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LEGAL FORM OF THE UCI 
SICAV under French law 

CLASSIFICATION 
N/ 

ALLOCATION OF RESULTS 
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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 reverse repurchase agreements 
EUR 1,021,000, or 0.28% of net assets 

Concentration data (reverse repurchase agreements) 

The 10 largest issuers of collateral — 

Top 10 counterparties for repurchase agreements 
JEFFERIES GMBH (100%) 

Concentration data (repurchase transactions) 

Top 10 issuers of collateral — 

Top 10 counterparties for reverse repurchase agreements 
— 

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 (100%) 

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 

Income for the OPC 16,358.94 

Retention of collateral received by the UCI in connection with securities financing transactions and total return swap 
agreements 

Number of custodians 1 

Names of custodians 0 

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

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

100% of collateral 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 

UCITS: €30,055 (67% of income) 
UCITS manager: €14,803 (33% of income) 
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STATEMENT OF ASSETS IN EUR 
 

Asset statement items Amount at the reporting date (*) 

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

331,359,753.18 

b) Bank deposits 1,397,590.33 

c) Other assets held by the UCI 41,836,153.71 

d) Total assets held by the UCI (lines a+b+c) 374,593,497.22 

e) Liabilities -5,056,159.00 

f) Net asset value (lines d+e= e net assets of the UCI) 369,537,338.22 

(*) Amounts are signed 

 

NUMBER OF SHARES IN CIRCULATION 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 MONDE I in EUR C/D/R 9,900.13 1.0000 9,900.13 

LBPAM ISR CONVERTIBLES MONDE MH in EUR C 215,945,768.65 18,909.00 11,420.26 

LBPAM ISR CONVERTIBLES MONDE R in EUR C/D/R 1,343.24 14 95.94 

LBPAM ISR CONVERTIBLES MONDE XOP in EUR C/D/R 153,580,326.20 15,554.00 9,874 

 
SECURITIES PORTFOLIO ITEM 

 

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. 

 
 
 

 
21.45 

 
 
 

 
21.16 

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. 

 
 
 
 

68.22 

 
 
 
 

67.30 

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. 9.48 9.36 

(*) 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 (**) 

US dollar USD 223,576,956.86 60,50 59,69 

Euro EUR $98,793,489.48 26,73 26,37 

Singapore dollar SGD 3,810,022.33 1,03 1,02 

Japanese yen JP 3,098,119.66 0,84 0,83 

Hong Kong dollar HKD 1,339,304.52 0,36 0,36 

Swiss franc CHF 741,860.33 0,20 0,20 

TOTAL  331,359,753.18 89,67 88,46 

(*) 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 (**) 

UNITED STATES 49,49 48,82 

FRANCE 10,44 10,30 

CHINA 6,04 5,96 

SPAIN 4,45 4,39 

SWITZERLAND 2,26 2,23 

GERMANY 2,05 2,02 

ISRAEL 2,02 2,00 

ITALY 1,96 1,94 

SOUTH KOREA 1,30 1,28 

JERSEY 1,28 1,27 

NETHERLANDS 1,05 1,04 

SINGAPORE 1,03 1,02 

BELGIUM 0,85 0,83 

JAPAN 0,84 0,83 

HONG KONG 0,81 0,80 

UNITED KINGDOM 0,75 0,74 

MEXICO 0,74 0,73 

CAIMAN ISLANDS 0,69 0,68 

LUXEMBOURG 0,62 0,61 

BERMUDA 0,37 0,37 

NEW ZEALAND 0,29 0,29 

INDIA 0,18 0,18 

TAIWAN 0,11 0,11 

AUSTRIA 0,03 0,03 

TOTAL 89,67 88,46 

(*) See f) of the statement of assets (**) See 
d) of the statement of assets 
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BREAKDOWN OF OTHER ASSETS IN ITEM 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 9.4 9.36 

Other UCIs and investment funds 0 0 

AIFs and equivalents of other EU Member States 0 0 

Other 0 0 

TOTAL 9.48 9.36 

(*) See f) of the statement of financial 
position (**) See d) of the statement of 
financial position 

 

CHANGES IN THE SECURITIES PORTFOLIO DURING THE PERIOD IN EUR 
 

 
Securities portfolio items 

Movements (increasing) 

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. 

