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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 committed in repurchase agreements

€4,050,000, or 2.74% of net assets

Amount of securities pledged in repurchase agreements

The 10 largest issuers of collateral

Concentration data (repurchase agreements)

€5,603,900, representing 3.79% of net assets

Top 10 counterparties for repurchase agreements

The 10 largest issuers of guarantees

Concentration data (repurchase agreements)

BNPP FRANCE (62.30%), JEFFERIES GMBH (37.7%)

NEDE WATERSCHAPSBANK (100%)

Top 10 counterparties for reverse repurchase agreements

Type, quality and currency of collateral

Aggregated transaction data (repurchase transactions)

BBVA (MADRID) (100%)

Euro cash collateral from repurchase transactions

Maturity of underlying securities

Maturity of transactions

1day

Country of counterparties

France (62.30%), Germany (37.7%)

Settlement and clearing

Type, quality and currency of collateral

Aggregated transaction data (repurchase transactions)

Bilateral

Euro-denominated sovereign or bank securities in repurchase
transactions

Maturity of underlying securities

>1year:100%

Number of depositaries

Maturity of transactions 1day
Country of counterparties Spain (100%)
Settlement and clearing Bilateral
Data on the reuse of collateral

Proportion of collateral received that is reused 100
Revenue for the OPC 14,811.05

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

Names of depositaries

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

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

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

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

UCITS: €31,843 (67% of income)
UCITS manager: €15,684 (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(l)(1) of the Monetary and

Financial Code 119,999,:522.57
b) Bank deposits 9,068,956.36
c) Other assets held by the UCI 25,119,393.86
d) Total assets held by the UCI (lines a+b+c) 154,187,672.79
e) Liabilities -6,287,444.96
f) Net asset value (lines d+e= e net assets of the UCI) 147,900,227.83

(*) Amounts are signed

NUMBER OF SHARES IN CIRCULATION AND NET ASSET VALUE PER SHARE

Net asset value

Type Net asset Number of shares
Share . per share
of share value per outstanding
share
LBPAM ISR ABSOLUTE RETURN CONVERTIBLES I in EUR C/D/R 65,950,094.24 602,954.00 109.37
LBPAM ISR ABSOLUTE RETURN CONVERTIBLES X in EUR C 81,950.1335 7,297.27 11,230.24

SECURITIES PORTFOLIO COMPONENTS

Securities portfolio items FEEENEEE O | FREtinee o
P net assets (*) total assets (**)

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

/And B) Eligible financial securities and money market instruments admitted to trading 63.17 60.6
on another regulated market that is regularly operating, recognized, open to the
public, and whose headquarters are located in a Member State of the European Union
or in another State party to the Agreement on the European Economic Area.

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 17.96 17.23
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.

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

E) Other assets. 9.48 9.09

0 0.00

(*) 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

CURRENCY
Euro EUR 106,649,867.24 721 69.17
US dollar USsD 12,780,957.02 8.64 8.29
Swiss Franc CHF 568,498.31 0.38 0.37
TOTAL 119,999,322.57 81.14 77.83

(*) 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

COUNTRY OF RESIDENCE OF THE ISSUER

Percentage of| Total percentage
net assets (*)

of assets (*¥)

FRANCE 15,44 14,81
GERMANY 14,79 14,19
SPAIN 10,86 10,42
UNITED STATES 9,19 8,82
ITALY 7,67 7,36
NETHERLANDS 6,80 6,52
BELGIUM 543 521
SWITZERLAND 4,97 4,77
MEXICO 3,07 2,94
LUXEMBOURG 2,14 2,05
CHINA 0,73 0,70
AUSTRIA 0,05 0,04
TOTAL 81,14 77,83

(*) 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

net assets (¥)

Percentage of| Percentage of
total assets (**)

UCITS and equivalents of other European Union member states 9.4 9.09
Other UCIs and investment funds (0] (0]
AlFs and equivalents of other EU Member States 0 (0]
Other (0] (0]
TOTAL 9.48 9.09

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

CHANGES IN THE SECURITIES PORTFOLIO DURING THE PERIOD IN EUR

Movements (in amount)

Securities portfolio items

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.

37,900,172.67

43,914,164.71

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.

10,746,154.93

5,559,138.07

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

(o]

(0]

E) Other assets.

34,489,760.33

34,743,548.24
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DISTRIBUTION DURING THE PERIOD

Netunit | T | Grossunit  Z8OR
credit |[amount EUR

amount to be
EUR 21N deducted

EUR
Dividends paid
‘ LBPAM ISR ABSOLUTE RETURN CONVERTIBLES | ‘ ‘ |
Dividends to be paid
‘ LBPAM ISR ABSOLUTE RETURN CONVERTIBLES | ‘ ‘ |

INFORMATION ON VARIABLE MANAGEMENT FEES

June 30, 2025 ‘
LBPAM ISR ABSOLUTE RETURN CONVERTIBLES ISHARE

Provisioned variable management fees

Percentage of variable management fees provisioned

Variable management fees earned

O |0 |0 |O

Percentage of variable management fees earned

LBPAM ISR ABSOLUTE RETURN CONVERTIBLE SHARES X

Provision for variable management fees 0.00

Percentage of variable management fees provisioned (0]

Variable management fees earned 0

Percentage of variable management fees earned (0]
LBPAMZ=
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INVENTORY OF ASSETS AND LIABILITIES

INVENTORY OF BALANCE SHEET ITEMS

Designation of values by business segment (*) Cu(l:';en Qllil?ar:r:iitrzla?r Current value %aosstf;
SHARES AND SIMILAR SECURITIES 5,005,452.68 3,38
Shares and similar securities traded on a regulated or similar market 5,005,452.68 3
Commercial banks 5251580157, 0,36
BNP PARIBAS EUR 6,886 525,539.52 0,36
Beverages 95,304.00 0,06
REMY COINTREAU EUR 2,200 95,304.00 0,06
Industrial conglomerates 305,490 0,21
RHEINMETALL AG EUR 170 305,490.00 0,21
Electrical equipment 330,220 0,22
PRYSMIAN SPA EUR 5,500 330,220.00 0,22
Hotels, restaurants, and leisure 587,708.56 0,40
AMADEUS IT GROUP SA EUR 8,222 587,708.56 0,40
Aerospace and defense 744,930.00 0,50
SAFRAN SA EUR 2,700 744,930.00 0,50
Chemicals 568,498.31 0,38
SIKA AG-REG CHF 2,466 568,498.31 0,38
Community services 453,750.00 0,31
VEOLIA ENVIRONMENT EUR 15,000 453,750.00 0,31
Diversified telecommunications services 310,102.61 0,21
DEUTSCHE TELEKOM AG-REG EUR 10,013 310,102.61 0,21
Mobile telecommunications services 68,559.68 0,05
EUROTELESITES AG EUR 13,496 68,559.68 0,05
Information technology services 1,015,350.00 0,68
CAPGEMINI SE EUR 7,000 1,015,350.00 0,68
CONVERTIBLE BONDS 113,899,358.89 77,02
Convertible bonds traded on a regulated or similar market 113,899,358.89 77
Beverages 5,994,453.49 4,05
DAVIDE CAMPARI MILAN 2.375% 17-01-29 EUR 1,500,000 1,457,123.83 0,99
FOMENTO ECONOMICO MEXICANO SAB DE 2.625% 24-02-26 EUR 4,500,000 4,537,329.66 3,06
Automotive components 1,610,910.00 1,09
PIRELLI C ZCP 22-12-25 CV EUR 1,500,000 1,610,910.00 1,09
Electric 1,206,556.62 0,82
LEGRAND 1.5% 23-06-33 CV EUR 1,200,000 1,206,556.62 0,82
Energy equipment and services 3,580,620.31 2,42
SAIPEM 2.875% 11-09-29 CV EUR 2,500,000 3,580,620.31 2,42
Electrical equipment 5,660,801.39 3,83
NORDEX AG 4.25% 14-04-30 CV EUR 1,000,000 1,370,263.50 0,93
SCHNEIDER ELECTRIC SE 1.625% 28-06-31 CV EUR 2,000,000 2,138,555.19 1,45
SCHNEIDER ELECTRIC SE 1.97% 11/27/30 CV EUR 1,700,000 2,151,982.70 1,45
Real estate management and development 924,642.78 0,63
LEG PROPERTIES BV 1.0% 09-30-04 EUR 900,000 924,642.78 0,63
Property management and development 1,617,596.10 7,86
LEG IMMOBILIEN AG 0.4% 06/28/30 EUR 4,400,000 4,050,975.96 2,75
LBPAMZ=
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Designation of values by business segment (*)

