GBP 54355 563 2,05
1380 039 PENTAIR PLC USD 60 418 370 2.28
566 311 SPIRAX-SARCO ENGINEERING PLC GBP 64986 293 2.45
Denmark 192 283 883 7.24
966222 CHRISTIAN HANSEN HOLDING A/S DKK 67120314 253
723 174 NOVOZYMES A/S - B DKK 41426 196 1.56
333487 ORSTED A/S DKK 33269 551 1.25
2503 746 VESTAS WIND SYSTEMS A/S DKK 50 467 822 1.90
Japan 148 379 690 5.59
1999 000 AZBIL CORP PY 49 897 401 1.88
4493 400 SEKISUI CHEMICAL CO LTD JPY 58429 197 2.20
251200 SHIMANO INC PY 40 053 092 1.51
The Netherlands 113 052 344 4.26
424 328 KONINKLIJKE DSM NV EUR 58175369 2.19
1734966 SIGNIFY NV EUR 54876 975 2.07
France 101 388 562 3.82
827419 LEGRAND SA EUR 58299 943 2.20
1850091 VEOLIA ENVIRONNEMENT EUR 43088 619 1.62
Australia 72505 661 2.73
10292 622 BRAMBLES LTD AUD 72 505 661 2.73
Norway 72 101 100 2.71
670 385 SALMAR ASA NOK 44 946 544 1.69
1535322 TOMRA SYSTEMS ASA NOK 27154 556 1.02

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

Securities portfolio at 30/06/2022

Expressed in EUR

Quantity Denomination %E::;f; Market value %;;);?:t Quantity Denomination Qc::frt:;?; Market value %;:Si?:t
Transferable securities admitted to an China 15 646 354 1.65
official stock exchange listing and/or 926 113 522 97.87 1783 000 LI NING CO LTD HKD 15 646 354 1.65
fraded on another regulated market Malta 12522 693 132

Shares 926 113 522 97.87 865 826 GVC HOLDINGS PLC GBP 12522 693 1.32

United States of Australia 10412 930 1.10

America 627 910 823 66.36 234787 DOMINOS PIZZA ENTERPRISES AUD 10412930 1.10

6002 ALPHABET INC - A USD 12511281 1.32 Ireland 6894 677 0.73

894 460 AMAZON.COM INC uUsb 90 870 532 9.59 71991 FLUTTER ENTERTAINMENT PLC-DI GBP 6894 677 0.73

U s ot secullies portolo
574951 AZEK CO INC/THE USD 9206 255 0.97
148 381 BALLYS CORP USD 2807 381 0.30
19033 BOOKING HOLDINGS INC USD 31841338 3.36
222 880 COLUMBIA SPORTSWEAR CO USD 15260 175 1.61
163 711 DARDEN RESTAURANTS INC USD 17713 892 1.87
167 747 DICKS SPORTING GOODS INC USD 12 093 444 1.28
105 924 ELECTRONIC ARTS INC USD 12 325 462 1.30
73 038 ESTEE LAUDER COMPANIES - A USD 17 791 944 1.88
180 144 FRONTDOOR INC USD 4149 283 0.44
41 604 GENERAC HOLDINGS INC USD 8 380 095 0.89
55501 HERSHEY CO/THE USD 11422 445 121
247 024 HOLOGIC INC USD 16 374 540 1.73
282 284 HOME DEPOT INC USD 74056 180 7.83
34969 LENDINGTREE INC USD 1465 724 0.15
61064 MASIMO CORP USD 7632343 0.81
130 407 MERITAGE HOMES CORP USD 9043 481 0.96
390 642 NIKE INC - B USD 38 187 969 4.04
87891 PAYPAL HOLDINGS INC - W/T USD 5871450 0.62
211 636 PETMED EXPRESS INC USD 4028 463 0.43
160 705 PLANET FITNESS INC - A UsD 10 454 395 1.10
241050 SPROUTS FARMERS MARKET INC USD 5838 047 0.62
110366 SQUARE INC - A USD 6488 205 0.69
421388 STARBUCKS CORP USD 30 790 405 325
181 535 TARGET CORP USD 24523 591 259
117 104 TESLA INC USD 75 431 801 7.97
57992 ULTA BEAUTY INC USD 21382903 2.26
30770 VAIL RESORTS INC USD 6417713 0.68
145151 WALT DISNEY CO UsD 13 106 561 1.39
207900 YETI HOLDINGS INC USD 8 604 747 091
France 86 412 891 9.14
43 732 KERING EUR 21433053 227
56 843 LOREAL EUR 18 718 400 1.98
79 528 LVMH EUR 46261 438 4.89
Japan 71 280 987 7.53
40500 FAST RETAILING CO LTD PY 20 127 136 2.13
32600 NINTENDO CO LTD JPY 13385471 1.41
492 600 SONY CORP JPY 37768 380 3.99
Canada 40 705 127 4.30
66377 LULULEMON ATHLETICA INC USD 17 308 369 1.83
298 697 MAGNA INTERNATIONAL INC CAD 15 655 262 1.65
259070 SHOPIFY INC - CLASS A USD 7741 496 0.82
Argentina 20 124 958 2.13
33036 MERCADOLIBRE INC USD 20 124 958 2.13
Germany 17156 310 1.81
101 661 ADIDAS AG EUR 17156 310 1.81
United Kingdom 17045772 1.80
200073 APTIV PLC USD 17045 772 1.80

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

Securities portfolio at 30/06/2022

Expressed in EUR

Quantity Denomination %E::;f; Market value %;;);?:t Quantity Denomination Qc::frt:;?; Market value %;:Si?:t
Transferable securities admitted to an Canada 17882 805 0.70
official stock exchange listing and/or 2520922 845 99.11 598 450 SHOPIFY INC - CLASS A UsD 17882 805 0.70
fraded on another regulated market Total securities portfolio 2520922 845 99.11

Shares 2520 922 845 99.11
United States of
America 2042817527 80.32
141 802 ADOBE SYSTEMS INC USD 49 651 385 1.95
1146 215 ADVANCED MICRO DEVICES USD 83840510 330
61226 ALPHABET INC - A USD 127 626 737 5.02
520 840 AMAZON.COM INC USD 52913 498 2.08
235700 AMERICAN TOWER CORP - A USD 57623 572 227
1254971 APPLE INC USD 164 120 364 6.45
42773 BOOKING HOLDINGS INC USD 71557271 2.81
202 055 CDW CORP/DE USD 30451 754 120
1550 503 CIENA CORP USD 67 777 500 2.66
600 328 COPART INC USD 62395753 245
917 549 ENTEGRIS INC USD 80 858 759 318
120228 EPAM SYSTEMS INC USD 33900 052 133
71 659 EQUINIX INC USD 45034 575 1.77
88 186 FAIR ISAAC CORP USD 33816 794 133
1280 414 FIRST SOLAR INC USD 83 442 160 328
364 082 gg?fggg %ENTAL USD 32749 793 1.29
191 423 IRHYTHM TECHNOLOGIES INC USD 19 780 407 0.78
225 426 MASIMO CORP USD 28 175 824 L1l
779 735 MICRON TECHNOLOGY INC USD 41229 854 1.62
701 083 MICROSOFT CORP USD 172 231 236 6.78
1089 567 NEW RELIC INC USD 52162 063 2.05
559 518 NIKE INC - B USD 54696 771 215
381311 NVIDIA CORP USD 55 290 004 2.17
150310 PALO ALTO NETWORKS INC USD 71016 425 279
578 924 PLEXUS CORP USD 43 469 830 171
2893 110 PURE STORAGE INC - CLASS A USD 71 148 174 2.80
395 186 RAPID7 INC USD 25250 777 0.99
400755 SALESFORCE.COM INC USD 63 265 202 2.49
258 381 SIGNATURE BANK USD 44291 414 1.74
240 126 SNOWFLAKE INC-CLASS A USD 31940 238 126
689206 SQUARE INC - A USD 40517 099 1.59
342 129 TRANE TECHNOLOGIES PLC USD 42500 639 1.67
573944 VISA INC - A USD 108 091 093 425
Israel 96 164 826 3.78
557788 CYBERARK SOFTWARE LTD/ISRAEL ~ USD 68 271 608 2.68
1384 004 JFROG LTD USD 27893218 1.10
Switzerland 87310153 3.43
992 195 STMICROELECTRONICS NV-NY SHS USD 29 866 925 1.17
530747 TE CONNECTIVITY LTD USD 57443 228 226
Taiwan 78 736 326 3.10
1006 910 TAIWAN SEMICONDUCTOR - ADR USD 78 736 326 3.10
The Netherlands 66 116 940 2.60
145 041 ASML HOLDING NV EUR 66116 940 2.60
Denmark 54680 563 2.15
177031 GENMAB A/S DKK 54 680 563 215
Germany 42 577 460 1.67
438 536 SIEMENS AG - REG EUR 42 577 460 1.67
Japan 34636 245 1.36
107 000 KEYENCE CORP Y 34 636 245 136

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

Securities portfolio at 30/06/2022

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 166 401952 100.16
fraded on another regulated market
Shares 166401952  100.16
United States of
America 95195 599 57.32
2500976 APPHARVEST INC USD 8348 947 5.03
1969 499 AQUABOUNTY TECHNOLOGIES USD 3221429 1.94
295678 CHARGEPOINT HOLDINGS INC USD 3871856 2.33
70 693 CLEAN HARBORS INC UsD 5928218 3.57
24 196 DEERE & CO USD 6930 964 4.17
34228 ECOLAB INC USD 5034 098 3.03
203 938 GREEN PLAINS INC USD 5300 106 3.19
425 472 GREENLIGHT BIOSCIENCES HOLDI UsD 899 415 0.54
199 712 ITRON INC UsSD 9442 598 5.68
1365 478 ORIGIN MATERIALS INC USD 6 687 309 4.03
994 411 PURECYCLE TECHNOLOGIES INC USD 7057 755 425
SUNNOVA ENERGY
564 997 INTERNATIONAL UsSD 9960 202 6.00
260 648 SUNRUN INC USD 5824 035 3.51
80 135 TRIMBLE INC USD 4463 400 2.69
5037 195 VIEW INC UsD 7 805 496 4.70
745 266 WHOLE EARTH BRANDS INC USD 4419771 2.66
United Kingdom 22436 347 13.50
329 526 CNH INDUSTRIAL NV UsD 3653170 2.20
119 307 PENTAIR PLC USD 5223283 3.14
446 769 SMART METERING SYSTEMS PLC GBP 4250 741 2.56
1069 298 TATE & LYLE PLC GBP 9309 153 5.60
Canada 13944 255 8.40
763 165 ANAERGIA INC CAD 3819928 2.30
2005 103 FARMERS EDGE INC CAD 2869 637 1.73
1102 386 LI-CYCLE HOLDINGS CORP USD 7 254 690 4.37
Germany 10796 453 6.49
103 962 SYMRISE AG EUR 10 796 453 6.49
France 10470 834 6.29
449 585 VEOLIA ENVIRONNEMENT EUR 10470 834 6.29
Denmark 4787785 2.88
83 580 NOVOZYMES A/S - B DKK 4787785 2.88
Bahamas 4728 593 2.85
1554 562 LOCAL BOUNTI CORP UsSD 4728 593 2.85
Sweden 2266 861 1.36
252 183 RE:NEWCELL AB SEK 2266 861 136
Norway 1775225 1.07
172 809 AGILYX AS NOK 499 417 0.30
1750 000 SALMON EVOLUTION ASA NOK 1275808 0.77
Total securities portfolio 166 401952 100.16