 
 
 

 
45,316,922.77 

 
 
 

 
40,832,455.19 

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. 

 
 
 
 

103,528,388.17 

 
 
 
 

77,903,910.18 

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. 155,216,060.97 153,103,688.69 

 
DISTRIBUTION DURING THE PERIOD 

 

 
 

Share 

 
Net unit 
amount 
EUR 

Tax 
credit 
EUR 

Gross 
amount per 
share EUR 

Eligible 
amount 

to be 
deducted 

EUR 

Dividends paid  

 LBPAM ISR CONVERTIBLES MONDE GP     

 LBPAM ISR CONVERTIBLES MONDE I     

 LBPAM ISR CONVERTIBLES MONDE MH     

 LBPAM ISR CONVERTIBLES MONDE R     

 LBPAM ISR CONVERTIBLES MONDE XOP     

Dividends to be paid  

 LBPAM ISR CONVERTIBLES MONDE GP     

 LBPAM ISR CONVERTIBLES MONDE I     

 LBPAM ISR CONVERTIBLES MONDE MH     

 LBPAM ISR CONVERTIBLES MONDE R     

 LBPAM ISR CONVERTIBLES MONDE XOP     
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INFORMATION ON VARIABLE MANAGEMENT FEES 
 

 June 30, 2025 

LBPAM ISR CONVERTIBLES MONDE GP SHARES 

Provisioned variable management fees 0 

Percentage of variable management fees provisioned 0 

Variable management fees earned 0 

Percentage of variable management fees earned 0 

LBPAM ISR CONVERTIBLES MONDE STOCK I 

Provision for variable management fees 0 

Percentage of variable management fees provisioned 0 

Variable management fees earned 0.00 

Percentage of variable management fees earned 0 

LBPAM ISR CONVERTIBLES MONDE MH SHARES 

Variable management fees provisioned 0 

Percentage of variable management fees provisioned 0 

Variable management fees earned 0 

Percentage of variable management fees earned 0 

LBPAM ISR CONVERTIBLES MONDE R SHARE 

Provision for variable management fees 0 

Percentage of variable management fees provisioned 0 

Variable management fees earned 0 

Percentage of variable management fees earned 0 

LBPAM ISR CONVERTIBLES MONDE XOP SHARE 

Variable management fees provisioned 0 

Percentage of variable management fees provisioned 0 

Variable management fees earned 0 

Percentage of variable management fees earned 0 
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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   15,531,431.13 4,20 

Shares and similar securities traded on a regulated or similar market 15,531,431.13 4.20 