LEG IMMOBILIEN SE 0.875% 01-09-25 EUR 1,000,000 1,000,003.63 0,68
SIMON GLOBAL DEVELOPMENT BV 3.5% 14-11-26 EUR 600,000 742,164.20 0,50
TAG IMMOBILIEN AG 0.625% 11-03-31 EUR 1,000,000 1,067,859.16 0,72
TAG IMMOBILIEN AG 0.625% 27-08-26 EUR 3,700,000 3,611,322.65 2,44
VONOVIA SE ZCP 20-05-30 CV EUR 1,100,000 1,145,270.50 0,77
Department stores and others 1,081,626.94 0,73
ALIBABA GROUP 0.5% 01-06-31 CV usbD 1,000,000 1,081,626.94 0,73
Hotels, restaurants, and leisure 4,039,386.52 2,73
ACCOR 0.7% 12/27/07 CV EUR 45,500 2,523,680.25 1,71
SPIE 2.0% 17-01-28 DD EUR 1,000,000 1,515,706.27 1,02
Aerospace and defense 113,877.02 0,08
MTU AERO ENGINES 0.05% 03/18/27 EUR 100,000 113,877.02 0,08
Software 12,005,325.81 8,12
INTL CONSOLIDATED AIRLINES GROU 1.125% 18-05-28 EUR 1,400,000 1,849,218.95 1,25
NEXI 1.75% 24-04-27 CV EUR 4,500,000 4,371,273.81 296
VINCI 0.7% 02-18-30 CV EUR 2,000,000 2,133,282.32 1,44
ZALANDO SE 0.05% 08-06-25 CV EUR 2,700,000 2,693,215.05 1,82
ZALANDO SE 0.625% 06-08-27 CV EUR 1,000,000 958,335.68 0,65
Capital markets 8,482,386.00 574
CITIGROUP GLOBAL MKTS FUNDING ZCP 15-03-28 CV EUR 1,000,000 1,043,535.00 0,71
GOLD SACH GR ZCP 07-05-30 CV EUR 4,400,000 4,472,886.00 3,02
JP MORGAN CHASE FINANCIAL COMPANY LLC 0.1% 20-05-30 EUR 1,500,000 1,459,874.17 0,99
JP MORGAN CHASE FINANCIAL COMPANY LLC 0.5% 27-03-30 EUR 1,500,000 1,506,090.83 1,02
Metals and minerals 4,401,072.58 2,98
RAG STIFTUNG 1.875% 16-11-29 EUR 2,900,000 3,263,412.63 2,21
RAG STIFTUNG 2.25% 28-11-30 CV EUR 1,000,000 1,137,659.95 0,77
Tools and services applied to biological sciences 4,913,488.62 332
QIAGEN NV 2.5% 10-09-31 CV uUsD 3,200,000 2,918,095.68 1,97
QIAGEN NV ZCP 17-12-27 CV usD 2,400,000 1,995,392.94 1,35
Semiconductors and manufacturing equipment 8,782,321.91 594
BE SEMICONDUCTOR INDUSTRIES NV 1.875% 06-04-29 EUR 1,500,000 1,996,480.45 1,35
STMICROELECTRONICS NV ZCP 08-04-27 uUsD 8,000,000 6,785,841.46 4,59
Utilities 6,584,464.82 4,45
IBERDROLA FINANZAS SAU 0.8% 07-12-27 CV EUR 3,600,000 4,490,807.21 3,03
IBERDROLA FINANZAS SAU 1.5% 27-03-30 CV EUR 2,000,000 2,093,657.61 1,42
Business services 7,154,390.76 4,84
ELIS EX HOLDELIS 2.25% 22-09-29 EUR 400,000 638,752.08 0,43
LAGFIN SCA 3.5% 08-06-28 CV EUR 2,200,000 2,117,181.18 1,43
SAGERPAR ZCP 01-04-26 CV EUR 4,500,000 4,398,457.50 298
Miscellaneous customer services 2,952,725.00 2,00
EDENRED ZCP 14-06-28 CV EUR 50,000 2,952,725.00 2,00
Diversified telecommunications services 7,041,564.42 4,76
CELLNEX TELECOM 0.5% 07/28/05 CV EUR 4,500,000 4,798,457.57 324
CELLNEX TELECOM 0.75% 11-31-20 CV EUR 2,500,000 2,243,106.85 1,52
Diversified financial services 14,901,711.80 10,06
CITIGROUP GLOBAL MKTS 0.8% 05-02-30 CV EUR 500,000 517,623.46 0,35
CITIGROUP GLOBAL MKTS 1.0% 09-04-29 CV EUR 5,900,000 5,636,039.66 3,79
LBPAMZ=
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Designation of securities by business segment (¥)