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

Securities portfolio at 30/06/2022

Expressed in USD

. L otation % of n . N i 9
Quantity Denomination Qu Market value % et Quantity Denomination Quotation Market value 7 of net
currency assets currency assets
Tra nsfero ble Secur”‘ies Gd m”fed to an 4000 000 INDONESIA GOVT 7.750% 17/01/2038 USD 4756 999 1.13
. . . . 0, -
official stock exchange listing and/or 392 924 566 9227 2650000 |yDONESIA GOV 8:300% 05 USD 3343638 0.79
fraded on another regulated market 1650 000 PERTAMINA 6.450% 14-30/05/2044 UsD 1669 903 0.39
1000000 PT PERTAMINA 4.700% 19-30/07/2049 USD 825 188 0.19
Shares 488 671 0.11
Jersey Island 458671 0-11 Rgpuiﬁ”cl%}?gislppmss 0.700% 20 fe a0 3t 340
449 565 PETRA DIAMONDS LTD-DI GBP 488 671 0.11 3160000 13055029 S EUR 2740 561 0.64
0, _
Bonds 374973 648 $8.06 2000000 SEPUBAS OF PHILIPPINES 1.750% 21 gy 1377380 032
0, -
Bahrain 20042 707 4.72 4000 000 ZRST(EJ/ZB(;‘;E OF PHILIPPINES 6.375% 09 UsD 4 485 439 1.05
0% 21 .
3233000 BAHRAIN 5.250% 21-25/01/2033 USD 2613274 0.61 400000 Izagg;zBOLZIf OF PHILIPPINES 7.500% 06- o1y 417 500 010
1500 000 BAHRAIN 5.625% 21-18/05/2034 USD 1227 000 0.29 REPUBLIC OF PHILIPPINES 7750% 06
750% 06-
3100 000 BAHRAIN 6.250% 21-25/01/2051 USD 2298 456 0.54 500000 46112031 Usb 603 805 0.14
13325000 BAHRAIN 7.500% 17-20/09/2047 USD 11178 841 2.64 REPUBLIC OF PHILIPPINES 9.500% 05-
3775000 1 030 USD 4865 446 115
1 600 000 ?51/11 g;zg;s HLDING 7.500% 17- USD 1611 800 038
OIL & GAS HLDING 7.625% 18 Turkey 12606 349 2.98
! (] - 0, -
1084000 &0 USD 1113336 026 845 000 11{51:}582133'315 OF TURKEY 11.875% 00 USD 885 560 0.21
Brazil 19622216 4.61 400 000 1115522135? OF TURKEY 5.750% 17- USD 245 825 0.06
CAIXA ECONOMICA 3.500% 12-
500000 7h oo USD 498 125 0.12 1 650000 ;{613522133_311(? OF TURKEY 5.875% 21- USD | 181 091 028
REPUBLIC OF BRAZIL 3.875% 20- ,
1333000 om0 030 UsD 1117054 0.26 2200 000 ?Egg%‘;lc OF TURKEY 6.000% 11- USD 1398 788 0.33
REPUBLIC OF BRAZIL 4.750% 19-
19204000 ' Usb 13032314 3.07 700 000 ‘2‘5}’;522‘33-215 OF TURKEY 6.000% 17- USD 575 006 0.14
REPUBLIC OF BRAZIL 5.625% 09- )
1500000 100041 UsD 1207313 0.28 3625 000 111511’52135? OF TURKEY 6.375% 20- USD 3205 406 0.75
REPUBLIC OF BRAZIL 5.625% 16- )
4860000 5100 oo USD 3767 410 0.88 2000000 ;{5552133_315 OF TURKEY 6.500% 21- USD L 431 625 034
Mexico 19571 743 460 1 500 000 REPUBLIC OF TURKEY 7.375% 05- USD 1391 063 033
MEXICAN UTD STS 7.500% 03- 05/02/2025 ‘
3500000 (o 0ss UsD 4177687 0.98 | 070 000 REPUBLIC OF TURKEY 7.625% 19- USD 900 004 021
MEXICO CITY ARPT 5.500% 17- 26/04/2029 ’
800000 31/07/2047 UsD 544400 013 1650 000 REPUBLIC OF TURKEY 8.000% 04- UsD 1391 981 033
PETROLEOS MEXICA 5.950% 20- 14/02/2034 ‘
4536000 500 : USD 3309 466 0.78 Chi
na 11808 575 2.78
PETROLEOS MEXICA 6.500% 18- 0
600000 37202 USD 517950 0.12 6990000 ggl—/I(I)I(\)I/zZ\Ol;;/ERGRANDE 7.500% 17- USD 577086 014
PETROLEOS MEXICA 6.500% 18-
1000000 57 = USD 813250 0.19 3500 000 CHINA EVERGRANDE 8.250% 17- UsD 437500 010
PETROLEOS MEXICA 6.700% 22- 30/09/2022
2000000 4“0 5032 UsD 1515000 0.36 1000 000 CHINA SCE GRP 7.000% 20-02/05/2025 usb 294 130 0.07
2 600 000 ZPi(T)Ig{/(z)OLEOS MEXICA 6.750% 17- USD 1592 500 037 5400 000 CHINA SCE GRP 7.250% 19-19/04/2023 UsD 2268 000 0.53
COUNTRY GARDEN 3.125% 20-
227 000 SEESR/(Z)&Z%OS MEXICA 6.875% 17- UsSD 202 598 0.05 5800 000 22/10/2025 USD 2830690 0.66
GOLDEN EAGLE RETAIL 4.625% 13-
4560000 21)2}3/"(1;11{/(2)(1;(5)05 MEXICA 6.950% 20- USD 2 806 680 0.66 5087 000 21/05/2023 USD 4 854269 1.15
"
o o MEXICA 7.690% 20- 3900000 TIMES CN HLDG 6.750% 20-08/07/2025 10 546 000 o013
2250000 30 oo USD 1501 875 035
800 000 wgg?lszXICAN 5.625% 14- GBP 773 521 0.18 Panama 11745101 2.77
UNITED MEXICAN 6.050% 08 3700 000 PANAMA 3.870% 19-23/07/2060 USD 2625381 0.62
050% 08-
1850000 11612040 UsD 1816 816 0.43 1650 000 PANAMA 4.500% 18-16/04/2050 USD 1348 153 032
- ; 2960 000 PANAMA 6.700% 06-26/01/2036 USD 3205 680 0.75
Dominican Republic 14 922 880 3.51
% 20- 500 000 PANAMA 7.125% 05-29/01/202 D 41 1
3254000 gf/gg/zB()Lalg OF DOMINICAN 4.875% 20 Usb 2501 106 059 b 6 Us 541969 0.13
e oF DOMINICAN 5.300% 21 3301000 PANAMA 9.375% 99-01/04/2029 USD 4023918 0.95
1416000 oo ) 0072 usp 981 731 023 .
REPUBLIC OF DOMINICAN 5.500% 22 Colombia 11340973 2.66
1500 000 22/02/2009 - 0L USD 1303 406 0.31 1,000 000 REPUBLIC OF COLOMBIA 3.125% 20- UsD 741 750 0.17
15/04/2031 -
REPUBLIC OF DOMINICAN 5.875% 20-
5589 000 USD 3813793 0.90 REPUBLIC OF COLOMBIA 3.250% 21-
fz(l)a/gllj/zBoLéI% OF DOMINICAN 5.950% 17 2900000 221041203 P 2103550 o
11500 000 REPUBLIC 950% 17- jqpy 1432313 0.34 5 400 000 REPUBLIC OF COLOMBIA 4.125% 20- USD 1 441 200 034
15/05/2051 -
REPUBLIC OF DOMINICAN 6.400% 19-
1900 000 USD 1412 888 033 REPUBLIC OF COLOMBIA 5.000% 15-
gggéﬁ% OF DOMINICAN 6.850% 15 2600000 157062043 P Lo 4
2000 000 REPUBLIC 850% 15- jqpy 1 589 750 037 1 000 000 REPUBLIC OF COLOMBIA 5.200% 19- USD 679 563 0.16
15/05/2049 -
REPUBLIC OF DOMINICAN 7.450% 14- ,
2210000 3000044 UsD 1887893 044 2166 000 'f;gg?&'lc OF COLOMBIA 6.125% 09- USD 1697332 0.40
Indonesia 14 546 251 342 3180000 NEPOBHC OF COLOMBIATITS% 06y, 2937128 0.69
0, _
2000 000 111;]2?};052531‘* ASAHAN 5.710% 18 USD 2032 250 0.48
0, _
400 000 [NDOTESIA ASAHAN 6.757% 18 USD 361 075 0.08
0, _
1200 000 IZI;}())%OE}SIIA GOVT 2.150% 21 USD 984 132 023
o, _
600000 INDOTESIA GOVT 3.125% 13 USD 573 066 0.13

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

Securities portfolio at 30/06/2022

Expressed in USD

1 0, 1 0,
Quantity Denomination Quotation Market value v of net Quantity Denomination Quotation Market value Vo of net
currency assets currency assets
Egypt 10505 438 245 Nigeria 7902 243 1.86
2250 000 ﬁ}}@%ﬁz}? EGYPT 3.875%21- USD 1636875 0.38 920 000 II{EEE/ZBOL;ZC OF NIGERIA 7.875% 17- USD 637 100 0.15
ARAB REP EGYPT 5.875% 21- REPUBLIC OF NIGERIA 8.250% 21-
850000 o 031 USD 522750 0.12 5945000y 0 m05) USD 3663 605 0.86
ARAB REP EGYPT 7.053% 19- REPUBLIC OF NIGERIA 8.747% 18-
1600000 s 0o USD 1024 000 0.24 2700000 5o ooy USD 2004 750 047
ARAB REP EGYPT 7.500% 21- REPUBLIC OF NIGERIA 9.248% 18-
4025000 (oo e USD 2223813 0.52 2370000 5 0 oo USD 1596 788 0.38
ARAB REP EGYPT 7.625% 20- .
1000000 00002 USD 650 000 0.15 Sri Lanka 7555291 1.77
ARAB REP EGYPT 8.700% 19- REPUBLIC OF SRI LANKA 5.875% 12-
5200000 o 0 040 USD 3068 000 0.72 1500000 /00n07n UsD 598 875 0.14
% 20- REPUBLIC OF SRI LANKA 6.750% 18-
2300000 HiSAB REFEGYPTS.875% 20 USD 1 380 000 0.32 1650000 Je’0rming ° UsD 519932 0.12
REPUBLIC OF SRI LANKA 6.825% 16-
Ghana 9873 806 2.32 3070000 1¢/07/2026 Usb 1030944 0.24
REPUBLIC OF GHANA 7.750% 21- REPUBLIC OF SRI LANKA 6.850% 15-
1600000 (1270250 USD 791 300 0.19 3100000 oo USD 1023 341 024
0, - 0, -
3300 000 ?5532355 OF GHANA 8.125% 14 USD 2350 838 0.55 1240 000 ?EgngOLZIf OF SRILANKA 6.850% 19 USD 390 736 0.09
REPUBLIC OF GHANA 8.125% 19- REPUBLIC OF SRI LANKA 7.550% 19-
1979000 im0 USD 949 920 0.22 10100000 5700050 USD 3031111 071
0, - 0, -
2750 000 ORf/gEZBOL}If OF GHANA 8.625% 21 USD 1320516 0.31 3200 000 ?EgngOLZIgC OF SRILANKA 7.850% 19 USD 960 352 0.23
REPUBLIC OF GHANA 8.750% 20-
7797 000 11/03/2061 USD 3 641 685 0.86 Peru 7 494 485 1.75
% 19- PETROLEOS DEL PERU 4.750% 17-
1750 000 gf/ggj/zB(gf OF GHANA 8.950% 19 USD 819 547 0.19 3400 000 19/06/2032 ° USD 2611625 0.61
PETROLEOS DEL PERU 5.625% 17-
Qatar 9318182 219 1600000 }9/06/2047 USD 1082000 025
QATAR PETROLEUM 2.250% 21- REPUBLIC OF PERU 2.780% 20-
2000000 50 oa UsD 1707 500 0.40 483000 05 o UsD 298 494 0.07
STATE OF QATAR 4.625% 16- REPUBLIC OF PERU 2.783% 20-
2000000 0 ae USD 1988 000 0.47 2000000 5o USD 1702 250 0.40
STATE OF QATAR 5.103% 18- REPUBLIC OF PERU 8.750% 03-
3818000 530 ooas UsD 3994 582 0.94 1420000 5 7o UsD 1800 116 0.42
STATE OF QATAR OF 4.817% 19-
1620000 4103 5049 UsD 1628 100 0.38 The Netherlands 7475874 1.75
Chile 0193 722 215 600 000 METINVEST BV 7.650% 20-01/10/2027 USD 311175 0.07
' METINVEST BV 8.500% 18-23/04/202 D 412 X
700 000 CHILE 2.550% 21-27/07/2033 USD 571 550 0.13 8000000 PETROBRSAS GLg ; 060 9/;’) 0; 139 /0412026 us 6799 097
.900% 19-
1000000 CHILE 3.100% 21-07/05/2041 USD 763 000 0.18 31400000 9037049 usb 3037900 0.71
600 000 CHILE 3.250% 21-21/09/2071 USD 399 000 0.09 .
’ Tunisia 6587 808 1.55
200 000 CHILE 3.625% 12-30/10/2042 UsD 160 475 0.04 % 15-
° 1820 000 BQ CENT TUNISIE 5.750% 15 USD 1000773 0.24
3000 000 CODELCO INC 3.000% 19-30/09/2029 USD 2618063 0.61 %‘z}(l’\lll/sloﬁN T BOND 6.375% 1
916 000 CODELCO INC 3.150% 20-14/01/2030 UsD 800 241 0.19 5348000 15000006 R EUR 2971302 0.70
0, _
1000 000 CODELCO INC 3.750% 20-15/01/2031 USD 895 000 0.21 3635 000 ;l/nl\g/SZIO/;JNT BOND 6.750% 18 EUR 2615733 0.61
330 000 CODELCO INC 4.500% 17-01/08/2047 UsD 280 768 0.07
EMPRESA NACIONAL 4.500% 17- South Africa 6434732 1.51
3.000 000 USD 2185875 0.51 :
14/09/2047 2200 000 REPUBLIC OF SOUTH AFRICA 5.650% Usb 1500 538 035
550 000 EMPRESA NACIONAL 5.250% 18- UsD 519750 ol 17-27/09/2047 .
06/11/2029 : REPUBLIC OF SOUTH AFRICA 5.750%
3500000 | "o oad USD 2380 000 0.56
Ukraine 8063 963 1.89 1 320 000 REPUBLIC OF SOUTH AFRICA 5.875% /o1 115400 026
4612000 UKRAINE GOVT 4.375% 20-27/01/2030 EUR 1157188 0.27 22-20/04/2032 -
3350000 UKRAINE GOVT 6.750% 19-20/06/2026  EUR 884 320 021 800 000 fﬁg;ﬁ;ﬁﬁF SOUTH AFRICA 6.250% ;g 621 150 0.15
1610000 UKRAINE GOVT 6.876% 21-21/05/2029 UsD 386 400 0.09
o 6 1 100 000 REPUBLIC OF SOUTH AFRICA 6.300% USb 817 644 019
7107 000 UKRAINE GOVT 7.253% 20-15/03/2033 USD 1741215 0.41 18-22/06/2048
3485000 UKRAINE GOVT 7.375% 17-25/09/2032 UsD 853 825 0.20 Saudi Arabia 6124750 1.44
840 000 UKRAINE GOVT 7.750% 15-01/09/2022 USsD 482765 0.11 1200 000 gg\/ﬁ%&T BOND 3.250% 16- USD 1 168 500 027
4500 000 UKRAINE GOVT 7.750% 15-01/09/2024 UsD 1125 000 0.26 500 000 SAUDI INT BOND 4.500% 16- Ush 546000 o3
5850 000 UKRAINE GOVT 9.750% 18-01/11/2028 UsD 1433250 0.34 26/10/2046 ’
SAUDI INT BOND 4.500% 20-
1350 000 UsD 1242 000 0.29
Oman 8020975 1.89 éi/04/2000 o 000% 18
% 17- UDI INT BOND 5. 18-
1,500 000 OO%I;EOI;TRNL BOND 5.375% 17 USD 1451 250 034 2200000 770040 ° UsD 2153250 051
% 18- SAUDI INT BOND 5.250% 19-
700 000 ?%?/NZJ%TRNL BOND 5.625% 18 USD 671 125 0.16 1 000 000 16/01/2050 © USD 1015 000 0.24
OMAN INTRNL BOND 6.250% 21-
1000000 505> 02 & UsD 962 500 0.23 Ivory Coast 5343 845 1.25
IVORY COAST-PDI 4.875% 20-
2760 000 ?%‘?/NZ&\ISTRNL BOND 6.750% 18- USD 2373 600 0.56 5473000 30019032 EUR 4102 850 0.96
o 0. IVORY COAST-PDI 6.125% 17-
2500000 SN INTRNL BOND 7.375% 20 UsD 2562 500 0.60 1590000 /562033 usp 1240 995 029

