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- BNP Paribas Funds Absolute Return Global Opportunities

- BNP Paribas Funds Absolute Return Low Vol Bond

- BNP Paribas Funds Absolute Return Multi-Strategy

- BNP Paribas Funds Asia ex-Japan Small Cap

- BNP Paribas Funds Belgium Equity

- BNP Paribas Funds China A-Shares

- BNP Paribas Funds Climate Impact

- BNP Paribas Funds Emerging Bond

- BNP Paribas Funds Enhanced Bond 6M

- BNP Paribas Funds Environmental Absolute Return Thematic Equity (EARTH)
- BNP Paribas Funds Euro Bond

- BNP Paribas Funds Euro Bond Opportunities

- BNP Paribas Funds Euro Corporate Bond
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BNP Paribas Funds Euro Corporate Bond Opportunities
BNP Paribas Funds Euro Covered Bond

BNP Paribas Funds Euro Defensive Equity

BNP Paribas Funds Euro Government Bond

BNP Paribas Funds Euro High Quality Government Bond
BNP Paribas Funds Euro High Yield Bond

BNP Paribas Funds Euro High Yield Short Duration Bond
BNP Paribas Funds Euro Inflation-Linked Bond

BNP Paribas Funds Bond Euro Medium Term Bond

BNP Paribas Funds Bond Euro Money Market

BNP Paribas Funds Bond Euro Multi-Factor Corporate Bond
BNP Paribas Funds Bond Euro Multi-Factor Equity

BNP Paribas Funds Euro Short Term Bond Opportunities
BNP Paribas Funds Euro Short Term Corporate Bond
BNP Paribas Funds Euro Short Term Corporate Bond Opportunities
BNP Paribas Funds Europe Convertible

BNP Paribas Funds Europe ex-UK Equity

BNP Paribas Funds Europe High Conviction Bond

BNP Paribas Funds Europe Multi-Factor Equity

BNP Paribas Funds Europe Real Estate Securities

BNP Paribas Funds Europe Small Cap Convertible

BNP Paribas Funds Europe Value

BNP Paribas Funds Flexible Global Credit

BNP Paribas Funds Flexible Opportunities

BNP Paribas Funds Frontiers Equity

BNP Paribas Funds Germany Multi-Factor Equity

BNP Paribas Funds Global Absolute Return Multi-Factor Bond
BNP Paribas Funds Global Absolute Return Multi-Factor Equity
BNP Paribas Funds Global Bond Opportunities

BNP Paribas Funds Global Equity

BNP Paribas Funds Global Multi-Factor Equity

BNP Paribas Funds Global Multi-Factor High Yield Bond
BNP Paribas Funds Green Bond

BNP Paribas Funds Harmony

BNP Paribas Funds Human Development

BNP Paribas Funds Japan Equity

BNP Paribas Funds Japan Multi-Factor Equity

BNP Paribas Funds Japan Small Cap

BNP Paribas Funds Multi-Asset Income

BNP Paribas Funds Nordic Small Cap

BNP Paribas Funds Premia Opportunities

BNP Paribas Funds RMB Bond

BNP Paribas Funds Seasons

BNP Paribas Funds SMaRT Food

BNP Paribas Funds Sustainable Enhanced Bond 12M
BNP Paribas Funds Sustainable Euro Bond

BNP Paribas Funds Sustainable Euro Corporate Bond
BNP Paribas Funds Sustainable Global Corporate Bond
BNP Paribas Funds Sustainable Multi-Asset Balanced
BNP Paribas Funds Sustainable Multi-Asset Growth

BNP Paribas Funds Sustainable Multi-Asset Stability
BNP Paribas Funds Target Risk Balanced

BNP Paribas Funds Turkey Equity

BNP Paribas Funds US High Yield Bond



BNP Paribas Funds US Multi-Factor Corporate Bond
BNP Paribas Funds US Multi-Factor Equity