Commercial banks   1,393,068.96 0,38 

BNP PARIBAS EUR 18,253 1,393,068.96 0,38 

Electrical equipment   719,159.12 0,19 

PRYSMIAN SPA EUR 11,978 719,159.12 0,19 

Hotels, restaurants, and leisure   3,327,776.90 0,90 

AMADEUS IT GROUP SA EUR 17,646 1,261,336.08 0,34 

BOOKING HOLDINGS INC USD 419 2,066,440.82 0,56 

Aerospace and defense   1,545,040.00 0,42 

SAFRAN SA EUR 5,600 1,545,040.00 0,42 

Software   4,924,523.24 1,33 

PALO ALTO NETWORKS INC USD 16,693 2,910,129.51 0,78 

ZSCALER INC USD 7,532 2,014,393.73 0,55 

Chemicals   741,860.33 0,20 

SIKA AG-REG CHF 3,218 741,860.33 0,20 

Community services   544,500.00 0,15 

VEOLIA ENVIRONMENT EUR 18,000 544,500.00 0,15 

Diversified telecommunications services   710,701.29 0,19 

KONINKLIJKE KPN NV EUR 171,833 710,701.29 0,19 

Mobile telecommunications services   103,791.60 0,03 

EUROTELESITES AG EUR 20,968 103,791.60 0,03 

Information technology services   829,656.69 0,22 

DATADOG INC - CLASS A USD 7 829,656.69 0,22 

Textiles, clothing, and luxury goods   691,353.00 0,19 

LVMH MOET HENNESSY LOUIS VUI EUR 1,555 691,353.00 0,19 

CONVERTIBLE BONDS   295,831,836.22 80,06 

Convertible bonds traded on a regulated or similar market 295,831,836.22 80 

Insurance   10,901,383.39 2,95 

PING AN INSURANCE GROUP COMPANY OF CHINA 0.875% 22-07-29 USD 10,000,000 10,901,383.39 2,95 

Automobiles   4,623,917.03 1,25 

FORD MOTOR COMPANY ZCP 03/26/15 USD 5,500,000 4,623,917.03 1,25 

Commercial banks   2,778,830.34 0,75 

BARCLAYS BK 1.0% 16-02-29 CV USD 3,000,000 2,778,830.34 0,75 

Consumer durables   831,602.09 0,23 

MERITAGE HOMES 1.75% 05-28-15 USD 1,000,000 831,602.09 0,23 

Biotechnology   2,734,532.15 0,74 

BIOMARIN PHARMACEUTICAL 1.25% 05/15/27 USD 3,400,000 2,734,532.15 0,74 

Beverages   2,721,452.79 0,74 

FOMENTO ECONOMICO MEXICANO SAB DE 2.625% 24-02-26 EUR 2,700,000 2,721,452.79 0,74 

Airlines   3,810,022.33 1,03 

SINGAPORE AIRLINES 1.625% 03-12-25 SGD 4,000,000 3,810,022.33 1,03 

Automotive components   1,073,800.00 0,29 
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Designation of values by business segment (*) Curren
cy 

