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Asset value

Assets UCITS accounts currency: EUR
Amount for financial 

period

a) Eligible financial securities referred to in 1° of I of Article L.21420 / 1° of I of Article L.2142455 of the 

Monetary and Financial Code
28,639,451.85

b) Bank balances 4,224,551.79

c) Other assets held by the UCITS 22,766,013.36

d)      Total assets held by the UCITS (lines a+b+c) 55,630,017.00

e) Liabilities -13,843,632.44

f)        Overall net total (lines d+e = UCITS net asset value) 41,786,384.56

Number of shares in circulation and net value of fund 
per share

Shares

Number of shares in 

circulation

Currency 
of shares

Net value of fund 

per share 

(Liquidation value)

DIST SHARE / FR0000021842 729,291.00 EUR 57.2972
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Share portfolio

Percentage

Contents of share portfolio

Net asset 

value

Total value 

of assets

a) Eligible financial securities and money market instruments admitted to trading on a 

regulated market within the meaning of Article L. 4221° of the French Monetary and Financial 

Code.

68.54 51.48

b) Eligible financial securities and money market instruments admitted to trading on another 

recognised regulated market which operates regularly, is open to the public, and is located in 

a EU Member State or in another country which is party to the Agreement on the European 

Economic Area.

- -

c) Eligible financial securities and money market instruments admitted to an official listing on 

a thirdcountry stock exchange or traded on another recognised thirdcountry regulated market 

operating regularly and open to the public, provided that this stock exchange or market is not 

listed by the AFM or that the choice of this stock exchange or market is provided for by law or 

by the Articles of Association of the UCITS / generalpurpose investment fund.

- -

d) Newly issued financial securities mentioned in item 4, section I of Article R. 21411 / 4, 

section I of Article R. 2143218 of the French Monetary and Financial Code.
- -

e) Other assets - -
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Breakdown of assets per currency

Currency (10 main currencies)

Amount 
accounts currency of 

UCITS Percentage

EUR Net asset value Total asset value

Euro 28,639,451.85 68.54 51.48

- - - -

- - - -

- - - -

- - - -

- - - -

- - - -

- - - -

- - - -

- - - -

Other currency - - -

Total 28,639,451.85 68.54 51.48

Breakdown of assets by issuer’s country of residence

Country (10 main countries)

Percentage

Net asset value Total asset value

Belgium 56.72 42.61

Netherlands 11.82 8.87

- - -

- - -

- - -

- - -

- - -

- - -

- - -

- - -

Other countries - -

Total 68.54 51.48
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Breakdown of assets by economic sector

Economic sector (10 main sectors

Percentage

Net asset value Total asset value

Brewers 13.60 10.22

Biotechnology 12.97 9.74

Pharmaceuticals 10.17 7.64

Specialty Finance 6.90 5.18

Diversified materials 6.07 4.56

Healthcare IPSC 4.84 3.63

Industrial IPSCs 4.11 3.09

Specialty Retailers 3.07 2.31

Banks 2.63 1.98

Conventional Electricity 2.56 1.92

Other sectors 1.62 1.21

Total 68.54 51.48

Breakdown of other assets by nature

Percentage

Kind of asset Net asset value Total asset value

UCITS shares - -

- UCITS and equivalents of other EU member states - -

- AIFs and equivalents from other EU member states - -

- Other CIUs and investment funds - -

Other assets - -

Total - -
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Indication of movements occurring in the composition 
of the securities portfolio during the reference period

Items of share portfolio

Movements  

(in amount)

 UCITS accounts currency: EUR Acquisitions

Sales / 

Refundings

a) Eligible financial securities and money market instruments admitted to 

trading on a regulated market within the meaning of Article L. 4221° of the 

French Monetary and Financial Code.

7,120,350.09 12,036,287.79

b) Eligible financial securities and money market instruments admitted to 

trading on another recognised regulated market which operates regularly, is 

open to the public, and is located in a EU Member State or in another 

country which is party to the Agreement on the European Economic Area.

- -

c) Eligible financial securities and money market instruments admitted to an 

official listing on a thirdcountry stock exchange or traded on another 

recognised thirdcountry regulated market operating regularly and open to 

the public, provided that this stock exchange or market is not listed by the 

AFM or that the choice of this stock exchange or market is provided for by 

law or by the Articles of Association of the UCITS / generalpurpose 

investment fund.

- -

d) Newly issued financial securities mentioned in item 4, section I of Article 

R. 21411 / 4, section I of Article R. 2143218 of the French Monetary and 

Financial Code.

- -

e) Other assets - -

Total on the period 7,120,350.09 12,036,287.79



Date Share category
Share 

currency Nature Net amount Tax credit
Gross 

amount

12/12/2023 DIST SHARE - Dividends paid 0.85 0.00 0.85

- - - - - - -

- - - - - - -

- - - - - - -

- - - - - - -

- - - - - - -
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Indication of the figures concerning unit distributions 
on results and/or on net capital gains or losses, paid 
during the period or to be paid, after deduction of taxes
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Information on overperformance fees (in EUR)
Outperformance fee (variable 

charges): amount and % of fees for 

the period
Provisioned variable 

management fees %

Acquired Variable 

Management Fees  

(due to redemptions) %Share class:

DIST SHARE / FR0000021842 - - - -

(1) in relation to the net assets of the accounting order.

(2) in relation to average net assets.
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Transparency of securities financing transactions and the 
reuse of financial instruments under the SFTR regulation 
(in the UCI’s accounting currency)

% of assets that can 
be lent

30.78

Securities 

Lending

1.1. Amount of securities and commodities loaned as a proportion of total loanable assets defined as 

excluding cash and cash equivalents

1. General informations

% of assets under manage-

ment
----30.49

Absolute value ----12,757,760.65

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

1.2. Amount of assets engaged in each type of securities financing transaction and total return swaps 

expressed in absolute value (in the currency of the mutual fund) and in proportion of the assets under 

management of the organization

2.1. The top ten issuers of guarantees for all types of securities financing transactions and global return 

swaps (breakdown of collateral and commodity volumes by issuer names)

2. Concentration data

Amount
1

Denomination

5,428,204.07

BNP PARIBAS 

Amount
2

Denomination

2,951,091.60

SCOR 

Amount
3

Denomination

890,189.19

ACCOR 

Amount
4

Denomination

455,546.40

RYANAIR HOLDINGS 

Amount
5

Denomination

62,129.69

AVIVA 

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

2.2. The top ten counterparties for each type of securities financing and total return transactions separately 

(name of counterparty and gross volume of outstanding trades)

Amount ----7,384,101.72
1

Denomination ----
SOCIETE 

GENERALE 

Amount ----4,134,682.40
2

Denomination ----MORGAN STANLEY 



AMUNDI BEL 20 UCITS ETF

11 Half - yearly information documents: 04.30.2024

Amount ----1,238,976.53
3

Denomination ----NATIXIS

3.1. Type and quality of guarantees 

Amundi Asset Management undertakes to accept only securities of a high credit quality and to increase the value of 

its collateral by applying valuation discounts to securities loaned to it. This process is regularly reviewed and updated.

3. Aggregate transaction data for each type of securities financing transaction and aggregate return swap 

separately broken down by the following categories

Open ----13,819,565.95

1 to 3 months -----

More than 1 year -----

3 months to 1 year -----

1 week to 1 month -----

1 day to 1 week -----

Less than 1 day -----

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

3.2. Guarantee period

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

3.3. Currency of the guarantee

Amount ----13,757,436.26
1

Currency ----EUR

Amount ----62,129.69
2

Currency ----GBP

Open ----3,509,777.49

1 to 3 months -----

More than 1 year ----6,514,635.59

3 months to 1 year -----

1 week to 1 month ----1,995,788.11

1 day to 1 week ----737,559.46

Less than 1 day -----

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

3.4. Maturity of Securities Financing Transactions and Global Return Swap Agreements

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

3.5. Country where the counterparties are established

Amount ----8,623,078.25
1

Country ----FRANCE
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Amount ----4,134,682.40
2

Country ----GERMANY

Bilateral ----12,757,760.65

Central counterparty -----

Tri-parts -----

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

3.6. Regulation and compensation

“The regulations governing UCITS forbid the reuse of collateral securities. Cash collateral received is: 

- reinvested in short-term money market funds (as defined by ESMA in its ‘Guidelines on ETFs and other UCITS 

issues’); 

- placed on deposit; 

- reinvested in high-quality long-term government bonds; 

- reinvested in high-quality short-term government bonds; or 

- used for the purpose of reverse repurchase transactions. 

The maximum proportion of received collateral that may be reused is 0% in the case of securities and 100% in the 

case of cash. 

The effective usage amounts to 0% for collateral securities and 100% for cash collateral.

4. Data on the reuse of guarantees (collateral)

Number of custodians 2

5. Retention of Guarantees Received by the Mutual Fund in Securities Financing Transactions and Global 

Return Swaps

Amount
1

Denomination

9,787,160.95

SOCIETE GENERALE

Amundi Asset Management undertakes to do business with a limited number of depositaries, selected to ensure the 

adequate custody of securities received and cash.

6. Retention of Guarantees Provided by the Mutual Fund in SFT Transactions and Global Return Swaps

Amount
2

Denomination

4,032,405.00

CACEIS
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The UCITS will be able to use efficient portfolio management techniques in accordance with the provisions of Article 

R214-18 of the Monetary and Financial Code and in particular reverse transactions in financial securities. 

- Maximum proportion of assets under management eligible for SFTs: up to 25% of the assets of the UCITS. 

- Expected share of assets under management eligible for SFTs: 10% of the assets of the UCITS. 

The total revenues generated by efficient portfolio management techniques shall be shared between the relevant 

compartment and the security lending agent. Each compartment receives 65% while the agent receives 35% of this 

income. All direct and indirect operational costs related to these operations are borne by the agent and have therefore 

been excluded from the financial management and administrative costs external to the management company. 

 

7. Revenues 

Securities Securities Repurchase  

Lending borrowing agreements Reverse repos TRS 

OPC (absolute value) 116,592.16 - - - -

7. Revenue and cost data for each type of securities financing transaction and total return swap
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Inventory at 04.30.2024

% TNA
Quotation 

Ccy

Market 

Value - FCY
Nominal

Holding 

Status
Asset DescriptionAsset Code

Valeurs mobilieres

Action

PGARANACCOR SAFR0000120404

PRETERACKERMANS V.HAARENBE0003764785

PRETERACKERMANS V.HAARENBE0003764785

PRETERACKERMANS V.HAARENBE0003764785

PRETERACKERMANS V.HAARENBE0003764785

PRETERACKERMANS V.HAARENBE0003764785

PRETERACKERMANS V.HAARENBE0003764785

PROPREACKERMANS V.HAARENBE0003764785

PROPREAEDIFICA REITBE0003851681

PRETERAGEAS NVBE0974264930

PROPREAGEAS NVBE0974264930

PRETERANHEUSER BUSCH INBEV SA/NVBE0974293251

PRETERANHEUSER BUSCH INBEV SA/NVBE0974293251

PROPREANHEUSER BUSCH INBEV SA/NVBE0974293251

PROPREARGEN-X N VNL0010832176

PGARANAVIVA PLCGB00BPQY8M80

PGARANBNP PARIBASFR0000131104

PROPRECOFINIMMO SICAFI REITBE0003593044

PROPRED’IETEREN GROUPBE0974259880

PRETERELIA  GROUP SABE0003822393

PROPREELIA  GROUP SABE0003822393

PROPREGALAPAGOS GENOMICSBE0003818359

PROPREGROUPE BRUXELLES LAMBERTBE0003797140

PRETERKBC GROUPEBE0003565737

2.13EUR890,189.1921,549.00

0.33EUR136,790.50847.00

0.25EUR103,844.50643.00

0.28EUR118,056.50731.00

0.25EUR102,552.50635.00

0.33EUR139,051.50861.00

0.26EUR108,689.50673.00

1.61EUR671,517.004,158.00

2.69EUR1,122,519.3018,662.00

6.47EUR2,704,878.0062,700.00

0.00EUR388.269.00

0.94EUR393,120.007,000.00

0.13EUR56,160.001,000.00

9.99EUR4,173,418.0874,313.00

11.81EUR4,936,808.4014,073.00

0.15GBP62,129.6911,392.00

12.99EUR5,428,204.0780,287.00

2.15EUR898,989.0014,430.00

3.08EUR1,285,036.806,324.00

0.25EUR103,089.351,141.00

2.56EUR1,070,105.4011,844.00

1.15EUR481,603.0218,119.00

5.29EUR2,211,939.9531,667.00

6.69EUR2,796,000.0040,000.00
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% TNA
Quotation 

Ccy

Market 

Value - FCY
Nominal

Holding 

Status
Asset DescriptionAsset Code

PRETERKBC GROUPEBE0003565737

PROPREKBC GROUPEBE0003565737

PROPRELOTUS BAKERIESBE0003604155

PROPREMELEXISBE0165385973

PGARANRYANAIR HOLDINGS PLCIE00BYTBXV33

PGARANSCOR SE ACT PROVFR0010411983

PRETERSOFINABE0003717312

PRETERSOFINABE0003717312

PRETERSOFINABE0003717312

PRETERSOFINABE0003717312

PROPRESOFINABE0003717312

PRETERSOLVAYBE0003470755

PRETERSOLVAYBE0003470755

PROPRESYENSQO SABE0974464977

PRETERUCB SABE0003739530

PRETERUCB SABE0003739530

PROPREUCB SABE0003739530

PRETERUMICORE SABE0974320526

PRETERUMICORE SABE0974320526

PROPREUMICORE SABE0974320526

PROPREWARAHOUSES DE PAUW NVBE0974349814

Total Action
Total Valeurs mobilieres
Liquidites

APPELS DE MARGES

PROPREAPPEL MARGE EUR

Total APPELS DE MARGES
AUTRES

PROPREPROV COM MVTS EUR

Total AUTRES

2.51EUR1,048,500.0015,000.00

2.63EUR1,099,946.4015,736.00

3.61EUR1,508,800.00160.00

1.50EUR624,884.007,930.00

1.09EUR455,546.4022,664.00

7.06EUR2,951,091.6096,315.00

0.15EUR63,148.80286.00

0.53EUR223,449.601,012.00

0.03EUR10,598.4048.00

2.13EUR889,824.004,030.00

0.00EUR220.801.00

0.04EUR18,246.00600.00

1.92EUR803,128.1026,410.00

6.07EUR2,536,182.7229,088.00

1.19EUR498,200.004,000.00

2.09EUR871,850.007,000.00

10.17EUR4,249,396.9034,118.00

1.00EUR417,200.0020,000.00

2.75EUR1,147,300.0055,000.00

0.12EUR49,354.762,366.00

4.11EUR1,718,341.0668,899.00

122.4851,180,290.05
122.4851,180,290.05

-0.01EUR-3,948.00-3,948.00

-0.01-3,948.00

-0.00EUR-408.54-408.54

-0.00-408.54
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% TNA
Quotation 

Ccy

Market 

Value - FCY
Nominal

Holding 

Status
Asset DescriptionAsset Code

BANQUE OU ATTENTE

PROPREBANQUE EUR CACEIS CO

PROPREBANQUE EUR NEWEDG

PROPREBANQUE EUR SGP

PROPREBANQUE USD SGP

PROPRECES TMP REG DIFF EUR

PROPREINDEMN PT A REC EUR

Total BANQUE OU ATTENTE
DEPOSIT DE GARANTIE

PROPRECOLLAT.CASH REC.P/E

PROPRECOLLAT.CASH REC.P/E

PROPREGAR SUR MAT FERM V

Total DEPOSIT DE GARANTIE
FRAIS DE GESTION

PROPREPRCOMGESTFIN

Total FRAIS DE GESTION
Total Liquidites
Futures

Indices ( Livraison du sous-jacent )

PROPRECAC 40      0524CF170524

Total Indices ( Livraison du sous-jacent )
Total Futures
Dossiers

AD1 REME:Prise depot de Collateral (Doss.)

PGAR1PDC/FR0000120404/31/PDC-04121600

PGAR1PDC/FR0000131104/31/PDC-04121473

PGAR1PDC/FR0010411983/31/PDC-04121628

PGAR1PDC/GB00BPQY8M80/31/PDC-04121553

PGAR1PDC/IE00BYTBXV33/31/PDC-04121605

Total AD1 REME:Prise depot de Collateral (Doss.)
Dossier de pret de titres

PRETFIX    AGEAS NVPT—00253480

9.65EUR4,032,405.004,032,405.00

-0.00EUR-749.58-749.58

0.46EUR192,146.71192,146.71

0.00USD0.080.09

0.28EUR118,776.03118,776.03

0.07EUR28,875.0028,875.00

10.464,371,453.24

-3.53EUR-1,473,941.00-1,473,941.00

-6.12EUR-2,558,464.00-2,558,464.00

0.04EUR16,500.0016,500.00

-9.61-4,015,905.00

-0.05EUR-18,960.37-18,960.37

-0.05-18,960.37
0.80332,231.33

0.00EUR2,013.003.00

0.002,013.00
0.002,013.00

-2.13EUR-890,189.19-839,209.88

-12.99EUR-5,428,204.07-5,068,007.04

-7.06EUR-2,951,091.60-2,815,431.83

-0.15GBP-62,129.69-58,116.22

-1.09EUR-455,546.40-430,964.75

-23.42-9,787,160.95

0.00EUR1,520.292,497,968.00
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% TNA
Quotation 

Ccy

Market 

Value - FCY
Nominal

Holding 

Status
Asset DescriptionAsset Code

PRETFIX    SOFINAPT—00252594

PRETFIX    SOFINAPT—00253479

PRETFIX    SOLVAYPT—00252593

PRETFIX    SOLVAYPT—00253523

PRETFIX    UMICORE SAPT—00253424

PRETPT/BE0003565737/18/0PT—00252408

PRETPT/BE0003565737/18/0PT—00252417

PRETPT/BE0003717312/12/0PT—00246073

PRETPT/BE0003717312/24/0PT—00245370

PRETPT/BE0003739530/04/0PT—00251902

PRETPT/BE0003739530/12/0PT—00253178

PRETPT/BE0003764785/05/0PT—00252989

PRETPT/BE0003764785/09/0PT—00253068

PRETPT/BE0003764785/15/0PT—00253215

PRETPT/BE0003764785/17/0PT—00253304

PRETPT/BE0003764785/18/0PT—00253329

PRETPT/BE0003764785/26/0PT—00253621

PRETPT/BE0003822393/26/0PT—00253620

PRETPT/BE0974293251/21/0PT—00252603

PRETPT/BE0974293251/29/0PT—00253668

PRETPT/BE0974320526/26/0PT—00253629

Total Dossier de pret de titres
Total Dossiers
Coupons

Action

ACHLIGUMICORE SABE0974320526

ACHLIGWARAHOUSES DE PAUWBE0974349814

Total Action
Total Coupons

Total Amundi BEL 20 UCITS ETF

0.00EUR1,362.52212,432.97

0.00EUR17.0656,500.44

0.00EUR11.4414,992.80

0.00EUR251.10658,850.27

0.00EUR139.89427,860.00

0.00EUR499.932,518,968.00

0.00EUR187.47944,613.00

0.00EUR0.0710,115.42

0.00EUR3.06848,443.96

0.00EUR15.79336,521.60

0.00EUR14.88830,592.00

0.00EUR0.42155,840.14

0.00EUR0.35130,048.56

0.00EUR0.32117,945.27

0.00EUR0.30110,840.34

0.00EUR0.37136,095.96

0.00EUR0.30110,794.48

0.00EUR0.38105,653.18

0.00EUR2.9258,916.00

0.00EUR8.96404,625.20

0.00EUR45.581,185,118.00

0.014,083.40
-23.41-9,783,077.55

0.00EUR910.912,366.00

0.13EUR54,016.8268,899.00

0.1354,927.73
0.1354,927.73

100.0041,786,384.56
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Asset value

Assets UCITS accounts currency: EUR
Amount for financial 

period

a) Eligible financial securities referred to in 1° of I of Article L.21420 / 1° of I of Article L.2142455 of the 
Monetary and Financial Code

72,841,489.42

b) Bank balances 15,049.98

c) Other assets held by the UCITS 74,903,410.06

d)      Total assets held by the UCITS (lines a+b+c) 147,759,949.46

e) Liabilities -73,867,974.75

f)        Overall net total (lines d+e = UCITS net asset value) 73,891,974.71

Number of shares in circulation and net value of fund 
per share

Shares

Number of shares in 

circulation

Currency 
of shares

Net value of fund 

per share 

(Liquidation value)

ACC SHARE / FR0011023621 3,913,746.00 EUR 18.8801
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Share portfolio

Percentage

Contents of share portfolio

Net asset 

value

Total value 

of assets

a) Eligible financial securities and money market instruments admitted to trading on a 
regulated market within the meaning of Article L. 4221° of the French Monetary and Financial 
Code.

98.58 49.30

b) Eligible financial securities and money market instruments admitted to trading on another 
recognised regulated market which operates regularly, is open to the public, and is located in 
a EU Member State or in another country which is party to the Agreement on the European 
Economic Area.

- -

c) Eligible financial securities and money market instruments admitted to an official listing on 
a thirdcountry stock exchange or traded on another recognised thirdcountry regulated market 
operating regularly and open to the public, provided that this stock exchange or market is not 
listed by the AFM or that the choice of this stock exchange or market is provided for by law or 
by the Articles of Association of the UCITS / generalpurpose investment fund.

- -

d) Newly issued financial securities mentioned in item 4, section I of Article R. 21411 / 4, 
section I of Article R. 2143218 of the French Monetary and Financial Code.

- -

e) Other assets - -
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Breakdown of assets per currency

Currency (10 main currencies)

Amount 
accounts currency of 

UCITS Percentage

EUR Net asset value Total asset value

EUR 72,841,489.42 98.58 49.30

- - - -

- - - -

- - - -

- - - -

- - - -

- - - -

- - - -

- - - -

- - - -

Other currency - - -

Total 72,841,489.42 98.58 49.30

Breakdown of assets by issuer’s country of residence

Country (10 main countries)

Percentage

Net asset value Total asset value

France 28.11 14.06

Italy 18.53 9.27

Belgium 11.95 5.97

Germany 10.76 5.38

Netherlands 10.12 5.06

Luxembourg 7.93 3.97

Estonia 6.42 3.21

Slovenia 2.85 1.42

Norway 1.80 0.90

Spain 0.11 0.06

Other countries - -

Total 98.58 49.30
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Breakdown of assets by economic sector

Economic sector (10 main sectors

Percentage

Net asset value Total asset value

State 61.70 30.86

Banks 25.34 12.67

Specialty Finance 5.05 2.53

Transportation Services 4.37 2.18

Integrated Oil and Gas 1.38 0.69

Automobiles 0.74 0.37

- - -

- - -

- - -

- - -

Other sectors - -

Total 98.58 49.30

Breakdown of other assets by nature

Percentage

Kind of asset Net asset value Total asset value

UCITS shares - -

- UCITS and equivalents of other EU member states - -

- AIFs and equivalents from other EU member states - -

- Other CIUs and investment funds - -

Other assets - -

Total - -
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Indication of movements occurring in the composition 
of the securities portfolio during the reference period

Items of share portfolio

Movements  

(in amount)

 UCITS accounts currency: EUR Acquisitions

Sales / 

Refundings

a) Eligible financial securities and money market instruments admitted to 
trading on a regulated market within the meaning of Article L. 4221° of the 
French Monetary and Financial Code.

380,538,321.97 353,183,908.72

b) Eligible financial securities and money market instruments admitted to 
trading on another recognised regulated market which operates regularly, is 
open to the public, and is located in a EU Member State or in another 
country which is party to the Agreement on the European Economic Area.

- -

c) Eligible financial securities and money market instruments admitted to an 
official listing on a thirdcountry stock exchange or traded on another 
recognised thirdcountry regulated market operating regularly and open to 
the public, provided that this stock exchange or market is not listed by the 
AFM or that the choice of this stock exchange or market is provided for by 
law or by the Articles of Association of the UCITS / generalpurpose 
investment fund.

- -

d) Newly issued financial securities mentioned in item 4, section I of Article 
R. 21411 / 4, section I of Article R. 2143218 of the French Monetary and 
Financial Code.

- -

e) Other assets - -

Total on the period 380,538,321.97 353,183,908.72



Date Share category
Share 

currency Nature Net amount Tax credit
Gross 

amount

- - - - - - -

- - - - - - -

- - - - - - -

- - - - - - -

- - - - - - -

- - - - - - -

AMUNDI ITALY BTP DAILY (-2X) INVERSE UCITS ETF

24 Half - yearly information documents: 04.30.2024

Indication of the figures concerning unit distributions 
on results and/or on net capital gains or losses, paid 
during the period or to be paid, after deduction of taxes
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Information on overperformance fees (in EUR)
Outperformance fee (variable 

charges): amount and % of fees for 

the period
Provisioned variable 

management fees %

Acquired Variable 

Management Fees  

(due to redemptions) %Share class:

ACC SHARE / FR0011023621 - - - -

(1) in relation to the net assets of the accounting order.

(2) in relation to average net assets.
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Transparency of securities financing transactions and the 
reuse of financial instruments under the SFTR regulation 
(in the UCI’s accounting currency)

% of assets that can 
be lent -

Securities 

Lending

1.1. Amount of securities and commodities loaned as a proportion of total loanable assets defined as 

excluding cash and cash equivalents

1. General informations

% of assets under manage-
ment

96.65----

Absolute value 71,412,949.14----

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

1.2. Amount of assets engaged in each type of securities financing transaction and total return swaps 

expressed in absolute value (in the currency of the mutual fund) and in proportion of the assets under 

management of the organization

2.1. The top ten issuers of guarantees for all types of securities financing transactions and global return 

swaps (breakdown of collateral and commodity volumes by issuer names)

2. Concentration data

Amount
1

Denomination

-

-

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

2.2. The top ten counterparties for each type of securities financing and total return transactions separately 

(name of counterparty and gross volume of outstanding trades)

Amount 71,412,949.14----
1

Denomination SOCIETE 
GENERALE 

----

3.1. Type and quality of guarantees 

Amundi Asset Management undertakes to accept only securities of a high credit quality and to increase the value of 
its collateral by applying valuation discounts to securities loaned to it. This process is regularly reviewed and updated.

3. Aggregate transaction data for each type of securities financing transaction and aggregate return swap 

separately broken down by the following categories
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Open -----

1 to 3 months -----

More than 1 year -----

3 months to 1 year -----

1 week to 1 month -----

1 day to 1 week -----

Less than 1 day -----

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

3.2. Guarantee period

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

3.3. Currency of the guarantee

Amount -----
1

Currency -----

Open -----

1 to 3 months -----

More than 1 year -----

3 months to 1 year 71,412,949.14----

1 week to 1 month -----

1 day to 1 week -----

Less than 1 day -----

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

3.4. Maturity of Securities Financing Transactions and Global Return Swap Agreements

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

3.5. Country where the counterparties are established

Amount 71,412,949.14----
1

Country FRANCE----

Bilateral 71,412,949.14----

Central counterparty -----

Tri-parts -----

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

3.6. Regulation and compensation
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“The regulations governing UCITS forbid the reuse of collateral securities. Cash collateral received is: 

- reinvested in short-term money market funds (as defined by ESMA in its ‘Guidelines on ETFs and other UCITS 
issues’); 

- placed on deposit; 

- reinvested in high-quality long-term government bonds; 

- reinvested in high-quality short-term government bonds; or 

- used for the purpose of reverse repurchase transactions. 

The maximum proportion of received collateral that may be reused is 0% in the case of securities and 100% in the 
case of cash. 

The effective usage amounts to 0% for collateral securities and 100% for cash collateral.

4. Data on the reuse of guarantees (collateral)

Number of custodians -

5. Retention of Guarantees Received by the Mutual Fund in Securities Financing Transactions and Global 

Return Swaps

Amount
1

Denomination

-

-

Amundi Asset Management undertakes to do business with a limited number of depositaries, selected to ensure the 
adequate custody of securities received and cash.

6. Retention of Guarantees Provided by the Mutual Fund in SFT Transactions and Global Return Swaps

Securities lending and repurchase agreements: 

For securities lending transactions and repurchase agreements, Amundi Asset Management has entrusted Amundi 
Intermédiation, acting on behalf of the UCITS, with the following responsibilities: selecting counterparties, ordering the 
implementation of market agreements, monitoring counterparty risk, performing qualitative and quantitative monitoring 
of collateralisation (dispersion checks, ratings, liquid assets), repurchase agreements and securities lending. Income 
generated from these transactions is paid into the UCITS. Costs generated by these transactions are incurred by the 
UCITS. Charges by Amundi Intermédiation must not exceed 50% of the income generated by these transactions.

7. Revenue and cost data for each type of securities financing transaction and total return swap
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Inventory at 04.30.2024

% TNA
Quotation 

Ccy

Market 

Value - FCY
Nominal

Holding 

Status
Asset DescriptionAsset Code

Valeurs mobilieres

Obligation

PROPREAAREAL BANK AG 1.375% 01/02/2029DE000AAR0330

PROPREAGENCE FRANCAISE DEVELOP 0% 
28/10/2027FR0014000AU2

PROPREARKEA HOME LOANS 0.01% 04/10/2030FR0013515715

PROPREBPIFRANCE FRANCEMENT 2.75% 
25/10/2025FR0011417591

PROPRECAISSE AMORTISSEMENT DE LA DETTE 
SOCIALE  I 1.5% 25/07/24FR0011198787

PROPRECAISSE D AMORT DETTE SOC 0.0% 
25/05/2031FR0014001S17

PROPRECAISSE D AMORT DETTE SOC 0.45% 
19/01/2032FR0014007RB1

PROPRECAISSE D AMORT DETTE SOCIALE 2.75% 
25/02/2029FR001400N7G0

PROPRECAISSE D AMORTISSEMENT DE LA 
DETTE SOCIALE 0% 25/11/2030FR0013534559

PROPRECAISSE D AMORTISSEMENT DE LA 
DETTE 2.75% 25/11/2032FR001400CVE3

PROPRECAISSE D AMORTISSEMENT DE LA 0.6% 
25/11/2029FR0014008E81

PROPRECAISSE DAMORT DETTE SOC 3% 
25/11/2031FR001400IVT8

PROPRECOOPERATIVE RABOBANK UA 0.875% 
01/02/2029XS1944327631

PROPREDNB BOLIGKREDITT AS 2.875% 
12/03/2029XS2782809938

PROPREDUCHY OF LUXEMBOURG 0.625% 
01/02/2027LU1556942974

PROPREEFSF 0% 20/07/2026EU000A1G0EN1

PROPREEFSF 2.625% 16/07/2029EU000A2SCAM1

PROPREENEL FINANCE INTERNATIONAL NV 
3.875% 09/03/2029XS2531420656

PROPREENI SPA 3.75% 12/09/2025XS0970852348

PROPREEUROPEAN INVESTMENT BANK 3.0% 
15/07/2033XS2647979181

PROPREEUROPEAN STABILITY MECHANISM 
0.01% 15/10/2031EU000A1Z99P9

PROPREEUROPEAN UNION 0% 02/06/2028EU000A287074

PROPREFRANCE OAT 0% 25 /10/38FR0010810101

PROPREFRANCE 1.75% 25/06/2039FR0013234333

1.48EUR1,090,915.541,200,000.00

0.60EUR446,295.00500,000.00

5.52EUR4,080,389.625,000,000.00

0.41EUR300,678.33300,000.00

0.00EUR3,687.473,000.00

0.77EUR566,272.00700,000.00

1.34EUR988,597.181,200,000.00

2.41EUR1,783,420.721,800,000.00

2.00EUR1,479,366.001,800,000.00

2.41EUR1,777,287.341,800,000.00

1.78EUR1,317,979.431,500,000.00

2.46EUR1,815,686.561,800,000.00

5.14EUR3,797,973.704,200,000.00

1.80EUR1,332,534.471,346,000.00

0.26EUR190,530.09204,000.00

0.02EUR17,713.5119,000.00

2.45EUR1,809,459.731,828,000.00

0.16EUR116,585.74115,000.00

1.38EUR1,019,243.04994,000.00

1.50EUR1,107,430.831,084,000.00

1.85EUR1,366,251.121,695,953.00

0.25EUR183,468.24207,000.00

0.10EUR70,441.42112,867.00

5.27EUR3,895,861.624,659,866.00
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% TNA
Quotation 

Ccy

Market 

Value - FCY
Nominal

Holding 

Status
Asset DescriptionAsset Code

PROPREGRAND DUCHY LUXEMBOURG 2.875% 
01/03/2034LU2773894873

PROPREGRAND DUCHY OF LUXEMBOUR 0% 
24/03/2031LU2320463339

PROPREGRAND DUCHY OF LUXEMBOURG 0% 
14/09/2032LU2228213398

PROPREITALIAN REPUBLIC I 0.65% 15/05/2026IT0005415416

PROPREITALIAN REPUBLIC 0% 01/11/2024IT0001247342

PROPREITALY BTPS HYBID 0% 01/05/31IT0004848492

PROPREITALY BTPS 0% 01/08/26IT0003268858

PROPREITALY STRIP 0% 01/02/27IT0003268874

PROPREITALY STRIP 0% 01/08/27IT0003268882

PROPREITALY 0% 01/02/2025 STRIPSIT0003268825

PROPREITALY 0% 01/02/2029IT0003268924

PROPREITALY 0% 2024 STRIPSIT0003268817

PROPREKFW 0 0.375% 23/04/2030DE000A11QTF7

PROPREKFW 0% 15/06/2026DE000A3H3E76

PROPREKFW 0.75% 15/01/2029DE000A2LQSN2

PROPREKFW 2.375% 05/08/2027DE000A351Y94

PROPREKFW 3.125% 07/06/2030DE000A30V9J0

PROPREKINGDOM OF BELGIUM 0% 22/06/2026BE0008513740

PROPREKINGDOM OF BELGIUM 0% 28/03/2025BE0008059082

PROPREKINGDOM OF BELGIUM 0% 28/03/2032BE0008067168

PROPREKINGDOM OF BELGIUM 0% 28/03/33BE0008068174

PROPREKINGDOM OF BELGIUM 0% 28/03/34BE0008069180

PROPREKREDITANST FUR WIE 2.75% 20/02/2031DE000A382400

PROPREKREDITANSTALT FUER WIEDERAUFBAU 
KFW 2.625% 10/01/2034DE000A352ED1

PROPRELA BANQUE POST HOME LOAN 3.125% 
19/02/2029FR001400HF42

PROPRELAND BERLIN 2.75% 14/02/2033DE000A3MQYP1

PROPRELAND NIEDERSACHSEN 0.01% 13/08/2030DE000A3H2W42

PROPRELAND NIEDERSACHSEN 0.125% 
09/01/2032DE000A3MQNG3

0.00EUR2,980.963,000.00

0.89EUR655,370.34802,000.00

0.00EUR3,130.604,000.00

5.45EUR4,030,072.073,454,000.00

0.09EUR62,947.1164,146.00

0.66EUR490,655.46628,425.09

1.72EUR1,267,904.761,370,959.81

1.34EUR989,043.681,087,375.00

0.95EUR705,640.01788,592.00

1.36EUR1,005,773.551,033,375.00

0.46EUR343,388.62404,729.41

0.35EUR257,897.22260,315.55

0.00EUR861.171,000.00

0.13EUR92,623.4199,000.00

0.00EUR905.651,000.00

2.23EUR1,644,321.241,666,000.00

2.00EUR1,481,513.701,427,000.00

0.86EUR634,603.57677,250.00

9.70EUR7,167,320.487,398,448.00

0.01EUR7,269.159,149.00

0.78EUR573,554.88749,500.00

0.36EUR262,708.42356,500.00

2.12EUR1,569,644.381,579,000.00

2.12EUR1,566,621.891,603,000.00

2.71EUR2,001,256.612,000,000.00

0.10EUR75,963.2677,000.00

0.13EUR98,006.33118,000.00

0.05EUR37,821.5047,000.00
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% TNA
Quotation 