BNP Paribas Funds US Multi-Factor High Yield Bond
BNP Paribas Funds US Small Cap

BNP Paribas Funds US Value Multi-Factor Equity
BNP Paribas Funds USD Money Market
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KEEAEE fie b X X X
Belgium Equity fie b X X X
Absolute Return Low Vol Bond B B X X X X X X TBA X X X
sl (HARRSN) kS B b X X X X X
P TSR IUE S i E X X X X X X
Euro Bond Eiid i X X X
Euro Corporate Bond it b X X X X X
Euro Government Bond i i X X X
Euro High Yield Bond H H X X X X X
Euro Inflation-Linked Bond g fi X X X X X
Euro Medium Term Bond fi I X X X X
Euro Short Term Bond Opportunities fiid H X X X X X X
Euro Short Term Corporate Bond 4 4 X X X X X
RMB Bond fie i
US High Yield Bond fiE i X X X X X
EEHf S fie I X X X
Global Bond Opportunities H H X X X X X X TBA X X X
Emerging Bond 5 5 X X X X X
WET S A A e I fi X X X X X X
SEREGRESES I fi X X X X X
Euro High Yield Short Duration Bond 4 4 X X X X X
Flexible Global Credit B B X X X X X
EIREIRENRE S B A X X X X X
Climate Impact i I X X X
FEUHE AR RS fie I X X X
Europe Convertible H H X X X X
Europe Small Cap Convertible E=} E=) X X X
E b e B A X X X X X X X
Euro Covered Bond i i X X X
Absolute Return Multi-Strategy =] H X X X X X X X X
FEEH AR R S i i X X X
Target Risk Balanced i i X X X X
RETREALA & fi fie X X X X
Enhanced Bond 6M i i X X X X X
;nggc%w;ental Absolute Return Thematic Equity 5 5 X X X X ELN X X X
Asia ex-Japan Small Cap fiit b X X X X
i CHARRSN) BSEe i i X X X
BT A fi fie X X X
BB R i i X X X
Europe ex-UK Equity fiit fie X X X
Global Equity i e X X
[ e i i X X X
PRI ER S fi fie X X X X
China A-Shares i i X X X X
H it itk X X X
Fid i X X X
Europe High Conviction Bond fite fie X X X X X
BN/ N A SR fite fiie X X X X
Europe Value fi b X X X
Germany Multi-Factor Equity fiit fiie X X X
Global Absolute Return Multi-Factor Bond H H X X X X
EIFERS SRS fite fiie X X X
Japan Equity fi b X X X
Japan Small Cap I b3 X X X
HI T EINETR S fite fiie X X X
Frontiers Equity fi b X X X X
Nordic Small Cap fiit fiie X X
HREEHTRE SR fi b X X
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Turkey Equity i b X X X

FE RIS fi. fi X X X

FEET P EAES fi. fi X X X

US Small Cap Eiid i X X X X X

US Value Multi-Factor Equity it b X X X
FENERE S 1 i X X X

EIREE TR S fi E X X

Euro Bond Opportunities H H X X X X X X TBA X X X
Euro Corporate Bond Opportunities bl 4 X X X X X X

Euro High Quality Government Bond it b X X X

BUTE PRI MRS i 4 X X X X

Euro Multi-Factor Equity itk E X X X

BUN L& E A SRS fie b X X X X X TBA X X

Europe Multi-Factor Equity it E X X X X

Euro Short Term Corporate Bond Opportunities 5 E=1 X X X X X
Euro Defensive Equity H H X X X

Flexible Opportunities E=) E=1 X X X X X
Global Absolute Return Multi-Factor Equity bl 4 X X X

BRI RS fi i X X X

Global Absolute Return Equity H H X X X X ELN X X X
Global Multi-Factor Equity bl 4 X X X

Global Multi-Factor High Yield Bond H H X X X X

Green Bond 4 it X X X X
SRR I I X X X

Harmony fit I X X X X
TEFEE A A S I i X X X

Human Development i fi X X X

Japan Multi-Factor Equity fitk b X X X

Euro Money Market i fi X X

USD Money Market fit I X X

Multi-Asset Income i i X X X X X TBA X X

HELTIS S TR AR S fi& fii X X X X X TBA X X

Premia Opportunities H H X X X X

Euro Multi-Factor Corporate Bond 5= H X X X X

Europe Real Estate Securities 4 4 X X X

K EFES S EE I fi X X X
SIREHIEE S fie I X X X

Seasons 5 i3 X X X X X
SMaRT Food fiid fid X X

Sustainable Bond Euro fit I X X X X
Sustainable Euro Corporate Bond i i X X X X X
Sustainable Global Corporate Bond 4t 4t X X X X X
Sustainable Enhanced Bond 12M i i X X CLN X X

BOMAE B4 fi fie X X X X
Sustainable Multi-Asset Balanced 4t 4t X X X
Sustainable Multi-Asset Growth i i X X X
Sustainable Multi-Asset Stability 4t 4t X X X