BRUSSELS LAMBERT GROUP 2.125% 29-11-25 EUR 3,600,000 3,633,901.64 2,46
MERRILL LYNCH BV 0.1% 28-04-30 CV EUR 1,500,000 1,474,240.00 1,00
ORPAR 2.0% 07-02-31 CV EUR 800,000 760,636.16 0,51
WENDEL 2.625% 27-03-26 CV EUR 2,800,000 2,879,270.88 1,95
Healthcare and other medical services 849,436.00 0,57
FRESENIUS SE 0.0% 11-03-28 CV EUR 800,000 849,436.00 0,57
BONDS AND SIMILAR SECURITIES 1,094,511.00 0,74
Bonds and similar securities traded on a regulated or similar market 1,094,511.00 0
Capital markets 1,094,511.00 0,74
CARA OBLIGATIONS SAS OTHER V 12/30/01 EUR 1,100,000 1,094,511.00 0,74
SECURITIES 14,020,718.70 9,48
UCITS 14,020,718.70 9,48
Collective management 14,020,718.70 9,48
LBPAM SHORT TERM M EUR 20 2,073148.40 1,40
OSTRUM SRI CASH M EUR 5/75] 6,140,764.25 4,15
OSTRUM SRI CASH Z EUR 545 5,806,806.05 393
FINANCIAL SECURITIES RECEIVED IN PENSION 4,050,000.00 2,74
Bonds and similar securities traded on a regulated or similar market 4,050,000.00 27
Diversified financial services 4,050,000.00 2,74
NEDWBK 1.5% 15-06-39 EUR 5,000,000 4,050,000.00 2,74
ALLOWANCES ON SECURITIES RECEIVED AS PENSION 6,505.88 0,00
FINANCIAL SECURITIES GIVEN AS PENSION 5,802,746.20 3,92
Convertible bonds traded on a regulated or similar market 5,504,243.20 37
Aerospace and defense 3,644,064.66 2,46
MTU AERO ENGINES 0.05% 03/27/18 EUR 3,200,000 3,644,064.66 2,46
Diversified financial services 1,860,178.54 1,26
CITIGROUP GLOBAL MKTS 0.8% 05-02-30 CV EUR 1,300,000 1,345,820.99 0,91
EURONEXT NV 1.5% 30-05-32 CV EUR 500,000 514,357.55 0,35
Bonds and similar securities traded on a regulated or similar market 298,503.00 020
Capital markets 298,503.00 0,20
CARA OBLIGATIONS SAS OTHER V 12/30/01 EUR 300,000 298,503.00 0,20
DEBTS REPRESENTING SECURITIES GIVEN AS COLLATERAL -5,603,900.00 -3,79
ALLOWANCES ON SECURITIES GIVEN AS PENSIONS -1,457.15 0,00
Total 138,273,936.20 93.49

(*) 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 FOREIGN EXCHANGE FORWARD TRANSACTIONS

Type of transaction

Currencies receivable

Liabilities +)

Amount (¥)

Currencies to be
delivered (-)

Current value reported on the Exposure amount (*)
balance sheet

Curren

Curren Amount (¥) ‘

0 ] o

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

Total ‘

LBPAMZ=
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INVENTORY OF FORWARD FINANCIAL INSTRUMENTS

Inventory of forward financial instruments - shares

Current value presented in the, Amount of

Nature of commitments er.:zrr;c::]};flar balance sheet exposure (*)
‘ Asset Liability +
1. Futures
EURO STOXX 50 0925 37 17,190.00 o 1,970,990.00
Subtotal 1. 17,190.00 (0] 1,970,990.00
2.
EURO STOXX 50 09/2025 CALL 5450 170 150,790.00 (0] 3,362,784.48
EURO STOXX 50 09/2025 PUT 5450 170 358,870.00 0] -5,715,832.07
Subtotal 509,660.00 (0] -2,353,047.59
3. Swaps
Subtotal 3. (0] (0] (0]
4. Other instruments
CFD MS ASML HOL 1230 -1,605 (] -12,037.50 -1,087,548.00
CFD MS DEOOOEVN 1230 -82,710 108,350.10 0 -1,447,425.00
CFD MS MTU AERO 1230 -3,010 (] -80,403.04 -1135,372.00
CFD MS PIRELLI 1230 -103,195 25,798.75 (o] -604
CFD MS SAIPEM S 1230 -900,300 18,006.00 (o] -2,093,197.50
MS ALIBABA GR 1230 -7,610 11,485.02 0 -735,230.31
MS BE SEMICONDU 1230 -7,201 0 -360.05 -914,887.05
MSF LEG GY (EUR) 123 -2,160 0 -7,452.40 -162,756.00
MS IBERDROLA 1230 -193,800 0 -7,907.86 -3,157,002.00
MS INTL CONSO 1230 -202,780 0 -32,905.00 -807,71.14
MS NORDEX SE 1230 -46,505 47,435.10 (0] -782,214.10
MS SCHNEIDER 1230 -1,600 0 -6,160.00 -361,280.00
MS SPIE SA 1230 -7,600 0 -17,480.00 -362,520.00
Subtotal 4. 211,074.97 -164,705.85 -13,651,246.63
Total 737,924.97 -164,705.85 | -14,033,304.22

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

Inventory of forward financial instruments — interest rates

: Current value reported in the Amount of
Nature of commitments QULRR LY ©F balance sheet exposure (*)
nominal S
amount ‘ Asset Liability +
1. Futures
Subtotal 1. (o] (0] (0]
2. Options
Subtotal 2. (o] (o] (0]
3. Swaps
Subtotal 3. 0 (0] (0]

4. Other instruments
Subtotal 4. (o} 0 0.00
Total 0.00 (0] (0]

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

LBPAMZ=
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Inventory of forward financial instruments - foreign exchange

Nature of commitments

Nominal

Quantity or

Current value reported in the
balance sheet

Amount of

exposure (*)

Asset Liability +
| Asset  Liability |

1. Futures
EC EURUSD 0925 62 154,161.52 0.00 7,814,371.51
RP EURGBP 0925 8 7,821.62 (o] 1,006,712.58
Subtotal 161,983.14 o 8,821,084.09
2. Options
Subtotal 2. (o] (0] (0]
3. Swaps
Subtotal 3. o (0] (0]
4. Other instruments
Subtotal 4. 0.00 (0] (0]
Total 161,983.14 (0] 8,821,084.09

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

Inventory of forward financial instruments — credit risk

Current value recognized in
the balance sheet

Amount of

Nature of commitments UL i exposure (*)
Nominal Asset Liability

1. Futures
Subtotal 1. (o] (0] (0]
2. Options
Subtotal 2. (o] (0] (0]
3. Swaps
Subtotal 3. (o] (0] (0]
4. Other instruments
Subtotal 4. (o] o (0]
Total 0.00 (] (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 Quant!ty or

nominal

value
1. Futures
Subtotal 1. (o] o (0]
2. Options
Subtotal 2. o o (0]
3. Swaps
Subtotal 3. (o] (0] (0]
4. Other instruments
Subtotal 4. (o] o (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 OPC 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) 138,273,936.20
Inventory of IFTs (excluding IFTs used to hedge issued shares):
Total currency forward transactions 0
Total forward financial instruments - shares 573,219.12
Total forward financial instruments - rates (o]
Total forward financial instruments - foreign exchange 161,983.14
Total forward financial instruments - credit 0.00
Total forward financial instruments - other exposures (0]
Inventory of forward financial instruments used to hedge issued shares 0
Other assets (+) 9,408,471.33
Other liabilities (-) -517,381.96
Financing liabilities (-) 0
Total net assets= 147,900,227.83