Ccy

Market 

Value - FCY
Nominal

Holding 

Status
Asset DescriptionAsset Code

PROPRELAND NORDRHEIN 0.125% 04/06/2031DE000NRW0MY1

PROPRELEASYS SPA 4.5% 26/07/2026XS2656537664

PROPRELUXEMBOURG GOVERNMENT 0% 
13/11/2026LU2076841712

PROPRENESTLE FINANCE INTL LTD 0.25% 
14/06/2029XS2350632472

PROPRENETHERLANDS 0% 15/01/2042NL0011614110

PROPRENRW BNK 0% 15/10/2029DE000NWB0AH9

PROPREREPUBLIC OF ESTONIA 4% 12/10/2032XS2532370231

PROPREREPUBLIC OF ITALY 0% 01/11/2027IT0004848476

PROPREREPUBLIC OF SLOVAKIA 1% 12/06/2028SK4120014150

PROPREREPUBLIC OF SLOVENIA 2.125% 
28/07/2025SI0002103545

PROPREREPUBLIKA SLOVEN 0.125% 01/07/2031SI0002104196

PROPRESPGB STRIP 0% 30/07/33ES00000120P5

PROPRESTELLANTIS NV 0.75% 18/01/2029XS2356040357

PROPREUNEDIC 0.01% 25/05/2031FR0014002P50

Total Obligation
Total Valeurs mobilieres
Swap de Taux

PROPREFEES LEG EUR LYX ETFSWAP03544652

PROPREINDEX LEG EUR LYX ETSWAP03544653

PROPREVRAC LEG LYX ETF DAISWAP03544488

Total Swap de Taux
Liquidites

BANQUE OU ATTENTE

PROPREÀ VERSER SUR SWAP

PROPREBANQUE EUR SGP

PROPREBANQUE USD SGP

PROPREVTE DIFF TITRES EUR

Total BANQUE OU ATTENTE

0.05EUR37,759.1346,000.00

4.37EUR3,226,250.853,089,000.00

0.95EUR699,884.35757,000.00

0.01EUR8,657.9310,000.00

4.08EUR3,016,289.695,054,867.00

0.34EUR253,683.56299,000.00

6.42EUR4,741,112.214,463,000.00

0.40EUR295,211.03331,299.48

0.00EUR401.18434.00

2.85EUR2,102,975.342,100,000.00

0.00EUR814.551,000.00

0.11EUR83,230.64112,486.00

0.74EUR544,196.04621,000.00

0.33EUR243,154.20300,000.00

98.5872,841,489.42
98.5872,841,489.42

0.05EUR33,614.611.00

99.98EUR73,877,067.5771,412,949.14

-98.58EUR-72,841,489.4271,412,949.14

1.451,069,192.76

-1.34EUR-992,727.88-992,727.88

0.02EUR15,049.9815,049.98

-0.00USD-142.85-152.74

1.34EUR992,727.88992,727.88

0.0214,907.13
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% TNA
Quotation 

Ccy

Market 

Value - FCY
Nominal

Holding 

Status
Asset DescriptionAsset Code

FRAIS DE GESTION

PROPREPRCOMGESTFIN

Total FRAIS DE GESTION
Total Liquidites
Coupons

Obligation

ACHLIGITALY BTPS HYB 0% 31IT0004848492

ACHLIGITALY 0% 11/27IT0004848476

Total Obligation
Total Coupons

Total Amundi Italy BTP Daily (-2x) Inverse UCITS ETF

-0.05EUR-33,614.60-33,614.60

-0.05-33,614.60
-0.03-18,707.47

0.00EUR0.0062,842,509.00

0.00EUR0.0033,129,948.00

0.000.00
0.000.00

100.0073,891,974.71
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Asset value

Assets UCITS accounts currency: USD
Amount for financial 

period

a) Eligible financial securities referred to in 1° of I of Article L.21420 / 1° of I of Article L.2142455 of the 
Monetary and Financial Code

16,948,411.08

b) Bank balances 4,856.32

c) Other assets held by the UCITS 18,261,995.72

d)      Total assets held by the UCITS (lines a+b+c) 35,215,263.12

e) Liabilities -18,117,437.69

f)        Overall net total (lines d+e = UCITS net asset value) 17,097,825.43

Number of shares in circulation and net value of fund 
per share

Shares

Number of shares in 

circulation

Currency 
of shares

Net value of fund 

per share 

(Liquidation value)

ACC SHARE / FR0011607084 152,096.00 USD 112.4146
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Share portfolio

Percentage

Contents of share portfolio

Net asset 

value

Total value 

of assets

a) Eligible financial securities and money market instruments admitted to trading on a 
regulated market within the meaning of Article L. 4221° of the French Monetary and Financial 
Code.

99.13 48.13

b) Eligible financial securities and money market instruments admitted to trading on another 
recognised regulated market which operates regularly, is open to the public, and is located in 
a EU Member State or in another country which is party to the Agreement on the European 
Economic Area.

- -

c) Eligible financial securities and money market instruments admitted to an official listing on 
a thirdcountry stock exchange or traded on another recognised thirdcountry regulated market 
operating regularly and open to the public, provided that this stock exchange or market is not 
listed by the AFM or that the choice of this stock exchange or market is provided for by law or 
by the Articles of Association of the UCITS / generalpurpose investment fund.

- -

d) Newly issued financial securities mentioned in item 4, section I of Article R. 21411 / 4, 
section I of Article R. 2143218 of the French Monetary and Financial Code.

- -

e) Other assets - -
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Breakdown of assets per currency

Currency (10 main currencies)

Amount 
accounts currency of 

UCITS Percentage

USD Net asset value Total asset value

USD 16,948,411.08 99.13 48.13

- - - -

- - - -

- - - -

- - - -

- - - -

- - - -

- - - -

- - - -

- - - -

Other currency - - -

Total 16,948,411.08 99.13 48.13

Breakdown of assets by issuer’s country of residence

Country (10 main countries)

Percentage

Net asset value Total asset value

United States of America 97.02 47.10

Canada 0.84 0.41

Bermuda 0.49 0.24

Philippines 0.41 0.20

France 0.23 0.11

United Kingdom 0.14 0.07

- - -

- - -

- - -

- - -

Other countries - -

Total 99.13 48.13
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Breakdown of assets by economic sector

Economic sector (10 main sectors

Percentage

Net asset value Total asset value

State 83.32 40.45

Banks 3.57 1.74

Specialty Finance 1.35 0.66

Travel and Tourism 1.07 0.52

Pharmaceuticals 0.99 0.48

Semiconductors 0.85 0.42

Diversified Industrials 0.75 0.36

Fixed Line Telecommunications 0.60 0.29

Delivery Services 0.51 0.25

Property and Casualty Insurance 0.49 0.24

Other sectors 5.63 2.72

Total 99.13 48.13

Breakdown of other assets by nature

Percentage

Kind of asset Net asset value Total asset value

UCITS shares - -

- UCITS and equivalents of other EU member states - -

- AIFs and equivalents from other EU member states - -

- Other CIUs and investment funds - -

Other assets - -

Total - -
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Indication of movements occurring in the composition 
of the securities portfolio during the reference period

Items of share portfolio

Movements  

(in amount)

 UCITS accounts currency: USD Acquisitions

Sales / 

Refundings

a) Eligible financial securities and money market instruments admitted to 
trading on a regulated market within the meaning of Article L. 4221° of the 
French Monetary and Financial Code.

53,413,825.21 50,232,928.72

b) Eligible financial securities and money market instruments admitted to 
trading on another recognised regulated market which operates regularly, is 
open to the public, and is located in a EU Member State or in another 
country which is party to the Agreement on the European Economic Area.

- -

c) Eligible financial securities and money market instruments admitted to an 
official listing on a thirdcountry stock exchange or traded on another 
recognised thirdcountry regulated market operating regularly and open to 
the public, provided that this stock exchange or market is not listed by the 
AFM or that the choice of this stock exchange or market is provided for by 
law or by the Articles of Association of the UCITS / generalpurpose 
investment fund.

- -

d) Newly issued financial securities mentioned in item 4, section I of Article 
R. 21411 / 4, section I of Article R. 2143218 of the French Monetary and 
Financial Code.

- -

e) Other assets - -

Total on the period 53,413,825.21 50,232,928.72



Date Share category
Share 

currency Nature Net amount Tax credit
Gross 

amount

- - - - - - -

- - - - - - -

- - - - - - -

- - - - - - -

- - - - - - -

- - - - - - -
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Indication of the figures concerning unit distributions 
on results and/or on net capital gains or losses, paid 
during the period or to be paid, after deduction of taxes
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Information on overperformance fees (in EUR)
Outperformance fee (variable 

charges): amount and % of fees for 

the period
Provisioned variable 

management fees %

Acquired Variable 

Management Fees  

(due to redemptions) %Share class:

ACC SHARE / FR0011607084 - - - -

(1) in relation to the net assets of the accounting order.

(2) in relation to average net assets.
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Transparency of securities financing transactions and the 
reuse of financial instruments under the SFTR regulation 
(in the UCI’s accounting currency)

% of assets that can 
be lent -

Securities 

Lending

1.1. Amount of securities and commodities loaned as a proportion of total loanable assets defined as 

excluding cash and cash equivalents

1. General informations

% of assets under manage-
ment

89.22----

Absolute value 15,255,061.49----

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

1.2. Amount of assets engaged in each type of securities financing transaction and total return swaps 

expressed in absolute value (in the currency of the mutual fund) and in proportion of the assets under 

management of the organization

2.1. The top ten issuers of guarantees for all types of securities financing transactions and global return 

swaps (breakdown of collateral and commodity volumes by issuer names)

2. Concentration data

Amount
1

Denomination

-

-

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

2.2. The top ten counterparties for each type of securities financing and total return transactions separately 

(name of counterparty and gross volume of outstanding trades)

Amount 15,255,061.49----
1

Denomination SOCIETE 
GENERALE 

----

3.1. Type and quality of guarantees 

Amundi Asset Management undertakes to accept only securities of a high credit quality and to increase the value of 
its collateral by applying valuation discounts to securities loaned to it. This process is regularly reviewed and updated.

3. Aggregate transaction data for each type of securities financing transaction and aggregate return swap 

separately broken down by the following categories
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Open -----

1 to 3 months -----

More than 1 year -----

3 months to 1 year -----

1 week to 1 month -----

1 day to 1 week -----

Less than 1 day -----

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

3.2. Guarantee period

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

3.3. Currency of the guarantee

Amount -----
1

Currency -----

Open -----

1 to 3 months -----

More than 1 year -----

3 months to 1 year 15,255,061.49----

1 week to 1 month -----

1 day to 1 week -----

Less than 1 day -----

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

3.4. Maturity of Securities Financing Transactions and Global Return Swap Agreements

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

3.5. Country where the counterparties are established

Amount 15,255,061.49----
1

Country FRANCE----

Bilateral 15,255,061.49----

Central counterparty -----

Tri-parts -----

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

3.6. Regulation and compensation
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“The regulations governing UCITS forbid the reuse of collateral securities. Cash collateral received is: 

- reinvested in short-term money market funds (as defined by ESMA in its ‘Guidelines on ETFs and other UCITS 
issues’); 

- placed on deposit; 

- reinvested in high-quality long-term government bonds; 

- reinvested in high-quality short-term government bonds; or 

- used for the purpose of reverse repurchase transactions. 

The maximum proportion of received collateral that may be reused is 0% in the case of securities and 100% in the 
case of cash. 

The effective usage amounts to 0% for collateral securities and 100% for cash collateral.

4. Data on the reuse of guarantees (collateral)

Number of custodians -

5. Retention of Guarantees Received by the Mutual Fund in Securities Financing Transactions and Global 

Return Swaps

Amount
1

Denomination

-

-

Amundi Asset Management undertakes to do business with a limited number of depositaries, selected to ensure the 
adequate custody of securities received and cash.

6. Retention of Guarantees Provided by the Mutual Fund in SFT Transactions and Global Return Swaps

Securities lending and repurchase agreements: 

For securities lending transactions and repurchase agreements, Amundi Asset Management has entrusted Amundi 
Intermédiation, acting on behalf of the UCITS, with the following responsibilities: selecting counterparties, ordering the 
implementation of market agreements, monitoring counterparty risk, performing qualitative and quantitative monitoring 
of collateralisation (dispersion checks, ratings, liquid assets), repurchase agreements and securities lending. Income 
generated from these transactions is paid into the UCITS. Costs generated by these transactions are incurred by the 
UCITS. Charges by Amundi Intermédiation must not exceed 50% of the income generated by these transactions.

7. Revenue and cost data for each type of securities financing transaction and total return swap
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Inventory at 04.30.2024

% TNA
Quotation 

Ccy

Market 

Value - FCY
Nominal

Holding 

Status
Asset DescriptionAsset Code

Valeurs mobilieres

Obligation

PROPREALLIED WORLD ASSURANCE 4.35% 
29/10/2025US01959EAC21

PROPREAMAZON.COM INC 5.2% 03/12/2025US023135BN51

PROPREAMCOR FLEXIBLES NORTH AM 4% 
17/05/2025US02343JAA88

PROPREAMERICAN HONDA FINANCE 4.7% 
12/01/2028US02665WED92

PROPREANHEUSER BUSCH INBEV WOR 4.75% 
23/01/2029US035240AQ30

PROPREAPPLE INC 3.25% 23/02/2026US037833BY53

PROPREASIAN DEVELOPMENT BANK 4.5% 
25/08/2028US045167FZ16

PROPREASIAN DEVELOPMENT VAR 27/08/2026US04517PBG63

PROPREBANK OF NEWYORK  MELLON CORP 
0.75% 28/01/2026US06406RAQ02

PROPREBECTON DICKINSON AND CO 3.363% 
06/06/2024US075887BV02

PROPREBOEING CO 3.1% 01/05/2026US097023CH65

PROPREBP CAP MARKET AMERICA 3.41% 
11/02/2026US10373QBE98

PROPREBRISTOL MYERS SQUIBB CO 3.2% 
15/06/2026US110122CN68

PROPREBRISTOL MYERS SQUIBB CO 3.4% 
26/07/2029US110122CP17

PROPRECARGILL INC 4.875% 10/10/2025US141781BY97

PROPRECARRIER GLOBAL CORP 2.242% 
15/02/2025US14448CAN48

PROPRECHUBB INA HOLDINGS INC 3.15% 
15/03/2025US00440EAS63

PROPRECOCA COLA CO THE 3.375% 25/3/2027US191216CR95

PROPRECOE 3 3/4 05/25/26US222213BC32

PROPRECSL FINANCE PLC 4.05% 27/04/2029US12661PAB58

PROPRECVS HEALTH CORP 4.1% 25/03/2025US126650CW89

PROPRECVS HEALTH CORP 5.125% 21/02/2030US126650DT42

PROPREDELTA AIR LINES INC 7% 01/05/2025US247361ZX93

PROPREDISCOVER FINANCIAL SVS 4.5% 
30/01/2026US254709AP32

0.49USD83,126.0385,000.00

0.31USD53,154.2352,000.00

0.23USD39,944.9840,000.00

0.08USD13,980.4214,000.00

0.29USD49,988.7250,000.00

0.28USD48,685.4750,000.00

0.23USD39,889.6040,000.00

0.18USD30,853.3430,000.00

0.27USD46,294.9650,000.00

0.03USD5,055.965,000.00

0.14USD23,589.8125,000.00

0.02USD3,901.034,000.00

0.93USD159,295.93164,000.00

0.05USD9,296.7110,000.00

0.15USD24,913.8625,000.00

0.09USD14,674.1715,000.00

0.14USD24,600.0025,000.00

0.17USD28,930.2830,000.00

0.23USD39,637.9340,000.00

0.14USD23,577.6325,000.00

0.06USD9,915.0810,000.00

0.06USD9,919.6010,000.00

0.30USD50,560.9450,000.00

0.14USD24,722.3825,000.00
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% TNA
Quotation 

Ccy

Market 

Value - FCY
Nominal

Holding 

Status
Asset DescriptionAsset Code

PROPREENERGY LOUISIANA LLC 0.95% 
01/10/2024US29364WBK36

PROPREEQUITABLE FINANCIAL LIFE 1.40% 
07/07/2025US29449WAA53

PROPREEXPEDIA GROUP INC 6.25% 01/05/2025US30212PAS48

PROPREFEDERAL HOME LOAN BANK 3.0% 
12/03/2027US3130A3DU54

PROPREFEDERAL HOME LOAN BANK 5.5% 
26/01/2026US3130AYP591

PROPREFEDEX CORP 2.4% 15/05/2031US31428XCD66

PROPREGLOBAL PAYMENTS INC 2.65% 15/02/2025US37940XAA00

PROPREGOLDMAN SACHS GROUP INC 3.75% 
25/02/2026US38143U8H71

PROPREHCA INC 5.2% 01/06/2028US404119CP27

PROPREHOWMET AEROSPACE 6.875% 01/05/2025US443201AA64

PROPREHUMANA INC 5.7% 13/03/2026US444859BW11

PROPREINTEL CORP 4.875% 10/02/2026US458140CD04

PROPREINTERNATIONAL BANK RECON AND DE-
VELOP 1.625% 15/01/2025US459058HT33

PROPREINTERNATIONAL BANK RECONSTRUCTIO 
AND DEV 2.5% 22/11/2027US459058GE72

PROPREJOHN DEERE CAPITAL CORP 4.95% 
14/07/2028US24422EXB00

PROPREKEYSIGHT TECHNOLOGIES 4.55% 
30/10/2024US49338LAB99

PROPREKROGER CO 2.65% 15/10/2026US501044DE89

PROPREKYNDRYL HOLDINGS INC 3.15% 
15/10/2031US50155QAL41

PROPREMARRIOTT INTERNATIONAL 5.75% 
01/05/2025US571903BD44

PROPREMCDONALD’S CORP 3.7% 30/01/2026US58013MEY66

PROPREMCKESSON CORP 5.25% 15/02/2026US581557BS37

PROPRENETFLIX INC 3.625% 15/06/2025US64110LAY20

PROPRENEXTERA ENERGY CAPITAL 6.051% 
01/03/2025US65339KBP49

PROPRENUCOR CORP 3.95% 23/05/2025US670346AX38

PROPRENVIDIA CORP 0.584% 14/06/2024US67066GAL86

PROPREORACLE CORP 2.5% 01/04/2025US68389XBT19

PROPREPACCAR FINANCIAL CORP 3.15% 
13/06/2024US69371RR811

PROPREPHILLIPS 66 3.85% 09/04/2025US718546AV68

0.29USD49,089.2250,000.00

0.02USD2,863.113,000.00

0.15USD25,083.9325,000.00

0.28USD47,733.3350,000.00

0.59USD101,248.67100,000.00

0.25USD42,116.5050,000.00

0.14USD24,537.0425,000.00

0.03USD4,890.175,000.00

0.24USD40,288.6240,000.00

0.15USD25,246.3025,000.00

0.15USD25,195.6725,000.00

0.44USD75,272.2275,000.00

0.01USD1,958.512,000.00

2.37USD405,283.91433,000.00

0.75USD128,450.02127,000.00

0.10USD17,937.1718,000.00

0.16USD28,197.7530,000.00

0.12USD20,567.6325,000.00

0.15USD25,038.9925,000.00

0.06USD9,832.3810,000.00

0.15USD25,165.1325,000.00

0.05USD7,938.218,000.00

0.01USD1,012.441,000.00

0.12USD20,011.1120,000.00

0.41USD70,763.9271,000.00

0.06USD9,736.6210,000.00

0.16USD27,288.0927,000.00

0.14USD24,637.6725,000.00
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PROPREPUBLIC SERVICE ENTERPRIS 0.8% 
15/08/2025US744573AP19

PROPRESCHLUMBERGERFIN CA 1.4% 17/09/2025US80685XAC56

PROPRESEMPRA ENERGY 3.3% 01/04/2025US816851BN84

PROPRESPRINT CORP 7.625% 15/02/2025US85207UAJ43

PROPRESTARBUCKS CORP 4.75% 15/02/2026US855244BE89

PROPRETARGA RESOURCES CORP 5.2% 
01/07/2027US87612KAA07

PROPRETHE PRICELINE GROUP INC 3.65% 
15/03/2025US741503AW60

PROPRETMOBILE USA INC 1.5% 15/02/2026US87264ABZ75

PROPRETORONTO DOMINION BANK 0.75% 
11/09/2025US89114QCK22

PROPRETSY INFL IX N B I 0.125% 15/01/2030US912828Z377

PROPREUNITED PARCEL SERVICE 3.05% 
15/11/2027US911312BM79

PROPREUNITED PARCEL SERVICE 3.9% 
01/04/2025US911312BX35

PROPREUNITED STATES OF AMERICA I 0.5% 
15/01/2028US9128283R96

PROPREUNITED STATES OF AMERICA I 1.75% 
15/01/2028US912810PV44

PROPREUNITED STATES OF AMERICA 0.750% I 
15/07/2028US912828Y388

PROPREUNITED STATES OF AMERICA 3% 
15/02/2049US912810SF66

PROPREUNIVERSAL HEALTH SERVICE 2.65% 
15/10/2030US913903AW04

PROPREUS TREASURY N/B 1.375% 15/11/2031US91282CDJ71

PROPREUS TREASURY 3.750% 31/12/2030US91282CJQ50

PROPREUSA 4% 31/01/2031US91282CJX02

PROPREVERIZON COMMUNICATIONS FRN 
15/05/2025US92343VEP58

PROPREVERIZON COMMUNICATIONS 2.35% 
15/03/2032US92343VGN82

PROPREVISTRA OPERATIONS CO LLC 3.7% 
30/01/2027US92840VAG77

PROPREWARNERMEDIA HOLDINGS INC 3.638% 
15/03/2025US55903VAZ67

Total Obligation
Total Valeurs mobilieres
Swap de Taux

PROPREFEES LEG C USD LYX ESWAP03598528

% TNA
Quotation 

Ccy

Market 

Value - FCY
Nominal

Holding 

Status
Asset DescriptionAsset Code

0.17USD28,236.4030,000.00

0.75USD128,179.65135,000.00

0.14USD24,531.0825,000.00

0.06USD10,252.0110,000.00

0.29USD49,960.5850,000.00

0.13USD22,181.9922,000.00

0.93USD158,188.27160,000.00

0.22USD37,394.8040,000.00

0.09USD15,043.8916,000.00

16.25USD2,777,966.072,583,700.00

0.06USD9,486.6310,000.00

0.21USD35,645.6436,000.00

1.76USD301,117.54255,100.00

1.80USD308,098.81210,900.00

7.73USD1,322,036.901,130,000.00

4.33USD741,111.781,000,000.00

0.15USD25,040.8530,000.00

2.72USD464,712.05580,000.00

25.20USD4,308,945.884,479,300.00

23.11USD3,951,164.214,059,500.00

0.30USD51,275.9350,000.00

0.02USD3,217.924,000.00

0.14USD23,798.2125,000.00

0.03USD4,930.605,000.00

99.1316,948,411.08
99.1316,948,411.08

0.05USD8,107.621.00
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PROPREINDEX LEG C USD LYXSWAP03598511

PROPREVRAC LEG LYX ETF DAISWAP03598513

Total Swap de Taux
Liquidites

BANQUE OU ATTENTE

PROPREÀ RECEVOIR SUR SWAP

PROPREÀ VERSER SUR SWAP

PROPREACH DIFF TITRES USD

PROPREBANQUE EUR SGP

PROPREBANQUE USD SGP

PROPRESOUS RECEV USD SGP

PROPREVTE DIFF TITRES USD

Total BANQUE OU ATTENTE
FRAIS DE GESTION

PROPREPRCOMGESTFIN

Total FRAIS DE GESTION
Total Liquidites

Total Amundi US Treasury 10Y Daily (-2x) Inverse UCITS ETF

% TNA
Quotation 

Ccy

Market 

Value - FCY
Nominal

Holding 

Status
Asset DescriptionAsset Code

99.98USD17,093,858.0315,255,061.49

-99.13USD-16,948,411.0815,255,061.49

0.90153,554.57

2.82USD481,876.68481,876.68

-3.91USD-668,022.60-668,022.60

-2.88USD-492,007.47-492,007.47

-0.01EUR-908.77-849.91

0.03USD4,856.324,856.32

3.91USD668,022.60668,022.60

0.06USD10,130.7910,130.79

0.023,947.55

-0.05USD-8,087.77-8,087.77

-0.05-8,087.77
-0.02-4,140.22

100.0017,097,825.43
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Asset value

Assets UCITS accounts currency: EUR
Amount for financial 

period

a) Eligible financial securities referred to in 1° of I of Article L.21420 / 1° of I of Article L.2142455 of the 

Monetary and Financial Code
120,660,498.14

b) Bank balances 21,215,223.60

c) Other assets held by the UCITS 34,484,664.75

d)      Total assets held by the UCITS (lines a+b+c) 176,360,386.49

e) Liabilities -29,292,704.45

f)        Overall net total (lines d+e = UCITS net asset value) 147,067,682.04

Number of shares in circulation and net value of fund 
per share

Shares

Number of shares in 

circulation

Currency 
of shares

Net value of fund 

per share 

(Liquidation value)

ACC SHARE / FR0011758085 840,290.00 EUR 175.0201
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Share portfolio

Percentage

Contents of share portfolio

Net asset 

value

Total value 

of assets

a) Eligible financial securities and money market instruments admitted to trading on a 

regulated market within the meaning of Article L. 4221° of the French Monetary and Financial 

Code.

81.16 67.67

b) Eligible financial securities and money market instruments admitted to trading on another 

recognised regulated market which operates regularly, is open to the public, and is located in 

a EU Member State or in another country which is party to the Agreement on the European 

Economic Area.

- -

c) Eligible financial securities and money market instruments admitted to an official listing on 

a thirdcountry stock exchange or traded on another recognised thirdcountry regulated market 

operating regularly and open to the public, provided that this stock exchange or market is not 

listed by the AFM or that the choice of this stock exchange or market is provided for by law or 

by the Articles of Association of the UCITS / generalpurpose investment fund.

0.41 0.35

d) Newly issued financial securities mentioned in item 4, section I of Article R. 21411 / 4, 

section I of Article R. 2143218 of the French Monetary and Financial Code.
- -

e) Other assets 0.48 0.40
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Breakdown of assets per currency

Currency (10 main currencies)

Amount 
accounts currency of 

UCITS Percentage

EUR Net asset value Total asset value

EUR 119,352,102.88 81.16 67.67

HKD 609,438.76 0.41 0.35

- - - -

- - - -

- - - -

- - - -

- - - -

- - - -

- - - -

- - - -

Other currency - - -

Total 119,961,541.64 81.57 68.02

Breakdown of assets by issuer’s country of residence

Country (10 main countries)

Percentage

Net asset value Total asset value

Italy 77.82 64.89

Netherlands 3.75 3.13

- - -

- - -

- - -

- - -

- - -

- - -

- - -

- - -

Other countries - -

Total 81.57 68.02
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Breakdown of assets by economic sector

Economic sector (10 main sectors

Percentage

Net asset value Total asset value

Specialty Finance 8.64 7.20

Building Materials and Fixtures 7.50 6.25

Telecommunications Equipment 6.01 5.01

Asset Managers 4.47 3.73

Durable Household Products 4.43 3.69

Commercial Vehicles and Trucks 3.75 3.13

Diversified Industrials 3.50 2.92

Engineering and contracting services 2.78 2.32

Recreational Products 2.64 2.20

Commodity Chemicals 2.56 2.13

Other sectors 35.29 29.44

Total 81.57 68.02

Breakdown of other assets by nature

Percentage

Kind of asset Net asset value Total asset value

UCITS shares - -

- UCITS and equivalents of other EU member states - -

- AIFs and equivalents from other EU member states - -

- Other CIUs and investment funds - -

Other assets 0.48 0.40

Total 0.48 0.40
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Indication of movements occurring in the composition 
of the securities portfolio during the reference period

Items of share portfolio

Movements  

(in amount)

 UCITS accounts currency: EUR Acquisitions

Sales / 

Refundings

a) Eligible financial securities and money market instruments admitted to 

trading on a regulated market within the meaning of Article L. 4221° of the 

French Monetary and Financial Code.

23,651,818.24 38,867,321.10

b) Eligible financial securities and money market instruments admitted to 

trading on another recognised regulated market which operates regularly, is 

open to the public, and is located in a EU Member State or in another 

country which is party to the Agreement on the European Economic Area.

- -

c) Eligible financial securities and money market instruments admitted to an 

official listing on a thirdcountry stock exchange or traded on another 

recognised thirdcountry regulated market operating regularly and open to 

the public, provided that this stock exchange or market is not listed by the 

AFM or that the choice of this stock exchange or market is provided for by 

law or by the Articles of Association of the UCITS / generalpurpose 

investment fund.

21,647.68 621,427.98

d) Newly issued financial securities mentioned in item 4, section I of Article 

R. 21411 / 4, section I of Article R. 2143218 of the French Monetary and 

Financial Code.

- -

e) Other assets 614,411.45 19,746.55

Total on the period 24,287,877.37 39,508,495.63



Date Share category
Share 

currency Nature Net amount Tax credit
Gross 

amount

- - - - - - -

- - - - - - -

- - - - - - -

- - - - - - -

- - - - - - -

- - - - - - -
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Indication of the figures concerning unit distributions 
on results and/or on net capital gains or losses, paid 
during the period or to be paid, after deduction of taxes
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Information on overperformance fees (in EUR)
Outperformance fee (variable 

charges): amount and % of fees for 

the period
Provisioned variable 

management fees %

Acquired Variable 

Management Fees  

(due to redemptions) %Share class:

ACC SHARE / FR0011758085 - - - -

(1) in relation to the net assets of the accounting order.

(2) in relation to average net assets.
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Transparency of securities financing transactions and the 
reuse of financial instruments under the SFTR regulation 
(in the UCI’s accounting currency)

% of assets that can 
be lent

17.28

Securities 

Lending

1.1. Amount of securities and commodities loaned as a proportion of total loanable assets defined as 

excluding cash and cash equivalents

1. General informations

% of assets under manage-

ment
----17.14

Absolute value ----25,201,333.92

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

1.2. Amount of assets engaged in each type of securities financing transaction and total return swaps 

expressed in absolute value (in the currency of the mutual fund) and in proportion of the assets under 

management of the organization

2.1. The top ten issuers of guarantees for all types of securities financing transactions and global return 

swaps (breakdown of collateral and commodity volumes by issuer names)

2. Concentration data

Amount
1

Denomination

2,971,387.39

TOTAL ENERGIES 

Amount
2

Denomination

2,360,566.88

SCOR 

Amount
3

Denomination

1,331,105.68

BNP PARIBAS 

Amount
4

Denomination

1,232,128.40

GERMAN STATE

Amount
5

Denomination

442,883.60

AIXTRON 

Amount
6

Denomination

50,163.70

NRW BANK

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

2.2. The top ten counterparties for each type of securities financing and total return transactions separately 

(name of counterparty and gross volume of outstanding trades)

Amount ----9,914,595.49
1

Denomination ----MORGAN STANLEY 
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Amount ----4,101,904.69
2

Denomination ----GOLDMAN SACHS 

Amount ----3,927,655.49
3

Denomination ----BANK OF AMERICA

Amount ----2,599,405.26
4

Denomination ----UBS 

Amount ----1,795,012.33
5

Denomination ----BNP PARIBAS

Amount ----1,602,523.88
6

Denomination ----
SOCIETE 

GENERALE 

Amount ----1,213,586.23
7

Denomination ----JP MORGAN 

Amount ----46,650.55
8

Denomination ----
UNICREDIT BANK 

(HYPOVEREINSBANK)

3.1. Type and quality of guarantees 

Amundi Asset Management undertakes to accept only securities of a high credit quality and to increase the value of 

its collateral by applying valuation discounts to securities loaned to it. This process is regularly reviewed and updated.

3. Aggregate transaction data for each type of securities financing transaction and aggregate return swap 

separately broken down by the following categories

Open ----647,009.06

1 to 3 months -----

More than 1 year ----12,605,666.77

3 months to 1 year -----

1 week to 1 month ----6,537,074.90

1 day to 1 week ----5,411,583.19

Less than 1 day -----

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

3.2. Guarantee period

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

3.3. Currency of the guarantee

Amount ----29,196,134.65
1

Currency ----EUR
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Open -----

1 to 3 months -----

More than 1 year ----25,201,333.92

3 months to 1 year -----

1 week to 1 month -----

1 day to 1 week -----

Less than 1 day -----

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

3.4. Maturity of Securities Financing Transactions and Global Return Swap Agreements

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

3.5. Country where the counterparties are established

Amount ----11,174,832.27
1

Country ----GERMANY

Amount ----4,101,904.69
2

Country ----UNITED KINGDOM

Amount ----3,927,655.49
3

Country ----
UNITED STATES OF 

AMERICA

Amount ----3,397,536.21
4

Country ----FRANCE

Amount ----2,599,405.26
5

Country ----SWITZERLAND

Bilateral ----25,201,333.92

Central counterparty -----

Tri-parts -----

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

3.6. Regulation and compensation

“The regulations governing UCITS forbid the reuse of collateral securities. Cash collateral received is: 

- reinvested in short-term money market funds (as defined by ESMA in its ‘Guidelines on ETFs and other UCITS 

issues’); 

- placed on deposit; 

- reinvested in high-quality long-term government bonds; 

- reinvested in high-quality short-term government bonds; or 

- used for the purpose of reverse repurchase transactions. 

The maximum proportion of received collateral that may be reused is 0% in the case of securities and 100% in the 

case of cash. 

The effective usage amounts to 0% for collateral securities and 100% for cash collateral.

4. Data on the reuse of guarantees (collateral)
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Number of custodians 2

5. Retention of Guarantees Received by the Mutual Fund in Securities Financing Transactions and Global 

Return Swaps

Amount
1

Denomination

20,807,899.00

CACEIS

Amundi Asset Management undertakes to do business with a limited number of depositaries, selected to ensure the 

adequate custody of securities received and cash.

