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N/ 

ALLOCATION OF RESULTS 
The SICAV is a UCITS with sub-funds. 
L shares are capitalization and/or distribution shares, while E, GP, I, I2, M, and MH shares are 
capitalization and/or distribution and/or carryover shares. They may distribute interim dividends. 
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distributing interim dividends. 
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REGULATORY INFORMATION CONCERNING THE UCI 
None 

 

INFORMATION ON TEMPORARY TRANSFERS AND ACQUISITIONS OF 
SECURITIES (TTAS) AND FINANCIAL INSTRUMENTS OF THE TOTAL RETURN 
SWAP (TRS) TYPE: 

 

General 

Amount of securities lent as a proportion of total assets — 

Amount of securities pledged in repurchase agreements 
— 

Amount of securities pledged in repurchase agreements 
16,419,660 euros, or 4.92% of net assets 

Concentration data (reverse repurchase agreements) 

The 10 largest issuers of collateral — 

Top 10 counterparties for repurchase agreements JEFFERIES GMBH (52%), BNPP FRANCE (43.2%), CREDIT AGR CIB 
(4.1%), ODDO ASSET MANAGEMENT (0.7%) 

Concentration data (repurchase agreements) 

Top 10 issuers of collateral — 

Top 10 counterparties for repurchase transactions 
— 

Aggregated transaction data (repurchase transactions) 

Type, quality and currency of collateral Euro cash collateral from repurchase transactions 

Maturity of underlying securities — 

Maturity of transactions 1 day 

Country of counterparties Germany (52%), France (43.2%), France (4.1%), France (0.7%) 

Settlement and clearing Bilateral 

Aggregated transaction data (repurchase transactions) 

Type, quality, and currency of collateral — 

Maturity of underlying securities — 

Maturity of the transactions — 

Country of counterparties — 

Settlement and clearing — 

Data on the reuse of collateral 

Proportion of collateral received that is reused 100 

Revenue for the OPC $ 

Retention of collateral received by the AIF in connection with securities financing transactions and total return swaps 

Number of depositaries 1 

Names of depositaries 0 

Retention of collateral provided by the OPC in connection with securities financing transactions and total return swaps 

Proportion of guarantees held in separate accounts or pooled 
accounts, or in other accounts 

100% of guarantees held in a dedicated account for the fund and 
unique for all counterparties 

Data on income and costs from securities lending and borrowing transactions 

Breakdown between the UCI, the UCI manager and third 
parties in absolute terms and as a percentage of total 
income generated 

OPC: €88,916 (67% of income) 
OPC manager: €43,794 (33% of income) 
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STATEMENT OF ASSETS IN EUR 
 

Assets Amount at the reporting date (*) 

a) Eligible financial securities referred to in Article L. 214-20(I)(1) of the French 
Monetary and Financial Code 

314,809,806.37 

b) Bank deposits 315,040.55 

c) Other assets held by the UCI 36,250,541.32 

d) Total assets held by the UCI (lines a+b+c) 351,375,388.24 

e) Liabilities -17,855,599.51 

f) Net asset value (lines d+e= e net assets of the UCI) 333,519,788.73 

(*) Amounts are signed 

 

NUMBER OF SHARES OUT AND NET ASSET VALUE PER SHARE 
 

 
Share Type 

of share 
Net asset 

value per 
share 

Number of shares 
outstanding 

Net asset value 
per share 

LBPAM ISR CONVERTIBLES EUROPE E in EUR C/D/R 27,815,992.43 166,211.40076 167.35 

LBPAM ISR CONVERTIBLE EUROPE GP in EUR C/D/R 1,558,858.87 13,511.7387 1 

LBPAM ISR CONVERTIBLE EUROPE I in EUR C/D/R 61,136,066.38 3,745.8598 16,320.96 

LBPAM ISR CONVERTIBLE EUROPE I2 in EUR C/D/R 103,996,176.22 9,241.8643 11,252.72 

LBPAM ISR CONVERTIBLE EUROPE L in EUR C/D/R 7,888,325.27 7,571.1392 1,041.89 

LBPAM ISR CONVERTIBLE EUROPE M in EUR C/D/R 131,124,369.56 697,111.55620 188.09 

 
SECURITIES PORTFOLIO COMPONENTS 

 

Securities portfolio items Percentage of 
net assets (*) 

Percentage of 
total assets (**) 

A) Eligible financial securities and money market instruments admitted to trading on a 
regulated market within the meaning of Article L. 422-1 of the French Monetary and 
Financial Code. 