Number of shares Net asset value

Share denomination Share currency

LBPAM ISR ABSOLUTE RETURN CONVERTIBLES Ishare EUR 602,954.00 109.37
LBPAM ISR ABSOLUTE RETURN CONVERTIBLE X EUR 7,297.27 11,230.24
LBPAMZ=
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Inventory with valuation history (HISINV)
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Assef Currency : EUR ELRC
AR 159 EURDTELESITES &G 12 486, F Rk 0. M 2006/ 5 b.Og T 0o G, BLE BH 0. L R e ]
[Eoar A A DEUTSOHE TELEKCH 10,013, P HIR o [ e[l 0.7 T e mE 310,10 .51 0.0 28 HWeH on
BECED Wi RHE METALL &G 1. PRk 1284 .63 M0 A0E S 17ra7. T 216, B0 00 305, 4580.00 0.0 BR EO.M 0.2
SO 019 ARCELE 1T GROIP 8232, P HIR .1 [ e labe i T S E15 GBI 0RBE 0.m -5 HG.8 0.0
FROMODTAZ2T? SAFRAN 54 2,700, PR 246200 ¥ 300605 2068 T [EE I B 744,930 00 o.o0o HO ®mL. @ 0.5
PR 24141 VEL LA ER RORNE 16 o0, F HiR a3 [ JElabe o 30.25 T 411 460 00 453 760,00 0.m 2 30.m o.mn
FROMOT S338 CAGENIN] SE i,oon, PRIk 1o, ¥ 30065 145,05 T fin, mo.on 1,015, 350.00 o.0o ML, Wm0 M 0@
FROEDG 035 REMY (0] HTREAL 2,200, F Rk 6. 25 M 3006/ 43.32 T =1, 60 00 a5, 304..00 0.m ~Z6,HMED  0.06
FROMOTT1104 BHE P B L HHEG. P AR a.ih M 3006/ 76,32 T LN ] G2h, b3 B2 o.0o 1 @i m 0.3
| TOED 1 00 PRASHIAN S04 & .500, F Rk b, ZEOE M 2006/ 5 0.0 T MO ] 330, 20,00 0.0 a0 0.2
SUBTOTAL Assof Currency : ELIR  ELIRD
SN (EUR 4,138,027, 58 IR o W1,626. 78 200
Equities and similars scuriles Faded on regulaed ar 3 lar market
SIM (EUR) 4,769,967 .13 ELE T e ] om 235 485 55 338
|- BONDS AND SIMILAR SECURITIES
Convertible bonds traded on 8 reguinted market
Comvestible bonds traded on a regulate d masket
Aggpef Currénigy : EUR ELRD
PEGD T RE0AET SAERAE BOP o 26 (SE) 01026 4 500 00, H R j Ln £ ] % 0TS aln 1 4,50 o0 o0 4 308 457 .50 0.m -2 0 2.9
BEGTOA0E1 2 GRIU B 2126 115 (W) 201126 3,600,000, [t W 16L % 30065 a8, 69 1 4,067, M0 .43 4,633,801.64 46, 061 . 64 LFLF LU e I
[EOA T2 LEG 16 0.4 D628 (UST) JI00ER 4 400 00, W HiR a1 .56215 % 0T IR 1 4 R6,S6 50 4 050,905 565 L = ] 4 k8w 2
EOmMAZEONE LEG (M 0876 0935 (E4A) 0126 1,000,000, [ i 11656178 % 300675 a8, 705, 1 1,165,174 60 1,000,003, 63 2,88 63 <166, 17080 0@
DECDRAZYPE TG MTU AER O 06 8. 27 MELIV 131631 3,500 000, M AR .81 & 0060 113,865 1 2,006,082 B0 3,644,064 66 A6l 6B 3V, ar.m 246
(WG) 18m27 100,000, i AR . H154 % 300675 113,865 4 a0, 515 .40 113, 8770.02 .62 23,1 & 0.
DA 2W PHE BAG ST 1,876 11-3 (IET) 161128 2,800 000, M Rk T 42s W 006 112282 1 2,812,538 Bh 3,263,412, 63 B, B4 63 ) I - |
[EOMAIEINAZ HOMD X 4.25 04-30 (IET) 140430 1,000,000, ¥ HiE 110, 805 % 20065 136108 1 1,108, M5 48 1,370, 263,50 9,173,560 &1, mB.M 0.m
[ECDRAREZEZE RAG ST 226 11-30 (IET) 2E130 1 000 00, M AR W 6B & 0065 113,652 4 566, B0 00 1,137, 655,86 2,13 56 WO BB 0.0
[ETRIE4A8S FALL 5 000 .25 (W8) oEP2s 2000 00, H R W 453 % 0TS 9.0 1 2,90 3050 2 550 21505 1,220.55 S LU L < R )
DECDRREA AT TALA S 0626 OB-27 (WG) OEEZT 1,000 000, M AR o oong % 006 oL, 26 1 L S ] OLE, 336 6H &, GBI GH 8, 01.42 O.&
[EDCWAEAGT S TAG |6l O 525 (8.0 (UST) 270R2G 3 700 00, W HiR 1M .1H3 % 0T o380 1 L ) s 3 511,322 65 (R L] “Ee.dgs.m XM
EOmMAIL101 LEG PRO 1.0 08-30 (IET) 04m30 400,000, [ i T 20 % 300675 Toz.az 1 B0, 3 82 H24, 64278 2,804 78 4,08 8 0.6
[ECOMALFCS T TAG 1l O 525 0.3 (T 1131 1 000 (a0, W HIR 1. % 0T LLLER 1 1,000, 00 00 1 067,859,165 1.918.16 Bl ®E.B 0.
IEOmAADFHET YOM0YIA SE ZCF 0630 (IA) 200630 1,100,000, i AR 1m. % 300675 104,115, 4 1,100, M0 .00 1,145, 2700.50 o.0o AL, 20,6 0L
DA PSR FRES 5E 00 0328 (®E) 110028 B0 o, M Rk L) W 006 106,179 1 Bl 2,000 0 BAH 436,00 0. I3 0.5
FROTI 3521086 ACCOR 0.7 12-27 (IET) o2y 45,600, P HiR .30 N 3006/5 bh, ALLG 1 2,246, 478 .64 2,023, 6RO, 25 B, 607 BE 2, o 1.0
FRCEAEY PG EDEHRED 50F 06 28 (RN E [s ] B0 00, PRk L M0 A0E S 5B.05L 4 2,07 00 o0 2,862, 72600 0.0 16, RE@M 2.0
FROETAGOAF 19 ELIS B4 2 26 tB-29 (&) 220E29 400 000, H R L [ % 0TS 157 8405 1 A0 B 5O [=x B e L [P ] ne. | o.f
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Inventory with valuation history (HISINV)

CACEIS
Batch Report on W/08/25 14:48:47

Stock Assets on 30/06/25

Partfol io records (HISIN)