US Multi-Factor Corporate Bond F=1 F=1 X X X X

US Multi-Factor Equity 4t it X X X

US Multi-Factor High Yield Bond F=1 F=1 X X X X
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42 VaR (Fa{E) 7774
ARSI FEAE 1B T T SRR E R AR S E (B LK PR B B IR R T A B
LT R b BRI R R RIS - MR R T A AR R (B T AT T
TS ERRETT A - R E RIS IR SR A H A T USUE R FASNERE R RN S E 1 A R E AR -

- EHRBRE TR R AT S A SR R N SR (R LR AR R R R B E R A 5E ARl B R T e 8
JE (B KPR PR E F520%

B EFRERTER 2 IR SUE R EROE -

FostEREE - DI SBVA © 99%(E 02 - —EH (208) FrAHH - 20— (2508 ) HREIEEZREE (L) B
BN EE A ETEMRRE S EE R e RS S AR EERH -

EHAEIEHASTRBINR, - D N R R S SRR -

BRI E AT RS - RSB REHE FARRKEEEIT -

TR E R B A FITAE T RAEEEE 40 QEiE(Fl T2 ) BRUEREFE (L85 -

AT > THEE T REREELL T B HITEI KT - A AEHA ROHIR A Z B S BT K -

JESEE
FEE ot 2EREAS TRAEE
Absolute Return Low Vol Bond Gt - 8.00
. . ' ICE BofAML BB-B European Currency Non-Financial High
Euro High Yield Bond A% vield Constrained 0.50
TIME RS S S () Botfas (e
Global Bond Opportunities FH¥ (Bloomberg Barclays Global Aggregate (H) EUR (total 6.00
return) )
Emerging Bond iEES) JPM EMBI Global Diversified 0.50
Flexible Global Credit Gt - 4.00
P OR R EREUT ARSI 2 FH (Bt HD) 58
EEEREIES A S UisEA) (Bloomberg Barclays WLD Government Inflation Linked 2.50
All Mat (EUR HD))

Environmental Absolute Return @

i
Thematic Equity (EARTH) B 2.50
Europe Convertible Hat UBS Thomson Reuters EtzlrEOSS)Hedged Convertible Bond 1.00
Europe Small Cap Convertible iEES) UBS Thomson Reuters Europe Convertible Bond (EUR) 1.00
ST R At Thomson Reuters Global I(ZSCSLIJJS)Hedged Convertible Bond 150
Absolute Return Multi-Strategy kol - 6.00
Euro Bond Opportunities ek ) Bloomberg Barclays Euro Aggregate Total Return 4.50
Euro Short Term Corporate Bond e
Opportunities e 2.00
Euro Defensive Equity LisEa MSCI BB R f5% (MSCI EMU ) 1.00
Flexible Opportunities “E ¥ - 4.00
Global Absolute Return Multi-Factor @

Y N
Bond EH 4.00
Global Absolute Return Equity k) 2.50

MBESE B PR R SRSEMERBR S U R IR AR (TR
Global Multi-Factor High Yield Bond FH¥ (ICE BofAML Global High Yield Constrained Index 1.40
(Unhedged) )
Premia Opportunities kD) - 4.00
Euro Multi-Factor Corporate Bond f1 INEAE P FEERFEME T TR 1.60
(ICE BofAML Euro Corporate Index ) ’

Euro Short Term Bond Opportunities iEES) T ARKEOTAT S 1-3 FERAESEE 2.00
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(Bloomberg Barclays Euro Aggregate 1-3 Years )
US Multi-Factor Corporate Bond fet MIERE G R ER b S FE 8

(ICE BofAML US Corporate Index ) 1.60
R S e e
US Multi-Factor High Yield Bond sk s e A 1.40

(ICE BofAML US High Yield Master Il Index )
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ETHEETIL TRS S &ER BADRRSRITAE TR - B S e BB RIS R HEE A 1| - T BN AR A EIR A
FRINPIEE -