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

Securities portfolio at 30/06/2022

Expressed in USD

1 0, 1 0,
Quantity Denomination Quotation Market value v of net Quantity Denomination Quotation Market value Vo of net
currency assets currency assets
Hong Kong 5140 548 121 Jamaica 3610391 0.84
1,500 000 ;156\21720013\100 FINANCE 2019 3.375% 20- USD 1133910 027 1500 000 JAMAICA GOVT 6.750% 15-28/04/2028 USD 1545281 036
100 000 HUARONG FINANCE 2019 3.875% 19- SD © 690 500 040 330 000 JAMAICA GOVT 7.875% 15-28/07/2045 USD 348 810 0.08
13/11/2029 : 1600 000 JAMAICA GOVT 8.000% 07-15/03/2039 USsD 1716 300 0.40
SHIMAO GROUP HOL 3.450% 21-
1,900 000 USD 190 000 0.04 .
11/01/2031 Singapore 3522805 0.83
11 400 000 'ISSH/:)’;’[/;(?%GRP HLDGS 5.600% 19- UsD 1154 250 027 4169000 MEDCO BELL 6.375% 20-30/01/2027 UsD 3522805 0.83
% 10 .
900 000 $INOCHEV OVERSEA 6.300% 10 USD 971 888 0.23 Romania 3509497 0.83
) 800 000 ROMANIA 3.875% 15-29/10/2035 EUR 617756 0.15
Malaysia 5063 568 1.19 3700 000 ROMANIA 4.000% 20-14/02/2051 USD 2401 069 0.56
0, -
1313000 igﬁggiz 2/6\2})5 L”’T?364 1550/5(?210526 UsD 1501849 0.35 650000 ROMANIA 4.125% 18-11/03/2039 EUR 490 672 0.12
1750 000 et USD 1 664 469 0.39 .
éggg(z)%is CAP LTD 4.550% 20: Pakistan 3449224 081
3 ] - 9, -
2000000 57042050 USD 1897 250 0.45 3827 000 gggﬁgg;f OF PAKISTAN 7.375% 21 UsD 2373 161 056
L. o0 15.
Bolivia 4667 461 1.10 1,500 000 ?555%‘21? OF PAKISTAN 8.250% 15 USD 1076 063 0.25
6043 000 BOLIVIA GOVT 4.500% 17-20/03/2028 USD 4667 461 1.10 )
United Arab Emirat Russia 3398 800 0.80
- 0, -
nited Arab Emirates 4580277 1.07 5200 000 RUSSIA - EUROBOND 5.100% 19 USD 1300 000 031
400 000 ABU DHABIGOVT 2.700% 20- UsD 267 075 0.06 28/03/2035
02/09/2070 : 3600 000 RUSSIA - EUROBOND 5.250% 17- USD 900 000 021
ABU DHABI GOVT 3.125% 17- 23/06/2047 -
543 000 USD 530 036 0.12
,lalr;i?gng/ZBl COVT 4.125% 17 3330000 RUSSIA 12.750% 98-24/06/2028 UsD 1198 800 0.28
800 000 e USD 742 150 0.17
11/10/2047 Guatemala 3322000 0.78
0, »
1350 000 DP WORLD PLC 4.700% 19-30/09/2049 USsD 1100 503 0.26 1 000 000 REPUBLIC OF GUATEMALA 3.700% Usb 768 938 0.18
| 400 000 PUBAI GOVT INTERNATIONAL Usb 1270 325 030 21-07/10/2033
5.250% 13-30/01/2043 : 5730 000 REPUBLIC OF GUATEMALA 4.375% Usb 5553 062 0.60
FIN DEPT SHARJAH 4.000% 20- 17-05/06/2027 -
1000000 5o/0-n0s0 USD 670 188 0.16
Paraguay 3316 899 0.78
Angola 4248 850 0.99 800 000 PARAGUAY 2.739% 21-29/01/2033 USD 594 900 0.14
0, _
420000 fPUBLIC OF ANGOLA 8230% 18 USD 348 600 0.08 1000 000 PARAGUAY 5.000% 16-15/04/2026 USD 981750 0.23
0, -
2200 000 11155523(;15 OF ANGOLA 8.750% 22- USD 1754 500 041 500 000 PARAGUAY 5.400% 19-30/03/2050 USD 386 656 0.09
0, .
REPUBLIC OF ANGOLA 9.125% 19 1560 000 PARAGUAY 6.100% 14-11/08/2044 USD 1353593 032
1500000 511 m040 USD 1062 000 0.25 .
REPUBLIC OF ANGOLA 9.375% 18 Indiia 3114839 0.74
375% 18- i -
1500000 (s o g USD 1083 750 0.25 1 100 000 EX - IM BANK OF INDIA 3.875% 18 USD L 048 300 0.25
01/02/2028
Surinam 3965 144 0.93 2392000 EX-IM BK OF IN 3.250% 20-15/01/2030 USD 2066 539 0.49
REPUBLIC OF SURINAME 9.250% 16-
1850000 56102026 UsD 1308 644 031 Cayman Islands 3003 594 0.71
SURINAME INTERNATIONAL 9.875% ICD FUNDING LTD 4.625% 14-
1900 000 USD 1898 575 045
3300000 050003 USD 2656 500 0.62 21/05/2024
ICD SUKUK CO LTD 5.000% 17-
Uruguay 3934872 0.92 1100000 1050027 UsD 1105019 0.26
2500 000 URUGUAY 7.625% 06-21/03/2036 USD 3124 688 0.73
650 000 URUGUAY 7 8750/0 03-15/01/2033 USD 810 184 0.19 El Salvador 2733367 0.65
i - . % 14-
’ 1860000 T SO VADORRER 6.375% 14 USD 623 449 0.15
Morocco 3924 807 0.92 EL SALVADOR REP 7.125% 19-
MOROCCO KINGDOM 4.000% 20- 21108000 50012050 UsD 640 042 0.15
4349 000 USD 2522420 0.59
15/12/2050 EL SALVADOR REP 7.625% 11- " "
MOROCCO KINGDOM 4.250% 12- 500000 1002041 usb 15509 0.0
750 000 USD 748 031 0.18
11/12/2022 EL SALVADOR REP 7.750% 02-
MOROCCO KINGDOM 5.500% 12- 900000 51012023 Usb 632700 0.15
900000 75200 USD 654 356 0.15 .
370 000 ‘fOL/OSﬁZLO‘S’?DOR REP 8.250% 02- USD 124 482 0.03
Hungary 3815989 0.89 ¢85 000 EL SALVADOR REP 8.625% 17- USD 289450 007
1143 000 HUNGARY 5.500% 22-16/06/2034 USD 1103 246 0.26 28/02/2029 -
REPUBLIC OF HUNGARY 0.500% 20- EL SALVADOR REP 9.500% 20-
1638000 oo s EUR 1237 564 0.29 800000 |7 oS USD 268 150 0.06
0, -
800 000 I;Egg/%“slf OF HUNGARY 3.125% 21 UsSD 526 900 0.12 Serbia 2590 261 0.60
REPUBLIC OF HUNGARY 7.625% 11- 5 545 000 SERBIA REPUBLIC 1.000% 21- EUR 1932811 045
080 291032041 o e i églgglzgzlgEPUBLIC 2.125% 20
.125% 20-
Cameroon 3735109 0.88 900000 411312030 Usb 657430 0.15
REPUBLIC OF CAMEROON 5.950% 21- . .
4837000 07072032 ’ EUR 3735109 0.8 United Kingdom 2543563 0.60
PETRA DIAMONDS 10.500% 21-
- 229 D 254 X
Azerbaijan 3706 206 0.87 5000 0810312026 us 543 563 0.60
REPUBLIC OF AZERBAIJAN 4.750% .
1006000 | ;" e 00 o USD 990 156 0.23 Georgia 2476 563 0.58
0 0 19.
5000 000 REPUBLIC OF AZERBAJAN 5.125% UsD 1770 000 042 2500 000 TBC BANK JSC 5.750% 19-19/06/2024 USD 2476 563 0.58
17-01/09/2029
o
1 000 000 STATE OIL CO AZE 6.950% 15- USD 946 050 022

18/03/2030
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BNP PARIBAS FUNDS Emerging Bond