Fix ing currency

: FAR Dev ises Reuters

PAGE 2 / 8

FLND © D00SCK  LBPAM ISR ABSOLUTE RETURN COMVERT IBLES VAL ID. NAY Fund currency . EUR (5inple report code @ PCE3 TYPE D INSTRLMENT DETAILLE / DEVISE WALEUR , sort @ BARI
ASSET STATIS CONTRCT OUANTITY + CUR CLRFENCY U.C.P  DATE RICE 1 R e atat Fund ewrrency e mm e PRET
ASSET/LINE OUANTITY TYPE arn AND PR ICE TYPE QD BSSET F BOOK COST MARKET VALUE FCORUEY INTEREST LNREAL 1SED PaL NAY
FROOT400F2K3 5F IE 2.0 01-28 (LET) 170128 1.000, 00, M HIR 111.6809 % 30/06/25 150 .6535 1 1.116.808 .13 1.515, M6.27 a.1m . J98 897 .14 1.0
FROO4M0GVED WENDEL 2.625 B-216 (36B) 7@26 2,800,000, W ELR a9, 5568 % 30/06/25 102.1335 1 2,787, 59016 1,879, 270,88 19,532, 88 91,680, 72 1.5%
FROOT400MSF 9 SCHN EL 1.97 11-30 (LET) 271130 1,700,000, W ELR 16,9563 % 3S06S25 126 .3M5 1 1.988, 920 .60 2,151,982, 70 3.276.20 163 062,10 1.46
FROOT400ONFI0 ORPAR 2.0 02-31 (366) 070231 80,00, M HIR 96,925 % 30/06/25 94 285 1 775,436 .30 TH0 B36.16 6,356, 16 -14.8m0.14  0.51
FROOTMORTRE SCHN EL 1,625 0631 (LET) 280631 2,000, mo. W ELR 100, % 30/06/25 06.91 1 2,000, 00,00 2,138, 555.19 155,19 138,555.19 1.45
FROOT400KESD WINC] 0.7 02-30 (LET) 1\0230 2,000,000, M HIR 107, 7888 % 30/06/25 106 405 1 2,035,775.76 2,133 32,32 5,182 322 a7 506 .5 1.8
FROOTM0N0MES LEGRAMND 1.5 OB-33 (LET) 230633 1,200,000, W ELR 100, % 30/06/25 100, 5085 1 1,200, 000.00 1,206, 556, 62 442 62 6,556, & 0.8
FROOMO0USS CARA OB 1.5 12-30 LIV 13E0em22 300, ma. M ELR 99, 9464 % FS0625 99 .50 1 289 H39 208 288 , 503,00 0.m -13%8.23 0.2
(LET) 011230 1,100,000, M HIF 99.9464 % 30/06/25 a9 .50 1 1.088,410.71 1.084 .511.00 o.m -489. 71 0.74
ITOODGTEO316 EURO W 1.5 05-32 WLIV 137852275 500, 0. W ELR 100, % 3070625 102737 1 500, m0.00 574,357,545 672,55 14,357.55  0.35
AS2021212332 (ELL TE 0.5 07-38 (366) 0728 4 .500,000., W EUR 10,68 % 30/06/25 106 1365 1 4.977.20.94 4,758 .457.57 2 .315.00 -178.763.37 3.4
ASIR1B19722 MEX] 1,75 O4-27 (LET) 24427 4,500,000, W ELR 05.7W6 % 30/06/25 9. RS 1 4,310,709.80 4,371, 273,81 M, BB 3 BOSB4. 01 2.5
AS2257580857 ELL TE 0.75 11-31 (36 01371 2,500,000, W EUR 89.6245 % 30/06/25 89 .26 1 2.240.613.01 2.243.106.85 11.506.85 245 .M 1.5
KS22T6552508 PIRELLlI © XCP 12-25 (889) 221225 1.500,.000. M HIK 94.85 W 300625 107 .394 1 1,424,250 .00 1.610.910.00 o.m 186 .6680.00 1.8
A3 NA07 INTL 0 1,725 05-28 (L&T) 18628 1,400, 000, W EUR 122.7523 % 30/06/25 131. 9445 1 1,718,531.91 1,849, 218, 95 1,925 5% 130,687 . 1.2
AS2ABSTTI070 BE SEMI 1.875 04-2 (LET) o629 1.500,000. W ELR 100, 5833 % 30/06/25 132 653 1 1.508, Ta0 .00 1.9596 480.45 6 .685.45 487,730 .45 1.3
HS2557565830 IBER FI 0.8 12-27 (LET) 071227 3,600,000, M HIR 100,938 % 30/06/25 124 .68 1 3633,729 .98 4,450 .807.21 1.867.21 B®B7.07m.2a 3.
AEZSE6ME2005 CIT| GLOB ICP 032 (99 150E28 1.000,000. W ELR 101.5 % 30/06/25 04 3535 1 1.015.m00.00 1.043 535,00 0.0 AeHm.m 0N
KR2500764127 HNE B 2,625 02-2% (366) 240226 4,500,000, M HIR 02,717 % 30/06/25 a5 .am 1 4,622, %6 .43 4,537, 229 66 41 42465 H4.93% .77 3.07
AS2BIOTASA04 LAGF 5C 3.5 OB-28 (LET) Bo6ZE 2,200,000, W ELR ar.5m8 % 3070625 96 . 006 1 2,047, 8879 2T, 18118 5,049 18 -29,907 . &1 1.43
AE2ETTS38493 SAIPEM 2 875 09-29 (LET) 1028 2,500,000, W ELR 104,359 % 3S06S25 M2 342 1 2,608,974 25 3.580 620,31 Z22.070.31 a7 G646 2 42
HS2T13344195 SIMO0 GL 3.5 11-3% (LET) 141126 GO0, 00, M HIR 103.2177 % 30/06/25 123.28 1 619, 306 .48 T2 164,20 2.796.40 122.857.72 0.50
AEITA0A29580 DAV CA 2.375 01-29 (LET) TTm2a 1,500, 000, W ELR 105. 0418 % 30/06/25 96.0525 1 1,575,627 .61 1,457,123, 83 16,336, 33 -1e.50.78 0.9
KS2TERDI2518 CITI GL 1.0 04-29 (366) 090429 5 900,000, M HIR 100. 7665 % 30/06/25 a5 285 1 5.945, 248 .84 5 636,039 .66 14,224 .66 -308.208.18  3.81
ASIO3IAS65673 MERR LY 0.1 04-30 (909) 280M30 1,500, 000, W ELR 100, % 30/06/25 L 1 1,500, 00,00 1,474, 240,00 212.50 -25,760. 00 1.0
AE20SBM1T08 GOLD SACH ICP 05 30 (999 070630 4 400,000, M ELR 100, 8182 % 3S06S25 101 6565 1 4 436,000.08 4 472,836.00 0. 36 885, 3.E
KS2OHZMGE343 CITI GL 0.8 02-30 LIV 1316165102 1,300,000, M HIR 100, % 30/06/25 103 .2025 1 1.300,000.00 1,346 H520.99 4.188.8 45 80,98 0.m
(366) B30 500, 000, W ELR 100, % 30/06/25 103. 2025 1 500, 00,00 577, B23.46 1,610,596 17 623,46  0.35

AS303 W06 IBER FI 1.5 03-30 (UST) 270830 2,000,000, M ELR 100, % FS0625 104 2875 1 2.,000,000.00 2,083, 657.61 7.907.681 93 657 .61 1.42
HEI0471309207 JP WORG 0.5 03-30 (EUR) 270830 1,500,000, W ELR 100, % 3070625 100.2755 1 1,500, 00,00 1,506, 060, 83 1,058, 33 6,000, &3 1.
AE30761743093 JP WORG 0.1 05-30 (EURY 200630 1.500.000. M ELR 100, 0003 % 0625 87.3155 1 1.500.004 17 1.488 .874.17 141.67 -40.130.00 0.9

SUBTOTAL Asset Currency @ EUR EURD

SUM (EUR) 10,2 E27. 30 108, 015,659, 07 32 368,70 4,723,031.68 73.03

Asset Currency : USD UNITED STATES DOLLARS
DEOOOAZEELPO OIAGEN NV ZCP 12-27 (366) 171227 2.400,000. W L0 107. 9533 % 30/06/25 97.555 1 2,140,418 .18 1.985,.382.0 0.m -ME0E.ES 1.3
DHO0AILOGIS QIAG W 2.5 08-31 (LET) W31 3,200,000, M S0 102, 3565 % 30/06/25 106 2895 1 3043581 .48 2.918 85,68 21.1M2.8 =125 485 .80 1.97
USOTROSWEEED AL 1B GR 0.5 0B-31 (EUR) 010631 1,000, M. W IED as. 4546 % 30706425 126. 9265 1 918, 248.05 1,081, 626, 94 313 63,3788 0.73
AE2219ATZ30 ST W AP O8-27 (9 ME27T  8.000.000. W 50 a7.25%848 % 30S06/25 98 5695 L] T.317.726 .07 6.785.811 .46 0.0 - 531 .88 .61 4.5