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

 
 
 

 
75.83 

 
 
 

 
71.98 

C) Eligible financial securities and money market instruments admitted to official listing 
on a stock exchange in a third country or traded on another market in a third country, 
which is regulated, operates regularly, is recognized and open to the public, provided 
that this stock exchange or market is not included on a list drawn up by the Financial 
Markets Authority or that the choice of this stock exchange or market is provided for 
by law or by the regulations or articles of association of the collective investment 
undertaking. 

 
 
 
 

18.56 

 
 
 
 

17.61 

D) Newly issued eligible financial securities referred to in 4° of I of Article 
R. 214-11 of the Monetary and Financial Code. 

0.00 0.00 

E) Other assets. 5.09 4.8 

(*) See f) of the statement of assets (**) See 
d) of the statement of assets 
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BREAKDOWN OF ASSETS IN A), B), C) AND D) OF THE SECURITIES PORTFOLIO, BY 
CURRENCY 

 

Securities Currency Amount (EUR) Percentage of 
net assets (*) 

Total percentage 
of assets (**) 

Euro EUR 276,791,348.23 82.99 78.77 

US dollar USD 38,018,458.14 11.40 10.82 

TOTAL  314,809,806.37 94.39 89.59 

(*) See f) of the statement of assets (**) See 
d) of the statement of assets 

 

BREAKDOWN OF ASSETS IN A), B), C) AND D) OF THE SECURITIES PORTFOLIO, BY 
COUNTRY OF RESIDENCE OF THE ISSUER 

 

Country 
Percentage of 
net assets (*) 

Total percentage 
of assets (**) 

FRANCE 22,40 21,26 

GERMANY 15,01 14,24 

NETHERLANDS 14,86 14,10 

SPAIN 14,52 13,79 

UNITED STATES 10,88 10,32 

SWITZERLAND 7,68 7,29 

ITALY 7,57 7,19 

LUXEMBOURG 1,47 1,40 

TOTAL 94,39 89,59 

(*) See f) of the statement of assets and 
liabilities (**) See d) of the statement of 
assets and liabilities 

 

BREAKDOWN OF OTHER ASSETS IN E) OF THE SECURITIES PORTFOLIO, BY TYPE 
 

Type of asset Percentage of 
net assets (*) 

Percentage of 
total assets (**) 

UCITS and equivalents of other European Union member states 5.0 4.8 

Other UCIs and investment funds 0 0 

AIFs and equivalents of other EU Member States 0 0 

Other 0 0 

TOTAL 5.09 4.83 

(*) See f) of the statement of assets and 
liabilities (**) See d) of the statement of 
assets and liabilities 
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CHANGES IN THE SECURITIES PORTFOLIO DURING THE PERIOD IN EUR 
 

 
Securities portfolio items 

Movements (in amount) 

Acquisitions Disposals 

A) Eligible financial securities and money market instruments admitted to trading on a 
regulated market within the meaning of Article L. 422-1 of the French Monetary and 
Financial Code. 

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

 
 
 

 
120,184,019.06 

 
 
 

 
159,967,739.36 

C) Eligible financial securities and money market instruments admitted to official listing on 
a stock exchange in a third country or traded on another market in a third country, 
regulated, operating regularly, recognized, and open to the public, provided that such 
stock exchange or market is not included on a list established by the Financial Markets 
Authority or that the choice of such stock exchange or market is provided for by law or 
by the regulations or articles of association of the collective investment undertaking. 