Quantity or 
Nominal Current value 

% of net 
assets 

PIRELLI C ZCP 22-12-25 CV EUR 1,000,000 1,073,800.00 0,29 

Industrial conglomerates   1,157,478.49 0,31 

RHEINMETALL AG 2.25% 07-02-30 EUR 200,000 1,157,478.49 0,31 

Distribution of essential food products   849,072.14 0,23 

HALOZYME THERAPEUTICS 0.25% 01-03-27 USD 1,000,000 849,072.14 0,23 

Specialized distribution   438,391.19 0,12 

CHOW TAI FOOK JEWELLERY GROUP 0.375% 06-30-30 HKD 4,000,000 438,391.19 0,12 

Entertainment   5,182,670.17 1,40 

LIVE NATION 2.875% 15-01-30 CV USD 2,000,000 1,882,866.69 0,51 

LIVE NATION 3.125% 15-01-29 CV USD 2,500,000 3,299,803.48 0,89 

Electricity   6,601,064.88 1,79 

LEGRAND 1.5% 23-06-33 CV EUR 2,200,000 2,211,547.48 0,60 

NEXTERA ENERGY CAPITAL 3.0% 03-27-01 USD 4,500,000 4,389,517.40 1,19 

Energy equipment and services   11,261,172.68 3,05 

AMERICAN WATER CAPITAL 3.625% 15-06-26 USD 8,125,000 6,965,628.30 1,89 

SAIPEM 2.875% 11-09-29 CV EUR 3,000,000 4,295,544.38 1,16 

Communication equipment   2,083,924.69 0,56 

XIAOMI BEST TIME INTL ZCP 17-12-27 USD 1,500,000 2,083,924.69 0,56 

Electrical equipment   14,064,010.18 3,81 

ENPHASE ENERGY ZCP 01-03-26 CV USD 2,820,000 2,302,341.36 0,62 

MKS 1.25% 01-06-30 CV USD 6,400,000 5,398,341.07 1,47 

SCHNEIDER ELECTRIC SE 1.625% 28-06-31 CV EUR 2,400,000 2,566,026.23 0,69 

SCHNEIDER ELECTRIC SE 1.97% 11/27/30 CV EUR 3,000,000 3,797,301.52 1,03 

Medical equipment and supplies   4,847,461.62 1,31 

DEXCOM 0.375% 15-05-28 CV USD 5,000,000 4,006,513.46 1,08 

INSULET 0.375% 01-09-26 CV USD 700,000 840,948.16 0,23 

Electronic equipment and instruments   5,701,323.14 1,54 

ITRON 1.375% 15-07-30 CV USD 1,800,000 1,837,599.78 0,50 

MACOM TECHNOLOGY SOLUTIONS ZCP 12-29-15 USD 2,000,000 1,820,198.49 0,49 

OKTA 0.375% 06-26-15 CV USD 2,500,000 $2,043,524.87 0,55 

Retail FPI   864,749.42 0,23 

FEDERAL REALTY INVESTMENT TRUST 3.25% 15-01-29 USD 1,000,000 864,749.42 0,23 

Real estate management and development   1,438,571.89 0,39 

LEG PROPERTIES BV 1.0% 09/30/04 EUR 300,000 308,493.26 0,08 

LINK 2019 CB 4.5% 12-12-27 CV HK 8,000,000 900,913.33 0,25 

REXFORD INDUSTRIAL REALTY LP 4.375% 15-03-27 USD 267,000 229,165.30 0,06 

Real estate management and development   4,183,981.48 1,13 

DAIWA HOUSE INDUSTRY ZCP 30-03-29 JP 150,000,000 $930,582.24 0,25 

TAG IMMOBILIEN AG 0.625% 11-03-31 EUR 900,000 961,307.24 0,26 

VONOVIA SE ZCP 20-05-30 CV EUR 2,200,000 2,292,092.00 0,62 

Department stores and other   3,258,234.30 0,88 

ALIBABA GROUP 0.5% 01-06-31 CV USD 3,000,000 3,258,234.30 0,88 

Wholesalers   1,561,900.08 0,42 

ETSY 0.125% 01-09-27 CV USD 1,450,000 1,105,669.52 0,30 

ETSY 1.0% 06-15-30 CV USD 563,000 456,230.56 0,12 

Hotels, restaurants, and leisure   8,971,572.46 2,43 

ACCOR 0.7% 12/27/07 CV EUR 38,200 2,120,673.00 0,57 
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Designation of securities by business segment (*) Curren
cy 