SUBTOTAL Asset Currency : USD UNITED STATES DOLLARS

S (EUR) 13,479, 974,79 12,780,957, @ 21,455, 38 -639,077.77 B.64

>
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Inventory with valuation history (HISINV)

CACEIS
Batch Report on M/08/25 14:48:47

Partfalio records (HISING

PAGE 3 / 8B

Stock Assets o 3006725 Fixing currency : FER Dew ises Reuters
FLND © OO0SCK  LEPAM ISR ABSOLUTE RETURN COMVERT IBLES VAL ID. NAV Fund currency : EUR (Simple report code  : PC23 TYPE D INSTRUMENT DETAILLE / DEVISE VALEUR . sort :
AS S5 ET STATLE CONTRCT OQUANTITY + [+115 CURRENCY U.C.P DATE MR ICE | fmmmmm s Fund ewrrency mmmemmmmemeen PRCT
ASSET/LINE OUANTITY TYPE qrm AND PRICE TYPE QD HSSET F BMOK COST MARKET VALLE FCCRUE INTEREST LNREAL | SED P&L MaY
Convertible bonds traded on a regulated market
SN (ELIRY 116,712, BOZ. 18 120,79, 616, (8 EEER N 4, 84,013.97  81.67
Other bonds and similar traded on a reguiated market
Fived-mte bonds traded on a regulated or similar market
Asset Currency : EUR EUROD
ES1907 155235 NEOWRE 1.5 06-39 PELIV 1317587631 5,000, 000, W ELR a1, % 78,939 A 4,050, 000,00 4,050, 00, 00 0. o.m 2
| - BONDS AND SIMILAR SECURITIES
SN (ELIRY 120,762, BOZ. 18 124, 846,616, (B EEER N 4, 84,013.97 .41
Il - UNITS OF MUTUAL FUNDS
UCITS and similar from other UE members
Asset Curmency ; EUR EUROQ
FROOIOZ02961 OSTRIM SR CASH M 575, P ELR 10650, 3923 M 30/06/25 10679 .59 5 6,123,975 .60 6,140, 64,25 0.m 16,788 .65 4.
FROIZTS0467 OSTRUM SR CASH I 545, P HIR 10597.0415 N 30/06/25 1065 4,69 5 5,775,387 .64 5 BO0G , 806,05 .00 4|0 3.
FROO1MOPORD LEFAM SHORT TERM W 200, P ELIR 10000, M 27/06/25 10365 742 5 2.000.000.00 2.073.148.40 0.m j3.48 40 1.
SUBTOTAL Asset Cumency : EUR EURD
SUM (EUR) 13, B89, 363, 24 14, 020,718, 70 0.00 121,355.46 9,48
IV - TEMFORARY TRANSACTIONS OM SECURITIES
Representative creance of securities received under repurc he agreement
Asset Curmency ; EUR EUROQ
1317531631 NEDWBK 1.5 06-39 PPLIV D07 030025 4,050,000, ELIR 0. % 30/06/25 0.0o 6,505.88 6,505,588 G568 0.
Financial securities Repo (SBB included)
Asset Currency : EUR EURO
1316165102 CITI G 0.8 02-30 WLIV -0.5 010148 1,259, 100, ELIR 100, % 30/06,/25 -1,286, 100,00 -1,300, W6, 46 -4, BEE, 46 -4, BEG 46 -0,
1317552275 EURO W 1.5 0532 WLIV -0.4 40148 -515.000. ELR 100, % /0625 =515, 000.00 -515.639.03 -639. 1 -6 .E -0
1317552521 NTU AERY O.06 03-27 WLIV -3.5 040149 -3 452,800, HIR 100, % 30/06/25 3,492,800 .00 -3, 488, 12,45 1,087,585 4,087 .58 2.
131819982 CARA OBL | FLR 12-30 WLIV -0.75 040148 -300. @00, ELIR 100, % A0/06/25 -300. @00, 00 -300. (@9, 21 -38.1 -38.21 -0,
SUBTOTAL Asset Currency © EUR EURO
SN {EIR) -5 B, 900,00 -5,606,357.15 -1,457 .15 -1,457 .18 -3.79
IV - TEMPORARY TRANSACTIONS ON SECURITIES
SUM (EUR) -5 B, 900, 00 -5, 550,051, 87 5,048.73 5, 048,73 -3.7¢

Vi =-COMMITMENTS OM FUTURES MARKETS

>

LBPAM

14 /19

LBP AM | Semi-annual report LBPAM Isr Absolute Return Convertibles as at June 30



LBPAMZ=

15/19

Inventory with valuation history (HISINV)