 
 
 
 

17,270,853.37 

 
 
 
 

8,757,678.30 

D) Eligible newly issued financial securities referred to in 4° of I of Article R. 214-11 of the 
Monetary and Financial Code. 

0 0 

E) Other assets. 126,156,287.20 127,588,569.01 

 
DISTRIBUTION DURING THE PERIOD 

 

 
 

Share 

 
Net unit 
amount 
EUR 

Tax 
credit 
EUR 

Gross unit 
amount EUR 

Eligible 
amount 

to be 
deducted 

EUR 

Dividends paid  

 LBPAM ISR CONVERTIBLE EUROPE E     

 LBPAM ISR CONVERTIBLE EUROPE GP     

 LBPAM ISR CONVERTIBLE EUROPE I     

 LBPAM ISR CONVERTIBLE EUROPE I2     

 LBPAM ISR CONVERTIBLE EUROPE L     

 LBPAM ISR CONVERTIBLE EUROPE M     

Dividends to be paid  

 LBPAM ISR CONVERTIBLE EUROPE E     

 LBPAM ISR CONVERTIBLE EUROPE GP     

 LBPAM ISR CONVERTIBLE BONDS EUROPE I     

 LBPAM ISR CONVERTIBLE EUROPE I2     

 LBPAM ISR CONVERTIBLE EUROPE L     

 LBPAM ISR CONVERTIBLE EUROPE M     
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 INVENTORY OF ASSETS AND LIABILITIES  

INVENTORY OF BALANCE SHEET ITEMS 
 

Designation of values by business segment (*) Curren
cy 

Quantity or 
Nominal Current value % of net 

assets 

SHARES AND SIMILAR SECURITIES   9,228,371.62 2,77 

Shares and similar securities traded on a regulated or similar market 9,228,371.62 2.7 