Securities portfolio at 30/06/2022

Expressed in USD

1 0, 1 0,
Quantity Denomination Quotation Market value v of net Quantity Denomination Quotation Market value Vo of net
currency assets currency assets
Kazakhstan 2364 141 0.56 Ireland 820 985 0.19
500 000 KAZAKHSTAN 4.875% 14-14/10/2044 USD 413 063 0.10 2344 000 GT/Uj EU CAPITAL 4.800% 20- USD 345 740 0.08
26/02/2028 :
1000 000 KAZAKHSTAN 6.500% 15-21/07/2045 USD 995 000 0.23
0 2000 000 GTLK EU CAPITAL 4.949% 19- USD 295 000 0.07
KAZMUNAYGAS NAT 4.750% 17- 18/02/2026
856 000 USD 749 000 0.18
19/04/2027 | 222 000 GTLK EUROPE DAC 5.125% 17- Usb 180 245 0.04
KAZMUNAYGAS NAT 6.375% 18- 31/05/2024 ’
250 000 USD 207078 0.05
24/10/2048 .
. Mozambique 609 948 0.14
Costa Rica 2189 854 0.51 244 000 MOZAMBIQUE REP O 5.000% 19- UsD €09 948 014
750 000 COSTA RICA 5.625% 13-30/04/2043 USD 564 516 0.13 15/09/2031 :
1000000 COSTA RICA 6.125% 19-19/02/2031 USD 930 188 0.22 Ethiopia 565813 0.13
800 000 COSTA RICA 7.158% 15-12/03/2045 USD 695 150 0.16 1000 000 ETHIOPIA 6.625% 14-11/12/2024 USD 565 813 0.13
Gabon 1960 182 0.46 Honduras 545 256 0.13
REPUBLIC OF GABON 6.625% 20- HONDURAS GOVT 6.250% 17-
1000000 (oo USD 738 000 0.17 700000 oot Dy UsD 545 256 0.13
REPUBLIC OF GABON 6.950% 15- .
1404000 ¢ 10672025 USD 1222182 0.29 Armenia 530138 0.13
4 ARMENIA 3.950% 19-26/09/202 D 22 X
Poland 1939 125 0.46 50 000 3.950% 19-26/09/2029 Us 333225 0.08
. 200 000 ARMENIA 7.150% 15-26/03/2025 USD 196 913 0.05
5000 000 REPUBLIC OF POLAND 3.250% 16 USD 1939 125 0.46 o
06/04/2026 .
Argentina 469 858 0.11
Luxembourg 1586 963 0.37 2012239 ARGENTINA 1.000% 20-09/07/2029 USD 469 858 0.11
ECUADOR SOC BON 0.000% 20-
921 043 USD 695 963 0.16 .
30/01/2035 Papua New Guinea 398 789 0.09
0, -
1020000 GAZPROM 5.150% 19-11/02/2026 USD 306 000 0.07 465 000 1;1;1;}5 S(i\sno iﬂggﬁgg\TwNAL BO Usb 398 789 0.09
1800000 GAZPROM 7.288% 07-16/08/2037 USD 585 000 0.14 375% 18-
Croatia 1544344 0.36 TAJIKTg]T”/:gTISpBOND 7.125% 17 152 008
125% 17-
1500 000 CROATIA 6.000% 13-26/01/2024 USD 1 544 344 0.36 570000 4100/2027 usb 354192 0.08
Zambia 1541 250 0.36 Lebanon 290 225 0.07
REPUBLIC OF ZAMBIA 5.375% 12- REPUBLIC OF LEBANON 6.600% 11-
2100000 5000 09 USD 1181250 0.28 4700000 57 e e USD 290 225 0.07
REPUBLIC OF ZAMBIA 8.500% 14- .
600000 |40 40004 USD 360 000 0.08 Mongolia 178 022 0.04
. 200 000 MONGOLIA 5.125% 20-07/04/2026 USD 178 022 0.04
Benin 1260078 0.29
BENIN INTERNATIONAL BOND Floating rate bonds 17 462 247 4.10
707000 4 g500r 51.29/01/2035 EUR 480 344 0.11 g
1093 000 B T TiNAL BOND EUR 779 734 0.18 Argentina 10131 604 238
0170 20 1822 649 ARGENTINA 20-09/01/2038 SR FRN USD 528 568 0.12
Trinidad & Tobago 1254950 0.29 10 190 363 ARGENTINA 20-09/07/2030 SR FRN usD 2226594 0.52
0, -
823 000 OTE(I)I;/I?O[;’D & TOBAGO 4.500% 16 USD 775 575 0.18 30981 784 ARGENTINA 20-09/07/2035 SR FRN USD 6475192 1.53
500000 TRINIDAD GEN UNL 5.250% 16- USD 479375 ol 3500000 ARGENTINA 20-09/07/2041 SR FRN USD 901 250 021
04/11/2027
s I 1251 850 0,20 Ecuador 7330 643 1.72
enega . REPUBLIC OF ECUA 20-31/07/2030
REPUBLIC OF SENEGAL 6.250% 17- 2873440 opLRN UsD 1881744 0.44
1,500 000 USD 1125000 0.26
23/05/2033 | 455 451 REPUBLIC OF ECUA 20-31/07/2030 USD 618 840 0.15
200 000 REPUBLIC OF SENEGAL 6.750% 18- USD 126 850 0.03 SR FRN -
13/03/2048 ’ REPUBLIC OF ECUA 20-31/07/2035
6304373 (p' ooy USD 3113 966 0.73
REPU‘;%E%’;’?SS’; CISTAN 4.750% 1180 050 0.27 4033 120 REPUBLIC OF ECUA 20-31/07/2040 USD 1716 093 0.40
-750% SR FRN -
600000 | 5™ 010272004 USD 571050 0.13
o .
700000 KEPUBLIC o UZBEKISTANS.373% USD 609 000 0.14 |Other transferable securities 1 0.00
Kenya 1136980 0.27 Bonds 1 0.00
L 172 000 RE/PU/BLIC OF KENYA 6.875% 14- USD 984 430 023
ZRA‘Eg(EJZB(:?Ié OF KENYA 8.250% 18 Venezuela ! 0.00
250 000 it USD 152 500 0.04 VENEZUELA 0.000% 07-
28/02/2048 12150000 370 R T USD 1 0.00
British Virgin Islands 1124483 0.27 G
HUARONG FINANCE 4.250% 17- Shares/Units in investment funds 25355 641 5.97
500 000 USD 447 500 0.11
07/11/2027
4250 000 gg’fﬁ%‘z‘g JOURNEY 13.750% 18- UsD 281 031 0.07 Luxembourg 25355 641 5.97
BNP PARIBAS INSTICASH USD 1D
0, "
400 000 S%(g/r;%%ovmsms 3:500% 16 UsD 395952 0.09 19288575 yNAV XCA USD 25355 641 5.97
. iti i 418 280 208 98.24
Vietnam 081 273 ».2; | Total securities portfolio
REPUBLIC OF VIETNAM 4.800% 14-
1000000 19112024 USD 981273 0.23
Namibia 928 225 0.22
REPUBLIC OF NAMIBIA 5.250% 15-
1070000 591 o5 USD 928 225 0.22
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BNP PARIBAS FUNDS Emerging Bond Opportunities

Securities portfolio at 30/06/2022

Expressed in USD

. L otation % of net . N otation % of net
Quantity Denomination %Errency Market value Az]lsse s Quantity Denomination Qc::rrency Market value Az)isse s
"y - YRR
Transferable securities admitted to an 16 035 000 000 lgg?géim GOVT 8.375% 13 IDR 1145339 0.39
.. L. o o
official stock exchange listing and/or 258 035 321 87.36 | 5 036 000 000 %BEI;&%IA GOVT 8.375% 19 IDR L 434570 0.49
fraded on another regUIGTed market INDONESIA GOVT 8.500% 05-
798000 15 05 USD 1006 877 034
Shares 194 656 0.07 INDONESIA GOVT 9.000% 13
31640000000 |50 0 Readi i IDR 2342517 0.79
Jersey Island 193729 0.07 INDONESIA GOVT 9.500% 10-
178 226 PETRA DIAMONDS LTD-DI GBP 193 729 0.07 | 16100000000 ;57037 IDR 1221665 041
300 000 PT PERTAMINA 4.175% 20-21/01/2050 UsD 233 494 0.08
Kazakhstan 927 0.00 ’
308 936 FORTEBANK JSC -SPON GDR REGS USD 927 0.00 Mexico 12217284 415
MEXICAN BONOS 7.500% 07-
Bonds 251 630 328 85.20 41000000 20 MXN 1898 467 0.64
. MEXICAN BONOS 7.750% 11-
Brazil 32257 588 10.92 36000 000 o703 MXN 1641217 0.56
8 0, - -
35760 000 glk/glz/;&rzg /_I:T'O'OOM 14 BRL 6443 703 2.18 70 400 000 %fﬁg@g BONOS 7.750% 12 MXN 3052627 1.03
- 0, - 0, -
74 180 000 OBE“‘(;IZ/;BZI;ITFT :TIO‘OOO/“ 16 BRL 12871 732 436 17 500 000 %‘fﬁ}g&ﬁ BONOS 7.750% 14 MXN 782 943 0.27
8 0, - -
25920 000 glk/glz/;&r;g /_I:T'O'OOM 18 BRL 4339739 1.47 16 000 000 g’{iﬁg&g BONOS 8.500% 09 MXN 770 231 0.26
- 0, - 0, -
3 000 000 OBEA(;IZ/;B}I‘{TFT :TIO‘OOO/“ 20 BRL 489 028 017 250 000 2’:%}5&51” ARPT 5.500% 17 USD 170 125 0.06
% 19 :
10 359 000 ‘ff/gﬁzBoleg OF BRAZIL 4.750% 19 USD 7029 875 238 1266 000 ZPgE/glf/%flOS MEXICA 5.950% 20 USD 923 674 031
REPUBLIC OF BRAZIL 5.625% 16- PETROLEOS MEXICA 6.500% 18-
1390000 5 "o s USD 1077511 0.36 365000 oo USsD 315086 0.11
. PETROLEOS MEXICA 6.700% 22-
South Africa 20763 514 7.02 300000 | 0o n032 UsD 227250 0.08
REPUBLIC OF SOUTH AFRICA % 20-
19770000 " o 1122026 ZAR 1277 462 043 1320 000 ngE/Tolf/(z)()LsE()os MEXICA 6.950% 20 UsD 812 460 028
REPUBLIC OF SOUTH AFRICA 5.750% % 20~
2000 000 19-30/09/2049 ° USD 1360 000 0.46 2200 000 53]?/?)11{/(2)35]:;)08 MEXICA 7.690% 20 USD 1 468 500 0.50
REPUBLIC OF SOUTH AFRICA 7.000% % 14-
33250000 | "ol °  ZAR 1595 395 0.54 160 000 ‘lj;;g'}fg?li’IEXICAN 5.625% 14 GBP 154 704 0.05
o
196950000 3 Tovozy o e zaR 8019303 271 Thailand 10605230 359
0, 0, -
86 855 000 1}523’3{7&%? SOUTH AFRICA 8.300% 4187812 1.42 104 150 000 {%‘Q%‘SZD GOVT 0.750% 21 THB 2881 946 0.98
o
66215 000 ?Egllj/gb;%g SOUTH AFRICA 8750% 3134306 1.06 76 510 000 TS&I/I;&D GOVT 0.950% 20- THB 2095 499 0.71
REPUBLIC OF SOUTH AFRICA 9.000% THAILAND GOVT 2.875% 16-
24180000 |30 o0 ZAR 1189 236 0.40 18440000 0 THB 417791 0.14
. THAILAND GOVT 2.875% 18-
MO’CJYSIO 15703 323 5.32 115920 000 17/12/2028 THB 3316253 1.12
MALAYSIA INVEST 3.726% 19- % 15-
5470000 50505 ’ MYR 1232371 042 37670000 [LAILAND GOVI3.400% 13 THB 1050256 036
MALAYSIA INVEST 4.245% 15- 0% 17-
2200000 30097030 ’ MYR 498 827 0.17 12325 000 E{&I/]i‘ggr) GOVT 3.600% 17 THB 269726 0.09
MALAYSIA INVEST 4.582% 13- % 15-
4250000 3000 ’ MYR 975 262 0331 23910000 [LAILAND GOV 4000% 13 THB 573759 0.19
0, -
460 000 YSA TGN VST HG3VE TS MYR 3100s1 0.10 Bahrain 10 064 491 3.40
4880 000 (l;’é//\é//\zgzsé/* INVEST 4.943% 13- MYR 1148 683 0.39 667 000 BAHRAIN 5.250% 21-25/01/2033 USsD 539 144 0.18
% 13- 500 000 BAHRAIN 5.625% 21-18/05/2034 USD 409 000 0.14
5540000 Ifg%léggzsgAN COVTAHIL S MYR 1261340 043 2400 000 BAHRAIN 6.250% 21-25/01/2051 UsD 1779 450 0.60
250% 21- X
0, -
8558000 prACAYSIAN GOVI 3 828% 19 MYR 1801741 0.61 8025 000 BAHRAIN 7.500% 17-20/09/2047 UsD 6732472 228
% 18- OIL & GAS HLDING 7.500% 17-
5260 000 I{ﬁ%%‘/*zgzsslAN GOVT 3.882% 18 MYR 1204 750 041 600000 »5/1 02027 ’ usb 604 425 020
MALAYSIAN GOVT 3.885% 19-
11 846 000 15/08/20259 GOVT 3.885% MYR 2626 046 0.89 Colombia 9720954 3.30
% 14- 5650 000 000 COLOMBIA TES 10.000% 09-24/07/2024  COP 1352192 0.46
8980000 \ALAYSIAN GOV 4.181% 14 MYR 2070 694 0.70 °
A e N GOVT 4.392% 11 7335200 000 COLOMBIA TES 6.000% 12-28/04/2028 cop 1374263 0.47
4080000 5047006 e MYR 942 074 0.32'1 8871700000 COLOMBIA TES 7.000% 17-30/06/2032 cop 1562 584 0.53
0, -
5640 000 I{@/Z)I;//%zgngN GOVT 4.736% 16 MYR 1246 013 042 | 7110000000 COLOMBIA TES 7.250% 19-18/10/2034 CoP 1221494 0.41
337000 PETRONAS 7.625% 96 -15/10/2026 USD 185471 0.3 | 1340000000 COLOMBIA TES 7.250% 20-26/10/2050 cop 201 129 0.07
R : 500 000 REPUBLIC OF COLOMBIA 3.875% 21- Usb 287281 0.10
Indonesia 14070 117 476 Eé%lzs(iéllc OF COLOMBIA 4.125% 20 .
i 1125% 20~
500 000 ?;IE%&S;A ASAHAN 6.757% 18 USD 451 344 015 2400000 | 0 <o) USD 1441 200 0.49
REPUBLIC OF COLOMBIA 5.200% 19-
5465000 000 If;l}())g/l;l(iSSIA GOVT 10.000% 07- IDR 420032 0.14 1400 000 |50 oo USD 951 388 032
o 10, REPUBLIC OF COLOMBIA 6.125% 09-
500 000 %EOO/I;I&SQIA GOVT 3.700% 19 USD 400 055 0.14 664000 o a1 USD 520327 0.18
REPUBLIC OF COLOMBIA 7.375% 06-
22 845 000 000 111;}())402052571‘* GOVT 5.125%21- IDR 1469 625 0.50 876 000 1510012037 Usb 809 096 0.27
0, -
7885000 000 [NDONESIA GOVTT7.300% 16 IDR 533232 0.18
25965 000 000 111;}381;053521‘* GOVT 8.250% 11- IDR 1838 770 0.62
0, _
22190000 000 TYPONESIA GOVT 8.250% 15 IDR 1572597 0.53