Quantity or 
Nominal Current value 

% of net 
assets 

EXPEDIA GROUP ZCP 15-02-26 CV USD 6,960,000 5,785,127.57 1,57 

SPIE 2.0% 17-01-28 DD EUR 700,000 1,065,771.89 0,29 

Software   27,861,907.64 7,54 

ALARMCOM 2.25% 01-06-29 CV USD 536,000 443,742.80 0,12 

BENTLEY SYSTEMS 0.125% 01-06-29 USD 4,220,000 3,566,953.84 0,97 

BENTLEY SYSTEMS 0.375% 07-01-27 USD 1,500,000 1,207,194.28 0,33 

DROPBOX ZCP 01-03-26 CV USD 1,000,000 843,387.14 0,23 

DROPBOX ZCP 01-03-28 CV USD 3,850,000 3,338,284.70 0,90 

NEXI 1.75% 24-04-27 CV EUR 1,200,000 1,165,715.02 0,32 

NICE SYSTEMS ZCP 15-09-25 CV USD 4,000,000 3,362,269.46 0,91 

NUTANIX 0.25% 01-10-27 CV USD 1,800,000 2,161,755.76 0,58 

NUTANIX 0.5% 12-15-29 CV USD 3,333,000 3,214,348.84 0,87 

TYLER TECHNOLOGIES INC U 0.25% 03-26-15 USD 2,200,000 2,312,518.16 0,63 

VINCI 0.7% 18-02-30 CV EUR 3,500,000 3,732,964.06 1,00 

XERO INVESTMENTS 1.625% 12-06-31 USD 1,000,000 1,075,727.55 0,29 

ZALANDO SE 0.625% 08-06-27 CV EUR 1,500,000 1,437,046.03 0,39 

Software and internet services   4,116,989.39 1,11 

CYBERARK SOFTWARE ZCP 06/30/15 USD 4,700,000 4,116,989.39 1,11 

Machines   7,570,613.94 2,05 

BLOOM ENERGY 3.0% 01-06-29 CV USD 200,000 241,214.81 0,07 

DAIFUKU ZCP 09-14-28 CV JP 210,000,000 1,528,133.50 0,41 

GOLDMAN SACHS FINANCE CORP INTL ZCP 04-04-28 CV USD 2,000,000 1,754,823.87 0,47 

GOLDMAN SACHS FINANCE CORP INTL ZCP 15-03-27 CV USD 2,500,000 2,992,056.05 0,81 

MIDDLEBY 1.0% 01-09-25 CV USD 1,100,000 1,054,385.71 0,29 

Capital markets   12,004,610.46 3,25 

CITIGROUP GLOBAL MKTS FUNDING ZCP 15-03-28 CV EUR 2,200,000 2,296,712.00 0,62 

GOLD SACH GR ZCP 07-05-30 CV EUR 3,000,000 3,056,790.00 0,82 

JP MORGAN CHASE FINANCIAL COMPANY LLC 0.1% 20-05-30 EUR 2,000,000 1,947,368.89 0,53 

JP MORGAN CHASE FINANCIAL COMPANY LLC 0.5% 27-03-30 EUR 3,000,000 3,015,346.67 0,82 

JP MORGAN CHASE FINANCIAL COMPANY LLC ZCP 11-04-28 CV USD 2,000,000 1,688,392.90 0,46 

Media   6,455,254.08 1,75 

SPOTIFY U ZCP 15-03-26 CV USD 5,000,000 6,455,254.08 1,75 

Media and interactive services   5,707,040.93 1,54 

BAIDU ZCP 12-03-32 CV USD 7,000,000 5,707,040.93 1,54 

Metals and minerals   1,903,985.41 0,52 

JFE ZCP 28-09-28 CV JP 30,000,000 173,650.71 0,05 

RAG STIFTUNG 1.875% 16-11-29 EUR 1,000,000 1,127,904.70 0,31 

RAG STIFTUNG ZCP 17-06-26 CV EUR 600,000 602,430.00 0,16 

Computers and peripherals   5,942,754.76 1,61 

LENOVO GROUP 2.5% 26-08-29 CV USD 2,300,000 2,466,839.89 0,67 

QUANTA COMPUTER ZCP 09-16-29 USD 400,000 411,531.29 0,11 

WESTERN DIGITAL 3.0% 15-11-28 USD 2,000 3,064,383.58 0,83 

Tools and services applied to biological sciences   912,364.93 0,25 

QIAGEN NV 2.5% 10-09-31 CV USD 1,000,000 912,364.93 0,25 

Independent energy producer and trader   2,846,550.52 0,77 

ORMAT TECHNOLOGIES 2.5% 15-07-27 USD 3,000,000 2,846,550.52 0,77 

Chemicals   267,462.90 0,07 
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Designation of values by business segment (*) Curren
cy 