6. Retention of Guarantees Provided by the Mutual Fund in SFT Transactions and Global Return Swaps

The UCITS will be able to use efficient portfolio management techniques in accordance with the provisions of Article 

R214-18 of the Monetary and Financial Code and in particular reverse transactions in financial securities. 

- Maximum proportion of assets under management eligible for SFTs: up to 25% of the assets of the UCITS. 

- Expected share of assets under management eligible for SFTs: 10% of the assets of the UCITS. 

The total revenues generated by efficient portfolio management techniques shall be shared between the relevant 

compartment and the security lending agent. Each compartment receives 65% while the agent receives 35% of this 

income. All direct and indirect operational costs related to these operations are borne by the agent and have therefore 

been excluded from the financial management and administrative costs external to the management company. 

 

7. Revenues 

Securities Securities Repurchase  

Lending borrowing agreements Reverse repos TRS 

OPC (absolute value) 160,483.64 - - - -

7. Revenue and cost data for each type of securities financing transaction and total return swap

Amount
2

Denomination

8,388,235.65

SOCIETE GENERALE
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Inventory at 04.30.2024

% TNA
Quotation 

Ccy

Market 

Value - FCY
Nominal

Holding 

Status
Asset DescriptionAsset Code

Valeurs mobilieres

Action

PRETERACEA SPAIT0001207098

PRETERACEA SPAIT0001207098

PRETERACEA SPAIT0001207098

PRETERACEA SPAIT0001207098

PRETERACEA SPAIT0001207098

PROPREACEA SPAIT0001207098

PGARANAIXTRONDE000A0WMPJ6

PRETERALERION CLEANPOWERIT0004720733

PROPREALERION CLEANPOWERIT0004720733

PROPREAMCO ASSET MANAGEMENT COMPANY 
SPAIT0005424962

PROPREANIMA HOLDINGIT0004998065

PRETERANTARES VISION S P AIT0005366601

PROPREANTARES VISION S P AIT0005366601

PROPREARNOLDO MONDADORI EDITORE SPAIT0001469383

PROPREASCOPIAVEIT0004093263

PROPREBANCA GENERALIIT0001031084

PROPREBANCA IFIS SPAIT0003188064

PROPREBFF BANK SPAIT0005244402

PRETERBIESSEIT0003097257

PRETERBIESSEIT0003097257

PRETERBIESSEIT0003097257

PRETERBIESSEIT0003097257

PRETERBIESSEIT0003097257

PRETERBIESSEIT0003097257

0.07EUR105,461.846,478.00

1.27EUR1,862,106.40114,380.00

0.07EUR106,357.246,533.00

0.07EUR106,357.246,533.00

0.05EUR67,887.604,170.00

0.01EUR18,249.881,121.00

0.30EUR442,883.6020,260.00

0.02EUR35,000.002,000.00

0.21EUR307,055.0017,546.00

0.00EUR0.0018,285.00

2.08EUR3,063,668.74695,972.00

0.12EUR176,492.3466,102.00

0.04EUR64,771.5324,259.00

0.61EUR892,535.67397,566.00

0.46EUR677,309.34275,329.00

4.47EUR6,576,015.18178,599.00

1.10EUR1,621,111.9877,417.00

4.69EUR6,892,539.75571,995.00

0.01EUR16,089.781,321.00

0.08EUR123,298.1410,123.00

0.01EUR9,963.24818.00

0.09EUR125,429.6410,298.00

0.07EUR108,864.848,938.00

0.01EUR15,736.561,292.00
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% TNA
Quotation 

Ccy

Market 

Value - FCY
Nominal

Holding 

Status
Asset DescriptionAsset Code

PRETERBIESSEIT0003097257

PRETERBIESSEIT0003097257

PRETERBIESSEIT0003097257

PRETERBIESSEIT0003097257

PROPREBIESSEIT0003097257

PGARANBNP PARIBASFR0000131104

PRETERBREMBO NVNL0015001KT6

PRETERBREMBO NVNL0015001KT6

PROPREBREMBO NVNL0015001KT6

PRETERBUZZI SPAIT0001347308

PROPREBUZZI SPAIT0001347308

PRETERCALTAGIRONE SPA. ROMAIT0003127930

PROPRECALTAGIRONE SPA. ROMAIT0003127930

PRETERCAREL INDUSTRIES S P AIT0005331019

PRETERCAREL INDUSTRIES S P AIT0005331019

PRETERCAREL INDUSTRIES S P AIT0005331019

PRETERCAREL INDUSTRIES S P AIT0005331019

PRETERCAREL INDUSTRIES S P AIT0005331019

PRETERCAREL INDUSTRIES S P AIT0005331019

PRETERCAREL INDUSTRIES S P AIT0005331019

PRETERCAREL INDUSTRIES S P AIT0005331019

PRETERCAREL INDUSTRIES S P AIT0005331019

PROPRECAREL INDUSTRIES S P AIT0005331019

PROPRECEMBREIT0001128047

PRETERCIR SPA COMPAGNIE INDUSTRIALI RIU-
NITEIT0000070786

PROPRECIR SPA COMPAGNIE INDUSTRIALI RIU-
NITEIT0000070786

PROPRECOMER INDUSTRIES SPAIT0005246191

PROPRECREDITO EMILIANO SPAIT0003121677

0.01EUR14,116.621,159.00

0.01EUR12,362.701,015.00

0.01EUR19,341.841,588.00

0.01EUR11,363.94933.00

0.05EUR80,753.406,630.00

0.91EUR1,331,105.6819,688.00

0.09EUR139,713.2411,670.00

0.03EUR47,313.343,952.00

3.75EUR5,517,152.54460,838.00

0.09EUR126,162.363,726.00

6.41EUR9,424,998.72278,352.00

0.10EUR153,008.0029,200.00

0.07EUR102,808.8019,620.00

0.06EUR87,130.624,581.00

0.07EUR101,186.405,320.00

0.12EUR172,073.949,047.00

0.07EUR98,504.585,179.00

0.07EUR98,504.585,179.00

0.06EUR87,092.584,579.00

0.02EUR32,600.281,714.00

0.06EUR87,130.624,581.00

0.06EUR90,763.444,772.00

1.51EUR2,214,631.74116,437.00

0.47EUR692,575.4515,581.00

0.07EUR101,778.32181,747.00

0.76EUR1,113,249.201,987,945.00

0.37EUR550,011.0016,667.00

1.70EUR2,503,956.80252,415.00
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% TNA
Quotation 

Ccy

Market 

Value - FCY
Nominal

Holding 

Status
Asset DescriptionAsset Code

PRETERDANIELI C OFFICINE MECCANICHEIT0000076502

PROPREDANIELI C OFFICINE MECCANICHEIT0000076502

PRETERDATALOGICIT0004053440

PRETERDATALOGICIT0004053440

PRETERDATALOGICIT0004053440

PROPREDATALOGICIT0004053440

PRETERDE LONGHIIT0003115950

PRETERDE LONGHIIT0003115950

PRETERDE LONGHIIT0003115950

PROPREDE LONGHIIT0003115950

PRETERDIGIT VAL RGIT0005347429

PROPREDIGIT VAL RGIT0005347429

PRETERDOVALUE SPAIT0001044996

PRETERDOVALUE SPAIT0001044996

PRETERDOVALUE SPAIT0001044996

PROPREDOVALUE SPAIT0001044996

PRETEREL EN SPAIT0005453250

PROPREEL EN SPAIT0005453250

PRETERENA V SPAIT0005176406

PRETERENA V SPAIT0005176406

PROPREENA V SPAIT0005176406

PROPREESPRINETIT0003850929

PRETEREUROGROUP LAMINATIONS SPAIT0005527616

PRETEREUROGROUP LAMINATIONS SPAIT0005527616

PRETEREUROGROUP LAMINATIONS SPAIT0005527616

PRETEREUROGROUP LAMINATIONS SPAIT0005527616

PRETEREUROGROUP LAMINATIONS SPAIT0005527616

PROPREEUROGROUP LAMINATIONS SPAIT0005527616

0.65EUR956,124.0029,510.00

0.13EUR190,512.005,880.00

0.07EUR108,223.8019,020.00

0.02EUR33,940.855,965.00

0.07EUR106,659.0518,745.00

0.06EUR86,783.8815,252.00

0.07EUR106,250.983,443.00

0.18EUR264,994.828,587.00

0.08EUR118,841.863,851.00

4.43EUR6,510,688.50210,975.00

0.11EUR157,599.002,694.00

0.35EUR515,209.508,807.00

0.11EUR167,040.0080,000.00

0.06EUR89,992.8043,100.00

0.04EUR56,584.8027,100.00

0.06EUR81,686.7439,122.00

1.27EUR1,873,872.00158,400.00

0.08EUR118,406.4710,009.00

0.12EUR171,812.7644,465.00

0.03EUR48,276.8212,494.00

2.02EUR2,970,233.62768,694.00

0.32EUR467,645.4491,337.00

0.09EUR131,064.7031,967.00

0.09EUR129,666.6031,626.00

0.08EUR123,959.4030,234.00

0.18EUR261,797.3063,853.00

0.02EUR23,673.405,774.00

0.00EUR332.1081.00
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% TNA
Quotation 

Ccy

Market 

Value - FCY
Nominal

Holding 

Status
Asset DescriptionAsset Code

PROPREFABBRICA ITALIANA LAPIS ED AFFINI SPAIT0004967292

PRETERFERRETTI SPAIT0005383291

PROPREFERRETTI SPAIT0005383291

PRETERFINCANTIERIIT0001415246

PRETERFINCANTIERIIT0001415246

PRETERFINCANTIERIIT0001415246

PROPREFINCANTIERIIT0001415246

PROPREGAROFALO HEALTH CARE SPAIT0005345233

PRETERGRUPPO MUTUIONLINEIT0004195308

PRETERGRUPPO MUTUIONLINEIT0004195308

PROPREGRUPPO MUTUIONLINEIT0004195308

PRETERGVS SPAIT0005411209

PRETERGVS SPAIT0005411209

PRETERGVS SPAIT0005411209

PRETERGVS SPAIT0005411209

PRETERGVS SPAIT0005411209

PRETERGVS SPAIT0005411209

PRETERGVS SPAIT0005411209

PRETERGVS SPAIT0005411209

PRETERGVS SPAIT0005411209

PROPREGVS SPAIT0005411209

PRETERILLIMITY BANK SPAIT0005359192

PRETERILLIMITY BANK SPAIT0005359192

PRETERILLIMITY BANK SPAIT0005359192

PRETERILLIMITY BANK SPAIT0005359192

PRETERILLIMITY BANK SPAIT0005359192

PRETERILLIMITY BANK SPAIT0005359192

PRETERILLIMITY BANK SPAIT0005359192

0.61EUR898,620.00102,000.00

0.27EUR402,374.00140,200.00

0.41EUR609,438.76212,348.00

0.48EUR711,000.001,000,000.00

0.13EUR196,164.90275,900.00

0.08EUR122,434.20172,200.00

0.00EUR1,317.481,853.00

0.34EUR504,389.19107,089.00

0.10EUR145,556.154,141.00

0.03EUR48,612.451,383.00

1.11EUR1,633,244.7546,465.00

0.00EUR2,970.16542.00

0.01EUR13,908.242,538.00

0.00EUR6,844.521,249.00

0.01EUR12,713.602,320.00

0.00EUR5,682.761,037.00

0.01EUR11,853.242,163.00

0.02EUR24,687.404,505.00

0.00EUR5,786.881,056.00

0.09EUR135,931.4024,805.00

0.70EUR1,029,127.56187,797.00

0.08EUR116,909.3822,375.00

0.08EUR116,909.3822,375.00

0.08EUR117,426.6522,474.00

0.08EUR117,426.6522,474.00

0.08EUR121,977.6323,345.00

0.08EUR121,439.4523,242.00

0.08EUR121,439.4523,242.00
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% TNA
Quotation 

Ccy

Market 

Value - FCY
Nominal

Holding 

Status
Asset DescriptionAsset Code

PRETERILLIMITY BANK SPAIT0005359192

PRETERILLIMITY BANK SPAIT0005359192

PRETERILLIMITY BANK SPAIT0005359192

PROPREILLIMITY BANK SPAIT0005359192

PRETERIMMOBILLIARE GRANDE DISTRIBUZIONE 
SOCIETA REITIT0005322612

PRETERIMMOBILLIARE GRANDE DISTRIBUZIONE 
SOCIETA REITIT0005322612

PROPREIMMOBILLIARE GRANDE DISTRIBUZIONE 
SOCIETA REITIT0005322612

PRETERINDUSTRIE DE NORA SPAIT0005186371

PRETERINDUSTRIE DE NORA SPAIT0005186371

PRETERINDUSTRIE DE NORA SPAIT0005186371

PRETERINDUSTRIE DE NORA SPAIT0005186371

PRETERINDUSTRIE DE NORA SPAIT0005186371

PRETERINDUSTRIE DE NORA SPAIT0005186371

PRETERINDUSTRIE DE NORA SPAIT0005186371

PRETERINDUSTRIE DE NORA SPAIT0005186371

PRETERINDUSTRIE DE NORA SPAIT0005186371

PROPREINDUSTRIE DE NORA SPAIT0005186371

PRETERINTERCOS SPAIT0005455875

PROPREINTERCOS SPAIT0005455875

PRETERIREN SPAIT0003027817

PRETERIREN SPAIT0003027817

PROPREIREN SPAIT0003027817

PROPREITALMOBILIARE SPAIT0005253205

PRETERJUVENTUS FOOTBALL CLUB SPAIT0005572778

PRETERJUVENTUS FOOTBALL CLUB SPAIT0005572778

PROPREJUVENTUS FOOTBALL CLUB SPAIT0005572778

PROPRELOTTOMATICA GROUP S P AIT0005541336

PROPRELU VE SPA AZIT0005107492

0.06EUR85,214.5316,309.00

0.00EUR5,528.051,058.00

0.01EUR14,797.202,832.00

0.17EUR242,795.3046,468.00

0.05EUR75,531.6545,888.00

0.14EUR205,750.00125,000.00

0.05EUR71,406.7743,382.00

0.01EUR8,367.68662.00

0.03EUR37,920.003,000.00

0.01EUR9,290.40735.00

0.01EUR12,640.001,000.00

0.01EUR10,137.28802.00

0.01EUR13,170.881,042.00

0.08EUR112,748.808,920.00

0.13EUR191,597.1215,158.00

0.07EUR97,606.087,722.00

0.64EUR940,074.7274,373.00

0.01EUR10,446.30795.00

1.01EUR1,488,945.96113,314.00

0.10EUR142,081.8675,415.00

0.07EUR98,382.4852,220.00

2.55EUR3,751,473.551,991,228.00

1.09EUR1,597,419.0046,302.00

0.00EUR128.9973.00

0.42EUR618,450.00350,000.00

0.00EUR4,498.782,546.00

2.11EUR3,109,504.00285,800.00

0.41EUR600,782.4027,814.00
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% TNA
Quotation 

Ccy

Market 

Value - FCY
Nominal

Holding 

Status
Asset DescriptionAsset Code

PROPREMAIRE TECNIMONT SPAIT0004931058

PROPREMARRIT0003428445

PROPREORSERO SPAIT0005138703

PRETEROVS SPA AZIT0005043507

PRETEROVS SPA AZIT0005043507

PRETEROVS SPA AZIT0005043507

PRETEROVS SPA AZIT0005043507

PRETEROVS SPA AZIT0005043507

PRETEROVS SPA AZIT0005043507

PRETEROVS SPA AZIT0005043507

PRETEROVS SPA AZIT0005043507

PROPREOVS SPA AZIT0005043507

PRETERPHARMANUTRA SPAIT0005274094

PRETERPHARMANUTRA SPAIT0005274094

PROPREPHARMANUTRA SPAIT0005274094

PROPREPHILOGEN S P AIT0005373789

PRETERPIAGGIO & CIT0003073266

PROPREPIAGGIO & CIT0003073266

PROPREPIOVAN S P AIT0005337958

PRETERRAI WAY SPAIT0005054967

PROPRERAI WAY SPAIT0005054967

PRETERREPLY SPAIT0005282865

PROPREREPLY SPAIT0005282865

PRETERSAES GETTERS SPA. MILANOIT0001029492

PROPRESAES GETTERS SPA. MILANOIT0001029492

PRETERSAFILO GROUPIT0004604762

PRETERSAFILO GROUPIT0004604762

PROPRESAFILO GROUPIT0004604762

2.78EUR4,092,383.02525,338.00

0.60EUR885,959.2873,341.00

0.31EUR459,725.2831,402.00

0.12EUR170,638.8969,535.00

0.08EUR117,011.6347,682.00

0.08EUR118,908.5748,455.00

0.15EUR224,801.1291,606.00

0.08EUR121,446.0149,489.00

0.07EUR101,166.1541,225.00

0.07EUR110,162.5144,891.00

0.08EUR117,556.4247,904.00

0.29EUR426,303.97173,718.00

0.04EUR56,070.001,050.00

0.01EUR10,733.40201.00

0.36EUR522,732.609,789.00

0.44EUR650,594.2036,044.00

0.07EUR101,023.1036,816.00

0.94EUR1,384,638.86504,606.00

0.48EUR698,956.5057,765.00

0.01EUR21,764.124,091.00

1.07EUR1,572,320.68295,549.00

0.17EUR256,701.002,087.00

6.01EUR8,837,550.0071,850.00

0.07EUR102,570.003,900.00

0.89EUR1,309,029.9049,773.00

0.23EUR333,161.18285,730.00

0.16EUR234,037.19200,718.00

0.16EUR228,118.57195,642.00
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Quotation 

Ccy

Market 

Value - FCY
Nominal

Holding 

Status
Asset DescriptionAsset Code

PRETERSALCEF GROUP SPAIT0005388266

PROPRESALCEF GROUP SPAIT0005388266

PRETERSALVATORE FERRAGAMOIT0004712375

PRETERSALVATORE FERRAGAMOIT0004712375

PRETERSALVATORE FERRAGAMOIT0004712375

PRETERSALVATORE FERRAGAMOIT0004712375

PRETERSALVATORE FERRAGAMOIT0004712375

PRETERSALVATORE FERRAGAMOIT0004712375

PRETERSALVATORE FERRAGAMOIT0004712375

PRETERSALVATORE FERRAGAMOIT0004712375

PROPRESALVATORE FERRAGAMOIT0004712375

PRETERSANLORENZO S P AIT0003549422

PRETERSANLORENZO S P AIT0003549422

PRETERSANLORENZO S P AIT0003549422

PROPRESANLORENZO S P AIT0003549422

PROPRESARAS SPAIT0000433307

PGARANSCOR SE ACT PROVFR0010411983

PRETERSECO S P AIT0005438046

PRETERSECO S P AIT0005438046

PRETERSECO S P AIT0005438046

PRETERSECO S P AIT0005438046

PRETERSECO S P AIT0005438046

PROPRESECO S P AIT0005438046

PRETERSESA SPAIT0004729759

PRETERSESA SPAIT0004729759

PRETERSESA SPAIT0004729759

PRETERSESA SPAIT0004729759

PRETERSESA SPAIT0004729759

0.02EUR26,728.901,034.00

1.20EUR1,770,750.8568,501.00

0.27EUR390,927.0041,900.00

0.73EUR1,075,310.49115,253.00

0.01EUR10,346.971,109.00

0.05EUR69,648.457,465.00

0.07EUR99,970.9510,715.00

0.03EUR46,650.005,000.00

0.11EUR162,565.9217,424.00

0.06EUR94,727.4910,153.00

0.00EUR279.9030.00

0.11EUR164,600.004,000.00

0.07EUR99,130.352,409.00

0.07EUR99,130.352,409.00

1.02EUR1,496,502.0536,367.00

2.41EUR3,550,453.622,005,906.00

1.61EUR2,360,566.8877,042.00

0.22EUR326,700.0090,000.00

0.01EUR17,710.774,879.00

0.07EUR98,010.0027,000.00

0.05EUR76,505.8821,076.00

0.02EUR29,105.348,018.00

0.12EUR178,091.4349,061.00

0.10EUR139,774.651,427.00

0.06EUR83,159.55849.00

0.13EUR195,900.002,000.00

0.15EUR224,011.652,287.00

0.10EUR140,656.201,436.00
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Quotation 

Ccy

Market 

Value - FCY
Nominal

Holding 

Status
Asset DescriptionAsset Code

PRETERSESA SPAIT0004729759

PRETERSESA SPAIT0004729759

PRETERSESA SPAIT0004729759

PRETERSESA SPAIT0004729759

PRETERSESA SPAIT0004729759

PRETERSESA SPAIT0004729759

PRETERSESA SPAIT0004729759

PRETERSESA SPAIT0004729759

PRETERSESA SPAIT0004729759

PROPRESESA SPAIT0004729759

PRETERSOL SPAIT0001206769

PROPRESOL SPAIT0001206769

PROPRESPACE2 S.P.AIT0005119810

PRETERTAMBURI INVESTMENT PARTNERSIT0003153621

PRETERTAMBURI INVESTMENT PARTNERSIT0003153621

PRETERTAMBURI INVESTMENT PARTNERSIT0003153621

PRETERTAMBURI INVESTMENT PARTNERSIT0003153621

PRETERTAMBURI INVESTMENT PARTNERSIT0003153621

PRETERTAMBURI INVESTMENT PARTNERSIT0003153621

PROPRETAMBURI INVESTMENT PARTNERSIT0003153621

PROPRETECHNOGYM S.P.AIT0005162406

PRETERTECHNOPROBE SPAIT0005482333

PRETERTECHNOPROBE SPAIT0005482333

PRETERTECHNOPROBE SPAIT0005482333

PRETERTECHNOPROBE SPAIT0005482333

PRETERTECHNOPROBE SPAIT0005482333

PRETERTECHNOPROBE SPAIT0005482333

PRETERTECHNOPROBE SPAIT0005482333

0.08EUR116,266.651,187.00

0.19EUR275,631.302,814.00

0.27EUR391,800.004,000.00

0.08EUR114,307.651,167.00

0.07EUR98,145.901,002.00

0.07EUR98,145.901,002.00

0.13EUR195,900.002,000.00

0.07EUR100,202.851,023.00

0.07EUR100,202.851,023.00

0.04EUR52,305.30534.00

0.37EUR542,250.0015,000.00

2.56EUR3,764,841.75104,145.00

0.45EUR664,991.6858,538.00

0.01EUR14,573.761,598.00

0.07EUR96,133.9210,541.00

0.07EUR96,133.9210,541.00

0.15EUR224,315.5224,596.00

0.07EUR100,155.8410,982.00

0.07EUR100,155.8410,982.00

1.60EUR2,349,622.08257,634.00

2.64EUR3,879,421.52437,611.00

0.08EUR121,160.7216,144.00

0.08EUR116,049.8215,463.00

0.08EUR117,851.0215,703.00

0.08EUR115,577.0015,400.00

0.07EUR109,535.4814,595.00

0.08EUR114,976.6015,320.00

0.14EUR203,708.2227,143.00
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Quotation 

Ccy

Market 

Value - FCY
Nominal

Holding 

Status
Asset DescriptionAsset Code

PROPRETECHNOPROBE SPAIT0005482333

PRETERTHE ITALIAN SEA GROUP SPAIT0005439085

PRETERTHE ITALIAN SEA GROUP SPAIT0005439085

PRETERTHE ITALIAN SEA GROUP SPAIT0005439085

PROPRETHE ITALIAN SEA GROUP SPAIT0005439085

PRETERTINEXTA SPAIT0005037210

PRETERTINEXTA SPAIT0005037210

PRETERTINEXTA SPAIT0005037210

PRETERTINEXTA SPAIT0005037210

PRETERTINEXTA SPAIT0005037210

PROPRETINEXTA SPAIT0005037210

PROPRETOD’S SPAIT0003007728

PGARANTOTAL ENERGIES SEFR0000120271

PROPRETREVI FINANZIARIA INDUSTRIALE SPAIT0005422768

PROPRETXT E SOLUTIONS SPAIT0001454435

PRETERUNIEURO SPAIT0005239881

PRETERUNIEURO SPAIT0005239881

PRETERUNIEURO SPAIT0005239881

PRETERUNIEURO SPAIT0005239881

PRETERUNIEURO SPAIT0005239881

PRETERUNIEURO SPAIT0005239881

PRETERUNIEURO SPAIT0005239881

PROPREUNIEURO SPAIT0005239881

PROPREUNIPOLSAI AZIT0004827447

PRETERWEBUILD SPAIT0003865570

PRETERWEBUILD SPAIT0003865570

PRETERWEBUILD SPAIT0003865570

PROPREWEBUILD SPAIT0003865570

1.82EUR2,679,322.53357,005.00

0.17EUR257,241.6026,796.00

0.05EUR68,035.207,087.00

0.07EUR108,844.8011,338.00

0.00EUR96.0010.00

0.07EUR106,901.246,026.00

0.06EUR94,323.585,317.00

0.07EUR105,322.385,937.00

0.07EUR107,788.246,076.00

0.07EUR98,687.625,563.00

0.39EUR569,737.8432,116.00

0.81EUR1,192,471.3827,719.00

2.02EUR2,971,387.3943,321.00

0.20EUR296,856.95807,774.00

0.37EUR543,822.4025,652.00

0.05EUR69,295.407,565.00

0.05EUR80,177.488,753.00

0.02EUR25,373.202,770.00

0.04EUR64,010.086,988.00

0.04EUR53,439.445,834.00

0.03EUR38,765.124,232.00

0.07EUR98,900.5210,797.00

0.07EUR98,167.7210,717.00

2.51EUR3,692,750.401,374,814.00

0.11EUR159,253.1367,423.00

0.09EUR129,071.4954,645.00

0.09EUR127,694.4454,062.00

1.36EUR1,998,240.19845,995.00
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Quotation 
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Market 

Value - FCY
Nominal

Holding 

Status
Asset DescriptionAsset Code

PRETERWIIT SPAIT0005440893

PRETERWIIT SPAIT0005440893

PROPREWIIT SPAIT0005440893

PRETERZIGNAGO VETRO SPAIT0004171440

PROPREZIGNAGO VETRO SPAIT0004171440

Total Action
Obligation

PGARANFEDERAL REPUBLIC OF GERMANY 2.6% 
15/08/2033DE000BU2Z015

PGARANNRW BANK 0.25% 04/07/2025DE000NWB18E4

Total Obligation
Warrant

PROPREWEBUILD SPA WARRANT 02/08/2030IT0005454423

Total Warrant
Total Valeurs mobilieres
Liquidites

APPELS DE MARGES

PROPREAPPEL MARGE EUR

Total APPELS DE MARGES
AUTRES

PROPREPROV COM MVTS EUR

Total AUTRES
BANQUE OU ATTENTE

PROPREBANQUE EUR CACEIS CO

PROPREBANQUE EUR NEWEDG

PROPREBANQUE EUR SGP

PROPRECES TMP REG DIFF CHF

PROPRECES TMP REG DIFF EUR

PROPRECES TMP REG DIFF HKD

Total BANQUE OU ATTENTE
DEPOSIT DE GARANTIE

PROPRECOLLAT.CASH REC.P/E

PROPRECOLLAT.CASH REC.P/E

0.08EUR117,530.007,300.00

0.10EUR145,173.709,017.00

0.21EUR310,681.7019,297.00

0.01EUR13,146.001,050.00

0.52EUR764,846.8061,090.00

104.01152,967,024.30

0.84EUR1,232,128.401,203,566.00

0.03EUR50,163.7052,000.00

0.871,282,292.10

0.00EUR0.00143,155.00

0.000.00
104.88154,249,316.40

-0.00EUR-60.00-60.00

-0.00-60.00

-0.00EUR-1,090.86-1,090.86

-0.00-1,090.86

14.15EUR20,807,899.0020,807,899.00

-0.02EUR-23,472.87-23,472.87

0.28EUR407,324.60407,324.60

0.00CHF32.9832.34

0.06EUR88,249.9988,249.99

0.00HKD35.87300.01

14.4721,280,069.57

-3.22EUR-4,740,752.00-4,740,752.00

-1.19EUR-1,752,982.00-1,752,982.00
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Nominal

Holding 
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PROPRECOLLAT.CASH REC.P/E

PROPRECOLLAT.CASH REC.P/E

PROPRECOLLAT.CASH REC.P/E

PROPRECOLLAT.CASH REC.P/E

PROPREGAR SUR MAT FERM V

Total DEPOSIT DE GARANTIE
FRAIS DE GESTION

PROPREPRCOMGESTFIN

Total FRAIS DE GESTION
Total Liquidites
Futures

Indices ( Livraison du sous-jacent )

PROPREMINI FTSE MIB F 0624SW210624

Total Indices ( Livraison du sous-jacent )
Total Futures
Dossiers

AD1 REME:Prise depot de Collateral (Doss.)

PGAR1PDC/DE000A0WMPJ6/31/PDC-04121488

PGAR1PDC/DE000BU2Z015/31/PDC-04121542

PGAR1PDC/DE000NWB18E4/31/PDC-04121603

PGAR1PDC/FR0000120271/31/PDC-04121537

PGAR1PDC/FR0000131104/31/PDC-04121497

PGAR1PDC/FR0010411983/31/PDC-04121492

Total AD1 REME:Prise depot de Collateral (Doss.)
Dossier de pret de titres

PRETFIX    BIESSEPT—00252660

PRETFIX    DOVALUE SPAPT—00252873

PRETFIX    EUROGRP LAM BPT—00251751

PRETFIX    EUROGRP LAM BPT—00253152

PRETFIX    FERRETTI SPAPT—00253191

PRETFIX    FINCANTIERIPT—00252705

PRETFIX    GVS SPAPT—00247627

-1.89EUR-2,776,704.00-2,776,704.00

-0.86EUR-1,269,851.00-1,269,851.00

-6.90EUR-10,145,944.00
-

10,145,944.00

-0.08EUR-121,666.00-121,666.00

0.08EUR121,427.26121,427.26

-14.07-20,686,471.74

-0.04EUR-52,861.07-52,861.07

-0.04-52,861.07
0.37539,585.90

-0.01EUR-19,085.0035.00

-0.01-19,085.00
-0.01-19,085.00

-0.30EUR-442,883.60-413,012.56

-0.84EUR-1,232,128.40-1,211,567.97

-0.03EUR-50,163.70-47,794.24

-2.02EUR-2,971,387.39-2,796,361.28

-0.91EUR-1,331,105.68-1,242,778.07

-1.61EUR-2,360,566.88-2,252,053.15

-5.70-8,388,235.65

0.00EUR3.339,444.63

0.00EUR2.3865,040.00

0.00EUR0.00117,912.60

0.00EUR1.1821,184.81

0.00HKD2.39428,591.40

0.00EUR1.5794,021.20

0.00EUR0.004,728.77
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PRETFIX    ILLIMITY BANKPT—00251660

PRETFIX    ILLIMITY BANKPT—00252751

PRETFIX    IN DE NORA RGPT—00251031

PRETFIX    IN DE NORA RGPT—00253682

PRETFIX    JUVENTUS FOOTPT—00252171

PRETFIX    SALVATORE FERPT—00249394

PRETFIX    SALVATORE FERPT—00252661

PRETFIX    SALVATORE FERPT—00252662

PRETFIX    SECO S P APT—00252752

PRETFIX    UNIEURO SPAPT—00253634

PRETFIX    UNIEURO SPAPT—00253683

PRETPT/IT0000070786/26/0PT—00253617

PRETPT/IT0000076502/27/0PT—00252779

PRETPT/IT0000336518/07/0PT—00245868

PRETPT/IT0001029492/30/0PT—00253729

PRETPT/IT0001044996/16/0PT—00251279

PRETPT/IT0001044996/26/0PT—00251554

PRETPT/IT0001206769/25/0PT—00253586

PRETPT/IT0001207098/19/0PT—00252497

PRETPT/IT0001207098/19/0PT—00253396

PRETPT/IT0001207098/20/0PT—00252563

PRETPT/IT0001207098/28/0PT—00246792

PRETPT/IT0001207098/28/0PT—00252806

PRETPT/IT0001347308/11/0PT—00250350

PRETPT/IT0001415246/19/1PT—00249760

PRETPT/IT0001415246/22/1PT—00249954

PRETPT/IT0003027817/18/0PT—00250594

PRETPT/IT0003027817/19/0PT—00253378

0.00EUR0.0016,029.12

0.00EUR1.076,086.67

0.00EUR0.00235,434.06

0.00EUR3.1411,659.81

0.00EUR0.00160.53

0.00EUR0.00126,546.99

0.00EUR7.2316,196.95

0.00EUR41.34100,553.55

0.00EUR1.5715,832.36

0.00EUR3.3224,536.66

0.00EUR13.3597,086.62

0.00EUR0.29105,954.87

0.00EUR5.531,019,762.32

0.00EUR0.000.01

0.00EUR2.84104,843.70

0.00EUR2.20103,213.73

0.00EUR3.47191,992.00

0.00EUR1.45535,342.50

0.00EUR0.75104,232.06

0.00EUR0.47103,421.27

0.00EUR0.75104,232.06

0.00EUR0.3344,411.33

0.00EUR13.511,870,845.03

0.00EUR0.33121,787.66

0.00EUR213.86561,350.00

0.00EUR58.08153,171.39

0.00EUR0.30110,501.44

0.00EUR0.51142,072.06
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PRETPT/IT0003073266/30/0PT—00253712

PRETPT/IT0003097257/02/0PT—00244488

PRETPT/IT0003097257/12/0PT—00246100

PRETPT/IT0003097257/13/0PT—00246169

PRETPT/IT0003097257/14/1PT—00249568

PRETPT/IT0003097257/15/0PT—00244971

PRETPT/IT0003097257/18/0PT—00243786

PRETPT/IT0003097257/19/0PT—00253401

PRETPT/IT0003097257/26/0PT—00246664

PRETPT/IT0003097257/29/1PT—00250043

PRETPT/IT0003115950/22/0PT—00253440

PRETPT/IT0003115950/22/0PT—00253458

PRETPT/IT0003115950/23/0PT—00253497

PRETPT/IT0003127930/23/1PT—00248761

PRETPT/IT0003153621/19/0PT—00252498

PRETPT/IT0003153621/19/0PT—00253384

PRETPT/IT0003153621/19/0PT—00253397

PRETPT/IT0003153621/20/0PT—00252564

PRETPT/IT0003153621/22/0PT—00253443

PRETPT/IT0003153621/25/1PT—00247677

PRETPT/IT0003549422/26/0PT—00251585

PRETPT/IT0003549422/27/0PT—00251641

PRETPT/IT0003549422/28/0PT—00251702

PRETPT/IT0003865570/05/0PT—00250171

PRETPT/IT0003865570/19/0PT—00252491

PRETPT/IT0003865570/26/0PT—00251564

PRETPT/IT0004053440/18/0PT—00253327

PRETPT/IT0004053440/19/0PT—00253376

0.00EUR0.38105,646.46

0.00EUR0.1120,036.59

0.00EUR0.2716,368.38

0.00EUR0.2314,134.24

0.00EUR0.76104,950.00

0.00EUR0.0610,974.51

0.00EUR0.0712,148.13

0.00EUR0.44120,636.80

0.00EUR0.2414,811.36

0.00EUR0.97134,177.79

0.00EUR0.32118,995.90

0.00EUR0.72265,338.30

0.00EUR0.29106,388.70

0.00EUR2.88118,198.68

0.00EUR0.75104,229.41

0.00EUR0.85235,858.42

0.00EUR0.29106,440.84

0.00EUR0.75104,229.41

0.00EUR0.29106,440.84

0.00EUR0.0512,970.01

0.00EUR0.47173,864.00

0.00EUR0.38104,461.47

0.00EUR0.38104,461.47

0.00EUR0.30110,500.39

0.00EUR1.80166,252.98

0.00EUR0.66104,685.66

0.00EUR0.38106,576.57

0.00EUR0.38106,181.05
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PRETPT/IT0004053440/23/0PT—00251526