Commercial banks   1,946,160.00 0,57 

BNP PARIBAS EUR 25,500 1,946,160.00 0,57 

Electrical equipment   1,925,903.08 0,58 

PRYSMIAN SPA EUR 32,077 1,925,903.08 0,58 

Hotels, restaurants, and leisure   1,787,000.00 0,54 

AMADEUS IT GROUP SA EUR 25,000 1,787,000.00 0,54 

Aerospace and defense   1,693,198.30 0,51 

SAFRAN SA EUR 6,137 1,693,198.30 0,51 

Community services   1,058,750.00 0,32 

VEOLIA ENVIRONMENT EUR 35,000 1,058,750.00 0,32 

Diversified telecommunications services   817,360.24 0,25 

DEUTSCHE TELEKOM AG-REG EUR 26,392 817,360.24 0,25 

CONVERTIBLE BONDS   303,889,917.75 91,10 

Convertible bonds traded on a regulated or similar market 303,889,917.75 91 

Beverages   5,634,212.13 1,69 

DAVIDE CAMPARI MILAN 2.375% 17-01-29 EUR 5,800,000 5,634,212.13 1,69 

Automotive components   8,484,126.00 2,54 

PIRELLI C ZCP 22-12-25 CV EUR 7,900,000 8,484,126.00 2,54 

Industrial conglomerates   1,745,756.23 0,52 

RHEINMETALL AG 2.25% 07-02-30 EUR 300,000 1,745,756.23 0,52 

Electricity   3,619,669.87 1,09 

LEGRAND 1.5% 23-06-33 CV EUR 3,600,000 3,619,669.87 1,09 

Energy equipment and services   6,301,891.75 1,89 

SAIPEM 2.875% 11-09-29 CV EUR 4,400,000 6,301,891.75 1,89 

Electrical equipment   26,988,005.12 8,09 

SCHNEIDER ELECTRIC SE 1.625% 06-31-28 CV EUR 7,600,000 8,126,509.73 2,44 

SCHNEIDER ELECTRIC SE 1.97% 11/27/30 CV EUR 14,900,000 18,861,495.39 5,65 

Real estate management and development   15,616,189.22 4,68 

LEG PROPERTIES BV 1.0% 09-30-04 EUR 15,200,000 15,616,189.22 4,68 

Real estate management and development   37,891,983.65 11,36 

SIMON GLOBAL DEVELOPMENT BV 3.5% 11/14/26 EUR 12,500,000 15,461,754.08 4,64 

TAG IMMOBILIEN AG 0.625% 03-31-11 EUR 1,700,000 1,815,360.57 0,54 

VONOVIA SE ZCP 20-05-30 CV EUR 19,800,000 20,614,869.00 6,18 

Hotels, restaurants, and leisure   12,463,270.51 3,74 

ACCOR 0.7% 12/27/07 CV EUR 189,178 10,492,852.36 3,15 

SPIE 2.0% 17-01-28 DD EUR 1,300,000 1,970,418.15 0,59 

Software   21,553,918.69 6,46 

INTL CONSOLIDATED AIRLINES GROU 1.125% 05-28-18 EUR 8,500,000 11,227,400.77 3,37 

NEXI 1.75% 24-04-27 CV EUR 3,000,000 2,914,182.54 0,87 

VINCI 0.7% 02/18/30 CV EUR 6,500,000 6,933,167.54 2,08 

ZALANDO SE 0.625% 06-08-27 CV EUR 500,000 479,167.84 0,14 
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Designation of securities by business segment (*) Curren
cy 