15/05/2036

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

Securities portfolio at 30/06/2022

Expressed in USD

1 0, 1 0,

Quantity Denomination Quotation Market value v of net Quantity Denomination Quotation Market value Vo of net

currency assets currency assets
Russia 7 766 951 2.63 China 5766271 1.96
RUSSIA - EUROBOND 5.100% 19- CHINA EVERGRANDE 7.500% 17-
600000 50 "o o USD 150 000 0.05 4150000 S0 s USD 343 153 0.12
RUSSIA - EUROBOND 5.250% 17- CHINA EVERGRANDE 8.250% 17-

2400000 50 1o USD 600 000 0.20 2500000 5000000 UsD 312 500 0.11
200 620 000 RUSSIA-OFZ 4.500% 20-16/07/2025 RUB 549 643 0.19 500 000 CHINA SCE GRP 7.000% 20-02/05/2025 USD 147 065 0.05
979 500 000 RUSSIA-OFZ 5.700% 20-17/05/2028 RUB 2683 559 0.91 2700 000 CHINA SCE GRP 7.250% 19-19/04/2023 UsD 1 134 000 038

68960 000 RUSSIA-OFZ 5.900% 20-12/03/2031 RUB 188 931 0.06 4400 000 SZ(?IUOT;‘ZTOE: GARDEN 3.125% 20- USD 2147 420 073
61460 000 RUSSIA-OFZ 6.100% 20-18/07/2035 RUB 168 383 0.06 | 306 000 GOLDEN EAGLE RETAIL 4.625% 13- USD L33 13 0ds
251230 000 RUSSIA-OFZ 7.050% 13-19/01/2028 RUB 688 301 0.23 21/05/2023 -
0, -
155 170 000 RUSSIA-OFZ 7.250% 18-10/05/2034 RUB 425123 0.14 2500000 TIMES CNHLDG 6.750% 20-08/07/2025 51y 350 000 0.12
271 960 000 RUSSIA-OFZ 7.400% 19-17/07/2024 RUB 745 095 0.25 Domini R bi 01 473 L8
minican i .
440 230 000 RUSSIA-OFZ 7.650% 19-10/04/2030 RUB 1206 108 041 o can kepublic 34014
| 123 000 REPUBLIC OF DOMINICAN 4.875%20- |10 063 166 029
39480 000 RUSSIA-OFZ 7.700% 19-16/03/2039 RUB 108 164 0.04 23/09/2032 -
92580 000 RUSSIA-OFZ 8.500% 16-17/09/2031 RUB 253 644 0.09 869 000 5 PLBLIC OF DOMINICANS.300% 21- - ypy 602 489 0.20
. . 0, -
United Kingdom 6661 593 225 3565000 S0 UBHIC OF DOMINICAN S 875% 20- -y, 2432 667 0.82
EURO BK RECON&DV 0.000% 16-
72250000 5000 RUB 448 675 0.15 200 000 gggg/%_;gc OF DOMINICAN 6.400% 19- ;<10 520 538 018
EURO BK RECON&DV 0.000% 19- )
32500000 {00200 TRY 838 793 0.28 400 000 ?555?55 OF DOMINICAN 7.450% 14- |10 683 400 023
0, X
28 125 000 CURO BK RECON&DV 0.000% 19 TRY 528 682 0.18 REPUBLIC OF DOMINICAN CBN
26/01/2026 16 460 000 o DOP 299213 0.10
EURO BK RECON&DV 0.000% 22- 11.000% 17-05/01/2024
11270000 15,0400 ’ TRY 154573 0.05 Ghana 5035 006 170
EURO BK RECON&DV 6.000% 17- . )
300 000 000 EURO BK RUB 3671228 124 2200 000 REPUBLIC OF GHANA 8.125% 14- USD 1567225 0.53
18/01/2026 ’
PETRA DIAMONDS 10.500% 21- o0 10,
920000 7206 UsD 1019642 0.35 1000 000 SEFUBLAS OF GHANA 8.125% 19 USD 480 000 0.16
0, -
Poland 6524 824 2.21 1600 000 ORﬁngBé';f OF GHANA 8.625% 21 USD 768 300 0.26
POLAND GOVT BOND 0.250% 21- ;
4270000 oo PLN 710259 0.24 4752000 izﬁg;}/l;éﬁllc OF GHANA 8.750% 20- USD 2219 481 075
5470 000 ZPOML(‘)*/E)%OGOVT BOND 1.250% 20- PLN 797 003 027 .
P%LAND GOVT BOND 2.500% 15 Czech Republic 4153862 1.42
. () - 0, -
5020000 5 6 PLN 930335 031 37810000 S7EE REPUBLIC0230% 17 czK 1264518 0.43
POLAND GOVT BOND 2.500% 16- o
3435000 55020007 PLN 611885 021 27 170 000 ?SZ/(I;ZSC/IZ{OI;(;EPUBLIC 0.950% 15- CZK 849 821 0.29
POLAND GOVT BOND 2.750% 13- o .
5300000 5/ e PLN 944 644 0321 20540 000 SZPCH REPUBLIC1.200% 20 CZK 640 200 022
POLAND GOVT BOND 2.750% 19- o
5166000 55, 107000 PLN 881657 030 16 200 000 gsz/(l;:gc/l;oggpusuc 2.500% 13- CzZK 587 058 0.20
POLAND GOVT BOND 3.250% 14- o 0.
8330000 5/ PLN 1649 041 0.56 14950 000 ¢ ZCH REPUBLIC 4.200% 06 czK 586 300 0.20
. o
United States of 5620 000 gé?ﬁ?oﬁfpwuc 4.850% 07- CZK 225965 0.08
America 6492 885 2.19 b
INT BK RECON&DEV 0.000% 17- eru 4097 483 1.39
46000000 0072024 MXN 1832635 0.62 300 000 PETROLEOS DEL PERU 4.750% 17- UsD 230 438 008
71000 000 INT BK RECON&DEV 0.000% 17- MXN 5254 884 076 19/06/2032 X
13/03/2027 : 450 000 PETROLEOS DEL PERU 5.625% 17- USD 304313 0.10
17 800 000 INT BK RECON&DEV 6.650% 19- MXN 25375 028 19/06/2047 .
30/07/2024 : 550 000 REPUBLIC OF PERU 2.780% 20- USD 139900 0.2
97000 000 INT BK RECON&DEV 6.750% 19- RUB 1579991 053 01/12/2060 .
14/11/2022 - REPUBLIC OF PERU 5.350% 19-
1500000 15000 40 PEN 295 260 0.10
Egypt 6436 223 2.18 REPUBLIC OF PERU 5.940% 18-
175 000 ARAB REP EGYPT 5.875%21- Ush 2oa 15 oo 1290000 15050056 PEN 310 090 0.10
16/02/2031 : 1920 000 REPUBLIC OF PERU 6.350% 16- PEN 476 368 0.16
500000 ARAB REP EGYPT 7.053% 19- USD 220000 ol 12/08/2028 )
15/01/2032 : 3 440 000 REPUBLIC OF PERU 6.900% 07- PEN $17 853 028
2385 000 ARAB REP EGYPT 7.500% 21- USD 1317713 045 12/08/2037 :
16/02/2061 : 5300 000 REPUBLIC OF PERU 6.950% 08- PEN 1323 261 0.45
o 10, .
300 000 ;\ml/szlgsagp EGYPT 8.150% 19 Usb 172500 006 12/08/2031
ARAB REP EGYPT 8.500% 17- The Netherlands 3894 541 1.31
500 000 USD 293 750 0.10
31/01/2047 300 000 METINVEST BV 7.650% 20-01/10/2027 usD 155 588 0.05
ARAB REP EGYPT 8.700% 19-
1400000 (1 ho ° USsD 826 000 0.28 4650 000 METINVEST BV 8.500% 18-23/04/2026 USD 2398 703 0.81
% 20- PETROBRAS GLOB 6.900% 19-
1000 000 ?9;1‘6?/321;5}:‘01) EGYPT 8.875% 20 USD 600 000 0.20 1 500 000 19/03/2049 ° USD 1 340 250 0.45
EGYPT GOVT BOND 14.483% 21- .
19850000 (0 o EGP 1025384 0.35 Tunisia 3799 765 1.29
0 1. BQ CENT TUNISIE 5.750% 15-
14825000 oY SOVT BOND 14.331% 21 EGP 775 205 0.26 380000 3407 200 UsD 208 953 0.07
o 0. TUNISIA INT BOND 6.375% 19-
3250 000 (})ES?{OI;;FO?(?VT BOND 14.664% 20, EGP 157 629 0.05 3352000 |50 006 EUR 1862342 0.63
o 19. TUNISIA INT BOND 6.750% 18-
12 440 000 oEgéljoo%)VT BOND 16.100% 19 EGP 655917 0.22 2402000 317105023 EUR 1728 470 0.59