PRETPT/IT0004171440/19/0PT—00253403

PRETPT/IT0004195308/15/1PT—00248439

PRETPT/IT0004195308/22/0PT—00253449

PRETPT/IT0004604762/19/0PT—00250640

PRETPT/IT0004604762/23/0PT—00250802

PRETPT/IT0004712375/11/0PT—00253142

PRETPT/IT0004712375/12/0PT—00253179

PRETPT/IT0004712375/13/1PT—00248303

PRETPT/IT0004712375/22/0PT—00246570

PRETPT/IT0004712375/22/0PT—00253461

PRETPT/IT0004712375/25/1PT—00247693

PRETPT/IT0004720733/12/1PT—00249436

PRETPT/IT0004729759/02/0PT—00252849

PRETPT/IT0004729759/02/0PT—00252863

PRETPT/IT0004729759/15/0PT—00252383

PRETPT/IT0004729759/18/0PT—00253333

PRETPT/IT0004729759/18/0PT—00253337

PRETPT/IT0004729759/19/0PT—00252487

PRETPT/IT0004729759/19/0PT—00252495

PRETPT/IT0004729759/19/0PT—00253383

PRETPT/IT0004729759/20/0PT—00252562

PRETPT/IT0004729759/22/0PT—00253451

PRETPT/IT0004729759/23/0PT—00251535

PRETPT/IT0004729759/26/0PT—00252744

PRETPT/IT0004729759/27/0PT—00252775

PRETPT/IT0004729759/28/0PT—00252804

PRETPT/IT0005037210/18/0PT—00253331

0.00EUR0.1037,631.70

0.00EUR0.0415,106.45

0.00EUR0.1245,693.63

0.00EUR0.52144,591.30

0.00EUR0.42191,544.18

0.00EUR0.61280,175.41

0.00EUR1.22112,571.79

0.00EUR0.5551,000.00

0.00EUR0.00-0.01

0.00EUR6.37587,798.34

0.00EUR1.17162,507.55

0.00EUR5.021,390,101.01

0.00EUR14.1652,015.00

0.00EUR0.44123,206.03

0.00EUR1.91422,300.00

0.00EUR1.56216,300.00

0.00EUR1.04287,233.42

0.00EUR0.44121,160.65

0.00EUR1.68233,205.39

0.00EUR0.75104,315.31

0.00EUR0.53146,354.97

0.00EUR0.75104,315.31

0.00EUR0.52144,555.81

0.00EUR0.30110,513.48

0.00EUR1.12207,442.00

0.00EUR0.76104,650.88

0.00EUR0.76104,650.88

0.00EUR0.29106,586.37
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% TNA
Quotation 

Ccy

Market 

Value - FCY
Nominal

Holding 

Status
Asset DescriptionAsset Code

PRETPT/IT0005037210/20/0PT—00252561

PRETPT/IT0005037210/22/0PT—00253442

PRETPT/IT0005037210/22/0PT—00253455

PRETPT/IT0005037210/27/0PT—00252777

PRETPT/IT0005043507/17/0PT—00253288

PRETPT/IT0005043507/18/0PT—00253328

PRETPT/IT0005043507/18/0PT—00253346

PRETPT/IT0005043507/18/0PT—00253353

PRETPT/IT0005043507/19/0PT—00252492

PRETPT/IT0005043507/19/0PT—00253398

PRETPT/IT0005043507/22/0PT—00253457

PRETPT/IT0005043507/30/0PT—00253713

PRETPT/IT0005054967/19/0PT—00253404

PRETPT/IT0005176406/08/1PT—00249333

PRETPT/IT0005176406/20/0PT—00252558

PRETPT/IT0005186371/10/0PT—00253108

PRETPT/IT0005186371/17/0PT—00243711

PRETPT/IT0005186371/19/0PT—00246394

PRETPT/IT0005186371/23/1PT—00247566

PRETPT/IT0005186371/25/1PT—00247691

PRETPT/IT0005186371/27/0PT—00252774

PRETPT/IT0005186371/27/1PT—00247761

PRETPT/IT0005239881/11/0PT—00244854

PRETPT/IT0005239881/15/0PT—00244986

PRETPT/IT0005239881/15/0PT—00246275

PRETPT/IT0005239881/29/0PT—00245551

PRETPT/IT0005239881/30/0PT—00245626

PRETPT/IT0005274094/08/1PT—00249334

0.00EUR0.75104,226.70

0.00EUR0.38106,446.28

0.00EUR0.38106,390.76

0.00EUR0.76104,601.34

0.00EUR0.56155,417.68

0.00EUR0.48106,574.04

0.00EUR0.39107,403.41

0.00EUR0.38106,182.09

0.00EUR0.75104,219.84

0.00EUR0.79219,845.24

0.00EUR0.44121,317.33

0.00EUR0.57105,644.83

0.00EUR0.0623,597.30

0.00EUR0.2545,255.64

0.00EUR1.10152,235.71

0.00EUR0.2640,880.70

0.00EUR0.0616,049.46

0.00EUR0.1317,520.30

0.00EUR0.0411,548.32

0.00EUR0.0514,703.66

0.00EUR1.32104,590.63

0.00EUR0.44122,654.46

0.00EUR3.2661,111.73

0.00EUR5.2391,868.86

0.00EUR7.5664,382.89

0.00EUR4.4678,464.94

0.00EUR2.6244,679.34

0.00EUR0.3665,554.12
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% TNA
Quotation 

Ccy

Market 

Value - FCY
Nominal

Holding 

Status
Asset DescriptionAsset Code

PRETPT/IT0005274094/20/1PT—00247494

PRETPT/IT0005282865/21/0PT—00251431

PRETPT/IT0005322612/11/0PT—00253144

PRETPT/IT0005322612/26/0PT—00251557

PRETPT/IT0005331019/19/0PT—00252499

PRETPT/IT0005331019/20/0PT—00252565

PRETPT/IT0005331019/20/1PT—00249831

PRETPT/IT0005331019/22/0PT—00251484

PRETPT/IT0005331019/22/0PT—00253456

PRETPT/IT0005331019/23/0PT—00251516

PRETPT/IT0005331019/26/0PT—00251570

PRETPT/IT0005331019/27/0PT—00251629

PRETPT/IT0005331019/30/0PT—00253711

PRETPT/IT0005347429/22/0PT—00253452

PRETPT/IT0005359192/17/0PT—00253291

PRETPT/IT0005359192/18/0PT—00253330

PRETPT/IT0005359192/19/0PT—00253375

PRETPT/IT0005359192/19/0PT—00253395

PRETPT/IT0005359192/22/0PT—00253439

PRETPT/IT0005359192/22/0PT—00253454

PRETPT/IT0005359192/23/0PT—00253496

PRETPT/IT0005359192/28/0PT—00252815

PRETPT/IT0005366601/28/0PT—00252822

PRETPT/IT0005388266/09/1PT—00248211

PRETPT/IT0005411209/10/0PT—00244800

PRETPT/IT0005411209/11/0PT—00244852

PRETPT/IT0005411209/14/0PT—00244943

PRETPT/IT0005411209/15/0PT—00244979

0.00EUR0.0710,351.50

0.00EUR0.94261,392.58

0.00EUR0.41189,005.00

0.00EUR1.32104,691.18

0.00EUR0.75104,233.59

0.00EUR0.75104,233.59

0.00EUR0.2546,307.56

0.00EUR0.28104,749.15

0.00EUR0.46171,645.11

0.00EUR0.28104,749.15

0.00EUR0.39109,116.55

0.00EUR0.38104,703.41

0.00EUR0.29105,646.69

0.00EUR0.52144,568.12

0.00EUR1.54106,577.59

0.00EUR1.54106,577.59

0.00EUR1.53106,184.27

0.00EUR1.73106,435.52

0.00EUR1.73106,435.52

0.00EUR1.34106,381.49

0.00EUR1.34106,381.49

0.00EUR2.5280,900.46

0.00EUR18.26183,829.66

0.00EUR0.0726,507.62

0.00EUR0.027,236.39

0.00EUR0.0413,465.40

0.00EUR0.025,938.69

0.00EUR0.0312,565.30
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% TNA
Quotation 

Ccy

Market 

Value - FCY
Nominal

Holding 

Status
Asset DescriptionAsset Code

PRETPT/IT0005411209/19/0PT—00243892

PRETPT/IT0005411209/22/0PT—00253450

PRETPT/IT0005411209/24/1PT—00247602

PRETPT/IT0005411209/28/0PT—00244326

PRETPT/IT0005438046/10/0PT—00253100

PRETPT/IT0005438046/18/1PT—00247409

PRETPT/IT0005438046/19/1PT—00247446

PRETPT/IT0005438046/23/1PT—00247550

PRETPT/IT0005438046/26/1PT—00247713

PRETPT/IT0005439085/17/0PT—00253290

PRETPT/IT0005439085/19/0PT—00253394

PRETPT/IT0005439085/22/0PT—00253453

PRETPT/IT0005439085/25/0PT—00253585

PRETPT/IT0005440893/18/0PT—00253356

PRETPT/IT0005440893/20/0PT—00252570

PRETPT/IT0005453250/28/0PT—00244309

PRETPT/IT0005455875/19/1PT—00247455

PRETPT/IT0005482333/04/1PT—00249083

PRETPT/IT0005482333/04/1PT—00249086

PRETPT/IT0005482333/06/1PT—00249214

PRETPT/IT0005482333/08/1PT—00249320

PRETPT/IT0005482333/12/1PT—00249432

PRETPT/IT0005482333/16/1PT—00248484

PRETPT/IT0005482333/18/0PT—00253345

PRETPT/IT0005527616/02/0PT—00252854

PRETPT/IT0005527616/05/1PT—00249151

PRETPT/IT0005527616/05/1PT—00249172

PRETPT/IT0005572778/15/0PT—00253210

0.00EUR0.0413,462.82

0.00EUR0.52144,608.19

0.00EUR0.0519,739.20

0.00EUR0.013,173.71

0.00EUR37.04315,643.50

0.00EUR5.5868,728.41

0.00EUR0.00-0.01

0.00EUR2.2926,675.08

0.00EUR7.2288,880.76

0.00EUR0.00-0.01

0.00EUR6.3967,448.39

0.00EUR9.60106,387.86

0.00EUR0.71261,094.86

0.00EUR1.64121,055.90

0.00EUR2.39165,317.68

0.00EUR6.231,724,516.64

0.00EUR0.0310,317.51

0.00EUR0.90124,106.55

0.00EUR0.85118,233.37

0.00EUR0.85118,330.52

0.00EUR0.86119,607.40

0.00EUR0.86119,610.94

0.00EUR0.78216,669.00

0.00EUR0.49134,439.97

0.00EUR1.56246,632.21

0.00EUR0.85118,336.08

0.00EUR0.80111,145.15

0.00EUR144.31666,059.80
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% TNA
Quotation 

Ccy

Market 

Value - FCY
Nominal

Holding 

Status
Asset DescriptionAsset Code

PRETPT/NL0015001KT6/26/0PT—00253626

PRETPT/NL0015001KT6/26/0PT—00253627

Total Dossier de pret de titres
Total Dossiers
Coupons

Action

ACHLIGSAES GETTERS SPA.IT0001029492

ACHLIGSPACE2 S.P.AIT0005119810

Total Action
Total Coupons

Total Amundi FTSE Italia PMI PIR 2020 UCITS ETF

0.00EUR0.1746,712.64

0.00EUR0.50137,939.40

0.00751.31
-5.70-8,387,484.34

0.46EUR671,449.2353,673.00

0.01EUR13,899.8558,538.00

0.47685,349.08
0.47685,349.08

100.00147,067,682.04
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Asset value

Assets UCITS accounts currency: EUR
Amount for financial 

period

a) Eligible financial securities referred to in 1° of I of Article L.21420 / 1° of I of Article L.2142455 of the 
Monetary and Financial Code

55,983,518.33

b) Bank balances 15,463.06

c) Other assets held by the UCITS 56,860,232.43

d)      Total assets held by the UCITS (lines a+b+c) 112,859,213.82

e) Liabilities -56,445,656.88

f)        Overall net total (lines d+e = UCITS net asset value) 56,413,556.94

Number of shares in circulation and net value of fund 
per share

Shares

Number of shares in 

circulation

Currency 
of shares

Net value of fund 

per share 

(Liquidation value)

DIST SHARE / FR0011857234 434,427.00 EUR 129.8573
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Share portfolio

Percentage

Contents of share portfolio

Net asset 

value

Total value 

of assets

a) Eligible financial securities and money market instruments admitted to trading on a 
regulated market within the meaning of Article L. 4221° of the French Monetary and Financial 
Code.

- -

b) Eligible financial securities and money market instruments admitted to trading on another 
recognised regulated market which operates regularly, is open to the public, and is located in 
a EU Member State or in another country which is party to the Agreement on the European 
Economic Area.

- -

c) Eligible financial securities and money market instruments admitted to an official listing on 
a thirdcountry stock exchange or traded on another recognised thirdcountry regulated market 
operating regularly and open to the public, provided that this stock exchange or market is not 
listed by the AFM or that the choice of this stock exchange or market is provided for by law or 
by the Articles of Association of the UCITS / generalpurpose investment fund.

99.24 49.60

d) Newly issued financial securities mentioned in item 4, section I of Article R. 21411 / 4, 
section I of Article R. 2143218 of the French Monetary and Financial Code.

- -

e) Other assets - -
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Breakdown of assets per currency

Currency (10 main currencies)

Amount 
accounts currency of 

UCITS Percentage

EUR Net asset value Total asset value

USD 55,983,518.33 99.24 49.60

- - - -

- - - -

- - - -

- - - -

- - - -

- - - -

- - - -

- - - -

- - - -

Other currency - - -

Total 55,983,518.33 99.24 49.60

Breakdown of assets by issuer’s country of residence

Country (10 main countries)

Percentage

Net asset value Total asset value

United States of America 99.24 49.60

- - -

- - -

- - -

- - -

- - -

- - -

- - -

- - -

- - -

Other countries - -

Total 99.24 49.60
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Breakdown of assets by economic sector

Economic sector (10 main sectors

Percentage

Net asset value Total asset value

Semiconductors 22.85 11.42

Pharmaceuticals 12.11 6.05

Internet 8.95 4.47

Software 7.81 3.90

Investment Services 7.47 3.74

Broadline Retailers 6.71 3.35

Financial data providers 5.17 2.59

Computer Hardware 4.42 2.21

Property and Casualty Insurance 4.38 2.19

Biotechnology 4.13 2.06

Other sectors 15.24 7.62

Total 99.24 49.60

Breakdown of other assets by nature

Percentage

Kind of asset Net asset value Total asset value

UCITS shares - -

- UCITS and equivalents of other EU member states - -

- AIFs and equivalents from other EU member states - -

- Other CIUs and investment funds - -

Other assets - -

Total - -
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Indication of movements occurring in the composition 
of the securities portfolio during the reference period

Items of share portfolio

Movements  

(in amount)

 UCITS accounts currency: EUR Acquisitions

Sales / 

Refundings

a) Eligible financial securities and money market instruments admitted to 
trading on a regulated market within the meaning of Article L. 4221° of the 
French Monetary and Financial Code.

- -

b) Eligible financial securities and money market instruments admitted to 
trading on another recognised regulated market which operates regularly, is 
open to the public, and is located in a EU Member State or in another 
country which is party to the Agreement on the European Economic Area.

- -

c) Eligible financial securities and money market instruments admitted to an 
official listing on a thirdcountry stock exchange or traded on another 
recognised thirdcountry regulated market operating regularly and open to 
the public, provided that this stock exchange or market is not listed by the 
AFM or that the choice of this stock exchange or market is provided for by 
law or by the Articles of Association of the UCITS / generalpurpose 
investment fund.

161,102,963.04 166,590,001.45

d) Newly issued financial securities mentioned in item 4, section I of Article 
R. 21411 / 4, section I of Article R. 2143218 of the French Monetary and 
Financial Code.

- -

e) Other assets 1,999,998.78 179,702.89

Total on the period 163,102,961.82 166,769,704.34



Date Share category
Share 

currency Nature Net amount Tax credit
Gross 

amount

12/12/2023  DIST SHARE - Dividends paid 2.61 0.00 2.61

- - - - - - -

- - - - - - -

- - - - - - -

- - - - - - -

- - - - - - -

AMUNDI MDAX UCITS ETF
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Indication of the figures concerning unit distributions 
on results and/or on net capital gains or losses, paid 
during the period or to be paid, after deduction of taxes
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Information on overperformance fees (in EUR)
Outperformance fee (variable 

charges): amount and % of fees for 

the period
Provisioned variable 

management fees %

Acquired Variable 

Management Fees  

(due to redemptions) %Share class:

DIST SHARE / FR0011857234 - - - -

(1) in relation to the net assets of the accounting order.

(2) in relation to average net assets.
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Transparency of securities financing transactions and the 
reuse of financial instruments under the SFTR regulation 
(in the UCI’s accounting currency)

% of assets that can 
be lent -

Securities 

Lending

1.1. Amount of securities and commodities loaned as a proportion of total loanable assets defined as 

excluding cash and cash equivalents

1. General informations

% of assets under manage-
ment

100.32----

Absolute value 56,593,022.50----

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

1.2. Amount of assets engaged in each type of securities financing transaction and total return swaps 

expressed in absolute value (in the currency of the mutual fund) and in proportion of the assets under 

management of the organization

2.1. The top ten issuers of guarantees for all types of securities financing transactions and global return 

swaps (breakdown of collateral and commodity volumes by issuer names)

2. Concentration data

Amount
1

Denomination

-

-

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

2.2. The top ten counterparties for each type of securities financing and total return transactions separately 

(name of counterparty and gross volume of outstanding trades)

Amount 56,593,022.50----
1

Denomination SOCIETE 
GENERALE 

----

3.1. Type and quality of guarantees 

Amundi Asset Management undertakes to accept only securities of a high credit quality and to increase the value of 
its collateral by applying valuation discounts to securities loaned to it. This process is regularly reviewed and updated.

3. Aggregate transaction data for each type of securities financing transaction and aggregate return swap 

separately broken down by the following categories



AMUNDI MDAX UCITS ETF

87 Half - yearly information documents: 04.30.2024

Open -----

1 to 3 months -----

More than 1 year -----

3 months to 1 year -----

1 week to 1 month -----

1 day to 1 week -----

Less than 1 day -----

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

3.2. Guarantee period

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

3.3. Currency of the guarantee

Amount -----
1

Currency -----

Open -----

1 to 3 months -----

More than 1 year -----

3 months to 1 year 56,593,022.50----

1 week to 1 month -----

1 day to 1 week -----

Less than 1 day -----

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

3.4. Maturity of Securities Financing Transactions and Global Return Swap Agreements

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

3.5. Country where the counterparties are established

Amount 56,593,022.50----
1

Country FRANCE----

Bilateral 56,593,022.50----

Central counterparty -----

Tri-parts -----

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

3.6. Regulation and compensation
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“The regulations governing UCITS forbid the reuse of collateral securities. Cash collateral received is: 

- reinvested in short-term money market funds (as defined by ESMA in its ‘Guidelines on ETFs and other UCITS 
issues’); 

- placed on deposit; 

- reinvested in high-quality long-term government bonds; 

- reinvested in high-quality short-term government bonds; or 

- used for the purpose of reverse repurchase transactions. 

The maximum proportion of received collateral that may be reused is 0% in the case of securities and 100% in the 
case of cash. 

The effective usage amounts to 0% for collateral securities and 100% for cash collateral.

4. Data on the reuse of guarantees (collateral)

Number of custodians -

5. Retention of Guarantees Received by the Mutual Fund in Securities Financing Transactions and Global 

Return Swaps

Amount
1

Denomination

-

-

Amundi Asset Management undertakes to do business with a limited number of depositaries, selected to ensure the 
adequate custody of securities received and cash.

6. Retention of Guarantees Provided by the Mutual Fund in SFT Transactions and Global Return Swaps

Securities lending and repurchase agreements: 

For securities lending transactions and repurchase agreements, Amundi Asset Management has entrusted Amundi 
Intermédiation, acting on behalf of the UCITS, with the following responsibilities: selecting counterparties, ordering the 
implementation of market agreements, monitoring counterparty risk, performing qualitative and quantitative monitoring 
of collateralisation (dispersion checks, ratings, liquid assets), repurchase agreements and securities lending. Income 
generated from these transactions is paid into the UCITS. Costs generated by these transactions are incurred by the 
UCITS. Charges by Amundi Intermédiation must not exceed 50% of the income generated by these transactions.

7. Revenue and cost data for each type of securities financing transaction and total return swap
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Inventory at 04.30.2024

% TNA
Quotation 

Ccy

Market 

Value - FCY
Nominal

Holding 

Status
Asset DescriptionAsset Code

Valeurs mobilieres

Action

PROPREADVANCED MICRO DEVICES INCUS0079031078

PROPREALPHABET INCUS02079K3059

PROPREALPHABET INC SHS CUS02079K1079

PROPREAMAZON.COM INCUS0231351067

PROPREAPPLE INCUS0378331005

PROPREAPPLIED MATERIALS INCUS0382221051

PROPREBOEING COUS0970231058

PROPREBROADCOM INCUS11135F1012

PROPRECISCO SYSTEMS INCUS17275R1023

PROPRECME GROUP INCUS12572Q1058

PROPRECOGNIZANT TECH SO-AUS1924461023

PROPRECSX CORPUS1264081035

PROPREDOLLAR TREE INCUS2567461080

PROPREELI LILLY & COUS5324571083

PROPREGOLDMAN SACHS GROUPUS38141G1040

PROPREJOHNSON & JOHNSONUS4781601046

PROPREMERCK AND CO INCUS58933Y1055

PROPREMETA PLATFORMS INCUS30303M1027

PROPREMICROSOFT CORPUS5949181045

PROPRENETFLIX INCUS64110L1061

PROPRENIKE INC -B-US6541061031

PROPRENVIDIA CORPUS67066G1040

PROPREOREILLY AUTOMOTIVE INCUS67103H1077

PROPREPALO ALTO NETWORKS INCUS6974351057

3.64USD2,055,496.1513,877.00

3.83USD2,163,447.8214,211.00

0.37USD209,870.771,363.00

6.71USD3,783,306.0623,116.00

4.42USD2,494,774.9615,661.00

5.00USD2,822,251.2515,191.00

2.11USD1,190,302.297,583.00

4.43USD2,500,215.222,056.00

1.51USD853,922.1919,435.00

2.84USD1,603,008.318,176.00

0.85USD477,036.137,766.00

0.31USD175,692.405,655.00

1.01USD572,311.205,175.00

4.69USD2,642,992.563,618.00

4.63USD2,612,339.176,546.00

6.42USD3,622,018.3826,785.00

1.00USD566,912.344,691.00

3.90USD2,199,831.255,468.00

5.65USD3,188,919.478,758.00

3.02USD1,704,061.503,309.00

0.92USD516,328.125,984.00

5.48USD3,090,028.043,824.00

2.17USD1,226,241.231,294.00

2.16USD1,216,337.804,471.00
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% TNA
Quotation 

Ccy

Market 

Value - FCY
Nominal

Holding 

Status
Asset DescriptionAsset Code

PROPREPNC FINANCIAL SERVICES GROUPUS6934751057

PROPREPROGRESSIVE CORPUS7433151039

PROPREQUALCOMM INCUS7475251036

PROPREREGENERON PHARMAUS75886F1075

PROPRES&P GLOBAL INCUS78409V1044

PROPRESTARBUCKSUS8552441094

PROPRETHE CIGNA GROUPUS1255231003

PROPRETRAVELERS COMPANIES INCUS89417E1091

Total Action
Total Valeurs mobilieres
Swap de Taux

PROPREFEES LEG SG FR001185SWAP04074690

PROPREINDEX LEG SG FR00118SWAP04074689

PROPREVRAC LEG SG LYX ETFSWAP03991498

Total Swap de Taux
Liquidites

AUTRES

PROPREPROV COM MVTS EUR

Total AUTRES
BANQUE OU ATTENTE

PROPREÀ RECEVOIR SUR SWAP

PROPREÀ RECEVOIR SUR SWAP

PROPREACH DIFF TITRES USD

PROPREBANQUE CHF SGP

PROPREBANQUE DKK SGP

PROPREBANQUE EUR SGP

PROPREBANQUE NOK SGP

PROPREBANQUE SEK SGP

1.58USD890,104.846,210.00

3.93USD2,214,841.2411,372.00

4.29USD2,421,092.0315,609.00

4.13USD2,328,169.002,795.00

5.17USD2,917,518.507,502.00

1.12USD632,278.337,640.00

1.48USD834,122.912,498.00

0.46USD257,746.871,299.00

99.2455,983,518.33
99.2455,983,518.33

0.02EUR10,443.561.00

99.98EUR56,401,006.5256,593,022.50

-99.24EUR-55,983,518.3256,593,022.50

0.76427,931.76

-0.00EUR-2,258.61-2,258.61

-0.00-2,258.61

0.00EUR5.605.60

0.80USD448,776.75479,854.54

-0.80USD-448,776.75-479,854.54

0.00CHF12.7912.54

0.00DKK1,926.3814,367.74

0.00EUR1,230.101,230.10

0.00NOK104.401,236.24

-0.00SEK-814.00-9,553.11
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% TNA
Quotation 

Ccy

Market 

Value - FCY
Nominal

Holding 

Status
Asset DescriptionAsset Code

PROPREBANQUE USD SGP

Total BANQUE OU ATTENTE
FRAIS DE GESTION

PROPREPRCOMGESTFIN

Total FRAIS DE GESTION
Total Liquidites

Total Amundi MDAX UCITS ETF

0.02USD12,189.3913,033.51

0.0314,654.66

-0.02EUR-10,289.20-10,289.20

-0.02-10,289.20
0.002,106.85

100.0056,413,556.94
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Asset value

Assets UCITS accounts currency: USD
Amount for financial 

period

a) Eligible financial securities referred to in 1° of I of Article L.21420 / 1° of I of Article L.2142455 of the 

Monetary and Financial Code
181,540,874.46

b) Bank balances 926,412.25

c) Other assets held by the UCITS 22,154.00

d)      Total assets held by the UCITS (lines a+b+c) 182,489,440.71

e) Liabilities -699,125.11

f)        Overall net total (lines d+e = UCITS net asset value) 181,790,315.60

Number of shares in circulation and net value of fund 
per share

Shares

Number of shares in 

circulation

Currency 
of shares

Net value of fund 

per share 

(Liquidation value)

ACC SHARE / FR0011720911 1,306,064.00 USD 139.1894
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Share portfolio

Percentage

Contents of share portfolio

Net asset 

value

Total value 

of assets

a) Eligible financial securities and money market instruments admitted to trading on a 

regulated market within the meaning of Article L. 4221° of the French Monetary and Financial 

Code.

- -

b) Eligible financial securities and money market instruments admitted to trading on another 

recognised regulated market which operates regularly, is open to the public, and is located in 

a EU Member State or in another country which is party to the Agreement on the European 

Economic Area.

- -

c) Eligible financial securities and money market instruments admitted to an official listing on 

a thirdcountry stock exchange or traded on another recognised thirdcountry regulated market 

operating regularly and open to the public, provided that this stock exchange or market is not 

listed by the AFM or that the choice of this stock exchange or market is provided for by law or 

by the Articles of Association of the UCITS / generalpurpose investment fund.

99.86 99.48

d) Newly issued financial securities mentioned in item 4, section I of Article R. 21411 / 4, 

section I of Article R. 2143218 of the French Monetary and Financial Code.
- -

e) Other assets - -
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Breakdown of assets per currency

Currency (10 main currencies)

Amount 
accounts currency of 

UCITS Percentage

USD Net asset value Total asset value

Chinese yuan 181,540,874.46 99.86 99.48

- - - -

- - - -

- - - -

- - - -

- - - -

- - - -

- - - -

- - - -

- - - -

Other currency - - -

Total 181,540,874.46 99.86 99.48

Breakdown of assets by issuer’s country of residence

Country (10 main countries)

Percentage

Net asset value Total asset value

China 99.47 99.09

Cayman Islands 0.31 0.31

Hong-Kong 0.08 0.08

- - -

- - -

- - -

- - -

- - -

- - -

- - -

Other countries - -

Total 99.86 99.48
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Breakdown of assets by economic sector

Economic sector (10 main sectors

Percentage

Net asset value Total asset value

Banks 11.16 11.12

Distillers and Vintners 9.81 9.78

Investment Services 3.77 3.76

Pharmaceuticals 3.71 3.70

Auto Parts 3.48 3.47

Electrical Components and Equipment 3.33 3.32

Semiconductors 3.18 3.17

Automobiles 2.67 2.66

Coal 2.55 2.54

Alternative Electricity 2.20 2.19

Other sectors 54.00 53.77

Total 99.86 99.48

Breakdown of other assets by nature

Percentage

Kind of asset Net asset value Total asset value

UCITS shares - -

- UCITS and equivalents of other EU member states - -

- AIFs and equivalents from other EU member states - -

- Other CIUs and investment funds - -

Other assets - -

Total - -
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Indication of movements occurring in the composition 
of the securities portfolio during the reference period

Items of share portfolio

Movements  

(in amount)

 UCITS accounts currency: USD Acquisitions

Sales / 

Refundings

a) Eligible financial securities and money market instruments admitted to 

trading on a regulated market within the meaning of Article L. 4221° of the 

French Monetary and Financial Code.

- -

b) Eligible financial securities and money market instruments admitted to 

trading on another recognised regulated market which operates regularly, is 

open to the public, and is located in a EU Member State or in another 

country which is party to the Agreement on the European Economic Area.

- -

c) Eligible financial securities and money market instruments admitted to an 

official listing on a thirdcountry stock exchange or traded on another 

recognised thirdcountry regulated market operating regularly and open to 

the public, provided that this stock exchange or market is not listed by the 

AFM or that the choice of this stock exchange or market is provided for by 

law or by the Articles of Association of the UCITS / generalpurpose 

investment fund.

49,834,222.09 62,080,964.48

d) Newly issued financial securities mentioned in item 4, section I of Article 

R. 21411 / 4, section I of Article R. 2143218 of the French Monetary and 

Financial Code.

- -

e) Other assets - -

Total on the period 49,834,222.09 62,080,964.48



Date Share category
Share 

currency Nature Net amount Tax credit
Gross 

amount

- - - - - - -

- - - - - - -

- - - - - - -

- - - - - - -

- - - - - - -

- - - - - - -

AMUNDI MSCI CHINA A UCITS ETF
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Indication of the figures concerning unit distributions 
on results and/or on net capital gains or losses, paid 
during the period or to be paid, after deduction of taxes
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Information on overperformance fees (in EUR)
Outperformance fee (variable 

charges): amount and % of fees for 

the period
Provisioned variable 

management fees %

Acquired Variable 

Management Fees  

(due to redemptions) %Share class:

ACC SHARE / FR0011720911 - - - -

(1) in relation to the net assets of the accounting order.

(2) in relation to average net assets.