Quantity or 
Nominal Current value 

% of net 
assets 

Capital markets   16,470,967.56 4,94 

CITIGROUP GLOBAL MKTS FUNDING ZCP 15-03-28 CV EUR 4,700,000 4,904,614.50 1,47 

GOLD SACH GR ZCP 07-05-30 CV EUR 6,500,000 6,607,672.50 1,99 

JP MORGAN CHASE FINANCIAL COMPANY LLC 0.1% 20-05-30 EUR 2,000,000 1,946,498.89 0,58 

JP MORGAN CHASE FINANCIAL COMPANY LLC 0.5% 03/27/30 EUR 3,000,000 3,012,181.67 0,90 

Metals and minerals   14,485,506.79 4,34 

RAG STIFTUNG 1.875% 16-11-29 EUR 6,200,000 6,976,951.15 2,09 

RAG STIFTUNG 2.25% 28-11-30 CV EUR 6,600,000 7,508,555.64 2,25 

Tools and services applied to biological sciences   12,401,906.62 3,72 

QIAGEN NV 2.5% 10-09-31 CV USD 13,600,000 12,401,906.62 3,72 

Semiconductors and manufacturing equipment   25,616,551.52 7,68 

STMICROELECTRONICS NV ZCP 04-08-27 USD 30,200,000 25,616,551.52 7,68 

Utilities   15,343,591.31 4,60 

IBERDROLA FINANZAS SAU 0.8% 07-12-27 CV EUR 12,300,000 15,343,591.31 4,60 

Business services   3,353,448.43 1,01 

ELIS EX HOLDELIS 2.25% 22-09-29 EUR 2,100,000 3,353,448.43 1,01 

Miscellaneous customer services   1,181,090.00 0,35 

EDENRED ZCP 14-06-28 CV EUR 20 1,181,090.00 0,35 

Diversified telecommunications services   20,079,348.59 6,02 

CELLNEX TELECOM 0.5% 05-07-28 CV EUR 17,400,000 18,554,035.93 5,56 

CELLNEX TELECOM 0.75% 11-31-20 CV EUR 1,700,000 1,525,312.66 0,46 

Diversified financial services   44,571,431.26 13,36 

CITIGROUP GLOBAL MKTS 0.8% 05-02-30 CV EUR 5,600,000 5,797,382.74 1,74 

CITIGROUP GLOBAL MKTS 1.0% 09-04-29 CV EUR 19,800,000 18,914,166.99 5,67 

EURONEXT NV 1.5% 30-05-32 CV EUR 4,000,000 4,114,860.43 1,23 

MERRILL LYNCH BV 0.1% 04/28/30 CV EUR 2,000,000 1,965,653.33 0,59 

WENDEL 2.625% 27-03-26 CV EUR 13,400,000 13,779,367.77 4,13 

Healthcare and other medical services   10,087,052.50 3,02 

FRESENIUS SE 0.0% 11-03-28 CV EUR 9,500,000 10,087,052.50 3,02 

BONDS AND SIMILAR SECURITIES   1,691,517.00 0,51 

Bonds and similar securities traded on a regulated or similar market 1,691,517.00 0 

Capital markets   1,691,517.00 0,51 

CARA OBLIGATIONS SAS OTHER V 01-12-30 EUR 1,700,000 1,691,517.00 0,51 

UCI SECURITIES   16,962,418.80 5,09 

UCITS   16,962,418.80 5,09 

Collective management   16,962,418.80 5,09 

OSTRUM SRI CASH PZ2 EUR 2 298,483.64 0,09 

OSTRUM SRI CASH Z EUR 1,564 16,663,935.16 5,00 

FINANCIAL INSTRUMENTS GIVEN AS PENSIONS   16,762,270.44 5,03 

Convertible bonds traded on a regulated or similar market 15,568,258.44 4.6 

Electrical equipment   748,494.32 0,22 

SCHNEIDER ELECTRIC SE 1.625% 06/28/2028 CV EUR 700,000 748,494.32 0,22 

Hotels, restaurants, and leisure activities   1,804,736.44 0,54 

ACCOR 0.7% 07-12-27 CV EUR 32,538 1,804,736.44 0,54 

Aerospace and defense   7,402,006.34 2,23 

MTU AERO ENGINES 0.05% 03/27/18 EUR 6,500,000 7,402,006.34 2,23 

Metals and minerals   675,188.82 0 
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Designation of values by business segment (*) Curren
cy 

Quantity or 
nominal 
value 

Current value 
% of net 

assets 

RAG STIFTUNG 1.875% 16-11-29 EUR 600,000 675,188.82 0,20 

Diversified financial services   4,937,832.52 1,48 

EURONEXT NV 1.5% 30-05-32 CV EUR 4,800,000 $4,937,832.52 1,48 

Bonds and similar securities traded on a regulated or similar market   

1,194,012.00 0,36 

Capital markets   1,194,012.00 0,36 

CARA OBLIGATIONS SAS OTHER V 01-12-30 EUR 1,200,000 1,194,012.00 0,36 

DEBTS REPRESENTING SECURITIES GIVEN AS SECURITY   -16,419,660.00 -4,92 

ALLOWANCES ON SECURITIES GIVEN AS PENSIONS   4,176.46 0,00 

Total 332,119,012.07 99 

(*) The business sector represents the main activity of the issuer of the financial instrument; it is derived from internationally recognized reliable 
sources (mainly GICS and NACE). 

 

INVENTORY OF FORWARD CURRENCY TRANSACTIONS 
 

 
Type of transaction 

Current value reported on the 
balance sheet 

Amount of exposure (*) 

 
Asset 

 
Liabilities 

Currencies receivable 
(+) 

Currencies to be 
delivered (-) 

Curren
cy 

Amount (*) Curren
cy 

Amount (*) 

Total 0 0  0  0 

(*) Amount determined in accordance with the provisions of the regulation on the presentation of exposures expressed in the accounting currency. 
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INVENTORY OF FORWARD FINANCIAL INSTRUMENTS 

 
Inventory of forward financial instruments - shares 

 

 
Nature of commitments 

 
Quantity or 

Nominal 

Current value shown on the 
balance sheet 

Amount of 
exposure (*) 

Asset Liabilities + 

1. Futures     

EURO STOXX 50 0925 81 38,570.00 0 4,314,870.00 

Subtotal 1.  38,570.00 0 4,314,870.00 

2.     