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

Securities portfolio at 30/06/2022

Expressed in USD

1 0, 1 0,
Quantity Denomination Quotation Market value v of net Quantity Denomination Quotation Market value Vo of net
currency assets currency assets
Chile 3749 505 127 Philippines 2351592 0.80
400 000 CHILE 3.250% 21-21/09/2071 USD 266 000 0.09 1000 000 12{3}:71;(1)}/]23(?315 OF PHILIPPINES 6.375% 09- ;o 1121 360 038
600 000 CODELCO INC 3.000% 19-30/09/2029 USD 523613 0.18 % 11
! 10 390 000 REPUBLIC OF PHILIPPINES 8.000% 11 PHP 199 144 0.07
EMPRESA NACIONAL 4.500% 17- 19/07/2031
300 000 USD 218 588 0.07
14/09/2047 200 000 REPUBLIC OF PHILIPPINES 9.500% 05- ;o3 1 031 088 035
180 000 000 TESORERIA PESOS 2.300% 20- cLp 152789 0.05 02/02/2030 .
01/10/2028 FLAT : | Coast
TESORERIA PESOS 2.500% 20- vory Coas 2285 681 0.77
1245000000 41/03/2025 FLAT CLe 1211981 041 5518 000 [VORY COAST-PDI 4.875% 20- EUR | 887 626 0.64
460 000 000 TESORERIA PESOS 4.700% 18- cLp 447 745 015 30/01/2032 :
01/09/2030 FLAT : 510000 [YORY COAST-PDL6.125% 17- USD 398 055 0.13
550000 000 TESORERIA PESOS 5.000% 15- cLp 526773 o018 15/06/2033 -
eomme kLAt ' Cameroon 2272571 0.77
TESORERIA PESOS 5.100% 19-
440000000 |5/0717050 FLAT CLp 402016 0.14 REPUBLIC OF CAMEROON 5.950% 21-
2943000 (oo oo EUR 2272571 0.77
Hungary 3668 592 1.25 .
612 000 REPUBLIC OF HUNGARY 0.500% 20- EUR 162387 0.16 Bolivia 2241060 0.76
18/11/2030 : 2644000 BOLIVIA GOVT 4.500% 17-20/03/2028 USD 2042 160 0.69
0, -
440000 000 AT PUBLIC OF HUNGARY 1.500% 20 HUF 906 247 031 221000 BOLIVIA GOVT 7.500% 22-02/03/2030 USD 198 900 0.07
%% 20- .
286 700 000 zRf/gg/zB(ggc OF HUNGARY 2.000% 20 HUF 519360 0.18 Surinam 2196129 0.74
o 1 REPUBLIC OF SURINAME 9.250% 16-
498 900 000 Izle/gj/zBOLzléc OF HUNGARY 2.750% 17 HUF 1044714 035 1170000 500~ o USD 827629 028
SURINAME INTERNATIONAL 9.875%
152000000 AFFUBIIC OF HUNGARY 3.000% 19y 282 494 0.10 170000019 30/12/2023 Usb 1368 500 046
0, -
88 190 000 2R5E/gzltj/zBoL41? OF HUNGARY 3.000% 20 HUF 122974 0.04 South Korea 2062 762 0.70
EXP-IMP BK KOREA 7.250% 17-
180 000 000 REPUBLIC OF HUNGARY 3.250% 15- HUE 330416 o.11 | 30100000000 2 IDR 2062 762 070
22/10/2031
. erbia 2026 441 0.68
Ukraine 3320199 1.13 S )
. SERBIA REPUBLIC 1.000% 21- |44 4
2400 000 UKRAINE GOVT 4.375% 20-27/01/2030 EUR 602 179 0.20 909000 5309/2008 EUR 9798 049
2300000 UKRAINE GOVT 6.750% 19-20/06/2026 EUR 607 145 0.21 24900 000 ?15/1;:3/12/322-BONDS 4.500% 19- RSD 209717 0.07
2900 000 UKRAINE GOVT 6.876% 21-21/05/2029 USD 696 000 0.24 . % 20-
25300 000 SERBIA T-BONDS 4.500% 20 RSD 185 733 0.06
3475000 UKRAINE GOVT 7.375% 17-25/09/2032 USD 851375 0.29 20/08/2032
- 0, -
2300 000 UKRAINE GOVT 9.750% 18-01/11/2028 USD 563 500 0.19 21200 000 35%512’322 BONDS 5.875% 18 RSD 181193 0.06
Sri Lanka 3011429 1.01 Panama 1998 329 0.68
0, A
600 000 ?5552355 OF SRILANKA 6.200% 17 USD 189 066 0.06 1900 000 PANAMA 3.870% 19-23/07/2060 UsD 1348 169 0.46
0, _
600 000 lingZB(g_zlgc OF SRI LANKA 6.750% 18- Usb 189 066 0.06 450 000 PANAMA 4.300% 13-29/04/2053 USD 355 584 0.12
REPUBIAC OF SRILANKA 6.825% 16 272000 PANAMA 6.700% 06-26/01/2036 USD 294 576 0.10
500000 {07006 6570 10 USD 167 906 0.06
REPUBLIC OF SRI LANKA 6.850% 15 Morocco 1657640 0.56
R ( - 0, -
1000000 3/11/2025 UsD 330110 on 2%8mo¥ﬁ§§§?KmmDOM*mm“m USD 1657 640 0.56
REPUBLIC OF SRI LANKA 6.850% 19-
300 000 USD 94 533 0.03
11{;5/%213(;_212 OF SRI LANKA 7.550% 19 Turkey 1618 544 054
550% 19- REPUBLIC OF TURKEY 5.750% 17-
6000000 pero = noo USD 1800 660 0.61 400 000 REPUBLIC o USD 245 825 0.08
REPUBLIC OF SRI LANKA 7.850% 19- REPUBLIC OF TURKEY 5.875% 21-
800 000 14/03/2029 USD 240 088 0.08 550 000 26/06/2031 ° UsD 393 697 0.13
0, |
Kenya 2983414 1.01 1450 000 REPUBLIC OF TURKEY 6.623% 14 UsD 979 022 033
KENYA INFRASTRUC 11.750% 19-
385 900 000 KES 2983 414 1.01 .
08/10/2035 Singapore 1409 460 0.48
Romania 2888 263 0.99 1 668 000 MEDCO BELL 6.375% 20-30/01/2027 UsD 1 409 460 0.48
700 000 ROMANIA 3.375% 20-28/01/2050 EUR 432 594 0.15 Angola 1332450 0.45
00 16- % 22-
2850 000 ROMANIA 3.650% 16-24/09/2031 RON 410774 0.14 600 000 11{‘5(1;1‘}/123;315 OF ANGOLA 8.750% 22 USD 478 500 0.16
5800 000 ROMANIA 5.800% 12-26/07/2027 RON 1080 491 037 REPUBLIC OF ANGOLA 9.125% 19.
125% 19-
5560 000 ROMANIA GOVT 3.250% 20-24/06/2026  RON 964 404 0.33 900000 51 12049 Usb 637200 0.22
o REPUBLIC OF ANGOLA 9.375% 18-
ngerIO 2728284 0.92 300 000 08/05/2048 USD 216 750 0.07
REPUBLIC OF NIGERIA 7.875% 17- .
250000 | 050030 USD 173 125 0.06 Georgia 1188 750 0.40
889 000 stg;J/ZBé-SIIC OF NIGERIA 8.250% 21- USD 1780 346 0.60 1200 000 TBC BANK JSC 5.750% 19-19/06/2024 USD 1188 750 0.40
I . .
11150 009 RFPUBLIC OF NIGERIA 9.248% 18 Usb 74813 026 Saudi Arabia 1127500 0.38
800 000 2234?21012‘5 BOND 4.500% 20- UsD 736 000 025
OMAI\? IrIpTORQL BOND 6.750% 18 2384130 081 400 000 SAUDIINT BOND 5.000% 18- USD 391 500 0.13
1 640 000 SIS e USD 1410 400 0.48 17/04/2049 -
17/01/2048
950 000 OMAN INTRNL BOND 7.375% 20- USD 973 750 033

28/10/2032

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

Securities portfolio at 30/06/2022

Expressed in USD

1 0, 1 0,
Quantity Denomination Quotation Market value v of net Quantity Denomination Quotation Market value Vo of net
currency assets currency assets
Jamaica 1123403 0.38 Ethiopia 113163 0.04
400 000 JAMAICA GOVT 6.750% 15-28/04/2028 USD 412075 0.14 200 000 ETHIOPIA 6.625% 14-11/12/2024 USD 113 163 0.04
470 000 JAMAICA GOVT 7.875% 15-28/07/2045 UsD 496 790 0.17 rreland 67 260 0.02
200 000 JAMAICA GOVT 8.000% 07-15/03/2039 USsD 214538 0.07 GTLK EUROPE DAC 5.125% 17- X
456000 3 0o UsD 67 260 0.02
Hong Kong 1014 163 0.35 6210337 209
1100000 SHIMAD GROUPHOL 3:430% 21- USD 110000 0.04 Floating rate bonds :
8930 000 SHIMAO GRP HLDGS 5.600% 19- USD 004 163 031 Argentina 4423 986 1.49
15/07/2026 420 611 ARGENTINA 20-09/01/2038 SR FRN usD 121977 0.04
Pakistan 1011 399 0.34 1418 796 ARGENTINA 20-09/07/2030 SR FRN UsD 310007 0.10
1631 000 385/3523(;110 OF PAKISTAN 7.375% 21- USD 1011 399 034 18238 051 ARGENTINA 20-09/07/2035 SR FRN UsD 3811752 1.29
700 000 ARGENTINA 20-09/07/2041 SR FRN UsD 180 250 0.06
Paraguay 929 038 0.31 E
600000 PARAGUAY 2.739% 21-29/01/2033 USD 446175 0.15 REPUBEI%%‘F:’% A 20310772030 1786351 0.60
400 000 PARAGUAY 5.400% 19-30/03/2050 USD 309 325 0.10 191600 oo brN Usb 125 474 0.04
200 000 PARAGUAY 6.100% 14-11/08/2044 USD 173 538 0.06 358 407 IsiEPUBLlC OF ECUA 20-31/07/2030 UsD 152 390 0.05
R FRN :
Benin 803 884 0.27 5 073 680 REPUBLIC OF ECUA 20-31/07/2035 USD 1 024 268 035
486 000 BENIN INTERNATIONAL BOND EUR 330 194 o1 SR FRN
4.950% 21-22/01/2035 - | 138 000 Is{gl;lél?\]LlC OF ECUA 20-31/07/2040 USD 484219 0.16
664 000 gg\gj ETTI%%IY;;EE’NAL BOND EUR 473 690 0.16
& o - oy
. . Other fransferable securities 0 0.00
United Arab Emirates 802 085 0.27
650 000 DP WORLD PLC 4.700% 19-30/09/2049 USD 529872 0.18 Bonds 0 0.00
DUBAI GOVT INTERNATIONAL
300000 5 50% 13-30/01/2043 Usb 272213 0.09 Venezuela 0 0.00
El Salvador 626 526 0.21 3370 000 ;/113/(1)\13}?2201;1;13}3?00% 07- USD 0.00
500 000 ]fz;L/()Sf?zLo\z/?DOR REP 6.375% 14- USD 167 594 0.06
EL SALVADOR REP 7.125% 19- Money Market Instruments 3036 370 1.03
368 000 USD 111 734 0.04
20/01/2050
200 000 glL/OSZ’?ZLOZ?DOR REP 7.625% 11- USD 62038 0.02 Egypt 3036370 1.03
61350 000 EGYPT T-BILL 0.000% 21-27/12/2022 EGP 3036370 1.03
200 000 ’fOL/OSﬁZLO\g‘DOR REP 8.250% 02- USD 67288 0.02
650 000 EL SALVADOR REP 9.500% 20- USb 21787 0.07 Shares/Units in investment funds 23991 184 8.11
15/07/2052
Kazakhstan 615 694 0.21 Luxembourg 23991 184 8.11
KAZMUNAYGAS NAT 5.375% 18- BNP PARIBAS FUNDS RMB BOND -
700000 51040030 USD 615 694 021 17946.00 v -1 b UsD 22158 284 7.49
BNP PARIBAS INSTICASH USD 1D
Uruguay 472557 0.16 13943.26 v xCA USD 1832 900 0.62
100 000 URUGUAY 4.975% 18-20/04/2055 USD 98 581 003 |Total securities porﬂolio 285 062 875 96.50
16340 000 URUGUAY 8.500% 17-15/03/2028 UYU 373 976 0.13
Gabon 443 085 0.15
REPUBLIC OF GABON 6.950% 15-
509000 | o a3 USD 443 085 0.15
Costa Rica 386 381 0.13
450 000 COSTA RICA 7.000% 14-04/04/2044 USsD 386 381 0.13
Guatemala 384 469 0.13
REPUBLIC OF GUATEMALA 3.700%
500000 512072033 USD 384 469 0.13
Zambia 281250 0.10
REPUBLIC OF ZAMBIA 5.375% 12-
500000 570 209y USD 281250 0.10
Luxembourg 225000 0.08
750 000 GAZPROM 5.150% 19-11/02/2026 USD 225 000 0.08
Argentina 144 660 0.05
619 529 ARGENTINA 1.000% 20-09/07/2029 UsD 144 660 0.05
British Virgin Islands 138 863 0.05
SCENERY JOURNEY 13.750% 18-
2100000 (et oos USD 138 863 0.05
Lebanon 117 325 0.04
REPUBLIC OF LEBANON 6.600% 11-
1900000 5701 m0e USD 117325 0.04

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

Securities portfolio at 30/06/2022

Expressed in USD

Quantity Denomination %E::;f; Market value %;;);?:t Quantity Denomination Qc::frt:;?; Market value %;:Si?:t
Transferable securities admitted to an Chile 250 361 127
official stock exchange listing and/or 18 089 561 88.39 3105 QUIMICA Y MINERA CHIL - ADR UsD 259 361 127
fraded on another regulated market Total securities portfolio 18 089 561 88.39