Transparency of securities financing transactions and the 
reuse of financial instruments under the SFTR regulation 
(in the UCI’s accounting currency) 

Over the course of the reporting period, the UCI was not involved in any transactions governed by the Securities 

Financing Transactions Regulation (SFTR).
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Inventory at 04.30.2024

% TNA
Quotation 

Ccy

Market 

Value - FCY
Nominal

Holding 

Status
Asset DescriptionAsset Code

Valeurs mobilieres

Action

PROPREACCELINK TECHNOLOGIES CO LTDCNE100000F87

PROPREACM RESEARCH SHANGHAI INCCNE100004ZD8

PROPREADVANCED MICRO FABRICATION EQUIP-
MENT INC CHINACNE100003MM9

PROPREAECC AERO ENGINE CONTROL CO LTDCNE000000RM5

PROPREAECC AVIATION-A RG REGISTERED SHS -
A-CNE000000JW1

PROPREAGRICUL BANK OF CHINA ACNE100000RJ0

PROPREAIER EYE HOSPITAL GROUP CO LTDCNE100000GR6

PROPREAIMA TECHNOLOGY GROUP CO LTDCNE1000051B1

PROPREAIR CHINA LTD-ACNE000001NN0

PROPREALUMINUM CORP OF CHINA LTD-ACNE1000000T0

PROPREAMLOGIC SHANGAI CO LTDCNE100003LZ3

PROPREANGEL YEAST CO LTD-ACNE0000014G0

PROPREANHUI CONCH CEMENT CO LTD -A-CNE0000019V8

PROPREANHUI JIANGHUAI AUTOMOBILE SERIE ACNE0000018M9

PROPREANHUI KOUZI DISTILLERY CO LTDCNE1000022S6

PROPREANHUI YINGJIA DISTILLERY CO LTDCNE1000022H9

PROPREANJOY FOODS GROUP CO LTDCNE100002YQ7

PROPREANKER INNOVATIONS TECHNOLOGU COCNE1000047B9

PROPREASIA POTASH INTERNATIONAL INVEST-
MENT CO LTDCNE000000XS0

PROPREASR MICROELECTRONICS CO LTDCNE100005RF7

PROPREASYMCHEM LABORATIES TIANJIN CO 
LTDCNE100002BZ6

PROPREAUTOBIO DIAGNOSTICS CO LTD ACNE100002GC4

PROPREAVARY HOLDING CO LIMITED ACNE100003GF5

PROPREAVIC HELICOPTER CO LTD ACNE0000015V6

0.08CNH152,014.6029,300.00

0.07CNH122,783.5310,859.00

0.23CNH412,314.8821,109.00

0.06CNH104,367.0238,700.00

0.25CNH462,172.4594,800.00

0.98CNH1,788,638.342,948,400.00

0.32CNH589,040.47331,186.00

0.09CNH155,654.6232,000.00

0.23CNH420,436.23413,200.00

0.27CNH485,324.31474,400.00

0.07CNH126,726.4015,801.00

0.06CNH105,663.3125,700.00

0.25CNH449,272.37141,800.00

0.09CNH162,797.0675,400.00

0.07CNH118,201.0520,500.00

0.11CNH205,570.6521,000.00

0.06CNH113,235.108,900.00

0.08CNH153,615.8712,900.00

0.04CNH67,244.0727,400.00

0.05CNH89,696.5915,883.00

0.07CNH133,325.1811,700.00

0.08CNH146,225.6718,600.00

0.13CNH228,320.4668,600.00

0.05CNH99,181.4217,255.00
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% TNA
Quotation 

Ccy

Market 

Value - FCY
Nominal

Holding 

Status
Asset DescriptionAsset Code

PROPREAVIC INDUSTRY FINANCE HOLDINGS CO 
LTDCNE000000KC1

PROPREBAIC BLUEPARK NEW ENERGY TECHNO-
LOGY CO LTDCNE000000LP1

PROPREBANK OF BEIJING CO LTD -ACNE100000734

PROPREBANK OF CHANGSHA CO LTD ACNE100003F50

PROPREBANK OF CHENGDU CO LTDCNE100002SN6

PROPREBANK OF CHINA LTDCNE000001N05

PROPREBANK OF COMMUNICATIONS CO-ACNE1000000S2

PROPREBANK OF HANGZHOU CO LTDCNE100002GQ4

PROPREBANK OF JIANGSU CO LTDCNE100002G76

PROPREBANK OF NANJING -A-CNE100000627

PROPREBANK OF NINGBO CO LTD -ACNE1000005P7

PROPREBANK OF SHANGHAICNE100002FM5

PROPREBANK OF SUZHOU CO LTDCNE100003LQ2

PROPREBAOSHAN IRON AND STEEL S.ACNE0000015R4

PROPREBEIJING DABEINONG TECHNOLO-ACNE100000N61

PROPREBEIJING ENLIGHT MEDIA CO LTDCNE100001617

PROPREBEIJING KINGSOFT OFFICE SOFTWARE 
INC  ACNE100003PM2

PROPREBEIJING ORIENTAL YUHONG WATER-
PROOF TECHNOLOGY CO LTDCNE100000CS3

PROPREBEIJING ROBOROCK TECHNOLOGY CO 
LTDCNE100003R80

PROPREBEIJING SHANGHAI HIGH SPEED RAIL-
WAY CO LTD ACNE100003RV9

PROPREBEIJING TIANTAN BIOLOGICAL ACNE000000WF9

PROPREBEIJING TONGRENTANG CO-ACNE000000R69

PROPREBEIJING WANTAI BIOLOGICAL PHAR-
MACY ENTERPRISE CO ACNE100004090

PROPREBEIJING YANJING BREWERY ACNE000000S84

PROPREBEIJNG NEW BUILDING SHS -A-CNE000000QS4

PROPREBEIQI FOTON MOTOR CO LTD-ACNE000000WC6

PROPREBETHEL AUTOMATIVE SAFETY SYSTEMS 
CO ACNE1000030Y7

PROPREBLOOMAGE BIO TECHNOLOGY CORPO-
RATION LTDCNE100003NL9

0.07CNH130,121.12316,700.00

0.10CNH183,547.15195,200.00

0.31CNH563,386.83732,300.00

0.08CNH138,606.73123,200.00

0.15CNH269,555.37132,100.00

0.42CNH769,917.081,216,600.00

0.71CNH1,289,493.511,359,400.00

0.20CNH365,320.13205,400.00

0.39CNH708,051.81635,580.00

0.25CNH460,380.68358,276.00

0.40CNH723,164.71228,744.00

0.27CNH495,174.39491,985.00

0.06CNH113,880.07109,400.00

0.39CNH716,780.39748,028.00

0.06CNH101,327.03156,700.00

0.06CNH114,338.6488,600.00

0.38CNH692,618.6616,205.00

0.05CNH87,863.8743,500.00

0.14CNH246,468.884,206.00

0.65CNH1,175,903.251,675,600.00

0.12CNH225,702.0956,900.00

0.16CNH285,974.8349,000.00

0.16CNH285,010.6730,275.00

0.06CNH117,369.9186,075.00

0.15CNH271,374.6260,100.00

0.06CNH113,750.61313,700.00

0.07CNH122,151.4315,400.00

0.08CNH139,543.3816,457.00
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% TNA
Quotation 

Ccy

Market 

Value - FCY
Nominal

Holding 

Status
Asset DescriptionAsset Code

PROPREBOC INTERNATIONAL LTDCNE100003R64

PROPREBOE TECHNOLOGIE GROUP CO LT-ACNE0000016L5

PROPREBYD COMPANY LTDCNE100001526

PROPREBY-HEALTH CO LTDCNE100000Y84

PROPRECAITONG SECURITIES CO LTDCNE100002V44

PROPRECAMBRICON TECHNOLOGIES CORPORA-
TION LIMITEDCNE1000041R8

PROPRECATHAY BIOTECH INCCNE100004447

PROPRECECEP SOLAR ENERGY CO LTDCNE0000000K1

PROPRECGN POWER CO LTDCNE100003N43

PROPRECHANGCHUN HI & NEWCNE0000007J8

PROPRECHANGJIANG SECURITIES CO L-ACNE000000SH3

PROPRECHANGSHA ZOOMLION HEAVY INDUSTCNE000001527

PROPRECHANGZHOU XINGYU AUTOMOTIVE 
LIGHTING SYSTEMS CO LTDCNE1000011H2

PROPRECHAOZHOU THREE -CIRCLE GROUP CO 
LTDCNE100001Y42

PROPRECHENGXIN LITHIUM GROUP CO LTDCNE100000BN6

PROPRECHIFENG JILONG GOLD MINING-ACNE000001H94

PROPRECHINA BAOAN GROUP-ACNE000000222

PROPRECHINA CONSTRUCTION BANKCNE100000742

PROPRECHINA CSSC HOLDINGS ACNE000000W05

PROPRECHINA EASTERN AIRLINES CO-ACNE000000TR0

PROPRECHINA ENERGY ENGINEERING CORP LTDCNE100004QL0

PROPRECHINA EVERBRIGHT BANK CO-ACNE100000SL4

PROPRECHINA FILM CO LTDCNE100002GX0

PROPRECHINA GALAXY SECURITIES CO LTDCNE100002FG7

PROPRECHINA GREAT WALL SECURITIES CO LTD 
ACNE100003GD0

PROPRECHINA GREATWALL TECHNOLOGY 
GROUP CO LTD SHS -A-CNE000000RL7

PROPRECHINA INTERNATIONAL CAPITAL CORPO-
RATION LTDCNE1000048J0

PROPRECHINA JUSHI  CO LTDCNE000000YM1

0.08CNH140,170.2398,800.00

0.42CNH769,449.131,280,000.00

1.03CNH1,873,808.8462,200.00

0.08CNH140,662.5464,408.00

0.08CNH151,063.33142,850.00

0.19CNH352,185.7514,904.00

0.07CNH127,610.2318,042.00

0.04CNH78,755.48110,700.00

0.18CNH318,634.91562,300.00

0.12CNH226,027.0614,500.00

0.08CNH153,691.56196,600.00

0.15CNH280,655.91239,200.00

0.10CNH187,532.5510,200.00

0.13CNH235,655.7361,218.00

0.05CNH86,124.5934,800.00

0.07CNH125,759.0550,900.00

0.06CNH111,683.7377,000.00

0.18CNH326,207.39332,300.00

0.43CNH779,520.86154,900.00

0.16CNH294,155.46555,600.00

0.19CNH349,826.701,153,312.00

0.38CNH698,013.681,607,200.00

0.06CNH116,982.2471,300.00

0.20CNH358,927.59209,100.00

0.08CNH151,024.80143,000.00

0.09CNH164,371.31121,900.00

0.21CNH387,964.0684,400.00

0.12CNH224,994.50136,788.00
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% TNA
Quotation 

Ccy

Market 

Value - FCY
Nominal

Holding 

Status
Asset DescriptionAsset Code

PROPRECHINA LIFE INSURANCE CO LTDCNE000001Q93

PROPRECHINA MERCHANTS ENERGYCNE000001PQ8

PROPRECHINA MERCHANTS EXPRESSWAY NET-
WORK TECHNOLOGY HOLDINGS CO LTCNE1000032B1

PROPRECHINA MERCHANTS SECURITIES-ACNE100000HK9

PROPRECHINA MERCHANTS SHEKOU INDUS-
TRIAL ZONE HOLDINGS CO LTDCNE100002FC6

PROPRECHINA MERCHT BK -A-CNE000001B33

PROPRECHINA MINSHENG BANKING-ACNE0000015Y0

PROPRECHINA NATIONAL CHEMICAL ENGINEE-
RING ACNE100000KC0

PROPRECHINA NATIONAL NUCLEAR POWER CO 
LTDCNE1000022N7

PROPRECHINA NATIONAL SOFTWARE AND SER-
VICE CO LTDCNE000001BB0

PROPRECHINA NORTHERN RARE EARTH HIGH-
TECH CO LTDCNE000000T18

PROPRECHINA PACIFIC INSURANCECNE1000008M8

PROPRECHINA PETROLEUM & CHEMICAL-ACNE0000018G1

PROPRECHINA RAILWAY GROUP LIMITED  ACNE100000866

PROPRECHINA RAILWAY SIGNAL COMMUNICA-
TION CORPORATION LTDCNE100003MP2

PROPRECHINA RARE EARTH RESOURCES AND 
TECHNOLOGY CO LTDCNE000000WS2

PROPRECHINA RESOURCES MICROELECTRO-
NICS LTDCNE100003S06

PROPRECHINA RESOURCES SANJIU MED ACNE0000011K8

PROPRECHINA SECURITIES CO LTDCNE1000031T5

PROPRECHINA SHENHUA ENERGY COMPANY -A- 
LTDCNE100000767

PROPRECHINA SINOMA INTERNATIONAL ENGCNE000001LS3

PROPRECHINA SOUTHERN AIRLINE -A-CNE000001FG0

PROPRECHINA STATE CEC LTDCNE100000F46

PROPRECHINA THREE GORGES RENEWABLES 
GROUP CO LTDCNE1000051F2

PROPRECHINA TOURISM GROUP DUTY FREE CO-
PERATION LIMITEDCNE100000G29

PROPRECHINA UNITED NETWORK-ACNE000001CS2

PROPRECHINA VANKE ACNE0000000T2

PROPRECHINA XD ELECTRIC CO LTD-ACNE100000KW8

0.23CNH418,495.5199,000.00

0.19CNH342,471.04291,200.00

0.08CNH153,070.30100,200.00

0.29CNH518,810.01257,030.00

0.20CNH366,454.29313,800.00

1.86CNH3,379,830.02714,481.00

0.37CNH668,845.181,228,132.00

0.11CNH198,543.19208,700.00

0.46CNH837,882.79657,700.00

0.07CNH135,486.9832,550.00

0.19CNH341,403.07128,300.00

0.46CNH843,199.42237,043.00

0.52CNH942,740.641,076,800.00

0.35CNH645,225.87712,300.00

0.10CNH188,676.63253,420.00

0.08CNH139,899.1736,200.00

0.12CNH226,909.7345,102.00

0.16CNH292,252.1935,346.00

0.25CNH461,810.11150,000.00

0.70CNH1,271,290.37231,500.00

0.08CNH142,244.5581,300.00

0.16CNH285,572.37365,300.00

0.59CNH1,072,889.611,451,800.00

0.36CNH657,235.411,016,400.00

0.38CNH698,462.6567,636.00

0.40CNH719,570.611,112,800.00

0.19CNH344,096.45336,805.00

0.09CNH160,642.36164,800.00
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% TNA
Quotation 

Ccy

Market 

Value - FCY
Nominal

Holding 

Status
Asset DescriptionAsset Code

PROPRECHINA YANGTZE POWER CO LTDCNE000001G87

PROPRECHINA ZHENHUA GROUP SCIENCE AND 
TECHNOLOGY CO LTDCNE000000RY0

PROPRECHINA ZHESHANG BANK CO LTDCNE100003PS9

PROPRECHONG QING CHANGAN AUTOMOBILE ACNE000000R36

PROPRECHONGQING BREWERY -A-CNE000000TL3

PROPRECHONGQING RURAL COMMERCIAL BANK 
CO LTDCNE100003NZ9

PROPRECHONGQING SOKON INDUSTRY GROUP 
CO LTDCNE1000028B9

PROPRECHONGQING TAIJI INDUSTRY CO LTD ACNE000000TQ2

PROPRECHONGQING ZHIFEI  BIOLOGICAL PRO-
DUCTS CO LTDCNE100000V20

PROPRECITIC SECURITIES -A-CNE000001DB6

PROPRECMOC GROUP LIMITEDCNE100001NR0

PROPRECNGR ADVANCED MAT CO LTDCNE1000049X9

PROPRECNPC CAPITAL CO LTDCNE000000MS3

PROPRECONTEMPORARY AMPEREX TECHNO-
LOGY CO LTDCNE100003662

PROPRECOSCO SHIPPING DEVELOPMENT CO 
LTDCNE1000008F2

PROPRECOSCO SHIPPING ENERGY TRANSPOR-
TATION CO LTDCNE000001BD6

PROPRECOSCO SHIPPING HOLDINGS-ACNE100000601

PROPRECRRC CORPORATION LTDCNE100000CP9

PROPRECSPC INNOVATION PHARMACEUTICAL 
CO LTDCNE100003K04

PROPRECSSC SCIENCE & TECHNOLOGY CO LTDCNE000000QR6

PROPREDALIAN PORT PDA COMPANY LTD-ACNE100000X77

PROPREDAQIN RAILWAY -A-CNE000001NG4

PROPREDASHENLIN PHARMACEUTICAL GRP CO 
LTD ACNE100002RG2

PROPREDATANG INTL POWER GEN CO-ACNE000001Q02

PROPREDONG-E E-JIAO-A CO LTDCNE0000006Y9

PROPREDONGFANG ELECTRIC CORP ACNE000000J28

PROPREDONGXING SECURITIES CO LTD-ACNE100002177

PROPREEAST MONEY INFORMATION CO LTD ACNE100000MD4

1.65CNH2,995,399.16842,403.00

0.07CNH121,639.9218,900.00

0.17CNH308,628.96746,160.00

0.31CNH566,326.74279,046.00

0.09CNH164,937.7017,000.00

0.11CNH200,877.40314,000.00

0.35CNH639,672.8450,900.00

0.06CNH104,100.6420,800.00

0.23CNH412,074.0185,150.00

0.61CNH1,111,667.23424,140.00

0.42CNH759,457.66613,400.00

0.09CNH165,601.5622,900.00

0.13CNH236,241.21291,900.00

2.34CNH4,256,091.58152,366.00

0.07CNH128,444.01378,700.00

0.15CNH273,224.48124,400.00

0.40CNH721,731.86444,750.00

0.45CNH817,317.50848,067.00

0.12CNH210,354.9444,520.00

0.07CNH118,821.9054,100.00

0.08CNH141,598.05713,200.00

0.29CNH529,233.98554,700.00

0.06CNH105,819.3135,239.00

0.08CNH148,023.27355,500.00

0.12CNH218,866.1423,100.00

0.12CNH219,715.2294,519.00

0.08CNH141,062.00116,000.00

0.54CNH988,135.70549,190.00
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PROPREEASTROC BEVERAGE GROUP CO LTDCNE100005576

PROPREECOVAS ROBOTICS CO LTDCNE1000031N8

PROPREEMPYREAN TECHNOLOGY CO LTDCNE100005GY1

PROPREENN ECOLOGICAL HOLDINGS CO LTDCNE000000DG7

PROPREEOPTOLINK TECHNOLOGY INC LTDCNE100002615

PROPREEVE ENRGY CO LTDCNE100000GS4

PROPREEVERBRIGHT SECURITIE CO -ACNE100000FD8

PROPREEVERDISPLAY OPTRONICS SHANGHAI 
CO LTDCNE1000051N6

PROPREFANGDA CARBON NEW MATERIAL-ACNE000001CC6

PROPREFAW JIEFANG GROUP CO LTDCNE000000R85

PROPREFIRST CAPITAL SECURITIES CO LTDCNE1000027G0

PROPREFLAT GLASS GROUP CO LTDCNE100003HV0

PROPREFOCUS MEDIA A SHSCNE000001KK2

PROPREFOSHAN HAITIAN FLAVOURING AND 
FOOD COMPANY LTDCNE100001SL2

PROPREFOUNDER SECURITIES CO LTDCNE1000015Y8

PROPREFOXCONN INDUSTRIAL INTERNET CO 
LTDCNE1000031P3

PROPREFUJIAN SUNNER DEVELOPMENTCNE100000G78

PROPREFUYAO GROUP GLASS INDUSTR-ACNE000000230

PROPREGALAXYCORE INCCNE100004PM0

PROPREGANFENG LITHIUM GROUP CO LTDCNE100000SF6

PROPREGD POWER DEVELOPMENT CO -ACNE000000PC0

PROPREGEM CO LTD SHS ACNE100000KT4

PROPREGF SECURITIES CO LTD-ACNE0000008L2

PROPREGIANT NETWORK  GROUP CO LTDCNE1000010R3

PROPREGIGA DEVICE SEMICONDUCTOR INCCNE1000030S9

PROPREGINLONG TECHNOLOGIES CO LTDCNE100003JZ7

PROPREGOERTEK INC -ACNE100000BP1

PROPREGOLDWIND SCIENCE AND TECHNOLOGY 
CO LTDCNE1000008S5

0.15CNH278,831.569,500.00

0.08CNH148,247.3221,700.00

0.07CNH118,599.5111,000.00

0.13CNH230,325.9892,500.00

0.17CNH302,923.7225,400.00

0.19CNH343,139.3867,319.00

0.17CNH308,916.84135,300.00

0.06CNH104,263.61339,113.00

0.06CNH106,926.74152,966.00

0.08CNH143,125.70115,600.00

0.05CNH97,737.74123,500.00

0.11CNH198,879.2254,167.00

0.26CNH464,491.77518,300.00

0.49CNH892,308.03164,847.00

0.19CNH353,378.70285,100.00

0.85CNH1,549,114.76458,600.00

0.06CNH102,557.8347,500.00

0.26CNH474,736.2569,100.00

0.07CNH126,087.0755,124.00

0.14CNH254,739.9552,400.00

0.24CNH435,411.04615,600.00

0.08CNH150,945.93157,300.00

0.21CNH373,370.62205,000.00

0.07CNH123,866.0376,200.00

0.14CNH258,888.7223,844.00

0.06CNH102,256.9213,850.00

0.15CNH264,459.54121,400.00

0.07CNH124,028.59117,900.00
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PROPREGONEO GROUP CO LTDCNE100003RL0

PROPREGOTION HIGH TECH CO LTD SHS ACNE000001NY7

PROPREGREAT WALL MOTOR CO LTD-ACNE1000018V8

PROPREGREENLAND HOLDINGS GROUP CORPO-
RATION LTDCNE000000388

PROPREGRG BANKING EQUIPMENTCNE100000650

PROPREGUANGDONG HAID SHS ACNE100000HP8

PROPREGUANGDONG HEC TECHNOLOGY HOL-
DING CO LTDCNE000000BL1

PROPREGUANGDONG SHENGYI SCI TECH ACNE000000XL5

PROPREGUANGZHOU AUTOMOBILE GROUP-ACNE100001NQ2

PROPREGUANGZHOU BAIYUN INTERNATIONAL 
AIRPORT CO LTDCNE000001DX0

PROPREGUANGZHOU BAIYUNSHAN PHARMA-
CEUTICAL -A-CNE000001733

PROPREGUANGZHOU HAIGE COMMUNICAT-ACNE100000T24

PROPREGUANGZHOU KINGMED DIAGNOSTICS 
GROUP CO LTDCNE100002VW1

PROPREGUANGZHOU SHIYUAN ELECTRONIC 
TECHNOLOGY COMPANY LTDCNE100002K47

PROPREGUANGZHOU TINCI MATERIALS TECHNO-
LOGY CO LTDCNE100001RG4

PROPREGUANGZHOU YUEXIU CAPITAL HOL-
DINGS GROUP CO LTDCNE0000013M0

PROPREGUJING DISTILERYCNE000000MD5

PROPREGUOLIAN SECURITIES CO LTDCNE1000041D8

PROPREGUOSEN SECURITIES CO LTDCNE100001WS9

PROPREGUOTAI JUNAN SECURITIES CO LTDCNE1000022F3

PROPREGUOYUAN SECURITIES CO. LTDCNE000000QZ9

PROPREHAIER SMART HOME CO LTD-ACNE000000CG9

PROPREHAINAN AIRLINES HOLDING CO LTDCNE0000011C5

PROPREHAITONG SECURITIES CO LTD-ACNE000000CK1

PROPREHANGZHOU BINJIANG REAL EST-ACNE100000BS5

PROPREHANGZHOU CHANG CHUAN TECHNO-
LOGY CO LTDCNE100002Q09

PROPREHANGZHOU FIRST APPLIED MATERIAL 
CO LTDCNE100001VX1

PROPREHANGZHOU GREAT STAR INDUSTRIAL 
CO LTDCNE100000RC5

0.14CNH250,455.9115,200.00

0.09CNH157,777.8861,000.00

0.18CNH319,328.0188,400.00

0.06CNH102,515.64404,100.00

0.08CNH139,529.9484,900.00

0.23CNH410,567.3859,712.00

0.07CNH125,679.36103,000.00

0.12CNH215,725.8180,445.00

0.12CNH213,659.73176,500.00

0.07CNH128,144.5589,800.00

0.12CNH226,900.3651,300.00

0.07CNH127,440.0184,800.00

0.05CNH93,588.4117,700.00

0.07CNH122,507.5626,500.00

0.10CNH176,674.9461,020.00

0.05CNH99,213.38124,282.00

0.29CNH529,280.2614,153.00

0.06CNH101,240.0370,200.00

0.15CNH275,042.91221,900.00

0.27CNH493,638.68260,200.00

0.08CNH145,756.37155,010.00

0.50CNH916,154.87219,592.00

0.16CNH291,737.281,544,500.00

0.21CNH386,822.46334,400.00

0.05CNH86,592.8193,600.00

0.06CNH106,425.8926,300.00

0.14CNH250,512.4766,751.00

0.08CNH144,055.5341,200.00



AMUNDI MSCI CHINA A UCITS ETF

107 Half - yearly information documents: 04.30.2024

% TNA
Quotation 

Ccy

Market 

Value - FCY
Nominal

Holding 

Status
Asset DescriptionAsset Code

PROPREHANGZHOU HANGYANG CO LTDCNE100000Q68

PROPREHANGZHOU ROBAM APPLIANCES CO LTD 
-ACNE100000WY9

PROPREHANGZHOU SILAN MICROELECTRONICS 
CO LTDCNE000001DN1

PROPREHAOHUA CHEMICAL SCIENCE TECHNO-
LOGY CORP LTDCNE0000016V4

PROPREHAPPIGO HOME SHOPPING CO LTDCNE100001Y83

PROPREHBIS CO LTD-A-SHS-A-CNE000000H20

PROPREHEBEI YANGYUAN ZHIHUI BEVERAGE CO 
LTDCNE100002ST3

PROPREHEILONGJIANG AGRI-ACNE0000019Z9

PROPREHENAN SHENHUO COAL & POWER-ACNE000001097

PROPREHENGDIAN GROUP DMEGC -A MAGNE-
TICS CO LTDCNE000001N70

PROPREHENGLI PETROCHEMICAL CO LTDCNE0000018V0

PROPREHENGTONG OPTIC-ELECTRIC CO LTDCNE000001FQ9

PROPREHENGYI PETROCHEMICALCNE0000001J1

PROPREHISENSE VISUAL TECHNOLOGY CO LTDCNE000000PF3

PROPREHITHINK ROYALFLUSH INFORMATION 
NETWORK CO LTD —-SHS -A-CNE100000JG3

PROPREHLA GROUP CORP LTDCNE0000016H3

PROPREHNA INFRASTRUCTURE INVEST INVEST-
MENT GROUP CO LTDCNE000001C32

PROPREHONGFA TECHNOLOGY CO LTD -A-CNE000000JK6

PROPREHOSHINE SILICO INDUSTRY CO LTDCNE100002V10

PROPREHOYMILES POWER ELECTRONICS INCCNE1000055R8

PROPREHUAGONG TECH CO LTD SHS ACNE000001303

PROPREHUAIBEI MINING HOLDINGS CO LTDCNE000001HH4

PROPREHUALAN BIOLOGICAL ENGINEER ACNE000001JN8

PROPREHUANDONG MEDECINE CO LTD-ACNE0000011S1

PROPREHUANENG POWER INTL ‘A’CNY1CNE000001998

PROPREHUATAI SECURITIESCNE100000LQ8

PROPREHUAXIA BANK CO LTD-ACNE000001FW7

PROPREHUAYU AUTOMOTIVE SYSTEMS -ACNE000000M15

0.06CNH116,015.1930,800.00

0.06CNH117,911.3836,100.00

0.09CNH164,747.9862,300.00

0.07CNH123,451.5828,800.00

0.12CNH216,444.8766,974.00

0.07CNH122,348.04405,200.00

0.09CNH164,499.5345,400.00

0.07CNH125,696.7369,700.00

0.13CNH230,181.0876,900.00

0.07CNH126,755.8863,800.00

0.28CNH503,318.56235,520.00

0.10CNH172,778.6188,500.00

0.07CNH120,296.76116,490.00

0.09CNH157,815.8041,100.00

0.17CNH310,886.0418,649.00

0.11CNH197,448.74157,200.00

0.10CNH190,852.56395,500.00

0.05CNH82,618.0620,952.00

0.10CNH179,321.4426,900.00

0.05CNH99,064.403,170.00

0.09CNH159,086.5934,300.00

0.13CNH235,559.9788,800.00

0.09CNH167,037.6362,225.00

0.14CNH256,508.4956,480.00

0.23CNH424,446.72328,900.00

0.26CNH480,584.32253,135.00

0.23CNH424,970.86459,360.00

0.14CNH256,300.68112,800.00
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PROPREHUBEI JUMPCAN PHARMACEUTICAL CO 
LTDCNE0000018X6

PROPREHUDIAN POWER INTL-A-CNE000001LJ2

PROPREHUIZHOU DESAY SV AUTOMOTIVE CO 
LTD ACNE1000033C7

PROPREHUMANWELL HEALTHCARE(GP)CO LTDCNE000000QW6

PROPREHUNAN VALIN STEEL CO LTDCNE000001006

PROPREHUNDSUN TECHNOLOGIES INCCNE000001GD5

PROPREHUOLINHE OPENCUT COAL INDUSTRY 
CORPORATIONCNE100000098

PROPREHWATSING TECHNOLOGY CO LTDCNE100005QL7

PROPREHYGON INFORMATION TECHNOLOGY CO 
LTDCNE100005PT2

PROPREHZ TIGERMED CON —-SHS -A-CNE100001KV8

PROPREIEIT SYSTEMS CO LTDCNE0000012M2

PROPREIFLYTEK CO LTD - ACNE100000B81

PROPREIMEIK TECHNOLOGY DEVELOPMENT CO 
LTDCNE100004868

PROPREINDUSTRIAL & COMMERCIAL BANK ACNE000001P37

PROPREINDUSTRIAL BANKCNE000001QZ7

PROPREINDUSTRIAL SECURITIES CO-ACNE100000V95

PROPREINGENIC SEMICONDUCTOR CO LTDCNE100001377

PROPREINNER MONGOLIA  JUNZHENG ENERGY 
AND CHEMICAL GROUP CO LTDCNE1000010F8

PROPREINNER MONGOLIA YILI INDUSTRIAL 
GROUP CO LTDCNE000000JP5

PROPREINNER MONGOLIA YUAN XING ENERGY 
CO LTDCNE000000P20

PROPREINNER MONGOLIAN BAOTOU STE-ACNE0000017H1

PROPREIRAY TECHNOLOGY COMPANY LIMITEDCNE1000042V8

PROPREISOFTSTONE INFORMATION TECHNOLOY 
GROUP CO LTDCNE1000058S0

PROPREJA SOLAR TECHNOLOGY CO LTDCNE100000SD1

PROPREJASON FURNITUR HANGZHOU CO LTDCNE100002GF7

PROPREJCET GROUP CO LTDCNE000001F05

PROPREJGSU YUYUE MEDICAL EQUIPMENT AND 
SUPPLY SHS ACNE1000009X3

PROPREJIANGSU EASTERN SHENGHONG CO LTDCNE0000012K6

0.11CNH191,718.6933,800.00

0.16CNH283,803.31304,500.00

0.18CNH324,524.3518,700.00

0.09CNH155,791.1155,800.00

0.09CNH162,091.75225,220.00

0.11CNH197,067.1269,351.00

0.13CNH233,853.5080,500.00

0.07CNH132,793.295,643.00

0.40CNH732,985.2067,083.00

0.06CNH110,429.1513,550.00

0.16CNH286,376.3950,772.00

0.28CNH508,134.1081,700.00

0.18CNH318,572.9510,757.00

0.90CNH1,631,175.362,178,800.00

0.92CNH1,671,529.94719,500.00

0.13CNH230,498.51299,070.00

0.08CNH146,225.9416,600.00

0.08CNH154,399.96266,000.00

0.48CNH869,623.20220,460.00

0.07CNH126,514.05127,800.00

0.19CNH342,210.741,551,280.00

0.06CNH106,108.623,873.00

0.11CNH199,040.5734,250.00

0.13CNH232,233.81118,452.00

0.07CNH135,714.8429,480.00

0.11CNH202,166.9456,900.00

0.11CNH195,787.0336,741.00

0.17CNH306,778.13224,300.00
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PROPREJIANGSU GOODWE POWER SUPPLY 
TECHNOLOGY CO LTDCNE100004363

PROPREJIANGSU HENGLI HYDRAULIC CO LTDCNE1000019R4

PROPREJIANGSU HENGRUI MEDICINE C ACNE0000014W7

PROPREJIANGSU KING LUCK BREWERY JOINT 
STOCK CO LTDCNE100001TH8

PROPREJIANGSU NHWA PHARMACEUTICAL CO 
LTDCNE100000CG8

PROPREJIANGSU PACIFFIC QUARTZ CO LTDCNE100001VC5

PROPREJIANGSU PHOENIX PUBLISHING & MEDIA  
CORPCNE1000019Q6

PROPREJIANGSU YANGHE BREWERY -ACNE100000HB8

PROPREJIANGSU YANGNONG CHEMICAL ACNE000001B66

PROPREJIANGSU YOKE TECHNOLOGY CO LTD ACNE100000PG0

PROPREJIANGXI COPPER CO LTD-ACNE0000019P0

PROPREJIANGXI SPECIAL ELECTRIC MOTOR CO 
LTD -ACNE1000007F4

PROPREJINDUICHENG MOLYBDENUM CO -ACNE1000009Y1

PROPREJINKO SOLAR CO LTDCNE100005R96

PROPREJIUGUI LIQUOR CO LTD -A-CNE000000S92

PROPREJIZHONG ENERGY RESOURCES-ACNE0000010H6

PROPREJOIN IN HOLDING CO LTD SHS ACNE000000M72

PROPREJOINCARE PHARMACEUTICAL GP ACNE000001816

PROPREJOINTOWN PHARMACEUTICAL-ACNE100000W45

PROPREJONJEE HIGH-TECH INDUSTRIA-ACNE000000HK0

PROPREJS ZHONGTIAN TEC-A-CNE000001CW4

PROPREJUNEYAO AIRLINES CO LTD-ACNE100001ZY0

PROPREKEDA INDUSTRIAL CO.LTDCNE000001CP8

PROPREKINGNET NETWORK -A-CNE100000XB5

PROPREKUANG CHI TECHNOGIES CO LTDCNE1000018P0

PROPREKUNLUN TECH CO LTDCNE100001YF2

PROPREKWEICHOW MOUTAI CO LTD -A-CNE0000018R8

PROPRELB GROUP CO LTDCNE1000015M3

0.05CNH84,147.306,552.00

0.18CNH335,153.7847,664.00

0.77CNH1,405,933.02220,910.00

0.20CNH358,628.5445,300.00

0.07CNH130,343.3737,800.00

0.07CNH125,196.5211,600.00

0.07CNH135,709.7296,500.00

0.39CNH699,951.9253,400.00

0.08CNH141,510.0815,930.00

0.09CNH160,187.7918,100.00

0.15CNH268,397.9274,500.00

0.05CNH91,129.4368,000.00

0.09CNH162,263.76103,600.00

0.16CNH297,315.06284,864.00

0.05CNH86,641.2012,300.00

0.06CNH113,388.14109,800.00

0.11CNH197,174.1045,400.00

0.07CNH121,617.5872,600.00

0.09CNH154,676.22136,646.00

0.07CNH122,018.7930,000.00

0.12CNH218,164.56116,606.00

0.06CNH117,109.0969,000.00

0.05CNH93,018.0366,600.00

0.06CNH111,511.9468,600.00

0.11CNH206,834.2676,500.00

0.13CNH239,781.4143,500.00

5.62CNH10,220,623.6843,478.00

0.14CNH247,842.9285,600.00
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PROPRELENS TECHNOLOGY CO LTD-ACNE100001YW7