Quantity or 
Nominal Current value 

% of net 
assets 

LG CHEM 1.75% 16-06-28 CV USD 300,000 267,462.90 0,07 

Pharmaceuticals   1,372,140.46 0,37 

JAZZ INVESTMENTS I 3.125% 09/30/15 USD 1,500,000 1,372,140.46 0,37 

Semiconductors and manufacturing equipment   16,760,612.51 4,54 

ON SEMICONDUCTOR 0.5% 01-03-29 USD 3,600,000 2,846,070.62 0,77 

ON SEMICONDUCTOR ZCP 05-27-01 USD 1,750,000 1,769,365.76 0,48 

SK HYNIX 1.75% 11-04-30 CV USD 2,000,000 4,527,473.70 1,23 

STMICROELECTRONICS NV ZCP 08-04-27 USD 9,000,000 7,617,702.43 2,06 

Utilities   11,968,771.81 3,24 

IBERDROLA FINANZAS SAU 0.8% 07-12-27 CV EUR 3,300,000 4,118,718.28 1,11 

IBERDROLA FINANZAS SAU 1.5% 27-03-30 CV EUR 7,500,000 7,850,053.53 2,13 

Business services   3,126,848.00 0,85 

SAGERPAR ZCP 01-04-26 CV EUR 3,200,000 3,126,848.00 0,85 

Services to professionals   5,308,122.84 1,44 

PARSONS CORPORATION 2.625% 01-03-29 USD 5,800,000 5,308,122.84 1,44 

Miscellaneous customer services   2,066,470.00 0,56 

EDENRED ZCP 14-06-28 CV EUR 35,000 2,066,470.00 0,56 

Diversified telecommunications services   3,202,286.71 0,87 

CELLNEX TELECOM 0.5% 05-07-28 CV EUR 3,000,000 3,202,286.71 0,87 

Mobile telecommunications services   670,034.50 0,18 

BHARTI AIRTEL 1.5% 17-02-25 CV USD 400,000 670,034.50 0,18 

Diversified financial services   30,332,250.60 8,21 

AFFIRM 0.75% 15-12-29 CV USD 1,600,000 1,440,120.40 0,39 

CITIGROUP GLOBAL MKTS 0.8% 05-02-30 CV EUR 3,000,000 3,110,195.75 0,84 

CITIGROUP GLOBAL MKTS 1.0% 09-04-29 CV EUR 6,900,000 6,581,295.62 1,78 

CITIGROUP GLOBAL MKTS ZCP 10-10-28 CV USD 2,000,000 1,867,018.78 0,51 

DIGITAL REALTY TRUST LP 1.875% 15-11-29 USD 1,800,000 1,616,765.77 0,44 

INFRONEER ZCP 30-03-29 CV JP 80,000,000 465,753.21 0,13 

INTEGER 1.875% 15-03-30 CV USD 1,900,000 1,694,654.95 0,46 

LUMENTUM 0.5% 12-26-15 CV USD 4,000,000 4,003,994.45 1,08 

MERRILL LYNCH BV 0.1% 28-04-30 CV EUR 2,000,000 1,963,823.33 0,53 

MORGAN STANLEY FINANCE LLC ZCP 10-04-28 CV USD 3,000,000 2,566,171.15 0,69 

MORGAN STANLEY FINANCE LLC ZCP 21-03-28 USD 3,000,000 2,758,665.93 0,75 

WENDEL 2.625% 27-03-26 CV EUR 2,200,000 2,263,791.26 0,61 

Information technology services   34,170,640.57 9,24 

AKAMAI TECHNOLOGIES 0.25% 05-15-33 USD 3,750,000 3,301,193.72 0,89 

AKAMAI TECHNOLOGIES 0.375% 09-27-01 USD 4,800,000 3,980,951.57 1,08 

AKAMAI TECHNOLOGIES 1.125% 02-15-29 USD 3,000,000 2,437,338.67 0,66 

CLOUDFLARE ZCP 15-06-30 CV USD 367,000 337,680.02 0,09 

CLOUDFLARE ZCP 15-08-26 CV USD 3,000,000 3,023,384.59 0,82 

DATADOG ZCP 01-12-29 CV USD 2,067,000 1,683,728.53 0,46 

JDCOM FIX 01-06-29 CV RCB USD 1,000,000 890,697.52 0,24 

SEAGATE HDD CAYMAN 3.5% 01-06-28 USD 800,000 1,235,630.90 0,33 

SHIFT4 PAYMENTS ZCP 15-12-25 USD 4,200,000 4,529,030.11 1,23 

SNOWFLAKE ZCP 01-10-27 CV USD 1,800,000 2,327,203.65 0,63 

UBER TECHNOLOGIES 0.875% 12/28/01 USD 8,564,000 10,423,801.29 2,81 

Listed real estate investment companies (SIIC)   6,189,418.27 1,67 
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Designation of securities by business segment (*) Curren
cy 