Shares 18 089 561 88.39
China 5330710 26.03

14000 BYD CO LTD - H HKD 553655 271
112800 CHINA THREE GORGES RENEWAB-A  CNY 105 729 0.52
4100 /C\ONTEMPORARY AMPEREX TECHN- .y 325278 159
7472 DAQO NEW ENERGY CORP - ADR USD 533351 261
22900 ENN ENERGY HOLDINGS LTD HKD 374 387 1.83
52400 GANFENG LITHIUM CO LTD-H HKD 571 447 2.80
31700 JIANGSU ZHONGTIAN TECHNOLO-A  CNY 108 906 053
26300 LI AUTO INC-CLASS A HKD 501 006 2.44
24700 LONGI GREEN ENERGY TECHNOL-A CNY 244709 1.19
49800 MING YANG SMART ENERGY GRO-A  CNY 250 590 122
117900 NARI TECHNOLOGY CO LTD - A CNY 474105 231
49500 WUXI LEAD INTELLIGENT EQUI-A CNY 465 136 227
408 000 XINYI ENERGY HOLDINGS LTD HKD 208 006 1.01
250 000 XINYI SOLAR HOLDINGS LTD HKD 383522 1.87
47100 ZHUZHOU CRRC TIMES ELECTRIC HKD 230 883 113
South Korea 3335730 16.31

16937 DOOSAN FUEL CELL CO LTD KRW 388 565 1.90
1269 ECOPRO BM CO LTD KRW 109 889 0.54
6586 HYUNDAI MOTOR CO KRW 910795 445
1525 LG CHEM LTD KRW 602 384 295
1224 LG ENERGY SOLUTION KRW 348 351 1.70
1699 SAMSUNG SDI CO LTD KRW 690 928 338
3796 SK IE TECHNOLOGY CO LTD KRW 284 818 139
Brazil 2285 447 11.17

45656 CIA SANEAMENTO BASICO DE SP BRL 368 166 1.80
79 046 EQUATORIAL ENERGIA SA - ORD BRL 345238 1.68
144 040 KLABIN SA - UNIT BRL 556 387 2.72
721 553 RAIZEN SA - PREFERENCE BRL 633320 3.10
125 198 RUMO SA BRL 382336 1.87
Taiwan 2025243 9.90

6000 ADVANCED ENERGY SOLUTION HOL ~ TWD 192 639 0.94
111000 GIANT MANUFACTURING TWD 891 496 436
1001000 TAIWAN HIGH SPEED RAIL CORP TWD 941 108 4.60
Hong Kong 1624 389 7.94

2120000 BEIJING ENTERPRISES WATER GR HKD 638 141 312
252000 SANVEST ENVIRONMENTAL HKD 130 480 0.64
356 000 CHINA WATER AFFAIRS GROUP HKD 330 145 1.61
492000 CIMC ENRIC HOLDINGS LTD HKD 525623 257
India 1426934 6.98

17548 AZURE POWER GLOBAL LTD USD 200 047 0.98
91 285 RENEW ENERGY GLOBAL PLC-A USD 590 614 2.89
24595 TATA MOTORS LTD - ADR USD 636273 311
Australia 683 487 3.33

72713 ALLKEM LTD AUD 504 161 246
214209 SYRAH RESOURCES LTD AUD 179 326 0.87
South Africa 535997 2.62

163 033 SAPPILTD ZAR 535997 2.62
Indonesia 316 196 1.54

835900 VALE INDONESIA TBK IDR 316196 1.54
Greece 266 067 1.30

14831 TERNA ENERGY SA EUR 266 067 1.30

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

Securities portfolio at 30/06/2022

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 Canada 6458 290 237
official stock exchange listing and/or 261 934 741 96.29 2209315 GRAN TIERRA ENERGY INC UsD 2540 712 093
fraded on another regulated market 108 731 WHEATON PRECIOUS METALS CORP USD 3917578 1.44
Shares 261934 741 96.29 United States of
. America 5774 504 212
China 76960677 2829 63 673 BUNGE LTD usD 5774 504 2.12
66358 ALIBABA GROUP HOLDING - ADR USD 7543 577 2.77
510 000 ALIBABA GROUP HOLDING LTD HKD 7116784 2.62 Mexico 5262225 1.93
10 716 000 CHINA CONSTRUCTION BANK - H HKD 7179572 2.64 1531363 WALMART DE MEXICO SAB DE CV MXN 5262225 1.93
712000 CHINA MENGNIU DAIRY CO HKD 3535251 1.30 Argentina 1250176 0.46
232773 JD.COMINC - CL A HKD 7347588 2.70 1 963 MERCADOLIBRE INC usD 1250 176 0.46
15100 KWEICHOW MOUTAI CO LTD - A CNY 4601 144 1.69
288 600 MEITUAN DIANPING-CLASS B HKD 7049 841 2.59 The Netherlands 0 0.00
: : 75399 YANDEX NV - A USD 0 0.00
369200 NETEASE INC HKD 6744777 2.48 e .
395000 S F HOLDING CO LTD - A CNY 3282893 121 |Total securities portfolio 261934741 96.29
331700 TENCENT HOLDINGS LTD HKD 14817 147 5.45
320 000 WUXI BIOLOGICS CAYMAN INC HKD 2893 872 1.06
130 000 XUNNAN ENERGY NEW MATERIAL- oNY 4848 231 178
India 37718255 13.87
612 749 BHARTI AIRTEL LTD INR 5299 867 1.95
63275 DIVIS LABORATORIES LTD INR 2901 606 1.07
219 343 HDFC BANK LIMITED INR 3723228 1.37
235269 HOUSING DEVELOPMENT FINANCE INR 6437 548 237
352075 INFOSYS LTD INR 6499 618 2.39
587 255 JUBILANT FOODWORKS LTD INR 3793 174 1.39
276 466 RELIANCE INDUSTRIES LTD INR 9063214 333
Taiwan 35728043 13.15
671 169 CHAILEASE HOLDING CO LTD TWD 4670538 1.72
5819 723 E.SUN FINANCIAL HOLDING CO TWD 5646289 2.08
86252 TAIWAN SEMICONDUCTOR - ADR USD 7051 101 2.59
TAIWAN SEMICONDUCTOR
1006000 - FACTURING CO TWD 15921 488 5.86
464 000 UNIMICRON TECHNOLOGY CORP TWD 2438627 0.90
South Korea 24087 194 8.85
21200 NAVER CORP KRW 3901 529 1.43
362716 SAMSUNG ELECTRONICS CO LTD KRW 15 844 644 5.82
62501 SK HYNIX INC KRW 4341021 1.60
Brazil 16 400 136 6.03
757 493 HYPERA SA BRL 5510 124 2.03
681 447 ITAU UNIBANCO H PREF - ADR USD 2916 593 1.07
911 802 PETRO RIO SA BRL 3834 141 1.41
1127408 RAIA DROGASIL SA BRL 4139278 1.52
Indonesia 11666 857 4.29
12 558 300 BANK CENTRAL ASIA TBK PT IDR 6110056 2.25
19986 200 BANK RAKYAT INDONESIA PERSER IDR 5556 801 2.04
South Africa 11624 856 4.28
48716 ANGLO AMERICAN PLATINUM LTD ZAR 4237475 1.56
14 604 CAPITEC BANK HOLDINGS LTD ZAR 1766 952 0.65
336 894 CLICKS GROUP LTD ZAR 5620429 2.07
Hong Kong 11268 730 4.14
773 000 AIA GROUP LTD HKD 8325958 3.06
60200 HONG KONG EXCHANGES & CLEAR HKD 2942772 1.08
Singapore 9722299 3.57
247700 DBS GROUP HOLDINGS LTD SGD 5256 157 1.93
1596 800 SATS LTD SGD 4466 142 1.64
Malaysia 8012 499 2.94
1975400 PETRONAS CHEMICALS GROUPBHD ~ MYR 4030 082 1.48
3693 400 PRESS METAL ALUMINIUM HOLDIN MYR 3982417 1.46

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

Securities portfolio at 30/06/2022

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 5259 TENCENT HOLDINGS LTD HKD 234921 Lol
official stock exchange listing and/or 17193162 73.99 7500 :{VUXIEIB?EES;ZSYCNAEVQZT‘?;AL HKD 67825 029
fraded on another regulated market 1800 CNY 67129 0.29
Shares 7 640 849 32.86 Mexico 684 308 2.94
. 13896 ALFA S.A.B.-A MXN 9835 0.04

Brazil 1481102 6.36
1645 3R PETROLEUM OLEO E GAS SA BRL 11057 0.05 6248 AMERICA MOVIL - ADR - L USD 127647 0.55
9211 AMBEV SA BRL 23 602 0.10 6433 AMERICA MOVIL SAB DE C-SER L MXN 6552 0.03
2832 AREZZO INDUSTRIA E COMERCIO BRL 37 665 0.16 2014 ARCA CONTINENTAL SAB DE CV MXN 13227 0.06
16 446 AUREN ENERGIA SA - ON BRL 42833 0.18 7489 CEMEX SAB - ADR Usb 29357 0.13
3378 BANCO BRADESCO SA BRL 9289 0.04 10684 CEMEX SAB - CPO MXN 4146 002
5610 BANCO DO BRASIL SA. BRL 35809 0.15 787 COCA-COLA FEMSA SAB DE CV MXN 4343 0.02
| 248 BB SEGURIDADE PARTICIPACOES BRL 6195 0.03 28 044 CORP INMOBILIARIA VESTA SAB MXN 51985 0.22
7133 BRADESPAR SA . PREF BRL 34427 015 13 107 FIBRA UNO ADMINISTRACION SA MXN 13012 0.06
7545 CIA SANEAMENTO BASICO DE SP BRL 60 842 0.26 123 ypp i MXN 828 0.00
7090 CIA SIDERURGICA NACIONAL SA BRL 20933 0.09 936 GRUMA S.AB. - B MXN 10325 0.04
12427 COSAN SA INDUSTRIA COMERCIO BRL 43249 0.19 358 GRUPO AEROPORTUARIO PAC- ADR  USD 49970 022
7828 DEXCO SA BRL 14774 0.06 160 glsgli% AEROPORTUARIO SURESTE - UsD 31422 0.14

2630 ENGIE BRASIL ENERGIA SA BRL 20771 0.09
5055 GRUPO BIMBO SAB - SERIES A MXN 16378 0.07

16 580 EQUATORIAL ENERGIA SA - ORD BRL 72 414 031
19802 GRUPO FINANCIERO BANORTE - O MXN 110 092 0.47

4100 FLEURY SA BRL 12780 0.06
9400 GRUPO FINANCIERO INBURSA - O MXN 14918 0.06

3099 GERDAU SA - PREF BRL 13245 0.06
8049 GRUPO TELEVISA SAB-SER CPO MXN 13169 0.06

9085 INTELBRAS SA INDUSTRIA DE TE BRL 42928 0.18
685 INDUSTRIAS PENOLES SAB DE CV MXN 6322 0.03

29370 ITAU UNIBANCO H PREF - ADR USD 125 704 0.54
6270 KIMBERLY-CLARK DE MEXICO - A MXN 8 462 0.04

5681 ITAU UNIBANCO HOLDING S-PREF BRL 24627 0.11
6825 OPERADORA DE SITES MEX- A-1 MXN 7885 0.03

3726 KLABIN SA - UNIT BRL 14393 0.06
4460 ORBIA ADVANCE CORP SAB DE CV MXN 10403 0.04

6413 LOCALIZA RENT A CAR BRL 64271 0.28
156 PROMOTORA Y OPERADORA DE INF  MXN 1139 0.00

7445 LOJAS RENNER SA BRL 32203 0.14
25026 WALMART DE MEXICO SAB DE CV MXN 85997 037

7804 MINERVA SA BRL 19803 0.09
8390 MULTIPLAN EMPREENDIMENTOS BRL 35216 0.15 Poland 624 493 2.69
5830 ODONTOPREV SA BRL 10424 004 9611 ALLEGRO.EU SA PLN 50975 022
16937 PET CENTER COMERCIO E PARTIC BRL 32161 0.14 3 848 BANK PEKAO SA PLN 69791 0.30
4389 PETRO RIO SA BRL 18456 0.08 684 CD PROJEKT SA PLN 14 557 0.06
1106 DINO POLSKA SA PLN 78 476 034

5 34 PETROLEO BRASILEIRO PETROBRAS ;o0 24885 o1l
i’é’ll?l?OLEO BRASILEIRO PETROBRAS 63 175 ECHO INVESTMENT S.A. PLN 46231 0.20
30166 _Lpprp BRL 161113 0.69 1556 KGHM POLSKA MIEDZ SA PLN 41151 0.18
2100 PETRORECONCAVO SA BRL 10296 0.04 715 KRUK SA PLN 38073 0.16
3769 RAIA DROGASIL SA BRL 13 838 0.06 11792 PKO BANK POLSKI SA PLN 73 441 032
19 580 RAIZEN SA - PREFERENCE BRL 17 186 0.07 6108 POLSKI KONCERN NAFTOWY ORLEN ~ PLN 93 091 0.40
20285 SEQUOIA LOGISTICA E TRANSPOR BRL 21218 0.09 14 346 POWSZECHNY ZAKLAD UBEZPIECZE ~ PLN 95 665 0.41
3707 SUZANO PAPEL E CELULOSE SA BRL 35224 0.15 2758 WARSAW STOCK EXCHANGE PLN 23042 0.10
8801 TIM SA BRL 21475 0.09 India 603 995 560
12165 TOTVS SA BRL 54108 0.23 8783 BHARTI AIRTEL LTD INR 75967 0.33
14235 TRES TENTOS AGROINDUSTRIAL S BRL 21777 0.09 915 DIVIS LABORATORIES LTD INR 41959 0.18
7145 VALE SA - ADR USD 104 531 0.45 4782 HDFC BANK LIMITED INR 81172 0.35

VAMOS LOCACAO DE
14976 VN HORS M BRL 33535 0.14 2152 HINDUSTAN UNILEVER LTD INR 60 635 026
8534 VIBRA ENERGIA SA BRL 27269 0.12 1 930 HOUSING DEVELOPMENT FINANCE INR 52 810 0.23
8190 WEG SA BRL 41 424 0.18 5209 INFOSYS LTD INR 96 163 0.41
China 1 399 665 500 8 715 JUBILANT FOODWORKS LTD INR 56292 0.24
i .