PROPRELEPU MEDICAL TECHNOLOGY (BEIJING) 
CO LTDCNE100000H44

PROPRELINGYI ITECH GUANGDONG COMPANYCNE1000015L5

PROPRELIVZON PHARMACEUTICAL GROUP -ACNE0000002Y8

PROPRELONGI GREEN ENERGY TECHNOLOGY 
CO LTDCNE100001FR6

PROPRELUXSHARE PRECISION INDUSTR-ACNE100000TP3

PROPRELUZHOU LAOJIAO CO LTDCNE000000GF2

PROPREMATERIALS INDUSTRY ZHONGDA 
GROUP CO LTDCNE000000KF4

PROPREMAXSCEND MICROELECTRONICS COM-
PANY LIMITED ACNE100003QK4

PROPREMEIHUA HOLDINGS GROUP CO -ACNE000000HP9

PROPREMEINIAN ONEHEALTH HEALTHCARE HOL-
DINGS CO LTDCNE000001LV7

PROPREMETALLURGICAL CORP OF CHIN-ACNE100000FX6

PROPREMGI TECH RG ACNE100005PC8

PROPREMIDEA GROUP COCNE100001QQ5

PROPREMING YANG SMART ENERGY GROUP LI-
MITEDCNE100003HQ0

PROPREMONTAGE TECHNOLOGY CO LTDCNE100003MN7

PROPREMUYUAN FOODSTUFF CO LTDCNE100001RQ3

PROPRENANJG KING FRIEND BIOCHEMICAL 
PHARMACEUTICAL CO LTDCNE100002WP3

PROPRENANJING SECURITIES CO LTD ACNE1000031R9

PROPRENARI TECHNOLOGY DEVELOPMEN-ACNE000001G38

PROPRENATIONAL SILICON INDUSTRY GROUP 
CO LTDCNE1000040F5

PROPRENATIONALE MEDICINECNE000001D56

PROPRENAURA TECHNOLOGY GROUP CO LTDCNE100000ML7

PROPRENEW CHINA LIFE INSURANCE C-ACNE1000019Y0

PROPRENEW HOPE LIUHE CO LTDCNE000000VB0

PROPRENINESTAR CORPORATIONCNE1000007W9

PROPRENINGBO DEYE TECHNOLOGY CO LTDCNE1000052S3

PROPRENINGBO JOYSON ELECTRONIC  CORP -ACNE000000DJ1

0.19CNH350,796.17177,800.00

0.07CNH134,224.7466,002.00

0.09CNH171,967.08239,400.00

0.07CNH122,008.7022,068.00

0.36CNH658,498.95262,422.00

0.55CNH1,005,721.80249,811.00

0.72CNH1,308,579.1851,000.00

0.07CNH128,396.31197,300.00

0.13CNH238,833.4819,084.00

0.09CNH155,922.65101,700.00

0.05CNH90,651.37148,754.00

0.15CNH273,304.73606,200.00

0.06CNH113,952.9014,201.00

0.64CNH1,169,897.99121,600.00

0.05CNH87,239.3064,500.00

0.16CNH285,617.5740,691.00

0.63CNH1,138,404.99189,290.00

0.05CNH90,713.3948,025.00

0.08CNH148,104.62131,000.00

0.50CNH902,960.80278,214.00

0.10CNH180,185.5998,484.00

0.08CNH137,505.5328,700.00

0.44CNH791,674.4818,000.00

0.18CNH322,470.8574,250.00

0.10CNH180,416.17146,699.00

0.10CNH186,767.3453,500.00

0.11CNH196,162.8715,220.00

0.06CNH101,507.0641,760.00
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PROPRENINGBO ORIENT WIRES AND CABLES CO 
LTDCNE100001T23

PROPRENINGBO SANXING MEDICAL ELCTRIC CO 
LTDCNE100001567

PROPRENINGBO SHANSHAN CO LTDCNE000000JJ8

PROPRENINGBO TUOPU GROUP CO LTDCNE1000023J3

PROPRENINGXIA BAOFENG ENERGY GROUP CO 
LTDCNE100003LF5

PROPREOFFCN EDUCATION TECHNOLOGY CO 
LTDCNE100001641

PROPREOFFSHORE OIL ENG-A-CNE0000019T2

PROPREOFLIM GROUP CO LTDCNE100000S33

PROPREOPPEIN HOME GROUP INCCNE100002RB3

PROPREORIENT SECURITIES CO LTDCNE100001ZV6

PROPREORIENTAL PEARL MEDIA REGISTERED 
SHARESCNE0000004Z1

PROPREPANGANG GROUP STEEL VANADI-ACNE0000007H2

PROPREPEOPLE.CN CO LTD-ACNE100001FP0

PROPREPERFECT WORLD CO LTDCNE1000018W6

PROPREPETROCHINA CO LTD-ACNE1000007Q1

PROPREPHARMARON BEIJING CO LTD ACNE100003JW4

PROPREPIENTZEHUANG A SHARECNE000001F21

PROPREPING AN BANK CO LTD-ACNE000000040

PROPREPING AN INSURANCE GROUP CO-ACNE000001R84

PROPREPIOTECH INC RG ACNE100005998

PROPREPOLY DEVELOPMENTS AND HOLDINGS 
GROUP CO LTDCNE000001ND1

PROPREPOSTAL SAVINGS BANK OF CHINACNE100003PZ4

PROPREPOWER CONS CORP ACNE1000017G1

PROPREPUDONG DEVL BK -A-CNE0000011B7

PROPREQH SALT LAKE -A-CNE000000SW2

PROPREQI AN XIN TECHNOLOGY GROUP INCCNE1000041K3

PROPRERANGE INTELLIGENT COMPUTING TECH-
NOLOGY GROUP COMPANY LTDCNE100001Z58

PROPRERISEN ENERGY CO LTDCNE100000T73

0.09CNH158,658.7626,100.00

0.12CNH223,954.8148,200.00

0.07CNH127,273.8777,900.00

0.20CNH360,824.8841,600.00

0.31CNH563,370.70246,300.00

0.05CNH89,926.06245,200.00

0.08CNH147,196.30167,600.00

0.08CNH136,374.27112,400.00

0.08CNH148,517.7717,260.00

0.16CNH297,874.62258,740.00

0.06CNH111,115.69116,800.00

0.08CNH150,848.04351,800.00

0.08CNH138,297.2040,300.00

0.04CNH74,865.7754,300.00

0.57CNH1,041,870.36735,800.00

0.07CNH127,709.5646,900.00

0.38CNH683,624.5620,900.00

0.55CNH999,818.92672,073.00

1.17CNH2,125,315.35372,700.00

0.08CNH145,752.175,819.00

0.28CNH509,319.68414,600.00

0.37CNH666,495.601,007,100.00

0.24CNH428,435.70611,700.00

0.59CNH1,079,234.311,016,580.00

0.25CNH446,030.39195,000.00

0.06CNH110,431.6825,921.00

0.12CNH212,201.0249,000.00

0.04CNH77,549.3543,400.00
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PROPREROCKCHIP ELECTRONICS CO LTDCNE100003RK2

PROPRERONGSHENG PETRO CHEMICAL-ACNE100000W60

PROPRES F HOLDING CO LTDCNE100000L63

PROPRESAIC MOTOR CORPORATION LTD-ACNE000000TY6

PROPRESAILUN JINYU GROUP CO LTDCNE1000015F7

PROPRESANAN OPTOELECTRONICS CO L-ACNE000000KB3

PROPRESANGFOR TECHNOLOGIES INCCNE1000033T1

PROPRESANY HEAVY INDUSTRY -A-CNE000001F70

PROPRESATELLITE CHEMICAL CO LTDCNE100001B07

PROPRESD HUALU CHEMICALS ACNE000001BM7

PROPRESDIC CAPITAL CO LTDCNE000000Q11

PROPRESDIC POWER HOLDINGS CO LTDCNE000000JM2

PROPRESEAZEN HOLDINGS CO LTDCNE100002BF8

PROPRESG MICRO CORPCNE100002NT4

PROPRESH INTL AIPORT -A-CNE000000V89

PROPRESHAANXI COAL INDUSTRY COMPANY LI-
MITED ACNE100001T64

PROPRESHANDONG GOLD MINING CO LT-ACNE000001FR7

PROPRESHANDONG HIMILE MECHANICAL 
SCIENCE ANE TECH CO LTDCNE1000014X3

PROPRESHANDONG LINGLONG TYRE CO LTDCNE100002GM3

PROPRESHANDONG NANSHAN ALUMINIUM ACNE000001139

PROPRESHANDONG SUNPAPER  CO LTDCNE000001P52

PROPRESHANGAI INTERNATIONAL PORTCNE0000013N8

PROPRESHANGAI JIN JANG INTERNATIONAL HO-
TELS CO LTDCNE000000MK0

PROPRESHANGHAI AIKO SOLAR ENERGY CO LTDCNE000000LN6

PROPRESHANGHAI BAIRUN INVESTMENT HOL-
DING GROUP CO LTDCNE1000011K6

PROPRESHANGHAI BAOSIGHT SOFTWARE CO 
LTDCNE000000C66

PROPRESHANGHAI BOCHU ELECTRONIC TECH-
NOLOGY CORPORATION LIMITEDCNE100003LY6

PROPRESHANGHAI CONSTRUCTION CO-ACNE000000WR4

0.06CNH105,101.6113,200.00

0.29CNH523,794.14338,900.00

0.46CNH828,659.27165,800.00

0.30CNH544,515.01265,771.00

0.14CNH256,564.85112,100.00

0.17CNH308,197.69178,400.00

0.05CNH95,849.9712,700.00

0.37CNH677,542.51301,300.00

0.18CNH318,372.03119,769.00

0.17CNH311,705.3375,891.00

0.11CNH201,362.72228,200.00

0.31CNH567,560.29256,800.00

0.05CNH88,274.0565,000.00

0.09CNH168,885.5215,935.00

0.13CNH231,455.7344,600.00

0.62CNH1,135,694.96335,800.00

0.26CNH481,536.78120,976.00

0.09CNH165,212.2130,100.00

0.09CNH165,537.4553,600.00

0.10CNH186,971.95378,800.00

0.11CNH194,241.5190,600.00

0.11CNH202,263.73261,500.00

0.08CNH137,913.7834,600.00

0.06CNH113,651.3468,980.00

0.05CNH85,447.9030,380.00

0.18CNH333,343.4658,926.00

0.12CNH225,516.285,051.00

0.06CNH111,711.31337,600.00
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PROPRESHANGHAI ELECTRIC GRP CO LTDCNE100000D55

PROPRESHANGHAI ELECTRIC POWER CO LIMI-
TEDCNE000001G53

PROPRESHANGHAI FOSUN PHARMACEUTI-ACNE000000X38

PROPRESHANGHAI JUNSHI BIOSCIENCE CO LTDCNE1000041Z1

PROPRESHANGHAI LINGANG HOLDINGS CORP 
LTD-ACNE000000C74

PROPRESHANGHAI M&G STATIONERY INCCNE100001V60

PROPRESHANGHAI MOONS ELECTRIC CO LTDCNE100002RN8

PROPRESHANGHAI PHARMACEUTICAL ACNE000000C82

PROPRESHANGHAI PUTAILAI NEW ENERGY 
TECHNOLOGY CO LTDCNE100002TX3

PROPRESHANGHAI RAAS BLOOD SHS ACNE100000C31

PROPRESHANGHAI RURAL COMMERICAL BANK 
CO LTDCNE100004QD7

PROPRESHANGHAI UNITED IMAGING HEALTH-
CARE CO LTDCNE100005PN5

PROPRESHANGHAI ZHANGJIANG HI-TECHCNE000000JX9

PROPRESHANXI COAL INTERNATIONAL -ACNE000001FH8

PROPRESHANXI COKING COAL ENERGY GROUP 
CO LTDCNE0000013Y5

PROPRESHANXI LU’AN ENVIRONMENTAL-ACNE000001NT7

PROPRESHANXI MEIJIN ENERGY CO LTDCNE0000005J2

PROPRESHANXI TAIGANG STAINLESS-ACNE000000WM5

PROPRESHANXI XINGHUACUN FEN WINE FAC-
TORY CO LTDCNE000000DH5

PROPRESHEDE SPIRITS CO LTDCNE000000K90

PROPRESHENERGY COMPANY LIMITED-ACNE0000005Q7

PROPRESHENNAN CIRCUITS CO LTDCNE100003373

PROPRESHENWAN HONGYUAN GROUP CO LTDCNE100002FD4

PROPRESHENZEN S C NEW ENERGY TECHNO-
LOGY CORPORATION ACNE100003G91

PROPRESHENZEN TRANSSION HOLDING CO LTDCNE100003P74

PROPRESHENZHEN CAPCHEM TECHNOLOGY CO 
LTDCNE100000K15

PROPRESHENZHEN ENERGY GROUP CO L-ACNE000000933

PROPRESHENZHEN GOODIX TECHNOLOGY-ACNE100002G84

0.14CNH252,135.36424,300.00

0.06CNH105,673.2483,400.00

0.12CNH221,264.3367,800.00

0.07CNH120,543.6929,008.00

0.06CNH105,893.0172,800.00

0.09CNH154,588.7131,700.00

0.07CNH121,890.1615,700.00

0.12CNH219,893.0389,000.00

0.11CNH195,791.0476,719.00

0.13CNH238,970.98241,400.00

0.17CNH311,298.21334,000.00

0.28CNH515,766.3028,220.00

0.07CNH118,862.8546,500.00

0.07CNH128,441.1265,100.00

0.15CNH275,059.31190,000.00

0.17CNH310,120.21106,400.00

0.08CNH139,321.47166,200.00

0.07CNH119,318.11224,200.00

0.84CNH1,526,920.8842,220.00

0.06CNH103,866.5310,300.00

0.11CNH206,737.34176,200.00

0.12CNH225,197.7917,484.00

0.28CNH505,771.35780,500.00

0.07CNH125,029.9713,200.00

0.30CNH554,261.4827,917.00

0.06CNH110,020.8323,700.00

0.08CNH150,800.67151,280.00

0.06CNH115,374.3513,600.00
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PROPRESHENZHEN INOVANCE TECHNOLOGY CO 
LTDCNE100000V46

PROPRESHENZHEN KAIFA TECHNOLOGY-ACNE000000FK4

PROPRESHENZHEN KANGTAI BIOLOGICAL PRO-
DUCTS CO LTDCNE100002Q33

PROPRESHENZHEN KEDALI INDUSTRY CO LTDCNE100002JW6

PROPRESHENZHEN OVERSEAS CHINESE TOWN 
ACNE000000SS0

PROPRESHENZHEN SALUBRISCNE100000FW8

PROPRESHENZHEN SED INDUSTRY CO LTDCNE000000BK3

PROPRESHENZHEN YUTO PACKAGING TECJNO-
LOGY CO LTDCNE100002H00

PROPRESHIJIAZHUANG YILING PHARMA-ACNE1000015S0

PROPRESHUANGHUI INVT -A-CNE000000XM3

PROPRESICHUAN CHANGHONG ELECTRIC-ACNE000000GJ4

PROPRESICHUAN CHUANTOU ENERGY CO-ACNE000000BQ0

PROPRESICHUAN HEBANG BIOTECHNOLOGY CO 
LTDCNE100001JM9

PROPRESICHUAN KELUN PHARMACEUTIC ACNE100000PW7

PROPRESICHUAN ROAD AND BRIDGE CO LTDCNE000001DQ4

PROPRESICHUAN SWELLFUN ACNE000000NH4

PROPRESIEYUAN ELECTRIC CO LTD-ACNE000001KM8

PROPRESINOLINK SECURITIES CO.LTDCNE000000SV4

PROPRESINOMA SCIENCE&TECHNOLOGY CO 
LTDCNE000001P78

PROPRESINOMINE RESOURCE GROUP CO LTDCNE100001WV3

PROPRESKSHU PAINT CO LTD ACNE1000027D7

PROPRESONGCHENG PERORMANCE DEVELOP-
MENT CO LTDCNE100000XG4

PROPRESOOCHOW SECURITIESCNE1000019P8

PROPRESOUTHWEST SECURITIES CO.LTD. ACNE0000016P6

PROPRESPRING AIRLINES CO LTD-ACNE100001V45

PROPRESTARPOWER SEMICONDUCTOR LTD ACNE100003RN6

PROPRESUNGROW POWER SUPPLY CO LTDCNE1000018M7

PROPRESUNRESIN NEW MATERIALS CO LTDCNE100002136

0.21CNH380,233.3146,350.00

0.06CNH113,127.5559,200.00

0.06CNH117,652.1542,244.00

0.07CNH134,050.2610,200.00

0.06CNH105,156.21288,900.00

0.08CNH154,473.3135,100.00

0.06CNH102,343.8542,200.00

0.07CNH118,389.2532,100.00

0.08CNH147,774.2256,920.00

0.25CNH462,055.82124,398.00

0.06CNH108,784.51141,400.00

0.19CNH348,741.78151,010.00

0.06CNH100,237.40346,200.00

0.13CNH241,999.1251,700.00

0.14CNH245,519.05245,620.00

0.06CNH103,819.7916,700.00

0.13CNH235,305.7326,200.00

0.09CNH159,064.53131,700.00

0.07CNH135,877.9263,500.00

0.07CNH133,771.5327,254.00

0.05CNH96,991.4820,648.00

0.07CNH135,447.1590,460.00

0.08CNH143,964.79152,657.00

0.07CNH130,545.63238,500.00

0.15CNH274,045.9435,000.00

0.06CNH101,849.715,300.00

0.40CNH732,414.7151,400.00

0.06CNH111,329.7417,250.00
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PROPRESUNWODA ELECTRONIC CO LTD-ACNE100001260

PROPRESUPCON TECHNOLOGY CO LTDCNE100005D92

PROPRESUZHOU DONGSHAN PRECISION MANU-
FACTURING CO LTDCNE100000N79

PROPRESUZHOU MAXWELL TECHNOLOGIES CO 
LTD SHS ACNE100003FS0

PROPRESUZHOU TA&A ULTRA CLEAN TECHNO-
LOGY CO LTDCNE100001XM0

PROPRESUZHOU TFC OPTICAL COMMUNICA-
TIONS CO LTD ACNE100001XQ1

PROPRESZ MINDRAY BIO MEDICAL ELECTRO-
NICS CO LTDCNE100003G67

PROPRESZ NEW INDUSTRIES BIOMEDICAL ENGI-
NEERING CO LTDCNE100003T39

PROPRETBEA CO LTDCNE000000RB8

PROPRETCL TECHNOLOGY GROUP CORPORA-
TIONCNE000001GL8

PROPRETCL ZHONGHUAN RENEWABLE ENERGY 
TECHNOLOGY CO LTDCNE1000000B8

PROPRETHE PEOPLES INSURANCE COMPANY 
GROUP OF CHINA LTDCNE100003F27

PROPRETHUNDER SOFTWARE TECHNOLOGY CO 
LTDCNE1000021D0

PROPRETIANFENG SECURITIES CO LTDCNE100003F43

PROPRETIANJIN712 COMMUNICATION BROAD-
CASTING CO LTD ACNE1000030X9

PROPRETIANMA MICROELECNE000000HT1

PROPRETIANQI LITHIUM INDUSTRIES INC SHS ACNE100000T32

PROPRETIANSHAN ALUMINUM GROUP CO LTDCNE100000YJ6

PROPRETIANSHUI HUATIAN TECHNOLOGY CO 
LTDCNE100000825

PROPRETONGFU MICROELECTRONICS CO LTD ACNE1000006C3

PROPRETONGKUN GROUP CO LTD-ACNE1000012X7

PROPRETONGLING NONFERROUS METALS-ACNE000000529

PROPRETONGWEI CO LTDCNE000001GS3

PROPRETOPCHOICE MEDICAL CORPORATIONCNE000000MZ8

PROPRETRINA SOLAR LTDCNE100003ZR0

PROPRETSINGATO BREWERYCNE0000009Y3

PROPRETSINGHUA TONGFANG CO LTD-ACNE000000RK9

PROPREUNIGROUP GUOZIN CO LTDCNE000001M14

0.08CNH148,053.0570,600.00

0.09CNH161,597.3224,587.00

0.08CNH137,498.2264,800.00

0.08CNH151,431.039,584.00

0.05CNH93,519.3431,995.00

0.17CNH302,545.9413,600.00

0.96CNH1,742,798.5741,500.00

0.15CNH264,163.1127,100.00

0.18CNH324,087.16166,120.00

0.23CNH422,206.98640,640.00

0.11CNH200,677.00139,550.00

0.12CNH225,548.64311,600.00

0.06CNH116,184.3717,300.00

0.07CNH125,206.45311,000.00

0.05CNH89,582.4829,400.00

0.04CNH79,248.9370,700.00

0.15CNH264,199.6448,500.00

0.10CNH185,222.05177,700.00

0.08CNH137,083.77121,400.00

0.07CNH133,638.2946,200.00

0.09CNH162,552.1185,620.00

0.14CNH250,544.15449,800.00

0.26CNH466,433.04155,900.00

0.06CNH102,252.8512,200.00

0.12CNH217,882.1874,262.00

0.14CNH258,774.1522,900.00

0.04CNH79,263.4194,400.00

0.13CNH245,348.9830,419.00
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PROPREUNISPLENDOUR CORPOATION LTD - ACNE0000010T1

PROPREUSI ACNE100001BZ8

PROPREVERISILICON MICROELECTRONICS 
SHANGHAI CO LTDCNE100004413

PROPREWALVAX BIOTECHNOLOGY CO LTDCNE100000WN2

PROPREWANDA FILM HOLDING CO LTDCNE100001WW1

PROPREWANHUA CHEMICAL GROUP CO LTDCNE0000016J9

PROPREWEICHAI POWER -A-CNE1000000D4

PROPREWEIHAI GUANGWEI COMPOSITES CO 
LTD ACNE1000034T9

PROPREWENS FOODSTUFF GROUP CO LTDCNE100002508

PROPREWESTERN MINING ACNE100000619

PROPREWESTERN SECURITIES SHS -A-CNE100001D96

PROPREWESTERN SUP TECH CO LTDCNE100003MF3

PROPREWILL SEMICONDUCTOR CO LTD SHAN-
GHAI -ACNE100002XM8

PROPREWINTIME ENERGY GROUP CO LTDCNE000000WD4

PROPREWUHAN GUIDE INFRARED SHS -A-CNE100000RK8

PROPREWULIANGYE YIBIN CO LTDCNE000000VQ8

PROPREWUS PRINTED CIRCUIT KUNSHAN CO 
LTDCNE100000SP5

PROPREWUXI APPTEC CO LTDCNE1000031K4

PROPREXCMG CONSTRUCTION MACHIN-ACNE000000FH0

PROPREXIAMEN C & D -A-CNE000000WL7

PROPREXIAMEN FARATRONIC CO LTDCNE000001D72

PROPREXIAMEN TUNGSTEN CO LTD ACNE000001D15

PROPREXINJIANG DAQO NEW ENERGY CO LTDCNE100004P24

PROPREXINJIANG GUANGHUI ENERGY CO CLASS 
ACNE0000012G4

PROPREYANGQUAN COAL INDUSTRY GRP-ACNE000001FP1

PROPREYANGZHOU YANGJIE ELECTRONIC 
TECHNOLOGY CO LTDCNE100001R90

PROPREYANTAI JEREHCNE100000L55

PROPREYANZHOU ENERGY GROUP COMPANY LI-
MITEDCNE000000WV6

0.16CNH285,057.0898,688.00

0.08CNH142,333.4869,800.00

0.05CNH86,058.3418,926.00

0.06CNH111,344.4254,900.00

0.08CNH151,686.0475,200.00

0.73CNH1,318,150.29107,301.00

0.31CNH563,204.42234,900.00

0.06CNH116,943.3632,560.00

0.34CNH609,170.87230,360.00

0.13CNH234,449.8184,600.00

0.09CNH161,543.45158,334.00

0.07CNH122,585.6822,424.00

0.32CNH585,745.9141,815.00

0.08CNH148,420.35797,400.00

0.09CNH156,136.00161,548.00

1.53CNH2,787,991.82134,423.00

0.17CNH314,955.3268,190.00

0.28CNH517,171.4485,895.00

0.22CNH406,700.08419,600.00

0.08CNH140,751.78102,600.00

0.06CNH104,570.807,700.00

0.08CNH143,147.6554,160.00

0.11CNH191,662.2656,879.00

0.13CNH239,480.23235,040.00

0.09CNH168,596.88129,400.00

0.05CNH97,896.1618,700.00

0.08CNH148,845.2833,800.00

0.24CNH437,127.16137,250.00
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PROPREYEALINK NETWORK TECHNOLOGY CORP 
LTDCNE100002PC5

PROPREYIFENG PHARMACY CHAIN CO L SHS ACNE100001TS5

PROPREYIHAI KERRY ARAWANA HOLDINGS CO 
LTDCNE1000048D3

PROPREYINTAI GOLD CO LTDCNE0000012L4

PROPREYONGHUI SUPERSTORES CO LTD-ACNE100000XX9

PROPREYONGXING SPECIAL STAINLESS STELL 
CO LTDCNE100001XB3

PROPREYONYOU NETWORK TECHNOLOGYCNE0000017Y6

PROPREYOUNGOR FASHION CO LTDCNE000000XR2

PROPREYTO EXPRESS GROUP CO LTDCNE0000012J8

PROPREYUNDA HOLDING CO LTDCNE100000015

PROPREYUNNAN ALUMINIUM CO LTD-ACNE000000VG9

PROPREYUNNAN BAIYAO GROUP CO LTD ACNE0000008X7

PROPREYUNNAN BOTANEE BIO TECHNOLOGY 
GROUP CO LTDCNE100004G74

PROPREYUNNAN CHIHONG ZINC GERMAN ACNE000001HC5

PROPREYUNNAN ENERGY NEW MATERIAL CO 
LTDCNE100002BR3

PROPREYUNNAN TIN CO LTD ACNE0000011D3

PROPREYUNNAN YUNTIANHUA CO-ACNE000000S01

PROPREYUYUAN TOURISTCNE000000594

PROPREZAMGGE MININGCNE000000L08

PROPREZHEJIANG CENTURY HUATONG GROUP 
CO LTDCNE1000015R2

PROPREZHEJIANG CHINT ELECTRICS-ACNE100000KD8

PROPREZHEJIANG DAHUA TECHNOLOGY-ACNE100000BJ4

PROPREZHEJIANG DINGLI MACHINERY CO LTDCNE1000023M7

PROPREZHEJIANG HUAFENG SPANDEX CO LTDCNE000001NK6

PROPREZHEJIANG HUAHAI A SHARECNE000001DL5

PROPREZHEJIANG HUAYOU COBALT CO -ACNE100001VW3

PROPREZHEJIANG JINGSHENG MECHANICAL 
ELECTRICAL CO LTDCNE100001DJ8

PROPREZHEJIANG JUHUA CO-ACNE000000WQ6

0.11CNH196,409.6440,310.00

0.12CNH219,337.0836,205.00

0.14CNH251,962.6058,200.00

0.14CNH252,074.8998,720.00

0.06CNH115,218.42343,900.00

0.07CNH134,940.4620,570.00

0.11CNH197,476.09123,049.00

0.08CNH154,025.27143,040.00

0.15CNH269,958.52123,300.00

0.07CNH118,805.56109,770.00

0.13CNH235,105.40118,500.00

0.26CNH473,282.6459,960.00

0.05CNH97,589.1512,383.00

0.08CNH153,927.05194,500.00

0.10CNH183,869.2932,050.00

0.08CNH143,006.1662,900.00

0.09CNH164,446.1858,900.00

0.06CNH108,985.39133,300.00

0.12CNH225,058.3656,600.00

0.08CNH147,181.96228,100.00

0.11CNH193,489.2767,960.00

0.15CNH265,150.42106,900.00

0.09CNH156,771.1217,320.00

0.10CNH190,229.37169,500.00

0.05CNH99,142.3442,930.00

0.13CNH229,366.1158,392.00

0.12CNH217,489.8346,505.00

0.17CNH312,442.9895,820.00
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PROPREZHEJIANG LONGSHENG GROUP C-ACNE000001FJ4

PROPREZHEJIANG NHU CO LTD-ACNE000001J84

PROPREZHEJIANG SANHUA INTELLIGENT CO SHS 
-A-CNE000001M22

PROPREZHEJIANG SUPOR CO LTDCNE000001KS5

PROPREZHEJIANG WEIMING ENVIRONMENT PRO-
TECTION CO LTD-ACNE1000023N5

PROPREZHEJIANG WEIXING NEW BUILDING MA-
TERIALS CO LTDCNE100000MK9

PROPREZHEJIANG ZHENENG ELECTRIC-ACNE100001SP3

PROPREZHENGZHOU YUTONG BUS -A-CNE000000PY4

PROPREZHESHANG SECURITIES CO LTDCNE100002R65

PROPREZHONGJI INNOLIGHT CO LTDCNE100001CY9

PROPREZHONGJIN GOLD CORP-ACNE000001FM8

PROPREZHONGTAI SECURITIES CO LTDCNE100004900

PROPREZHUHAI GREE ELECTRIC APPLIANCES 
INCCNE0000001D4

PROPREZHUZHOU CRRC TIMES ELECTRIC CO 
LTDCNE100004QK2

PROPREZIJIN MINING GROUP CO LTD-ACNE100000B24

PROPREZJ COMMODITIES -A-CNE000001BC8

PROPREZTE CORPORATION ACNE000000TK5

PROPRE360 SECURITY TECHONOLOGY INCCNE100002RZ2

PROPRE37 INTERACTIVE ENTERTAINMENT NET-
WORK TECHNOLOGY GROUP CO LTDCNE1000010N2

Total Action
Total Valeurs mobilieres
Liquidites

APPELS DE MARGES

PROPREAPPEL MARGE USD G1

Total APPELS DE MARGES
AUTRES

PROPREPROV COM MVTS EUR

PROPREPROV COM MVTS USD

Total AUTRES

0.09CNH156,810.69124,300.00

0.16CNH292,694.22110,568.00

0.11CNH203,603.7367,400.00

0.09CNH165,445.0320,373.00

0.11CNH195,674.0364,510.00

0.06CNH114,419.9347,260.00

0.19CNH343,067.49399,400.00

0.15CNH281,588.3579,500.00

0.11CNH199,472.86128,033.00

0.39CNH714,108.8527,800.00

0.17CNH311,313.65172,100.00

0.12CNH221,619.81241,352.00

0.32CNH580,146.0199,900.00

0.10CNH184,761.6928,082.00

0.94CNH1,713,902.04705,900.00

0.12CNH210,637.53174,600.00

0.29CNH533,635.75135,000.00

0.15CNH272,847.81232,000.00

0.10CNH183,048.8779,500.00

99.86181,540,874.46
99.86181,540,874.46

-0.00USD-4,575.00-4,575.00

-0.00-4,575.00

-0.01EUR-10,489.16-9,809.83

-0.00USD-2,642.60-2,642.60

-0.01-13,131.76
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% TNA
Quotation 

Ccy

Market 

Value - FCY
Nominal

Holding 

Status
Asset DescriptionAsset Code

BANQUE OU ATTENTE

PROPREBANQUE CNY SGP G2

PROPREBANQUE HKD SGP G2

PROPREBANQUE USD NEWEDG G1

PROPREBANQUE USD SGP G1

PROPREBANQUE USD SGP G2

Total BANQUE OU ATTENTE
DEPOSIT DE GARANTIE

PROPREGAR SUR MAT FERM V

Total DEPOSIT DE GARANTIE
FRAIS DE GESTION

PROPREPRCOMGESTFIN

PROPREPRN-1COMGESTFIN

Total FRAIS DE GESTION
Total Liquidites
Futures

Indices ( Livraison du sous-jacent )

PROPREMSCI CHINA A 50 0524MCY170524

Total Indices ( Livraison du sous-jacent )
Total Futures

Total Amundi MSCI China A UCITS ETF

0.06CNY115,290.93834,876.70

0.00HKD0.957.43

-0.00USD-6,035.80-6,035.80

0.00USD2,805.002,805.00

0.44USD808,315.37808,315.37

0.51920,376.45

0.01USD17,689.0017,689.00

0.0117,689.00

-0.18USD-328,209.53-328,209.53

-0.19USD-347,173.02-347,173.02

-0.37-675,382.55
0.13244,976.14

0.00USD4,465.003.00

0.004,465.00
0.004,465.00

100.00181,790,315.60
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Asset value

Assets UCITS accounts currency: USD
Amount for financial 

period

a) Eligible financial securities referred to in 1° of I of Article L.21420 / 1° of I of Article L.2142455 of the 

Monetary and Financial Code
4,810,039.20

b) Bank balances 227,689.76

c) Other assets held by the UCITS 17,683.48

d)      Total assets held by the UCITS (lines a+b+c) 5,055,412.44

e) Liabilities -168,146.92

f)        Overall net total (lines d+e = UCITS net asset value) 4,887,265.52

Number of shares in circulation and net value of fund 
per share

Shares

Number of shares in 

circulation

Currency 
of shares

Net value of fund 

per share 

(Liquidation value)

ACC SHARE / FR0013209921 23,037.00 USD 212.1485
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Share portfolio

Percentage

Contents of share portfolio

Net asset 

value

Total value 

of assets

a) Eligible financial securities and money market instruments admitted to trading on a 

regulated market within the meaning of Article L. 4221° of the French Monetary and Financial 

Code.

9.21 8.90

b) Eligible financial securities and money market instruments admitted to trading on another 

recognised regulated market which operates regularly, is open to the public, and is located in 

a EU Member State or in another country which is party to the Agreement on the European 

Economic Area.

- -

c) Eligible financial securities and money market instruments admitted to an official listing on 

a thirdcountry stock exchange or traded on another recognised thirdcountry regulated market 

operating regularly and open to the public, provided that this stock exchange or market is not 

listed by the AFM or that the choice of this stock exchange or market is provided for by law or 

by the Articles of Association of the UCITS / generalpurpose investment fund.

89.14 86.18

d) Newly issued financial securities mentioned in item 4, section I of Article R. 21411 / 4, 

section I of Article R. 2143218 of the French Monetary and Financial Code.
- -

e) Other assets 0.07 0.07
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Breakdown of assets per currency

Currency (10 main currencies)

Amount 
accounts currency of 

UCITS Percentage

USD Net asset value Total asset value

USD 3,395,549.27 69.48 67.17

JPY 382,553.69 7.83 7.57

Canadian dollar 223,051.33 4.56 4.41

Danish krone 217,431.75 4.45 4.30

Pound sterling 186,418.56 3.81 3.69

Australian dollar 119,443.10 2.44 2.36

Swiss franc 109,705.87 2.25 2.17

HKD 77,478.69 1.59 1.53

Singapore dollar 34,866.86 0.71 0.69

Swedish krona/kronor 23,073.44 0.47 0.46

Other currency 37,050.63 0.76 0.73

Total 4,806,623.19 98.35 95.08

Breakdown of assets by issuer’s country of residence

Country (10 main countries)

Percentage

Net asset value Total asset value

Unite States of America 65.62 63.44

Japan 7.83 7.57

Canada 5.29 5.12

Denmark 4.45 4.30

Switzerland 3.30 3.19

United Kingdom 3.20 3.10

Australia 2.30 2.22

Irland 1.73 1.67

Hong-Kong 1.59 1.53

Singapour 0.71 0.69

Other countries 2.33 2.25

Total 98.35 95.08
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Breakdown of assets by economic sector

Economic sector (10 main sectors

Percentage

Net asset value Total asset value

Software 8.58 8.29

Pharmaceuticals 7.16 6.92

Automobiles 4.37 4.23

Industrial Machinery 4.32 4.18

Banks 3.91 3.78

Home Improvement Retailers 3.57 3.45

Property and Casualty Insurance 3.32 3.21

Semiconductors 3.02 2.92

Medical Supplies 2.95 2.86

Financial Administration 2.88 2.78

Other sectors 54.27 52.46

Total 98.35 95.08

Breakdown of other assets by nature

Percentage

Kind of asset Net asset value Total asset value

UCITS shares - -

- UCITS and equivalents of other EU member states - -

- AIFs and equivalents from other EU member states - -

- Other CIUs and investment funds - -

Other assets 0.07 0.07

Total 0.07 0.07
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Indication of movements occurring in the composition 
of the securities portfolio during the reference period

Items of share portfolio

Movements  

(in amount)

 UCITS accounts currency: USD Acquisitions

Sales / 

Refundings

a) Eligible financial securities and money market instruments admitted to 

trading on a regulated market within the meaning of Article L. 4221° of the 

French Monetary and Financial Code.