CACEIS
Batch Report on 1408725 14 :48:47 PRE 4 7 &
Portfolio records (HISING
Stock Assets on A0/06 /26 Fizing currency : FiR Dewises Routors
FUHD : OOOSCK  LBRAM | SR ABSOLUTE RETURN COMY ERTI BLES WALID. WAV Fund currency : EUR (Simple report code  : PE23 TYPE O | HSTRIMENT DETAILLE 7 DEWISE WALCUR | sort : BWALOA)
AS 5 ET STATUS COHTRET QWANTITY + CUIR CURREHCY U.E.P  DATE FRICE I < Fund currency ] FRCT
ASSETALIHE OUANTI TV TYPE aTn AHD PRICE TYPE arn ASSET F BOOK COST MARKET WALUE ACCRUED | HTERCST UHREALI SED PRL WY
Futures on FX
QUOTATION CURRCY : GEP UNTE D KINGDOM POUNDS
FRALOOCOOEWI RP CURGER CA26 0. GEF 0. 0as7 W A0/06 26 006236 1 0.0 7.021.62 0.00 72162 001
QUOTATION CURRCY : USD UNITED STATES DOLLARS
FIELOOCCCCNE [ CURLED (oS &2, LED 11608 W 3006 1. 163 1 0.0 154 161 .52 0.0 154 161 .52 0,10
Futures on FX
SUM (EUR 0.00 161,903 .14 0,00 161,908.14 011
Futuras on indees
QUOTATION CURRCY : EUR ELURO
FINLOOCOO@OE ELIRD STOON 50 06 a7, ELR S0, 505 W OB00ESES 53T, 1 0.0 17,190, 0 0,00 17,190 .00 0.01
Commitments on futures markets
SIM (EUR) 0.00 178,173.14 0,00 17,173,014 012
Option on futures -
Index Opfons raded on regulsisd markets
QUOTATION CURRCY : EUR ELRO
OF HUXCETTWS CURD 5 260918 CAA50 17, EUR 160, M 006726 on.7 1 260, 60000 160, 78000 0. N7, 0.0 0.0
0 LG TVAD CURD & 260918 PEAS0 17, EUR 178, B 30/067 26 M1 1 0430000 360,070, 00 0.m B4.6TO .00 0.24
SUBTOTAL QUOTATION CURRCY : EUR ELRD
SUM (EUR} 672,000,00 608, GBO0,00 0,00 63, 240,00 0,34
V1 -COMMITMENTS ON FUTURES MARKETS
SIM (EUR) 672, 0000 600, 033,14 0,00 116,935.14  0.47
Vil- DTHER COMMITMENTS
Other commitments
Contract For Differencs | CFD)
QUOTATION CURRCY : EUR ELRO
CTeCsmid  CFD WS ASHL HOL 1230 1,606, ELR .1 W06 G176 Ll 0.00 12 037,50 0.0 12,067 .80 -0.01
CFLeGLact WG IBERDROLA 1230 193, 000, EUR 16, 2482 W 300625 16,20 1 0,00 7,007 06 0,00 7,007 86 -0.01
CFLapaact CFD WG SAIFEM 5 1230 800, 300, EUR 2.5 W A0/06 26 2.026 1 0.0 0, 006 |, 00 0.00 0,006 .00 0.01
CFOAT 1303 CFD WS PIRELLI 1230 103,188, EUR 6. 104 M 3006726 6.054 1 0.0 25,790, 75 0.0 25,700,765 0.02
CFOAS330F WS WORDEX SC 1230 A6, 505, EUR 17,04 M 3006726 16,02 L 0.00 AT 43610 0,00 AT 436 .10 0.03
CIDa-05307  CFD WS DEOOCEWN 1230 52,10, ELR 8.8 M 300625 17.5 1 0.0 108 250,10 0.0 108,350 .10 007
CITa-gaf  WSF LEG GY (ELR) 123 2,160, ELR T W06 15,35 1 0.0 7452 40 0.0 TA52 40 0.0
EFLAZan? WE BE SCMICOHDU 1230 7,200, EliR 127. W A0/0625 127 .06 L 0,00 60 06 000 G006 000
CFORARIOZ WS SCHHEI DER 1230 1,600, EUR 221,95 M A0/067 26 226.0 1 0.00 6,160, 00 0,00 6,160 .00 0.0
CFOAA5S30Z WS SPIE SA 1230 7,600, EUR a5.4 M 006726 7.7 1 0.m 17,400 . (0 0. 17,400 .00 -0.01
CITE2md  CFD WS WU AERO 1230 2.010. ELR B0 e W0 062 ar.z 1 0.0 B0 403 04 0.0 B0 ADE 04 0,05
SUBTOTAL QUOTATION CURRCY : EUR ELRD
SUM (EUR} 0,00 67,788 .10 0,00 67,708 .10 0.6

QUOTATION CURRCY : GEP UNTED KINGDOM POUNDS
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Inventory with valuation history (HISINV)

CACEIS
Batch Report on 14008525 14 :48:47

Portfolio records (HISINV)

PRE 578

Stock Assots on 00626 Fizing currency : FUR Dowises Routors
FUHD : OOOSCK LEPAM | SR ABSOLUTE RETURN CONYERTIBLES VALID. WAV Fund currency : EUR (Simple report code @ PC23 TYPC O | HSTRIMENT DETAILLE ¢ DEWISE WALEUR | sort : BWALODA)
AS SET STATUS COHTRLT CUMRTITY + CUR CURREHCY U .E.P  DATE FRICE | « Fund currency ] PRET
KSSET/LINE OUAHTI TY TYPE arn AHD PRICE TYPE aTn ASSET [ BODK COST MAREET WALUE KCCRUED | HTEREST UHREALI SED PRL WAV
CIDENEE0F WS INTL CONSO 1230 A, 70, ey 3.7 W 0062 3.z 1 0.m 2905, 00 0.m eSO 0.0
QUOTATION CURRCY : USD UNITED STATES DOLLARS
CFDGUAA0E WG ALIBARA GR 1230 7,610, usn 116 1016 W A0/6 /26 1ni.n 1 0.0 11,406 .02 0.0 1,406 02 0.01
Contract For Difference (CFD)
S (ELR) 0.00 A6, 368 12 0.00 46,3 12 0.3
IX - TRESURY
Payables and Receivables
Deferrad Payments
IFRCIELR Indenn ite Pret diff 1.5%6.7 ELR 1. 00625 1. 1,585, 70 1,585, T .00 .00 0,00
Cash collateral on Nsted dervatives
[GHC] EUR DEPOSI T CACEIS BANHK 210,004.37 EUR 1. W06/ 26 1. 210,004.37 210,004, 37 0. 0. 016
Cash collsteral on OTC
GADRLAIAG+00 COLLAT JEFF A0, 000, EUR 1. A0S06 /26 1. A0, 000 .00 A0, 064 . 76 6476 64 .76 0.0
Cash collataral on kendnghomowing
AGOBCAZAG00 COLCASHAGBACAZ 36400 110,000, CUR 1. W06/ 26 1. 110, 0600.00 110, 178,00 170.08 17008 0.07
STTREARES 00 CO LCASHE TTRCARES 400 72,0011 [LR 1. 006 S2E 1. T2 00011 20 &0 0.m 0.8 008
STAREAIRG+00 0,00 (TR EE] a0, o0, EUR 1. IS0 S26 1. B, 000,00 0, 042 .80 42 .80 42 .80 006
GUABEAIAG+00 COLCASHAOEREATAG 100 o, EUR o, A0S0 /26 1. 0.0 2,006,324 2,006 24 2,006 .24 0,00
Cash collateral on kendngMomowing
SIM (CUR) A2 0. 1 A4, 670 56 2,670,156 26M 16 0,03
Margin call
WARCIEUR WARGIH CALL CACEIS 16, 640, EUR 1. 00626 1. 16, 640,00 16, 640, 00 0.0 0.0 0.0
WARC| GRP WARGIH CALL CACEIS 6, 70001 GEP 1.16070378 3000625 1. A6 Td0GE T,0830.93 7,821,623 .00 930 0.
MARC) USD B RGIH CALL CACEIS 100,962 .6 Ush 0. B6TIE60  3A0A06/26 0. 0510076 166.145.0 164,161, 62 0. 44,28 090
Margin call
M (LR} 179 516. 1 178 523 15 0. wEEn 012
Managemant feos
FGAMFELR Contribution AMF Gl . 44 CUR 1. W06/ 26 1. Gl 44 GG, 44 0.m 0.0 0.0m
FGPYFC2EUR  Managt Fees C2 CUR &1 EUR 1. W06/ 26 1. &L o7 n 0. 0.0 0.
FEPVITEELR Bansat Fees D3 ELR 40.32.11 ELR 1. 00625 1. 40,321 40.312. 1 0.00 0.00 0.0
Managenment fess
SUM (EURY 61,216 .76 61,215 .76 0.0 0.00 0.0
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Inventory with valuation history (HISINV)

CACEIS
Batch Report on 1408725 14 :48:47

Portfolio records (HISINV)