EURO STOXX 50 09/2025 CALL 5450 370 328,190.00 0 7,319,001.52 

EURO STOXX 50 09/2025 PUT 5450 370 781,070.00 0 -12,440,340.39 

EURO STOXX 50 12/2025 PUT 5100 660 953,700.00 0 -11,585,458.10 

EVONIK INDUSTRIE 09/2025 CALL 18 1,000 60,000.00 0 795,408.00 

Subtotal 2.  2,122,960.00 0.00 -15,911,388.97 

3. Swaps     

Subtotal 3.  0 0 0 

4. Other instruments     

Subtotal 4.  0 0 0 

Total  2,161,530.00 0 -11,596,518.97 

(*) Amount determined in accordance with the provisions of the regulations on the presentation of exposures. 

 

Inventory of forward financial instruments - interest rates 
 

 
Nature of commitments 

 
Quantity or 

nominal 

Current value presented in the 
balance sheet 

Amount of 
exposure (*) 

Asset Liability + 

1. Futures     

Subtotal 1.  0 0 0 

2. Options     

Subtotal 2.  0 0 0 

3. Swaps     

Subtotal 3.  0 0 0 

4. Other instruments     

Subtotal 4.  0.00 0 0 

Total  0.00 0 0 

(*) Amount determined in accordance with the provisions of the regulation on the presentation of exposures. 
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Inventory of forward financial instruments — foreign exchange 
 

 
Nature of commitments 

 
Quantity or 

Nominal 

Current value reported in the 
balance sheet 

Amount of 
exposure (*) 

Asset Liability + 

1. Futures     

Subtotal 1.  0 0 0 

2. Options     

Subtotal 2.  0 0 0 

3. Swaps     

Subtotal 3.  0 0 0 

4. Other instruments     

Subtotal 4.  0 0 0 

Total  0.00 0 0 

(*) Amount determined in accordance with the provisions of the regulations governing the presentation of exposures. 

 

Inventory of forward financial instruments - on credit risk 
 

 
Nature of commitments 

 
Quantity or 

nominal 
value 

Current value reported in the 
balance sheet 

Amount of 
exposure (*) 

Asset Liability + 

1. Futures     

Subtotal 1.  0 0 0 

2. Options     

Subtotal 2.  0 0 0 

3. Swaps     

Subtotal 3.  0 0 0 

4. Other instruments     

Subtotal 4.  0 0 0 

Total  0.00 0 0 

(*) Amount determined in accordance with the provisions of the regulations governing the presentation of exposures. 

 

Inventory of forward financial instruments - other exposures 
 

 
Nature of commitments 

 
Quantity or 

nominal 
value 

Current value reported in the 
balance sheet 

Amount of 
exposure (*) 

Asset Liability + 

1. Futures     

Subtotal 1.  0 0 0 

2. Options     

Subtotal 2.  0 0 0 

3. Swaps     

Subtotal 3.  0 0 0 

4. Other instruments     

Subtotal 4.  0 0 0 

Total  0.00 0 0 

(*) Amount determined in accordance with the provisions of the regulations on the presentation of exposures. 
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Inventory of forward financial instruments or forward currency transactions used to hedge a 
category of shares 

 

 
 

Type of transaction 

Current value shown on the 
balance sheet Amount of exposure (*)  

Class of share 
hedged  

Asset 
 

Liabilities 
Currencies receivable 
(+) 

Currencies to be 
delivered (-) 