451,915.65 5,352,271.84

b) Eligible financial securities and money market instruments admitted to 

trading on another recognised regulated market which operates regularly, is 

open to the public, and is located in a EU Member State or in another 

country which is party to the Agreement on the European Economic Area.

- -

c) Eligible financial securities and money market instruments admitted to an 

official listing on a thirdcountry stock exchange or traded on another 

recognised thirdcountry regulated market operating regularly and open to 

the public, provided that this stock exchange or market is not listed by the 

AFM or that the choice of this stock exchange or market is provided for by 

law or by the Articles of Association of the UCITS / generalpurpose 

investment fund.

3,981,186.70 55,441,650.47

d) Newly issued financial securities mentioned in item 4, section I of Article 

R. 21411 / 4, section I of Article R. 2143218 of the French Monetary and 

Financial Code.

- -

e) Other assets - 74,832.79

Total on the period 4,433,102.35 60,868,755.10



Date Share category
Share 

currency Nature Net amount Tax credit
Gross 

amount

- - - - - - -

- - - - - - -

- - - - - - -

- - - - - - -

- - - - - - -

- - - - - - -
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Indication of the figures concerning unit distributions 
on results and/or on net capital gains or losses, paid 
during the period or to be paid, after deduction of taxes
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Information on overperformance fees (in EUR)
Outperformance fee (variable 

charges): amount and % of fees for 

the period
Provisioned variable 

management fees %

Acquired Variable 

Management Fees  

(due to redemptions) %Share class:

ACC SHARE / FR0013209921 - - - -

(1) in relation to the net assets of the accounting order.

(2) in relation to average net assets.

Transparency of securities financing transactions and the 
reuse of financial instruments under the SFTR regulation 
(in the UCI’s accounting currency) 

Over the course of the reporting period, the UCI was not involved in any transactions governed by the Securities 

Financing Transactions Regulation (SFTR).
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Inventory at 04.30.2024

% TNA
Quotation 

Ccy

Market 

Value - FCY
Nominal

Holding 

Status
Asset DescriptionAsset Code

Valeurs mobilieres

Action

PROPREADMIRAL GROUPGB00B02J6398

PROPREADOBE INCUS00724F1012

PROPREADVANTESTJP3122400009

PROPREAECOMUS00766T1007

PROPREAEON CO LTDJP3388200002

PROPREAGILENT TECHNOLOGIES INCUS00846U1016

PROPREAGNICO EAGLE MINESCA0084741085

PROPREAIA GROUP LTD -H-HK0000069689

PROPREAJINOMOTO CO INCJP3119600009

PROPREALL NIPPON AIRWAYSJP3429800000

PROPREALLEGIONIE00BFRT3W74

PROPREALLY FINANCIAL INCUS02005N1000

PROPREAMERICAN EXPRESS COUS0258161092

PROPREAMERICAN WATER WORKSUS0304201033

PROPREAMERIPRISE FINANCIALUS03076C1062

PROPREAMGEN INCUS0311621009

PROPREANNALY CAPITAL MANAGEMENT INCUS0357108390

PROPREANTOFAGASTA PLCGB0000456144

PROPREAPTIV REGISTERED SHSJE00B783TY65

PROPREASSOCIATED BRITISH FOODSGB0006731235

PROPREASTELLAS PHARMA INCJP3942400007

PROPREAUTODESK INCUS0527691069

PROPREAUTOMATIC DATA PROCESSING INCUS0530151036

PROPREAVANTOR INCUS05352A1007

0.05GBP2,597.1076.00

1.68USD81,920.91177.00

0.19JPY9,524.35300.00

0.30USD14,500.52157.00

0.26JPY12,589.84600.00

0.48USD23,433.84171.00

0.48CAD23,542.26371.00

0.60HKD29,560.754,000.00

0.23JPY11,200.07300.00

0.08JPY3,812.79200.00

0.21USD10,211.0484.00

0.02USD920.4024.00

1.05USD51,486.60220.00

0.49USD23,730.08194.00

0.29USD14,000.8634.00

1.19USD58,075.28212.00

0.04USD2,192.58117.00

0.19GBP9,492.02343.00

0.04USD1,988.0028.00

0.08GBP4,124.03124.00

0.28JPY13,469.321,400.00

0.30USD14,899.5070.00

0.75USD36,525.39151.00

0.20USD9,667.77399.00
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% TNA
Quotation 

Ccy

Market 

Value - FCY
Nominal

Holding 

Status
Asset DescriptionAsset Code

PROPREAVERY DENNISON CORPUS0536111091

PROPREAXON ENTERPRISE INCUS05464C1018

PROPREBALL CORPUS0584981064

PROPREBANK OF NEW YORK MELLON CORPUS0640581007

PROPREBANK OF NOVA SCOTIACA0641491075

PROPREBARRATT DEVELOPMENTSGB0000811801

PROPREBECTON DICKINSON & COUS0758871091

PROPREBEIJER REF ABSE0015949748

PROPREBEST BUY CO INCUS0865161014

PROPREBIOGEN INCUS09062X1037

PROPREBLACKROCK INC AUS09247X1019

PROPREBOC HONG KONG HOLDINGS LTD -H-HK2388011192

PROPREBOLIDEN ABSE0020050417

PROPREBOOKING HOLDINGS INCUS09857L1089

PROPREBRAMBLES LIMITEDAU000000BXB1

PROPREBRIDGESTONE CORPJP3830800003

PROPREBROADRIDGE FINANCIAL SOLUTIONSUS11133T1034

PROPREBROOKFIELD RENEWABLE CORPORA-
TIONCA11284V1058

PROPREBT GROUP PLCGB0030913577

PROPREBURBERRY GROUPGB0031743007

PROPRECANADIAN APARTMENT PROPERTIES 
REITCA1349211054

PROPRECAPITALAND ASCENDAS REITSG1M77906915

PROPRECAPITALAND INTEGRATED COMMERCIAL 
TRUSTSG1M51904654

PROPRECAPITALAND INVESTMENT LIMITEDSGXE62145532

PROPRECARRIER GLOBAL CORPORATIONSUS14448C1045

PROPRECBRE GROUPUS12504L1098

PROPRECENTENEUS15135B1017

PROPREC.H. ROBINSON WORLDWIDEUS12541W2098

0.33USD16,078.7274.00

0.26USD12,546.4040.00

0.12USD5,635.1781.00

0.33USD15,930.18282.00

0.36CAD17,837.39388.00

0.05GBP2,465.39433.00

0.74USD36,363.00155.00

0.03SEK1,703.47118.00

0.09USD4,344.7659.00

0.20USD9,666.9045.00

0.85USD41,505.2055.00

0.06HKD3,087.771,000.00

0.04SEK1,978.6959.00

0.92USD44,876.3913.00

0.02AUD1,015.80107.00

0.09JPY4,434.91100.00

0.11USD5,222.0727.00

0.11CAD5,470.21235.00

0.04GBP2,112.131,644.00

0.07GBP3,558.41247.00

0.16CAD7,734.99248.00

0.23SGD11,248.325,900.00

0.17SGD8,479.505,900.00

0.14SGD7,021.773,600.00

0.42USD20,722.13337.00

0.22USD10,687.47123.00

0.25USD11,981.84164.00

0.17USD8,236.00116.00
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% TNA
Quotation 

Ccy

Market 

Value - FCY
Nominal

Holding 

Status
Asset DescriptionAsset Code

PROPRECHUBB LIMITEDCH0044328745

PROPRECHURCH & DWIGHT INCUS1713401024

PROPRECITY DEVELOPMENTS LTDSG1R89002252

PROPRECLOROX COUS1890541097

PROPRECOCA COLA HBC GBPCH019825130G

PROPRECOCHLEAR LIMITEDAU000000COH5

PROPRECOLES GRP RG LTDAU0000030678

PROPRECONAGRA BRANDS INCUS2058871029

PROPRECOOPER COMPANIES INCUS2166485019

PROPRECRH PLCIE0001827041

PROPRECRODA INTERNATIONAL PLCGB00BJFFLV09

PROPRECROWN CASTLE INCUS22822V1017

PROPRECUMMINS INCUS2310211063

PROPREDAIKIN INDUSTRIES LTDJP3481800005

PROPREDAIWA SECURITIES GROUP INCJP3502200003

PROPREDANAHER CORPUS2358511028

PROPREDARLING INGREDIENTSUS2372661015

PROPREDAVITA INCUS23918K1088

PROPREDAYFORCE INCUS15677J1088

PROPREDECKERS OUTDOORUS2435371073

PROPREDEXUS AMERICAN DEPOSITARY RE-
CEIPTSAU000000DXS1

PROPREDNB BANK ASANO0010161896

PROPREDOLLARAMA INCCA25675T1075

PROPREDOVER CORPUS2600031080

PROPREDSV A/SDK0060079531

PROPREEBOS GROUP LTDNZEBOE0001S6

PROPREEDWARDS LIFESCIENCESUS28176E1082

PROPREELECTRONIC ARTS INCUS2855121099

0.93USD45,252.48182.00

0.53USD25,677.82238.00

0.17SGD8,117.271,800.00

0.26USD12,716.8286.00

0.13GBP6,389.08197.00

0.20AUD9,710.7546.00

0.28AUD13,902.811,320.00

0.33USD16,159.50525.00

0.27USD13,002.76146.00

0.10GBP4,997.5664.00

0.12GBP6,061.25105.00

0.43USD21,006.72224.00

0.16USD7,627.2327.00

0.28JPY13,818.19100.00

0.05JPY2,215.23300.00

1.58USD77,438.68314.00

0.09USD4,364.11103.00

0.03USD1,668.1212.00

0.02USD797.8113.00

0.23USD11,458.5814.00

0.14AUD6,972.031,508.00

0.11NOK5,293.26302.00

0.47CAD22,819.88273.00

0.44USD21,516.00120.00

0.27DKK13,017.2391.00

0.05NZD2,489.65120.00

0.51USD24,723.64292.00

0.22USD10,779.7085.00
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% TNA
Quotation 

Ccy

Market 

Value - FCY
Nominal

Holding 

Status
Asset DescriptionAsset Code

PROPREELEVANCE HEALTH INCUS0367521038

PROPREESSITY ABSE0009922164

PROPREEXELON CORPUS30161N1019

PROPREEXPEDIT INTL WASHUS3021301094

PROPREFACTSET RESH SYSUS3030751057

PROPREFANUC LTDJP3802400006

PROPREFASTENAL COUS3119001044

PROPREFERGUSON PLCJE00BJVNSS43

PROPREFIDELITY NATIONAL INFORM SVCESUS31620M1062

PROPREFISERV INCUS3377381088

PROPREFORTIVE CORP - W/IUS34959J1088

PROPREFORTUNE BRANDS INNOVATIONS INCUS34964C1062

PROPREFOX CORPUS35137L2043

PROPREFRANKLIN RESOURCES INCUS3546131018

PROPREGENERAL MILLS INCUS3703341046

PROPREGEORGE WESTON LTDCA9611485090

PROPREGILDAN ACTIVEWEAR ACA3759161035

PROPREGILEAD SCIENCES INCUS3755581036

PROPREGIVAUDAN NCH0010645932

PROPREGPT GROUP REITAU000000GPT8

PROPREGRACO INC.US3841091040

PROPREHANG LUNG PROPERTIES LTD -H-HK0101000591

PROPREHANG SENG BANK LTD -H-HK0011000095

PROPREHANKYU HANSHIN HOLDINGS INC.JP3774200004

PROPREHARTFORD FINANCIAL SERVICES GRPUS4165151048

PROPREHASBRO INCUS4180561072

PROPREHCA HEALTHCARE RG REGISTERED SHSUS40412C1018

PROPREHENRY SCHEIN INCUS8064071025

0.96USD47,043.6289.00

0.19SEK9,131.72365.00

0.49USD23,750.56632.00

0.29USD14,136.37127.00

0.09USD4,168.9010.00

0.36JPY17,641.79600.00

0.51USD24,866.04366.00

0.38USD18,471.2088.00

0.28USD13,651.92201.00

0.69USD33,892.74222.00

0.45USD21,753.03289.00

0.12USD5,848.0080.00

0.04USD2,122.3274.00

0.01USD342.6015.00

0.68USD33,116.20470.00

0.32CAD15,824.32120.00

0.06CAD2,744.0179.00

0.64USD31,230.80479.00

0.44CHF21,511.475.00

0.15AUD7,535.692,750.00

0.32USD15,799.40197.00

0.09HKD4,454.574,000.00

0.03HKD1,328.44100.00

0.27JPY13,135.07500.00

0.32USD15,405.51159.00

0.10USD4,965.3081.00

0.46USD22,307.0472.00

0.20USD9,837.76142.00
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% TNA
Quotation 

Ccy

Market 

Value - FCY
Nominal

Holding 

Status
Asset DescriptionAsset Code

PROPREHILTON WORLDWIDE HOLDINGS INCUS43300A2033

PROPREHOLOGIC INCUS4364401012

PROPREHOME DEPOT INCUS4370761029

PROPREHOYA CORPJP3837800006

PROPREHUNTINGTON BANCSHARES INCUS4461501045

PROPREHYDRO ONE LTDCA4488112083

PROPREIDEX CORPUS45167R1041

PROPREIDEXX LABSUS45168D1046

PROPREILLINOIS TOOL WORKS INCUS4523081093

PROPREILLUMINAUS4523271090

PROPREINGERSOLL RAND INCUS45687V1061

PROPREINSULET CORPUS45784P1012

PROPREINTACT FINANCIAL CORPCA45823T1066

PROPREINTERNATIONAL FLAVORS & FRA-
GRANCESUS4595061015

PROPREINTERPUBLIC GROUP OF COS INCUS4606901001

PROPREINTUITUS4612021034

PROPREIRON MOUNTAIN INC REITUS46284V1017

PROPREJAMES HARDIE INDUSTRIES PLCAU000000JHX1

PROPREJ.B HUNT TRANSPORT SERVICESUS4456581077

PROPREJM SMUCKERUS8326964058

PROPREJOHNSON CONTROLS INTERNATIONAL 
PLCIE00BY7QL619

PROPREJULIUS BAER GRUPPECH0102484968

PROPREKDDI CORPJP3496400007

PROPREKELLANOVAUS4878361082

PROPREKIKKOMAN CORPJP3240400006

PROPREKNIGHT-SWIFT TRANSPORTATIONUS4990491049

PROPREKUBOTA CORPORATIONJP3266400005

PROPREKUEHNE UND NAGEL INTERNATIONAL 
AG-NOMCH0025238863

0.31USD15,387.8478.00

0.31USD15,002.46198.00

2.60USD127,003.60380.00

0.48JPY23,474.09200.00

0.10USD4,660.62346.00

0.45CAD21,807.98777.00

0.43USD20,943.7095.00

0.40USD19,710.4040.00

0.90USD44,183.91181.00

0.18USD8,859.6072.00

0.51USD24,916.44267.00

0.10USD4,986.2629.00

0.19CAD9,223.0156.00

0.25USD12,274.25145.00

0.02USD1,065.4035.00

1.34USD65,690.10105.00

0.39USD19,224.96248.00

0.14AUD7,005.04199.00

0.19USD9,266.4957.00

0.25USD12,059.25105.00

0.36USD17,829.18274.00

0.04CHF1,839.0434.00

0.29JPY13,980.24500.00

0.45USD21,986.80380.00

0.12JPY5,997.20500.00

0.11USD5,316.45115.00

0.07JPY3,235.15200.00

0.18CHF8,768.2433.00
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PROPREKYOWA HAKKO KIRINJP3256000005

PROPRELABORATORY CORPUS50540R4092

PROPRELAM RESEARCH CORPUS5128071082

PROPRELAMB WESTON HOLDINGS INCUS5132721045

PROPRELEGAL & GENERAL GROUPGB0005603997

PROPRELENNOX INTL INCUS5261071071

PROPRELKQ CORPORATIONUS5018892084

PROPRELOGITECH INTERNATIONAL NOMCH0025751329

PROPRELONZA GROUP AG NCH0013841017

PROPRELOWE’S COMPANIES INCUS5486611073

PROPREMARKETAXESS HOLDINGUS57060D1081

PROPREMARSH & MCLENNAN COMPANIESUS5717481023

PROPREMARTIN MARIETTAUS5732841060

PROPREMASCO CORPUS5745991068

PROPREMATSUKIYOCOCOKARA  COJP3869010003

PROPREMERCURY NZ LTDNZMRPE0001S2

PROPREMERIDIAN ENERGY LTDNZMELE0002S7

PROPREMETRO INCCA59162N1096

PROPREMETTLER TOLEDO INTERNATIONAL INCUS5926881054

PROPREMICROSOFT CORPUS5949181045

PROPREMINERAL RESOURCES LTDAU000000MIN4

PROPREMIRVAC GROUP REITAU000000MGR9

PROPREMOLINA HEALTHCAREUS60855R1005

PROPREMOODY’S CORPUS6153691059

PROPREMOWI ASANO0003054108

PROPREMTR CORP -H-HK0066009694

PROPRENASDAQ SHSUS6311031081

PROPRENATIONAL BANK OF CANADACA6330671034

0.17JPY8,416.74500.00

0.07USD3,423.2917.00

0.99USD48,298.1454.00

0.18USD9,000.72108.00

0.08GBP3,779.681,279.00

0.13USD6,487.8814.00

0.21USD10,351.20240.00

0.14CHF6,678.1585.00

0.39CHF18,920.5034.00

0.97USD47,421.92208.00

0.04USD2,000.9010.00

0.78USD38,091.13191.00

0.42USD20,547.4535.00

0.23USD11,431.15167.00

0.12JPY5,711.56400.00

0.09NZD4,583.371,214.00

0.14NZD6,927.141,951.00

0.37CAD18,298.76357.00

0.38USD18,445.5015.00

4.80USD234,376.66602.00

0.11AUD5,437.67116.00

0.11AUD5,499.114,111.00

0.11USD5,473.6016.00

0.42USD20,368.1555.00

0.18NOK8,935.68505.00

0.30HKD14,873.074,500.00

0.12USD5,925.1599.00

0.14CAD7,080.4388.00
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PROPRENEWMONT CORPORTAIONUS6516391066

PROPRENEXT PLCGB0032089863

PROPRENOMURA RESEARCHJP3762800005

PROPRENORTHEN STAR RESOURCESAU000000NST8

PROPRENORTHERN TRUST CORPUS6658591044

PROPRENOVO NORDISK ASDK0062498333

PROPRENOVONESIS A/SDK0060336014

PROPRENUTRIEN LTDCA67077M1086

PROPRENXP SEMICONDUCTORNL0009538784

PROPREOLD DOMNION FREIGHTUS6795801009

PROPREOMRON CORPJP3197800000

PROPREONO PHARMACEUTICALJP3197600004

PROPREOPEN TEXTCA6837151068

PROPREORIENTAL LANDJP3198900007

PROPREORKLA ASANO0003733800

PROPREOWENS CORNINGUS6907421019

PROPREPANDORA ABDK0060252690

PROPREPAYLOCITY HOLDING CORPUS70438V1061

PROPREPEARSONGB0006776081

PROPREPENTAIR PLCIE00BLS09M33

PROPREPILBARA MINERALS LTDAU000000PLS0

PROPREPNC FINANCIAL SERVICES GROUPUS6934751057

PROPREPOOL CORPUS73278L1052

PROPREPPG INDUSTRIES INCUS6935061076

PROPREPROGRESSIVE CORPUS7433151039

PROPREPROLOGIS REITUS74340W1036

PROPREPRUDENTIAL FINANCIALUS7443201022

PROPREQBE INSURANCE GROUP LTDAU000000QBE9

0.48USD23,611.84581.00

0.23GBP11,279.78100.00

0.05JPY2,437.01100.00

0.09AUD4,326.77446.00

0.09USD4,366.6753.00

3.59DKK175,334.841,355.00

0.24DKK11,532.06207.00

0.12CAD5,759.18109.00

0.68USD33,048.51129.00

0.37USD18,171.00100.00

0.07JPY3,469.64100.00

0.21JPY10,124.23700.00

0.04CAD1,910.6354.00

0.23JPY11,087.60400.00

0.16NOK7,631.941,115.00

0.10USD4,709.8828.00

0.11DKK5,366.3935.00

0.01USD465.483.00

0.01GBP353.5429.00

0.24USD11,942.59151.00

0.09AUD4,397.441,668.00

0.47USD22,989.00150.00

0.18USD8,700.7224.00

0.36USD17,544.00136.00

1.03USD50,188.25241.00

0.89USD43,575.35427.00

0.29USD14,251.92129.00

0.10AUD4,939.06429.00
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PROPREQUANTA SERVICESUS74762E1029

PROPREQUEST DIAGNOSTICS INCUS74834L1008

PROPRERAKUTEN GROUP INCJP3967200001

PROPRERECKITT BENCKISER GROUP PLCGB00B24CGK77

PROPREREGIONS FINANCIAL CORPUS7591EP1005

PROPRERELX PLCGB00B2B0DG97

PROPRERENESAS ELECTRONICS CORPJP3164720009

PROPREREPLIGENUS7599161095

PROPRERIOCAN REAL ESTE INVESTMNT TRTCA7669101031

PROPRERITCHIE BROTHERS AUCTIONEERS INCCA74935Q1072

PROPRERIVIAN AUTOMOTIVE INCUS76954A1034

PROPREROCKWELL AUTOMATION INCUS7739031091

PROPRESAGE GRPGB00B8C3BL03

PROPRESCENTRE GROUP REITAU000000SCG8

PROPRESEGRO PLC REITGB00B5ZN1N88

PROPRESEVERN TRENT PLCGB00B1FH8J72

PROPRESG HOLDINGS CO LTDJP3162770006

PROPRESHERWIN WILLIAMS COUS8243481061

PROPRESHOPIFY INCCA82509L1076

PROPRESIG GROUP LTDCH0435377954

PROPRESINO LAND -H-HK0083000502

PROPRESOFTBANK CORPJP3732000009

PROPRESOMPO HOLDINGS SHSJP3165000005

PROPRESONY GROUP CORPORATIONJP3435000009

PROPRES&P GLOBAL INCUS78409V1044

PROPRESTATE STREET CORPUS8574771031

PROPRESTEEL DYNAMICSUS8581191009

PROPRESTERIS PLCIE00BFY8C754

0.39USD19,133.4474.00

0.08USD4,145.4030.00

0.12JPY5,822.131,200.00

0.54GBP26,295.61470.00

0.08USD4,104.51213.00

0.54GBP26,263.62635.00

0.21JPY10,021.92600.00

0.09USD4,269.2026.00

0.24CAD11,919.82939.00

0.08USD3,722.1652.00

0.04USD2,189.40246.00

0.37USD17,883.3666.00

0.02GBP1,168.0580.00

0.25AUD12,280.135,947.00

0.18GBP8,940.88842.00

0.23GBP11,460.81371.00

0.12JPY5,860.58500.00

0.74USD36,252.81121.00

0.65CAD32,008.90455.00

0.13CHF6,178.91308.00

0.22HKD10,752.8510,000.00

0.20JPY9,714.99800.00

0.12JPY5,947.95300.00

1.02JPY49,890.38600.00

0.98USD47,820.45115.00

0.16USD7,756.43107.00

0.15USD7,416.8457.00

0.26USD12,478.1661.00
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PROPRESTOCKLAND REITAU000000SGP0

PROPRESUMITOMO MITSUI FINANCIAL GRPJP3890350006

PROPRESUN LIFE FINANCIALCA8667961053

PROPRESUNCORP GROUPAU000000SUN6

PROPRESVENSKA CELLULOSA SCA ABSE0000112724

PROPRESVENSKA HANDELSBANKEN ABSE0007100599

PROPRESWIRE PACIFIC A -H-HK0019000162

PROPRESWIRE PROPERTIES LTD -H-HK0000063609

PROPRESWISS RE AGCH0126881561

PROPRESYCHRONY FINANCIALUS87165B1035

PROPRESYSMEXJP3351100007

PROPRET ROWE PRICE GROUP INCUS74144T1088

PROPRETAKE TWO INTERACTIVE SOFTWAREUS8740541094

PROPRETAYLOR WINPEY PLCGB0008782301

PROPRET&D HOLDINGS INCJP3539220008

PROPRETDK CORPORATIONJP3538800008

PROPRETELENORNO0010063308

PROPRETESLA INCUS88160R1014

PROPRETEXAS INSTRUMENTSUS8825081040

PROPRETHE BERKELEY GROUP HOLDINGS PLCGB00BLJNXL82

PROPRETHE CIGNA GROUPUS1255231003

PROPRETOBU RAILWAYJP3597800006

PROPRETOKIO MARINE HLDGS INCJP3910660004

PROPRETORO COUS8910921084

PROPRETORONTO DOMINION BANKCA8911605092

PROPRETRACTOR SUPPLYUS8923561067

PROPRETRANE TECHNOLOGIES PLCIE00BK9ZQ967

PROPRETRANSURBAN GROUPAU000000TCL6

0.17AUD8,082.222,797.00

0.58JPY28,532.39500.00

0.20CAD9,823.18192.00

0.07AUD3,356.37311.00

0.13SEK6,333.82429.00

0.08SEK3,925.74448.00

0.09HKD4,251.27500.00

0.19HKD9,169.974,400.00

0.23CHF11,100.97102.00

0.11USD5,145.66117.00

0.10JPY4,829.85300.00

0.11USD5,259.3648.00

0.16USD7,711.7454.00

0.05GBP2,502.251,515.00

0.03JPY1,637.59100.00

0.09JPY4,501.64100.00

0.02NOK1,189.59103.00

4.33USD211,505.121,154.00

1.57USD76,566.28434.00

0.18GBP8,913.31151.00

0.80USD38,917.36109.00

0.20JPY9,960.92500.00

0.45JPY22,201.25700.00

0.07USD3,416.0139.00

0.84CAD41,255.28694.00

0.33USD16,111.7259.00

0.66USD32,368.68102.00

0.51AUD24,982.213,068.00
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PROPRETRAVELERS COMPANIES INCUS89417E1091

PROPRETRUIST FINANCIAL CORPORATIONUS89832Q1094

PROPREUNI-CHARM CORPJP3951600000

PROPREUNITED RENTALS INCUS9113631090

PROPREUNITED UTILITIES GROUP PLCGB00B39J2M42

PROPREUS BANCORPUS9029733048

PROPREVAIL RESORTS INC.US91879Q1094

PROPREVAT GROUP LTDCH0311864901

PROPREVERIZON COMMUNICATIONS INCUS92343V1044

PROPREVESTAS WIND SYSTEM A/SDK0061539921

PROPREWALT DISNEY CO/THEUS2546871060

PROPREWARNER BROS DISCOVERY INCUS9344231041

PROPREWATERS CORPUS9418481035

PROPREWELLTOWER INC REITUS95040Q1040

PROPREWEST PHARMACEUTICALUS9553061055

PROPREWORKDAY INCUS98138H1014

PROPREWW GRAINGER INCUS3848021040

PROPREXYLEMUS98419M1009

PROPREYAMAHA CORPJP3942600002

PROPREYAMATAKE CORPJP3937200008

PROPREYAMATO HOLDINGSJP3940000007

PROPREYASKAWA ELECTRIC CORPJP3932000007

PROPREZ HOLDINGS CORPORATIONJP3933800009

PROPREZIMMER BIOMET HOLDINGS INCUS98956P1021

PROPREZOETIS INCUS98978V1035

PROPREZOZO RG REGISTERED SHSJP3399310006

PROPREZURICH INSURANCE GROUP AGCH0011075394

0.45USD21,852.48103.00

0.41USD19,976.60532.00

0.18JPY8,954.34300.00

0.46USD22,711.6634.00

0.26GBP12,948.39990.00

0.48USD23,484.14578.00

0.02USD946.855.00

0.17CHF8,071.6516.00

1.38USD67,369.941,706.00

0.25DKK12,181.23451.00

1.62USD79,103.20712.00

0.11USD5,600.96761.00

0.26USD12,670.6441.00

0.58USD28,584.00300.00

0.28USD13,584.2438.00

0.38USD18,354.7575.00

0.43USD21,191.0523.00

0.44USD21,565.50165.00

0.04JPY2,120.55100.00

0.12JPY5,626.41200.00

0.08JPY3,978.65300.00

0.17JPY8,362.72200.00

0.01JPY486.89200.00

0.38USD18,763.68156.00

0.73USD35,669.76224.00

0.09JPY4,327.52200.00

0.55CHF26,636.9455.00
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PROPRE3I GROUPGB00B1YW4409

Total Action
Total Valeurs mobilieres
Liquidites

APPELS DE MARGES

PROPREAPPEL MARGE USD

Total APPELS DE MARGES
AUTRES

PROPREPROV COM MVTS EUR

PROPREPROV COM MVTS USD

Total AUTRES
BANQUE OU ATTENTE

PROPREBANQUE AUD SGP

PROPREBANQUE CAD SGP

PROPREBANQUE CHF SGP

PROPREBANQUE DKK SGP

PROPREBANQUE EUR NEWEDG

PROPREBANQUE EUR SGP

PROPREBANQUE GBP SGP

PROPREBANQUE HKD SGP

PROPREBANQUE JPY SGP

PROPREBANQUE NOK SGP

PROPREBANQUE NZD SGP

PROPREBANQUE SEK SGP

PROPREBANQUE SGD SGP

PROPREBANQUE USD NEWEDG

PROPREBANQUE USD SGP

Total BANQUE OU ATTENTE
DEPOSIT DE GARANTIE

PROPREGAR SUR MAT FERM V

Total DEPOSIT DE GARANTIE

0.25GBP12,244.47340.00

98.424,810,039.20
98.424,810,039.20

0.04USD1,875.001,875.00

0.041,875.00

-0.00EUR-2.99-2.80

-0.25USD-12,355.92-12,355.92

-0.25-12,358.91

0.01AUD611.91942.35

0.02CAD1,083.441,488.50

0.00CHF205.48188.46

0.01DKK291.922,036.25

-0.00EUR-22.72-21.25

0.01EUR639.48598.06

0.01GBP254.95203.60

0.02HKD1,023.988,008.75

0.07JPY3,484.85548,394.00

0.01NOK392.024,341.33

0.01NZD436.54737.70

0.01SEK251.112,756.15

0.01SGD635.60866.81

0.01USD389.96389.96

4.46USD217,988.52217,988.52

4.66227,667.04

0.15EUR7,303.836,830.80

0.157,303.83
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FRAIS DE GESTION

PROPREPRCOMGESTFIN

PROPREPRN-1COMGESTFIN

Total FRAIS DE GESTION
Total Liquidites
Futures

Indices ( Livraison du sous-jacent )

PROPREMSCI WORLD  0624ZWP240624

Total Indices ( Livraison du sous-jacent )
Total Futures
Coupons

Action

ACHLIGADVANTESTJP3122400009

ACHLIGAECOMUS00766T1007

ACHLIGAEON CO LTDJP3388200002

ACHLIGAJINOMOTO CO INCJP3119600009

ACHLIGALL NIPPON AIRWAYSJP3429800000

ACHLIGALLY FINANCIAL INCUS02005N1000

ACHLIGAMERICAN EXPRESSUS0258161092

ACHLIGANTOFAGASTAGBUSD0456144

ACHLIGASTELLAS PHARMA INCJP3942400007

ACHLIGBANK OF NEW YORKUS0640581007

ACHLIGBARRATT DEVELOPMTSGB0000811801

ACHLIGCANADIAN APART REITCA1349211054

ACHLIGCLOROX COUS1890541097

ACHLIGCONAGRA BRANDS INCUS2058871029

ACHLIGCRODA INTERNATIONALGB00BJFFLV09

ACHLIGDAIKIN INDUSTRIESJP3481800005

ACHLIGDAIWA SECURITIES GRPJP3502200003

ACHLIGDNB BANK ASANO0010161896

ACHLIGDOLLARAMA INCCA25675T1075

-1.44USD-70,198.34-70,198.34

-1.70USD-83,021.95-83,021.95

-3.14-153,220.29
1.4671,266.67

-0.05USD-2,545.001.00

-0.05-2,545.00
-0.05-2,545.00

0.00JPY26.55300.00

0.00USD24.18157.00

0.01JPY719.117,900.00

0.00JPY56.13300.00

0.00JPY30.34200.00

0.00USD5.0424.00

0.00USD107.80220.00

0.00USD83.35343.00

0.01JPY247.791,400.00

0.00USD82.91282.00

0.00GBP23.85433.00

0.00CAD16.36248.00

0.00USD72.2486.00

0.00USD128.63525.00

0.00GBP81.52105.00

0.00JPY60.69100.00

0.00JPY27.31300.00

0.01NOK327.25302.00

0.00CAD13.71273.00
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ACHLIGFASTENALUS3119001044

ACHLIGFERGUSON PLCJE00BJVNSS43

ACHLIGGENERAL MILLS INCUS3703341046

ACHLIGGRACO INC.US3841091040

ACHLIGHANKYU HANSHIN HLDJP3774200004

ACHLIGHASBRO INCUS4180561072

ACHLIGHOYA CORPJP3837800006

ACHLIGKDDI CORPJP3496400007

ACHLIGKIKKOMAN CORPJP3240400006

ACHLIGLEGAL&GENERAL GRPGB0005603997

ACHLIGLOWE’S COM INCUS5486611073

ACHLIGMARSH & MCLENNANUS5717481023

ACHLIGMATSUKIYOCOCOJP3869010003

ACHLIGNATL BK OF CANADACA6330671034

ACHLIGNOMURA RESEARCHJP3762800005

ACHLIGOMRON CORPJP3197800000

ACHLIGONO PHARMACEUTICALJP3197600004

ACHLIGORIENTAL LANDJP3198900007

ACHLIGORKLA ASANO0003733800

ACHLIGPEARSONGB0006776081

ACHLIGPENTAIR PLCIE00BLS09M33

ACHLIGPNC FINANCIAL SERVUS6934751057

ACHLIGRECKITT BENCKISERGB00B24CGK77

ACHLIGRIOCAN REITCA7669101031

ACHLIGSEGRO PLC REITGB00B5ZN1N88

ACHLIGSG HOLDINGS CO LTDJP3162770006

ACHLIGSOFTBANK CORPJP3732000009

ACHLIGSOMPO HLDGS SHSJP3165000005

0.00USD99.92366.00

0.00USD69.5288.00

0.00USD194.11470.00

0.00USD35.16197.00

0.00JPY75.86500.00

0.00USD39.6981.00

0.00JPY65.74200.00

0.00JPY177.00500.00

0.00JPY29.84100.00

0.00GBP234.311,279.00

0.00USD160.16208.00

0.00USD94.93191.00

0.00JPY34.39400.00

0.00CAD50.9288.00

0.00JPY14.67100.00

0.00JPY26.30100.00

0.00JPY141.59700.00

0.00JPY12.14400.00

0.01NOK453.081,115.00

0.00GBP5.7029.00

0.00USD26.05151.00

0.00USD162.75150.00

0.01GBP682.11470.00

0.00CAD47.41939.00

0.00GBP201.38842.00

0.00JPY65.74500.00

0.00JPY173.96800.00

0.00JPY75.86100.00
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ACHLIGSONY GROUPJP3435000009

ACHLIGS’TOMO MITSUI FINLJP3890350006

ACHLIGSWIRE PACIFIC A -H-HK0019000162

ACHLIGSWIRE PRPTS LTD -H-HK0000063609

ACHLIGSYSMEXJP3351100007

ACHLIGTAYLOR WINPEY PLCGB0008782301

ACHLIGT&D HOLDINGS INCJP3539220008

ACHLIGTDK CORPORATIONJP3538800008

ACHLIGTOBU RAILWAYJP3597800006

ACHLIGTOKIO MARINE HLDGSJP3910660004

ACHLIGTRUIST FINANC CORPUS89832Q1094

ACHLIGVERIZON COMM INCUS92343V1044

ACHLIGWEST PHARMACEUTICAUS9553061055

ACHLIGYAMAHA CORPJP3942600002

ACHLIGYAMATAKE CORPJP3937200008

ACHLIGYAMATO HOLDINGSJP3940000007

ACHLIGYASKAWA ELECTRICJP3932000007

ACHLIGZ HLDGSJP3933800009

ACHLIGZOETIS INCUS98978V1035

ACHLIGZOZO RG REGI SHARESJP3399310006

Total Action
Total Coupons
Total AMUNDI MSCI WORLD EX EMU SRI PAB NET ZERO AMBITION UCITS 

ETF

0.00JPY136.54600.00

0.01JPY341.35500.00

0.00HKD127.86500.00

0.01HKD405.054,400.00

0.00JPY21.24100.00

0.00GBP90.871,515.00

0.00JPY17.70100.00

0.00JPY29.33100.00

0.00JPY50.57500.00

0.00JPY214.16700.00

0.00USD164.576,717.00

0.02USD794.141,706.00

0.00USD5.3238.00

0.00JPY18.71100.00

0.00JPY36.91200.00

0.00JPY34.89300.00

0.01JPY307.471,900.00

0.00JPY5.62200.00

0.00USD67.74224.00

0.00JPY49.56200.00

0.178,504.65
0.178,504.65

100.004,887,265.52
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Asset value

Assets UCITS accounts currency: EUR
Amount for financial 

period

a) Eligible financial securities referred to in 1° of I of Article L.21420 / 1° of I of Article L.2142455 of the 

Monetary and Financial Code
195,435,585.84

b) Bank balances 35,787.56

c) Other assets held by the UCITS 194,761,025.36

d)      Total assets held by the UCITS (lines a+b+c) 390,232,398.76

e) Liabilities -195,518,273.14

f)        Overall net total (lines d+e = UCITS net asset value) 194,714,125.62

Number of shares in circulation and net value of fund 
per share

Shares

Number of shares in 

circulation

Currency 
of shares

Net value of fund 

per share 

(Liquidation value)

DIST SHARE / FR0007075494 2,753,179.00 EUR 70.7233
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Share portfolio

Percentage

Contents of share portfolio

Net asset 

value

Total value 

of assets

a) Eligible financial securities and money market instruments admitted to trading on a 

regulated market within the meaning of Article L. 4221° of the French Monetary and Financial 

Code.