Quantity or 
Nominal Current value 

% of net 
assets 

WELLTOWER OP LLC 2.75% 15-05-28 USD 2,400,000 3,328,746.71 0,90 

WELLTOWER OP LLC 3.125% 07-29-15 USD 2,500,000 2,860,671.56 0,77 

Healthcare Technologies   3,133,586.06 0,85 

EXACT SCIENCES 2.0% 03/01/30 USD 3,600,000 3,133,586.06 0,85 

BONDS AND SIMILAR SECURITIES   19,996,485.83 5,41 

Bonds and similar securities traded on a regulated or similar market 19,996,485.83 5. 

Real estate   3,039,319.33 0,82 

VENTAS REALTY LP 3.75% 01-06-26 USD 3,000,000 3,039,319.33 0,82 

Capital markets   2,112,180.00 0,57 

CARA OBLIGATIONS SAS OTHER V 12/30/01 EUR 2,100,000 2,112,180.00 0,57 

Pharmaceutical products   2,369,875.20 0,64 

MERIT MEDICAL SYSTEMS 3.0% 01-02-29 USD 2,200,000 2,369,875.20 0,64 

Listed real estate investment companies (SIIC)   12,475,111.30 3,38 

COVIVIO SA 1.875% 20-05-26 EUR 12,500,000 12,475,111.30 3,38 

UCI SECURITIES   35,044,112.52 9,48 

UCITS   35,044,112.52 9,48 

Collective management   35,044,112.52 9,48 

OSTRUM SRI CASH Z2 EUR 2 2,142,686.13 0,58 

OSTRUM SRI CASH M EUR 2,985 31,878,576.15 8,62 

OSTRUM SRI CASH Z EUR 96 1,022,850.24 0,28 

FINANCIAL ASSETS GIVEN AS PENSIONS   1,021,658.58 0,28 

Convertible bonds traded on a regulated or similar market 719,918.58 0,20 

Diversified financial services   719,918.58 0,20 

EURONEXT NV 1.5% 30-05-32 CV EUR 700,000 719,918.58 0,20 

Bonds and similar securities traded on a regulated or similar market 301,740.00 0,08 

Capital markets   301,740 0,08 

CARA OBLIGATIONS SAS OTHER V 12/01/30 EUR 300,000 301,740.00 0,08 

DEBTS REPRESENTING SECURITIES GIVEN AS PENSION   -1,021,000.00 -0,28 

ALLOWANCES ON SECURITIES GIVEN AS PENSIONS   -933.85 0,00 

Total 366,403,590.43 99.15 

(*) 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). 
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INVENTORY OF FORWARD CURRENCY TRANSACTIONS 
 

 
Type of transaction 

Current value reported on the 
balance sheet 

Exposure amount (*) 

 
Asset 

 
Liabilities 

Currencies receivable 
(+) 

Currencies to be 
delivered (-) 