PME & 7 8

Stock Assots on A0/06 26 Fizing currency : FIR Dowises Reuters
FUHD : OOOSCK LEPAM | SR ABSOLUTE RETURNH COMYERTIBLES WALID. WA Fund currency : EUR (Simple report code @ PC23 TYPE O | HSTRIMENT DETAILLE / DEWISE WALEUR | sort : BWALOA)
AS S ET STATUS COHTRLT CUAHTITY + CUR CURREHCY U .E.P  DATE FRICE I « Fund currency ] FRCT
ASSCT/LIHE OUAHTI TY TYPE aTn AHD PRICE TYPE aTn ASSET [ BOOK GOST MARKET WALUE ACCRUED | HTEREST UHREALI SED PRL Wy
Dhesrs payalbiles and rec el ables
FRECELR Research Fees [UR 11,062 .08 ELR 1. 00625 1. 1 62 08 11,062, 08 0.00 .00 0.0
FTAFEUR Fay. Trade Foos CUR 7,662 .08 EUR 1. 00626 1. 7,662 .08 7,662 .08 0.0 0.0 0.0
FTAFGRP Pay. Trade Feos GBP 1,010,899 GEP 117006331 30/06 /26 1. ARG 1,103 63 1,7100.24 0.0 1.8 0.0
FTAPUSD Pay. Trade Fees USD 1,260.13 usp 0. BE23F166 3000625 0. 0510076 1,006, 65 1,073, 80 0.00 1316 0.0
FRIELR Provision Dividends ,219.75 [LR 1. 300625 1. .21, 75 0,219, 75 0.m 0.0 002
FROGEF Provision Dividende 10, 356 .28 ey 1. 1735008 000625 1 160G 12,165 .80 12,101 .66 0.m 6. 001
FROUSD Frovision Dividende 4,020, [111] 0.06337178  30/06 /25 0.6 10876 12,795 .17 12,626 .12 .00 0.6 001
RCOEUR Comission sur oret 14.761.04 EUR 1. A0S0 /26 1. 14.761.04 14.761.04 0.0 0.0 0.0
Ohesrs i vt ek and rec el ables
SIM (CUR) 73,082.40 72,m3.03 0. MN0.66  -0.06
Payables and Receivables
SUM (EURY 176,344 .32 177,066 .89 2,74.m 162267 0.2
Availabilitios
Assals
BOCI CHP CACEIS Bark 7.5 E3 CHF 1. MBE0OHS  B0/06 25 1. 0702 TS T 2 7.EE, 49 0. 158 .67 0.01
BOCIEUR CACEIS Bank 0,023,324 6 EUR 1. A0OV06 26 1. 0,023,324 60 0,023,324 .60 .00 0.0 6487
BOCIGRP CACEIS Bank 44,224 .76 GEP 11742770 30/06,/25 1. 16740602 61,832 .12 61,620,256 0.0 g a7 0.m
BOCI NS0 CACEIS Bank M6, 363,14 usn 0. DENGAIG2 300626 0. 0610076 176, 300,49 174,840, 37 0.m 1,860.12 012
BOSYEUR Mo rgan Stanley 073,02 EUR 1. W06/ 26 1. 073,62 073, 62 0. 0.0 0.0
B YRR Bo rgan Stan ley ™.aT [ee 1. 17256578 300625 116 TG ar.m a7.40 0.00 0.5 0,00
BRYISD Woroan Stanlev 12.087 .04 usn 0. BGOO0GTT 3000625 0,06 10876 10, 361 .66 10,264 .33 0.0 o7 .23 0.0l
Asspis
SIM (CUR) 0,070, G630 9,068, 856, 36 .00 1,612,094 6,13
1% - TRESURY
M (LR} 2 =T I BB, e 37 2,73 .9 FNEEET 600
FURND : LEFAM ISR ABSOLUTE RETURN CONVERTIBLES (00055 X)
{ELR) 143 205 167 .53 147 900,227 .83 356,137,920 A GBS O 30 1000

>
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Inventory with valuation history (HISINV)

CACEIS
Batch Report on 1408725 14:48:47 PME 7 /8
Portfolio records (HISING
Stock Assets on 006526 Fizing currency : PR Dowises Reutors
FUHD ; OOSCK  LBPAM | SR ABSOLUTE RETURN COMY ERTIBLES WALID. WeY Fund currency : FUR (Simple report code ;0 P23 TYPE D | HSTRUMENT DETAILLE ¢ DEVISE WALEUR |, sert : BWALOA)
Fund portfolio ] 139, 006 130 46
[y 's managemont fecs
Comtribut ion AP i 11.43 ELR
Bt foes G2 [LR 1,868,538 ELR
Managt Fees [0 EUR 3,900 .04 EUR
Research Fees CUR i 304, 36 EUR
Compermy imvoioed fess
Frai=s maximun rotice : 5,398 65 ELR
Frais mximmn notice 4,336 .71 EUR
lnit Currancy Hot asseb walus Hnber of shares WAV per unit Coaffioiont Coefficient PAL  FX Rate Std subscr. price Std redemp. price
C2 FROO134037 71 LBPAM | SR ABS RC C X EUR o1,850,133 50 7,207.27207 11,230, 24 G5, 400191 00642 11,904,056 11,250, 24
OE FROCIZAGETES LEPAM ISR ABS BE C | ELR 65,950,054 M iR 10 37 44 SoEEn135a w0 37 10 37
Total net assets EUR 147,800,227 03

Previous WAV on date LTM6S2E

=] LEPRE ISR ORES RE C X Proe NAV 1,232 .8 {ELR) Var iation : 0.0
i} LEFAM ISR ARS RE C | Frose HAY 18 .4 (EURY War iation : 0.e7%
Theoretical HAY
Unit Currency Theoret ica | et wa lus Theoret ical MY per unit
2 FROOZ0ET T LEPAM | SROAES BE C X ELR B1,950, 133 .59 11, 230.24
[0 FROO3ACAT 65 LEPAM | SR ARS RE | EUR G, 850, 084 24 e a7

Total theoretical assets in CUR 147,600,227 .03 § Sens collecte : LCOU )

>
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Inventory with valuation history (HISINV)

CACEIS
Batch Report on 1408525 14 :48:47

Portfolio records (HISING

PRGE B 7

© PC23 TYPE D INSTRIMENT DETAILLE / DEWISE WALEUR

Stock Assots on A0/06 26 Fizing currency : FIR Dovises Reutors
FUND : OOOSCK LEPAM | SR OABSOLUTE RCTURN COMYERTIBLES WALID. WAV Fund currency : CUR (Simpla report code
FOREX RATE USED M FUHD HAY
for ¥Hl calculation for the report for previous WHI calculation wariation
Rate ELR in CHF : 063435 quoted @ B/DG2S a. 0. a@ees quoted @ 2706725 0.27715
Rate EUR in EUR : 1. quoted 0 30S06/26 0. 1. quoted ;0 27/06/26 o.
Rate [EUR in GBP : 0. BHGE quoted 006725 a. 005435 quoted o 2TS06/25 0. 26336
Rate [EUR in USD : 1.17305 quoted H0S06S25 a. 11718 quoted @ 2TS06S25 0.17484
FX RATES IN REVERSE WOTATICH
for ¥Hl calculation for the report for previous WHl calculation
Rate CHF in EUR : 10002627495 quoted  : 30SD6S25 o. 10672020118 quotesd @ 2706725
Rate EUR in EUR : 1. quoted 0 30S06S26 0. 1. quoted ;270626
Rate GBP in EUR : 1. 1674060230 quoted 006725 a. 1. 10404822 quoted o 2TS06/25
Rate USD in EUR : 0. BE1Ba76E018 quoted H0S06S25 a. 0. 0533078502 quoted @ 2TS06S25

. sort : BVALOA)

>
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