a)  AMZENHETIIEN

b)  EMERETA TEAUSAHEEIRE

c)  TEEUHIREE T 5 R s s 8

T BT R AeE S R S E B e R T4 T B AR R (R L EFTEYIERE - (AR TSl e S TN T
Jiftke

TRS [/#ATHE TR

I SN ERETE R DM E S - BB IR MRS Tk e - BCE AR A T A eoRE - FAS I MM E
DFE S TR SR A B A -

I TRS Ay 72 &5
{1/ TRS IV FES 2 DU T S Ia R s & L] K PR & ZELLBIFRETR
ESON TRS/ ﬁﬁ;ﬁﬁ

FEH i TRS 5
Absolute Return Low Vol Bond 400% 800% | ARMEFICHEE
Emerging Bond Opportunities 50% 100% | RELEFIERE
Euro Corporate Bond 50% 100% | k@&
Euro High Yield Bond 50% 100% | KELE
Euro Medium Term Bond 50% 100% RRhE
Euro Short Term Corporate Bond 50% 100% FRE
US High Yield Bond 50% 100% FRE
Global Bond Opportunities 400% 600% | AREIEFICHE
Emerging Bond 50% 100%  [REEMCHE
HrET S AR E S 50% 100% | RR&EMCHE
SIRE R ES RS 50% 100% | EghE
Euro High Yield Short Duration Bond 50% 100% | KELE
SEEIRE RS 85% 170% | RR&EMCHE
Absolute Return Multi-Strategy 50% 100% FRE
Target Risk Balanced 50% 100% | KELE
Enhanced Bond 6M 50% 100% RRhE
I(EEnXg?an)]emal Absolute Return Thematic Equity 10% 2504 R A
US Small Cap 5% 10% RRE
Euro Bond Opportunities 225% 450% | EBERCEE
Euro Corporate Bond Opportunities 50% 100% RRE
Euro Short Term Bond Opportunities 50% 100% REE
BUNZ T EE A SRS 50% 100% | KElEFICFEIE
Flexible Opportunities 50% 100% |ARELE
Global Absolute Return Equity 10% 25% RENERIERE
Green Bond 50% 100% | k@&
Harmony 20% 100% | KFhE
Multi-Asset Income 50% 100% | KEERIERE
WSS T EE NS 50% 100% | KElEFICFEIE
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Premia Opportunities 108(;/0(1) 2000 | A
Seasons 50% 100% REhE
Sustainable Euro Bond 50% 100% REhE
Sustainable Euro Corporate Bond 50% 100% REE
Sustainable Global Corporate Bond 50% 100% REE
(1) EPNHESEEEEE  TRS WEIETHHIE ELOIRGR P ol &g RS E - B{EvTLE 0% » IR HET
100% -

Ll FHIEEBIRESE R TRS H{ERVEEREESN (NSRS ZPE) FREVEEFE - BEX0IE—EPRE] - R E o th v s S
RIE S TR ZR NS BFREARIRN T - e o EEAE TR AR mT ARSI - B R e T — R E (F HE B S -

BHMERS (SFT)
HRIEA 2015/2365 f ek 08/356 M1 14/592 » AN o] BB BRI ME ST HMER S » UG ei i I Eer it -
[/ SFT #9725 5

(EF SFT BT/ DUT S I S EEE B R TN B EEEL BT AL MEFRIAEE PN E—(EFRA] - MR H e se e I M IE 20 A
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ESTON ERER S EEFE REEfERs,  EEME

TEH bl TEHA iz
Absolute Return Low Vol Bond 50% 100% 50% 100%
ol CHARRSN) FErie 50% 100% 50% 100%
HrET SRR S 50% 100% 50% 100%
Euro Corporate Bond 50% 100% 50% 100%
Euro High Yield Bond 50% 100% 50% 100%
Euro Short Term Corporate Bond 50% 100% 50% 100%
Europe High Conviction Bond 50% 100% 50% 100%
US High Yield Bond 50% 100% 50% 100%
Global Bond Opportunities 50% 100% 50% 100%
Emerging Bond 50% 100% 50% 100%
HrET S AR AR S 50% 100% 50% 100%
RS ETEE 50% 100% 50% 100%
Euro High Yield Short Duration Bond 50% 100% 50% 100%
SRR RS 50% 100% 50% 100%
Harmony 50% 100% 50% 100%
Absolute Return Multi-Strategy 50% 100% 50% 100%
Target Risk Balanced 50% 100% 50% 100%
Environmental Absolute Return Thematic Equity (EARTH) 5% 10% 5% 10%
Euro Bond Opportunities 50% 100% 50% 100%
Euro Corporate Bond Opportunities 50% 100% 50% 100%
BN Z TR EARES 50% 100% 50% 100%
Flexible Opportunities 50% 100% 50% 100%
Global Absolute Return Equity 5% 10% 5% 10%
Multi-Asset Income 50% 100% 50% 100%
NS T EEARES 50% 100% 50% 100%
Sustainable Euro Corporate Bond 50% 100% 50% 100%
Sustainable Global Corporate Bond 50% 100% 50% 100%
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