4240 RELIANCE INDUSTRIES LTD INR 138 997 0.60

15700 ALIBABA GROUP HOLDING LTD HKD 219085 0.94
9200 BEIJING ORIENTAL YUHONG - A CNY 70513 030 Taiwan 389 595 1.69

TAIWAN SEMICONDUCTOR

157721 CHINA CONSTRUCTION BANK - H HKD 105 671 045 22292 ) U EACTURING CO TWD 352 805 1.53
17000 CHINA MENGNIU DAIRY CO HKD 84409 0.36 7000 UNIMICRON TECHNOLOGY CORP TWD 36790 0.16

3424 JD.COM INC - CL A HKD 108 080 0.47
300 KWEICHOW MOUTAI CO LTD - A CNY 91413 0.39 Hong Kong 367911 1.8
19400 AIA GROUP LTD HKD 208 957 0.90

4500 MEITUAN DIANPING-CLASS B HKD 109 925 047
2300 HONG KONG EXCHANGES & CLEAR HKD 112431 0.48

5400 NETEASE INC HKD 98 651 0.42
4500 TECHTRONIC INDUSTRIES CO LTD HKD 46 523 0.20

10790 PING AN INSURANCE GROUP CO - H HKD 73 061 031

8300 S FHOLDING CO LTD - A CNY 68 982 0.30

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

Securities portfolio at 30/06/2022

Expressed in USD

1 0, 1 0,
Quantity Denomination Quotation Market value v of net Quantity Denomination Quotation Market value Vo of net
currency assets currency assets
South Korea 356 738 1.54 Peru 56 189 0.24
299 NAVER CORP KRW 55026 0.24 1010 CIA DE MINAS BUENAVENTUR - ADR  USD 6666 0.03
5382 SAMSUNG ELECTRONICS CO LTD KRW 235 104 1.01 413 CREDICORP LTD USD 49523 021
959 SK HYNIX INC KRW 66 608 0.29
Cayman Islands 37073 0.16
Greece 351279 1.51 8690 BANCO BTG PACTUAL SA-UNIT BRL 37073 0.16
62014 ALPHA BANK A.E. EUR 53941 023 .
Colombia 30965 0.13
55315 EUROBANK ERGASIAS SERVICES A EUR 48761 021 600 BANCOLOMBIA S.A - ADR USD 18 498 0.08
10900 FF GROUP EUR 1 0.00 1 148 ECOPETROL SA - ADR UsD 12467 0.05
3792 JUMBO SA EUR 54946 0.24 )
1352 MOTOR OIL (HELLAS) SA EUR 24947 0.11 Slovenia 24023 0.10
509 MYTILINEOS S.A. EUR 30,590 o013 1964 NOVA LIUBLJANSKA B-GDR REG S EUR 24023 0.10
9767 NATIONAL BANK OF GREECE EUR 28 825 0.12 Russia 1 0.00
7657 OPAP SA EUR 109 268 0.47 50 724 ALROSA PJSC RUB 0 0.00
3969 GAZPROM NEFT - ADR UsD 0 0.00
Turkey 233 064 1.00 566 039 INTER RAO UES PISC RUB 0 0.00
54030 AKBANK T.AS. TRY 25953 0.11 :
6355 BIM BIRLESIK MAGAZALAR AS TRY 30773 0.13 824 MAGNIT PISC RUB 0 0.00
28 253 EREGLI DEMIR VE CELIK FABRIK TRY 45925 020 6130 MAILRU GROUP-GDR REGS Usb 0 0.00
21 683 KOC HOLDING AS TRY 51 020 532 MMC NORILSK NICKEL PJSC RUB 0 0.00
2380 TUPRAS-TURKIYE PETROL RAFINE TRY 37703 0.16 752 NOVATEK PJSC-SPONS GDR REG § USD 0 0.00
0755 TURK HAVA YOLLARI AO TRY 2743 o1 58 550 RENAISSANCE INSURANCE GROUP RUB 0 0.00
18 383 TURKCELL ILETISIM HIZMET AS TRY 17 836 0.08 92682 SBERBANK OF RUSSIA PISC RUB 0 0.00
I TURKIYE SINAI KALKINMA BANK TRY 0 0.00 110819 SISTEMA PISFC RUB 0 0.00
115 686 SURGUTNEFTEGAS-PREFERENCE RUB 0 0.00
Hungary 196 547 0.85 29277 TATNEFT PJSC RUB 0 0.00
9858 MOL HUNGARIAN OIL AND GAS PL HUF 75791 033 50072 670 VTB BANK PISC RUB . 0.00
3219 OTP BANK PLC HUF 71430 031 3478 X 5 RETAIL GROUP NV-REGS GDR RUB 0 0.00
2741 RICHTER GEDEON NYRT HUF 49326 021
. The Netherlands 0 0.00
Singapore 159308 0.69 4105 YANDEX NV - A USD 0 0.00
4700 DBS GROUP HOLDINGS LTD SGD 99733 043
21300 SATS LTD SGD 59575 0.26 Guemnsey Island 0 0.00
19865 ETALON GROUP-GDR REGS - W/I USD 0 0.00
Indonesia 141022 0.61 c
90080 BANK CENTRAL ASIA TBK PT DR 43827 0.19 yprus 0 0.00
290 600 BANK RAKYAT INDONESIA PERSER IDR 80 796 035 6157 GLOBALTRA-SPONS GDR REGS Usb 0 0.00
869 900 BUKALAPAK.COM PT TBK IDR 16 399 0.07 3 812 OZON HOLDINGS PLC - ADR Usb 0 0.00
775 TCS GROUP HOLDING-GDR REG S RUB 0 0.00
Thailand 120311 0.52 0 499 855 40.90
31300 AIRPORTS OF THAILAND PCL-FOR THB 62 857 027 Bonds )
33300 CENTRAL PATTANA PUB CO-FOREI THB 57 454 025 South Africa 880 190 3.79
. REPUBLIC OF SOUTH AFRICA
Malaysia 113756 0.49 115900004 5009 98-21/12/2026 ZAR 102740 044
0
27800 PETRONAS CHEMICALS GROUPBHD ~ MYR 56716 0.24 300 000 111613:11’;1135/12% 203F SOUTH AFRICA 4.300% UsD 255994 1.10
52900 PRESS METAL ALUMINIUM HOLDIN ~ MYR 57040 025 REPUBLIC OF SOUTH AFRICA 7.000%
179 000 ZAR 8589 0.04
Chile 100 005 0.43 10-26/02/2031
- 1 300 000 REPUBLIC OF SOUTH AFRICA 7.750% 0 9930 034
770 504 BANCO SANTANDER CHILE CLP 30471 0.13 12-28/02/2023 7 -
7459 CENCOSUD SA CLP 9299 0.04 1415 000 Iffg‘}i‘gb%g SOUTH AFRICA 8.000% ZAR 75037 032
5820 EMPRESAS CMPC SA CLP 9474 0.04 . 0
| 456 000 REPUBLIC OF SOUTH AFRICA 8.250% 0 14394 032
104 830 ENEL AMERICAS SA CLP 9746 0.04 13-31/03/2032
o
16891 ENEL CHILE SA CLP 374 0.00 2291000 Ifg?)gb%g SOUTH AFRICA 8.500% 7, 110 463 048
,
3250 ENEL CHILE SA USD 3608 0.02 25 000 llzs}algtsj/lgzL/Iz% 305}7 SOUTH AFRICA 8875% ., 4347 002
332 QUIMICA Y MINERA CHIL - ADR USD 27732 0.12 + 430 000 REPUBLIC OF SOUTH AFRICA 0.000% o s 606 o
4053 S.A.C.. FALABELLA CLP 9301 0.04 15-31/01/2040 :
Czech Republic 98 543 0.42 Mexico 786 891 3.39
1603 KOMERCNI BANKA AS CZK 44 885 0.19 ﬁoom)%ﬁ§g$§80N03|amm%o& MXN 31011 0.13
14814 MONETA MONEY BANK AS CZK 53658 023 9% 07-
663000 g1l CICAN BONOS 7.300% 07 MXN 30 700 0.13
United States of % 11-
C 1 310 000 MEXICAN BONOS 7.750% 11 MXN 072 026
America 70 956 0.31 29/05/2031
0, _
1463 YUM CHINA HOLDINGS INC USD 70956 031 2691 000 %fﬁg@g BONOS7.750% 12 MXN 116 685 0.50
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BNP PARIBAS FUNDS Emerging Multi-Asset Income

Securities portfolio at 30/06/2022

Expressed in USD
. L uotation 9 . N i 9
Quantity Denomination Q Market value v of net Quantity Denomination Quotation Market value Vo of net
currency assets currency assets
MEXICAN BONOS 8.500% 09- .
1530000 310050 MXN 73 653 0.32 Brazil 530 585 229
% 20- BRAZIL NTN-F 10.000% 16-
200000 S ROLEOS MEXICA 5:950% 20 USD 145 920 0.63 1240000 o e AT ° BRL 215 165 0.93
% 20. BRAZIL NTN-F 10.000% 18-
400 000 SESEZ&YEXICAN 2.659% 20 USD 329 200 1.42 180 000 01/01/2029 FLAT ° BRL 30137 0.13
. BRAZIL NTN-F 10.000% 20-
Malaysia 617974 2.66 170000 1/01/2031 FLAT BRL 27712 0-12
MALAYSIA INVEST 3.465% 20- - % 19-
263000 <0 /20350 VEST 3.465% 20 MYR 55911 0.24 610 000 gs&%;gzlggr\i[g.{_)ooa 19 BRL 102 533 0.44
0, _ 0, -
150 000 %’/*ILI’/*Z&S;A INVEST 4.119% 19 MYR 32218 0.14 200 000 IZ{SEE/ZBOLAE OF BRAZIL 5.625% 16 USD 155 038 0.67
MALAYSIA INVEST 4.755% 17-
120 000 04/08/2037 MYR 27108 0.12 Poland 393411 1.71
% 13- POLAND GOVT BOND 1.250% 20-
195 000 MALAYSIAN GOV 3.450% 13 MYR 44397 0.19 200000 S0 250%20 PLN 29 141 0.13
% 19- POLAND GOVT BOND 1.750% 21-
320 000 T’;’;)'gggzsglm GOVT 3.885% 19 MYR 70938 0.31 44000 5500030 ? PLN 6271 0.03
% 16- POLAND GOVT BOND 2.500% 15-
110 000 MALAYSIAN GOVT 3.900% 16 MYR 24895 0.1 270000 oL 2:500% 15 PLN 50038 022
% 15- POLAND GOVT BOND 2.500% 18-
296 000 T’;%BZEZSSIAN GOVT 3.955% 15 MYR 67 649 0.29 430 000 25/04/2024 ° PLN 87 670 0.38
% 17- POLAND GOVT BOND 2.750% 13-
610000 MALAYSIAN GOV 4.039% 17 MYR 140 125 0.60 120000 50/ 5 ° PLN 21388 0.09
% 15- POLAND GOVT BOND 2.750% 19-
66 000 241%21/%2\0(3851” GOVT 4.254% 15 MYR 14 504 0.06 400000 )5 g o PLN 68 266 029
% 16- POLAND GOVT BOND 3.250% 14-
285 000 I{’;%%//*zgngN GOVT 4.736% 16 MYR 62963 027 536000 0 s 250% 14 PLN 106 109 0.46