Curren
cy 

Amount (*) Curren
cy 

Amount 

       FR0010130807 

G1/V/CHF/EUR/250717 0 -75.59 EUR 13,946.50 CH -14,022.09 FR0010617357 
FR0013262490 

       FR0013448818 
       FR0010130807 

G1/V/EUR/USD/250717 0.00 -1,578.19 USD 83,647.05 EUR -85,225.24 FR0010617357 
FR0013262490 

       FR0013448818 
       FR0010130807 

G1/V/EUR/USD/250717 0.00 -972.74 USD 51,557.24 EUR -52,529.98 FR0010617357 
FR0013262490 

       FR0013448818 
       FR0010130807 

G1/V/EUR/USD/250717 0.00 -1,658.53 USD 87,905.23 EUR -89,563.76 FR0010617357 
FR0013262490 

       FR0013448818 
       FR0010130807 

G1/V/EUR/USD/250717 0.00 -945.98 USD 53,336.51 EUR -54,282.49 FR0010617357 
FR0013262490 

       FR0013448818 
       FR0010130807 

G1/V/EUR/USD/250717 0.00 -1,376.99 USD 71,213.39 EUR -72,590.38 FR0010617357 
FR0013262490 

       FR0013448818 
       FR0010130807 

G1/V/USD/EUR/250717 137,212.50 0.00 EUR 11,890,702.24 USD -11,753,489.74 FR0010617357 
FR0013262490 

       FR0013448818 
       FR0010130807 

G1/V/USD/EUR/250717 826.70 0.00 EUR 88,015.53 USD -87,188.83 FR0010617357 
FR0013262490 

       FR0013448818 
       FR0010130807 

G1/V/USD/EUR/250717 37,041.72 0.00 EUR 3,209,999.72 USD -3,172,958.00 FR0010617357 
FR0013262490 

       FR0013448818 
       FR0010130807 

G1/V/USD/EUR/250717 2,649.80 0 EUR 229,967.85 USD -227,318.05 FR0010617357 
FR0013262490 

       FR0013448818 
       FR0010130807 

G1/V/USD/EUR/250717 173,352.96 0 EUR 15,044,792.68 USD -14,871,439.72 FR0010617357 
FR0013262490 

       FR0013448818 
       FR0010130807 

G1/V/USD/EUR/250717 1,050.32 0.00 EUR 111,823.85 USD -110,773.53 FR0010617357 
FR0013262490 

       FR0013448818 
       FR0010130807 

G1/V/USD/EUR/250717 130.63 0.00 EUR 79,564.17 USD -79,433.54 FR0010617357 
FR0013262490 

       FR0013448818 
       FR0010130807 

G1/V/USD/EUR/250717 103.24 0.00 EUR 62,880.15 USD -62,776.91 FR0010617357 
FR0013262490 

       FR0013448818 

Total 352,367.87 -6,608.02  31,079,352.11  -30,733,592.26  

(*) Amount determined in accordance with the provisions of the regulations on the presentation of financial statements expressed in the functional 
currency. 
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SUMMARY OF THE INVENTORY 
 
 Current value presented in the 

balance sheet 

Total inventory of eligible assets and liabilities (excluding IFT) 332,119,012.07 

Inventory of IFTs (excluding IFTs used to hedge issued shares):  

Total currency forward transactions 0 

Total forward financial instruments - shares 2,161,530 

Total forward financial instruments - rates 0 

Total forward financial instruments - foreign exchange 0 

Total forward financial instruments - credit 0 

Total forward financial instruments - other exposures 0 

Inventory of forward financial instruments used to hedge issued shares 345,759.85 

Other assets (+) 326,994.76 

Other liabilities (-) -1,433,507.95 

Financing liabilities (-) 0 

Total net assets=  333,519,788.73 
 

Share denomination Share currency Number of shares Net asset value 

LBPAM ISR CONVERTIBLES EUROPE E share EUR 166,211.40076 167.35 

LBPAM ISR CONVERTIBLES EUROPE GP share EUR 13,511.73870 115.37 

LBPAM ISR CONVERTIBLES EUROPE SHARE I EUR 3,745.8598 16,320.96 

LBPAM ISR CONVERTIBLE EUROPE I2 share EUR 9,241.86439 11,252.72 

LBPAM ISR CONVERTIBLE EUROPE L shares EUR 7,571.13921 1,041.89 
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