Curren
cy 

Amount (*) Curren
cy 

Amount 

V/CHF/EUR/20250717 0.00 -4,057.61 EUR 748,495.40 CH -752,553.01 

V/EUR/GBP/20250717 0 -39.70 GB 10,050.49 EUR -10,090.19 

V/EUR/SGD/20250717 0 -495.08 SGD 60,095.73 EUR -60,590.81 

V/EUR/SGD/20250717 0 -766.47 SG 96,545.99 EUR -97,312.46 

V/EUR/SGD/20250717 0 -299.99 SGD 58,957.56 EUR -59,257.55 

V/EUR/USD/20250717 0 -9,546.60 USD 506,188.07 EUR -515,734.67 

V/EUR/USD/20250717 0 -15,887.15 USD 1,344,368.11 EUR -1,360,255.26 

V/HKD/EUR/20250717 11,203.88 0 EUR 884,779.73 HK -873,575.85 

V/HKD/EUR/20250717 8,472.72 0 EUR 464,461.50 HK -455,988.78 

V/JPY/EUR/20250717 48,984.00 0 EUR 3,139,957.57 JP -3,090,973.57 

V/SGD/EUR/20250717 234.48 0 EUR 70,733.36 SGD -70,498.88 

V/SGD/EUR/20250717 30,705.18 0.00 EUR 3,920,976.54 SGD -3,890,271.36 

V/USD/EUR/20250717 6,785.42 0 EUR 404,559.28 USD -397,773.86 

V/USD/EUR/20250717 25,149.34 0 EUR 2,682,644.62 USD -2,657,495.28 

V/USD/EUR/20250717 33,395.32 0 EUR 1,494,885.01 USD -1,461,489.69 

V/USD/EUR/20250717 2,516,116.99 0 EUR 218,074,827.29 USD -215,558,710.30 

V/USD/EUR/20250717 576.37 0 EUR 231,822.23 USD -231,245.86 

V/USD/EUR/20250717 19,918.88 0 EUR 1,152,228.52 USD -1,132,309.64 

V/USD/EUR/20250717 9,254.99 0 EUR 937,002.35 USD -927,747.36 

V/USD/EUR/20250717 1,480.86 0 EUR 901,975.87 USD -900,495.01 

Total 2,712,278.43 -31,092.60  237,185,555.22  -234,504,369.39 

(*) 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 
value 

Current value presented in the 
balance sheet 

Amount of 
exposure (*) 

Asset Liability + 

1. Futures     

EURO STOXX 50 0925 92 43,780.00 0 4,900,840.00 

HHI HANG SENG 0725 93 0.00 -30,782.34 4,374,624.24 

Subtotal 1.  43,780.00 -30,782.34 9,275,464.24 

2.     

EURO STOXX 50 09/2025 CALL 5450 420 404,880.00 0 8,820,348.77 

EURO STOXX 50 09/2025 PUT 5450 420 873,600.00 0 -13,353,509.74 

S&P 500 INDEX 12/2025 CALL 6200 80 1,056,353.03 0 11,967,540.15 

Subtotal  2,334,833.03 0 7,434,379.18 

3. Swaps     

Subtotal 3.  0 0 0 

4. Other instruments     

Subtotal 4.  0 0 0 

Total  2,378,613.03 -30,782.34 16,709,843.42 

(*) 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 
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. 
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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 exhibitions. 

 

Inventory of forward financial instruments - on credit risk 
 

 
Nature of commitments 

 
Quantity or 

Nominal 

Current value reported on 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 regulation on the presentation of exposures. 

 

Inventory of forward financial instruments - other exposures 
 

 
Nature of commitments 

 
Quantity or 

Nominal 

Current value shown on the 
balance sheet 

Amount of 
exposure (*) 

Asset Liabilities + 

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. 

 

Inventory of forward financial instruments or forward currency transactions used to hedge a 
category of shares 

The UCITS under review is not affected by this section. 
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SUMMARY OF THE INVENTORY 
 
 Current value presented in the 

balance sheet 

Total inventory of eligible assets and liabilities (excluding IFT) 366,403,590.43 

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

Total currency forward transactions 2,681,185.83 

Total forward financial instruments - shares 2,347,830.69 

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 0.00 

Other assets (+) 2,077,081.48 

Other liabilities (-) -3,972,350.21 

Financing liabilities (-) 0 

Total net assets=  369,537,338.22 
 

Share denomination Share currency Number of shares Net asset value 

LBPAM ISR CONVERTIBLES MONDE I share EUR 1.0000 9,900.13 

LBPAM ISR CONVERTIBLES WORLD MH share EUR 18,909.00 11,420.26 

LBPAM ISR CONVERTIBLES MONDE R share EUR 14.00 95.94 

LBPAM ISR CONVERTIBLES MONDE XOP EUR 15,554.00 9,874.00 
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