- -

b) Eligible financial securities and money market instruments admitted to trading on another 

recognised regulated market which operates regularly, is open to the public, and is located in 

a EU Member State or in another country which is party to the Agreement on the European 

Economic Area.

- -

c) Eligible financial securities and money market instruments admitted to an official listing on 

a thirdcountry stock exchange or traded on another recognised thirdcountry regulated market 

operating regularly and open to the public, provided that this stock exchange or market is not 

listed by the AFM or that the choice of this stock exchange or market is provided for by law or 

by the Articles of Association of the UCITS / generalpurpose investment fund.

100.37 50.08

d) Newly issued financial securities mentioned in item 4, section I of Article R. 21411 / 4, 

section I of Article R. 2143218 of the French Monetary and Financial Code.
- -

e) Other assets - -
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Breakdown of assets per currency

Currency (10 main currencies)

Amount 
accounts currency of 

UCITS Percentage

EUR Net asset value Total asset value

US Dollar 195,435,585.84 100.37 50.08

- - - -

- - - -

- - - -

- - - -

- - - -

- - - -

- - - -

- - - -

- - - -

Other currency - - -

Total 195,435,585.84 100.37 50.08

Breakdown of assets by issuer’s country of residence

Country (10 main countries)

Percentage

Net asset value Total asset value

United States of America 100.37 50.08

- - -

- - -

- - -

- - -

- - -

- - -

- - -

- - -

- - -

Other countries - -

Total 100.37 50.08
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Breakdown of assets by economic sector

Economic sector (10 main sectors

Percentage

Net asset value Total asset value

Pharmaceuticals 20.28 10.12

Semiconductors 16.52 8.24

Internet 12.50 6.24

Broadline Retailers 7.64 3.81

Financial data providers 6.82 3.40

Computer Hardware 6.57 3.28

Property and Casualty Insurance 4.91 2.45

Software 4.27 2.13

Banks 4.21 2.10

Computer Services 3.03 1.51

Other sectors 13.62 6.80

Total 100.37 50.08

Breakdown of other assets by nature

Percentage

Kind of asset Net asset value Total asset value

UCITS shares - -

- UCITS and equivalents of other EU member states - -

- AIFs and equivalents from other EU member states - -

- Other CIUs and investment funds - -

Other assets - -

Total - -
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Indication of movements occurring in the composition 
of the securities portfolio during the reference period

Items of share portfolio

Movements  

(in amount)

 UCITS accounts currency: EUR Acquisitions

Sales / 

Refundings

a) Eligible financial securities and money market instruments admitted to 

trading on a regulated market within the meaning of Article L. 4221° of the 

French Monetary and Financial Code.

- -

b) Eligible financial securities and money market instruments admitted to 

trading on another recognised regulated market which operates regularly, is 

open to the public, and is located in a EU Member State or in another 

country which is party to the Agreement on the European Economic Area.

- -

c) Eligible financial securities and money market instruments admitted to an 

official listing on a thirdcountry stock exchange or traded on another 

recognised thirdcountry regulated market operating regularly and open to 

the public, provided that this stock exchange or market is not listed by the 

AFM or that the choice of this stock exchange or market is provided for by 

law or by the Articles of Association of the UCITS / generalpurpose 

investment fund.

473,717,803.72 442,460,712.88

d) Newly issued financial securities mentioned in item 4, section I of Article 

R. 21411 / 4, section I of Article R. 2143218 of the French Monetary and 

Financial Code.

- -

e) Other assets 1,999,998.78 179,702.89

Total on the period 475,717,802.50 442,640,415.77



Date Share category
Share 

currency Nature Net amount Tax credit
Gross 

amount

12/12/2023  DIST SHARE - Dividends paid 0.46 0.00 0.46

- - - - - - -

- - - - - - -

- - - - - - -

- - - - - - -

- - - - - - -

LYXOR DJ GLOBAL TITANS 50 UCITS ETF
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Indication of the figures concerning unit distributions 
on results and/or on net capital gains or losses, paid 
during the period or to be paid, after deduction of taxes
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Information on overperformance fees (in EUR)
Outperformance fee (variable 

charges): amount and % of fees for 

the period
Provisioned variable 

management fees %

Acquired Variable 

Management Fees  

(due to redemptions) %Share class:

DIST SHARE / FR0007075494 - - - -

(1) in relation to the net assets of the accounting order.

(2) in relation to average net assets.
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Transparency of securities financing transactions and the 
reuse of financial instruments under the SFTR regulation 
(in the UCI’s accounting currency)

% of assets that can 
be lent

-

Securities 

Lending

1.1. Amount of securities and commodities loaned as a proportion of total loanable assets defined as 

excluding cash and cash equivalents

1. General informations

% of assets under manage-

ment
100.25----

Absolute value 195,205,071.50----

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

1.2. Amount of assets engaged in each type of securities financing transaction and total return swaps 

expressed in absolute value (in the currency of the mutual fund) and in proportion of the assets under 

management of the organization

2.1. The top ten issuers of guarantees for all types of securities financing transactions and global return 

swaps (breakdown of collateral and commodity volumes by issuer names)

2. Concentration data

Amount
1

Denomination

-

-

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

2.2. The top ten counterparties for each type of securities financing and total return transactions separately 

(name of counterparty and gross volume of outstanding trades)

Amount 195,205,071.50----
1

Denomination
SOCIETE 

GENERALE 
----

3.1. Type and quality of guarantees 

Amundi Asset Management undertakes to accept only securities of a high credit quality and to increase the value of 

its collateral by applying valuation discounts to securities loaned to it. This process is regularly reviewed and updated.

3. Aggregate transaction data for each type of securities financing transaction and aggregate return swap 

separately broken down by the following categories
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Open -----

1 to 3 months -----

More than 1 year -----

3 months to 1 year -----

1 week to 1 month -----

1 day to 1 week -----

Less than 1 day -----

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

3.2. Guarantee period

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

3.3. Currency of the guarantee

Amount -----
1

Currency -----

Open -----

1 to 3 months -----

More than 1 year -----

3 months to 1 year 195,205,071.50----

1 week to 1 month -----

1 day to 1 week -----

Less than 1 day -----

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

3.4. Maturity of Securities Financing Transactions and Global Return Swap Agreements

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

3.5. Country where the counterparties are established

Amount 195,205,071.50----
1

Country FRANCE----

Bilateral 195,205,071.50----

Central counterparty -----

Tri-parts -----

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

3.6. Regulation and compensation
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“The regulations governing UCITS forbid the reuse of collateral securities. Cash collateral received is: 

- reinvested in short-term money market funds (as defined by ESMA in its ‘Guidelines on ETFs and other UCITS 

issues’); 

- placed on deposit; 

- reinvested in high-quality long-term government bonds; 

- reinvested in high-quality short-term government bonds; or 

- used for the purpose of reverse repurchase transactions. 

The maximum proportion of received collateral that may be reused is 0% in the case of securities and 100% in the 

case of cash. 

The effective usage amounts to 0% for collateral securities and 100% for cash collateral.

4. Data on the reuse of guarantees (collateral)

Number of custodians -

5. Retention of Guarantees Received by the Mutual Fund in Securities Financing Transactions and Global 

Return Swaps

Amount
1

Denomination

-

-

Amundi Asset Management undertakes to do business with a limited number of depositaries, selected to ensure the 

adequate custody of securities received and cash.

6. Retention of Guarantees Provided by the Mutual Fund in SFT Transactions and Global Return Swaps

Securities lending and repurchase agreements: 

For securities lending transactions and repurchase agreements, Amundi Asset Management has entrusted Amundi 

Intermédiation, acting on behalf of the UCITS, with the following responsibilities: selecting counterparties, ordering the 

implementation of market agreements, monitoring counterparty risk, performing qualitative and quantitative monitoring 

of collateralisation (dispersion checks, ratings, liquid assets), repurchase agreements and securities lending. Income 

generated from these transactions is paid into the UCITS. Costs generated by these transactions are incurred by the 

UCITS. Charges by Amundi Intermédiation must not exceed 50% of the income generated by these transactions.

7. Revenue and cost data for each type of securities financing transaction and total return swap
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Inventory at 04.30.2024

% TNA
Quotation 

Ccy

Market 

Value - FCY
Nominal

Holding 

Status
Asset DescriptionAsset Code

Valeurs mobilieres

Action

PROPREADVANCED MICRO DEVICES INCUS0079031078

PROPREAKAMAI TECHNOLOGIES INCUS00971T1016

PROPREALPHABET INCUS02079K3059

PROPREALPHABET INC SHS CUS02079K1079

PROPREAMAZON.COM INCUS0231351067

PROPREAMGEN INCUS0311621009

PROPREAPPLE INCUS0378331005

PROPREAPPLIED MATERIALS INCUS0382221051

PROPREBANK OF AMERICA CORPUS0605051046

PROPREBROADCOM INCUS11135F1012

PROPRECOGNIZANT TECH SO-AUS1924461023

PROPRECSX CORPUS1264081035

PROPRECUMMINS INCUS2310211063

PROPREDOLLAR TREE INCUS2567461080

PROPREELI LILLY & COUS5324571083

PROPREGOLDMAN SACHS GROUPUS38141G1040

PROPREJOHNSON & JOHNSONUS4781601046

PROPREMERCK AND CO INCUS58933Y1055

PROPREMETA PLATFORMS INCUS30303M1027

PROPREMICROSOFT CORPUS5949181045

PROPRENETFLIX INCUS64110L1061

PROPRENIKE INC -B-US6541061031

PROPRENVIDIA CORPUS67066G1040

PROPREPROGRESSIVE CORPUS7433151039

2.19USD4,259,262.9428,755.00

1.08USD2,097,795.9522,224.00

3.83USD7,462,380.2149,018.00

0.45USD873,819.975,675.00

7.64USD14,867,266.7890,839.00

2.58USD5,030,709.2319,636.00

6.57USD12,796,295.1380,329.00

1.30USD2,538,186.8613,662.00

4.21USD8,199,484.59236,890.00

4.48USD8,715,487.587,167.00

0.52USD1,009,110.1616,428.00

2.60USD5,067,863.62163,119.00

2.20USD4,286,027.8416,223.00

0.13USD244,075.522,207.00

9.66USD18,801,918.9225,738.00

0.40USD782,584.341,961.00

4.38USD8,527,733.6263,063.00

3.66USD7,120,907.2358,923.00

6.62USD12,890,817.9932,042.00

4.27USD8,306,556.2722,813.00

0.55USD1,079,393.442,096.00

2.24USD4,368,598.3650,630.00

4.39USD8,557,373.6710,590.00

4.47USD8,712,513.9144,734.00
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% TNA
Quotation 

Ccy

Market 

Value - FCY
Nominal

Holding 

Status
Asset DescriptionAsset Code

PROPREPUBLIC SERVICE ENTERPRISE GROUUS7445731067

PROPREQUALCOMM INCUS7475251036

PROPREREGENERON PHARMAUS75886F1075

PROPRESERVICENOW INCUS81762P1021

PROPRES&P GLOBAL INCUS78409V1044

PROPRETHE CIGNA GROUPUS1255231003

PROPRETJX COMPANIES INCUS8725401090

PROPRETRAVELERS COMPANIES INCUS89417E1091

PROPREUNITEDHEALTH GROUPUS91324P1021

PROPREVALERO ENERGY CORPORATIONUS91913Y1001

Total Action
Total Valeurs mobilieres
Swap de Taux

PROPREFEES LEG D EUR LYX ESWAP03547822

PROPREINDEX LEG D EUR LYXSWAP03547783

PROPREVRAC LEG LYX ETF DJSWAP03547720

Total Swap de Taux
Liquidites

AUTRES

PROPREPROV COM MVTS EUR

Total AUTRES
BANQUE OU ATTENTE

PROPREBANQUE AUD SGP

PROPREBANQUE EUR SGP

PROPREBANQUE JPY SGP

PROPREBANQUE USD SGP

Total BANQUE OU ATTENTE

0.62USD1,213,042.8618,776.00

4.16USD8,106,291.9852,262.00

2.69USD5,239,421.466,290.00

3.03USD5,896,790.299,094.00

6.82USD13,285,948.3734,163.00

0.75USD1,465,892.544,390.00

0.84USD1,633,914.5418,568.00

0.43USD840,703.224,237.00

0.37USD726,511.291,606.00

0.22USD430,905.162,882.00

100.37195,435,585.84
100.37195,435,585.84

0.04EUR72,194.661.00

99.99EUR194,688,830.70
195,205,071.5

0

-100.37EUR-195,435,585.86
195,205,071.5

0

-0.35-674,560.50

-0.00EUR-7,682.16-7,682.16

-0.00-7,682.16

-0.00AUD-176.66-290.89

0.01EUR23,545.8023,545.80

-0.00JPY-3,498.57-588,678.00

0.01USD12,241.7613,089.50

0.0232,112.33
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% TNA
Quotation 

Ccy

Market 

Value - FCY
Nominal

Holding 

Status
Asset DescriptionAsset Code

FRAIS DE GESTION

PROPREPRCOMGESTFIN

Total FRAIS DE GESTION
Total Liquidites

Total LYXOR DJ GLOBAL TITANS 50 UCITS ETF

-0.04EUR-71,329.89-71,329.89

-0.04-71,329.89
-0.02-46,899.72

100.00194,714,125.62
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Asset value

Assets UCITS accounts currency: CHF
Amount for financial 

period

a) Eligible financial securities referred to in 1° of I of Article L.21420 / 1° of I of Article L.2142455 of the 

Monetary and Financial Code
13,184,848.43

b) Bank balances 8,033.83

c) Other assets held by the UCITS 13,431,258.98

d)      Total assets held by the UCITS (lines a+b+c) 26,624,141.24

e) Liabilities -13,225,047.21

f)        Overall net total (lines d+e = UCITS net asset value) 13,399,094.03

Number of shares in circulation and net value of fund 
per share

Shares

Number of shares in 

circulation

Currency 
of shares

Net value of fund 

per share 

(Liquidation value)

ACC SHARE / FR0010869438 5,629,869.00 CHF 2.38



AMUNDI SMI DAILY (-2X) INVERSE UCITS ETF

158 Half - yearly information documents: 04.30.2024

Share portfolio

Percentage

Contents of share portfolio

Net asset 

value

Total value 

of assets

a) Eligible financial securities and money market instruments admitted to trading on a 

regulated market within the meaning of Article L. 4221° of the French Monetary and Financial 

Code.

- -

b) Eligible financial securities and money market instruments admitted to trading on another 

recognised regulated market which operates regularly, is open to the public, and is located in 

a EU Member State or in another country which is party to the Agreement on the European 

Economic Area.

- -

c) Eligible financial securities and money market instruments admitted to an official listing on 

a thirdcountry stock exchange or traded on another recognised thirdcountry regulated market 

operating regularly and open to the public, provided that this stock exchange or market is not 

listed by the AFM or that the choice of this stock exchange or market is provided for by law or 

by the Articles of Association of the UCITS / generalpurpose investment fund.

98.40 49.52

d) Newly issued financial securities mentioned in item 4, section I of Article R. 21411 / 4, 

section I of Article R. 2143218 of the French Monetary and Financial Code.
- -

e) Other assets - -
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Breakdown of assets per currency

Currency (10 main currencies)

Amount 
accounts currency of 

UCITS Percentage

CHF Net asset value Total asset value

US Dollar 13,184,848.43 98.40 49.52

- - - -

- - - -

- - - -

- - - -

- - - -

- - - -

- - - -

- - - -

- - - -

Other currency - - -

Total 13,184,848.43 98.40 49.52

Breakdown of assets by issuer’s country of residence

Country (10 main countries)

Percentage

Net asset value Total asset value

United States of America 98.40 49.52

- - -

- - -

- - -

- - -

- - -

- - -

- - -

- - -

- - -

Other countries - -

Total 98.40 49.52
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Breakdown of assets by economic sector

Economic sector (10 main sectors

Percentage

Net asset value Total asset value

Semiconductors 19.28 9.70

Internet 11.87 5.98

Pharmaceuticals 9.44 4.75

Specialty Retailers 8.79 4.42

Computer Hardware 8.09 4.07

Software 5.10 2.57

Automobiles 4.80 2.41

Broadline Retailers 4.35 2.19

Footwear 4.10 2.06

Restaurants and Bars 4.04 2.03

Other sectors 18.54 9.34

Total 98.40 49.52

Breakdown of other assets by nature

Percentage

Kind of asset Net asset value Total asset value

UCITS shares - -

- UCITS and equivalents of other EU member states - -

- AIFs and equivalents from other EU member states - -

- Other CIUs and investment funds - -

Other assets - -

Total - -
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Indication of movements occurring in the composition 
of the securities portfolio during the reference period

Items of share portfolio

Movements  

(in amount)

 UCITS accounts currency: CHF Acquisitions

Sales / 

Refundings

a) Eligible financial securities and money market instruments admitted to 

trading on a regulated market within the meaning of Article L. 4221° of the 

French Monetary and Financial Code.

- -

b) Eligible financial securities and money market instruments admitted to 

trading on another recognised regulated market which operates regularly, is 

open to the public, and is located in a EU Member State or in another 

country which is party to the Agreement on the European Economic Area.

- -

c) Eligible financial securities and money market instruments admitted to an 

official listing on a thirdcountry stock exchange or traded on another 

recognised thirdcountry regulated market operating regularly and open to 

the public, provided that this stock exchange or market is not listed by the 

AFM or that the choice of this stock exchange or market is provided for by 

law or by the Articles of Association of the UCITS / generalpurpose 

investment fund.

39,823,922.69 49,602,373.72

d) Newly issued financial securities mentioned in item 4, section I of Article 

R. 21411 / 4, section I of Article R. 2143218 of the French Monetary and 

Financial Code.

- -

e) Other assets - -

Total on the period 39,823,922.69 49,602,373.72



Date Share category
Share 

currency Nature Net amount Tax credit
Gross 

amount

- - - - - - -

- - - - - - -

- - - - - - -

- - - - - - -

- - - - - - -

- - - - - - -
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Indication of the figures concerning unit distributions 
on results and/or on net capital gains or losses, paid 
during the period or to be paid, after deduction of taxes
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Information on overperformance fees (in EUR)
Outperformance fee (variable 

charges): amount and % of fees for 

the period
Provisioned variable 

management fees %

Acquired Variable 

Management Fees  

(due to redemptions) %Share class:

ACC SHARE / FR0010869438 - - - -

(1) in relation to the net assets of the accounting order.

(2) in relation to average net assets.
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Transparency of securities financing transactions and the 
reuse of financial instruments under the SFTR regulation 
(in the UCI’s accounting currency)

% of assets that can 
be lent

-

Securities 

Lending

1.1. Amount of securities and commodities loaned as a proportion of total loanable assets defined as 

excluding cash and cash equivalents

1. General informations

% of assets under manage-

ment
100.95----

Absolute value 13,526,323.26----

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

1.2. Amount of assets engaged in each type of securities financing transaction and total return swaps 

expressed in absolute value (in the currency of the mutual fund) and in proportion of the assets under 

management of the organization

2.1. The top ten issuers of guarantees for all types of securities financing transactions and global return 

swaps (breakdown of collateral and commodity volumes by issuer names)

2. Concentration data

Amount
1

Denomination

-

-

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

2.2. The top ten counterparties for each type of securities financing and total return transactions separately 

(name of counterparty and gross volume of outstanding trades)

Amount 13,526,323.26----
1

Denomination
SOCIETE 

GENERALE 
----

3.1. Type and quality of guarantees 

Amundi Asset Management undertakes to accept only securities of a high credit quality and to increase the value of 

its collateral by applying valuation discounts to securities loaned to it. This process is regularly reviewed and updated.

3. Aggregate transaction data for each type of securities financing transaction and aggregate return swap 

separately broken down by the following categories
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Open -----

1 to 3 months -----

More than 1 year -----

3 months to 1 year -----

1 week to 1 month -----

1 day to 1 week -----

Less than 1 day -----

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

3.2. Guarantee period

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

3.3. Currency of the guarantee

Amount -----
1

Currency -----

Open -----

1 to 3 months -----

More than 1 year -----

3 months to 1 year 13,526,323.26----

1 week to 1 month -----

1 day to 1 week -----

Less than 1 day -----

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

3.4. Maturity of Securities Financing Transactions and Global Return Swap Agreements

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

3.5. Country where the counterparties are established

Amount 13,526,323.26----
1

Country FRANCE----

Bilateral 13,526,323.26----

Central counterparty -----

Tri-parts -----

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

3.6. Regulation and compensation
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“The regulations governing UCITS forbid the reuse of collateral securities. Cash collateral received is: 

- reinvested in short-term money market funds (as defined by ESMA in its ‘Guidelines on ETFs and other UCITS 

issues’); 

- placed on deposit; 

- reinvested in high-quality long-term government bonds; 

- reinvested in high-quality short-term government bonds; or 

- used for the purpose of reverse repurchase transactions. 

The maximum proportion of received collateral that may be reused is 0% in the case of securities and 100% in the 

case of cash. 

The effective usage amounts to 0% for collateral securities and 100% for cash collateral.

4. Data on the reuse of guarantees (collateral)

Number of custodians -

5. Retention of Guarantees Received by the Mutual Fund in Securities Financing Transactions and Global 

Return Swaps

Amount
1

Denomination

-

-

Amundi Asset Management undertakes to do business with a limited number of depositaries, selected to ensure the 

adequate custody of securities received and cash.

6. Retention of Guarantees Provided by the Mutual Fund in SFT Transactions and Global Return Swaps

Securities lending and repurchase agreements: 

For securities lending transactions and repurchase agreements, Amundi Asset Management has entrusted Amundi 

Intermédiation, acting on behalf of the UCITS, with the following responsibilities: selecting counterparties, ordering the 

implementation of market agreements, monitoring counterparty risk, performing qualitative and quantitative monitoring 

of collateralisation (dispersion checks, ratings, liquid assets), repurchase agreements and securities lending. Income 

generated from these transactions is paid into the UCITS. Costs generated by these transactions are incurred by the 

UCITS. Charges by Amundi Intermédiation must not exceed 50% of the income generated by these transactions.

7. Revenue and cost data for each type of securities financing transaction and total return swap
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Inventory at 04.30.2024

% TNA
Quotation 

Ccy

Market 

Value - FCY
Nominal

Holding 

Status
Asset DescriptionAsset Code

Valeurs mobilieres

Action

PROPREADVANCED MICRO DEVICES INCUS0079031078

PROPREALPHABET INCUS02079K3059

PROPREALPHABET INC SHS CUS02079K1079

PROPREAMAZON.COM INCUS0231351067

PROPREAMGEN INCUS0311621009

PROPREAPPLE INCUS0378331005

PROPREAPPLIED MATERIALS INCUS0382221051

PROPREBANK OF AMERICA CORPUS0605051046

PROPREBROADCOM INCUS11135F1012

PROPRECOCA-COLA COUS1912161007

PROPREDOLLAR TREE INCUS2567461080

PROPREELI LILLY & COUS5324571083

PROPREINTERNATIONAL PAPERUS4601461035

PROPREKRAFT HEINZ CO/THEUS5007541064

PROPREMERCK AND CO INCUS58933Y1055

PROPREMETA PLATFORMS INCUS30303M1027

PROPREMICRON TECHNOLOGY INCUS5951121038

PROPREMICROSOFT CORPUS5949181045

PROPRENIKE INC -B-US6541061031

PROPRENVIDIA CORPUS67066G1040

PROPREOREILLY AUTOMOTIVE INCUS67103H1077

PROPREQUALCOMM INCUS7475251036

PROPRESALESFORCE.COMUS79466L3024

PROPRESHERWIN WILLIAMS COUS8243481061

4.20USD562,606.513,873.00

4.05USD542,404.593,633.00

4.33USD579,860.463,840.00

4.35USD582,802.243,631.00

3.96USD531,150.202,114.00

8.09USD1,084,351.566,941.00

3.89USD521,270.742,861.00

3.89USD521,768.8215,371.00

0.49USD65,592.3455.00

3.06USD410,235.347,241.00

5.66USD758,440.646,993.00

1.57USD210,625.47294.00

3.48USD465,891.1714,538.00

1.37USD183,401.395,179.00

3.91USD523,733.864,419.00

3.50USD468,719.991,188.00

1.98USD265,850.972,566.00

3.89USD521,347.921,460.00

4.10USD548,757.356,485.00

4.86USD650,614.70821.00

3.13USD419,135.41451.00

3.86USD517,039.303,399.00

1.20USD161,320.69654.00

3.47USD465,232.641,693.00
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% TNA
Quotation 

Ccy

Market 

Value - FCY
Nominal

Holding 

Status
Asset DescriptionAsset Code

PROPRESTARBUCKSUS8552441094

PROPRETESLA INCUS88160R1014

PROPRETRAVELERS COMPANIES INCUS89417E1091

PROPREUNITEDHEALTH GROUPUS91324P1021

Total Action
Total Valeurs mobilieres
Swap de Taux

PROPREFEES LEG SG FR001086SWAP04036221

PROPREINDEX LEG SG FR00108SWAP04036226

PROPREVRAC LEG SG LYXOR SMSWAP04036153

Total Swap de Taux
Liquidites

AUTRES

PROPRECREDITEUR DIV CHF

PROPREPROV COM MVTS CHF

Total AUTRES
BANQUE OU ATTENTE

PROPREBANQUE CAD SGP

PROPREBANQUE CHF SGP

PROPREBANQUE EUR SGP

PROPREBANQUE JPY SGP

PROPREBANQUE USD SGP

Total BANQUE OU ATTENTE
FRAIS DE GESTION

PROPREPRCOMGESTFIN

Total FRAIS DE GESTION
Total Liquidites

Total Amundi SMI Daily (-2x) Inverse UCITS ETF

4.04USD541,105.026,667.00

4.80USD642,652.633,823.00

1.56USD209,573.381,077.00

1.71USD229,363.10517.00

98.4013,184,848.43
98.4013,184,848.43

0.26CHF34,509.561.00

99.98CHF13,396,749.4213,526,323.26

-98.40CHF-13,184,848.4413,526,323.26

1.84246,410.54

-0.00CHF-11.80-11.80

-0.01CHF-1,998.00-1,998.00

-0.01-2,009.80

0.00CAD0.450.68

0.06CHF8,033.388,033.38

-0.00EUR-532.04-542.51

-0.00JPY-11.39-1,955.00

-0.02USD-3,240.89-3,533.52

0.034,249.51

-0.26CHF-34,404.65-34,404.65

-0.26-34,404.65
-0.24-32,164.94

100.0013,399,094.03
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Asset value

Assets UCITS accounts currency: EUR
Amount for financial 

period

a) Eligible financial securities referred to in 1° of I of Article L.21420 / 1° of I of Article L.2142455 of the 
Monetary and Financial Code

42,155,443.56

b) Bank balances 2,644.84

c) Other assets held by the UCITS 45,693,146.74

d)      Total assets held by the UCITS (lines a+b+c) 87,851,235.14

e) Liabilities -44,079,164.24

f)        Overall net total (lines d+e = UCITS net asset value) 43,772,070.90

Number of shares in circulation and net value of fund 
per share

Shares

Number of shares in 

circulation

Currency 
of shares

Net value of fund 

per share 

(Liquidation value)

ACC SHARE / FR0010869495 45,019,351.00 EUR 0.9722
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Share portfolio

Percentage

Contents of share portfolio

Net asset 

value

Total value 

of assets

a) Eligible financial securities and money market instruments admitted to trading on a 
regulated market within the meaning of Article L. 4221° of the French Monetary and Financial 
Code.

93.06 46.37

b) Eligible financial securities and money market instruments admitted to trading on another 
recognised regulated market which operates regularly, is open to the public, and is located in 
a EU Member State or in another country which is party to the Agreement on the European 
Economic Area.

- -

c) Eligible financial securities and money market instruments admitted to an official listing on 
a thirdcountry stock exchange or traded on another recognised thirdcountry regulated market 
operating regularly and open to the public, provided that this stock exchange or market is not 
listed by the AFM or that the choice of this stock exchange or market is provided for by law or 
by the Articles of Association of the UCITS / generalpurpose investment fund.

3.25 1.62

d) Newly issued financial securities mentioned in item 4, section I of Article R. 21411 / 4, 
section I of Article R. 2143218 of the French Monetary and Financial Code.

- -

e) Other assets - -
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Breakdown of assets per currency

Currency (10 main currencies)

Amount 
accounts currency of 

UCITS Percentage

EUR Net asset value Total asset value

Euro 40,735,672.69 93.06 46.37

US Dollar 1,419,770.87 3.25 1.62

- - - -

- - - -

- - - -

- - - -

- - - -

- - - -

- - - -

- - - -

Other currency - - -

Total 42,155,443.56 96.31 47.99

Breakdown of assets by issuer’s country of residence

Country (10 main countries)

Percentage

Net asset value Total asset value

Germany 47.04 23.44

Netherlands 41.14 20.50

Portugal 3.32 1.65

United States of America 3.24 1.62

Finland 1.57 0.78

- - -

- - -

- - -

- - -

- - -

Other countries - -

Total 96.31 47.99
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Breakdown of assets by economic sector

Economic sector (10 main sectors

Percentage

Net asset value Total asset value

Automobiles 14.01 6.98

Diversified Industrials 8.11 4.04

Heavy Construction 7.94 3.96

Life Insurance 7.58 3.78

Footwear 6.00 2.99

Commodity Chemicals 4.31 2.15

Health services 4.07 2.03

Multiutilities 3.79 1.89

Semiconductors 3.70 1.84

Commercial Vehicles and Trucks 3.58 1.78

Other sectors 33.22 16.55

Total 96.31 47.99

Breakdown of other assets by nature

Percentage

Kind of asset Net asset value Total asset value

UCITS shares - -

- UCITS and equivalents of other EU member states - -

- AIFs and equivalents from other EU member states - -

- Other CIUs and investment funds - -

Other assets - -

Total - -
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Indication of movements occurring in the composition 
of the securities portfolio during the reference period

Items of share portfolio

Movements  

(in amount)

 UCITS accounts currency: EUR Acquisitions

Sales / 

Refundings

a) Eligible financial securities and money market instruments admitted to 
trading on a regulated market within the meaning of Article L. 4221° of the 
French Monetary and Financial Code.

70,525,700.94 29,301,704.96

b) Eligible financial securities and money market instruments admitted to 
trading on another recognised regulated market which operates regularly, is 
open to the public, and is located in a EU Member State or in another 
country which is party to the Agreement on the European Economic Area.

- -

c) Eligible financial securities and money market instruments admitted to an 
official listing on a thirdcountry stock exchange or traded on another 
recognised thirdcountry regulated market operating regularly and open to 
the public, provided that this stock exchange or market is not listed by the 
AFM or that the choice of this stock exchange or market is provided for by 
law or by the Articles of Association of the UCITS / generalpurpose 
investment fund.

60,619,126.60 123,747,037.72

d) Newly issued financial securities mentioned in item 4, section I of Article 
R. 21411 / 4, section I of Article R. 2143218 of the French Monetary and 
Financial Code.

- -

e) Other assets - -

Total on the period 131,144,827.54 153,048,742.68



Date Share category
Share 

currency Nature Net amount Tax credit
Gross 

amount

- - - - - - -

- - - - - - -

- - - - - - -

- - - - - - -

- - - - - - -

- - - - - - -
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Indication of the figures concerning unit distributions 
on results and/or on net capital gains or losses, paid 
during the period or to be paid, after deduction of taxes
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Information on overperformance fees (in EUR)
Outperformance fee (variable 

charges): amount and % of fees for 

the period
Provisioned variable 

management fees %

Acquired Variable 

Management Fees  

(due to redemptions) %Share class:

ACC SHARE / FR0010869495 - - - -

(1) in relation to the net assets of the accounting order.

(2) in relation to average net assets.
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Transparency of securities financing transactions and the 
reuse of financial instruments under the SFTR regulation 
(in the UCI’s accounting currency)

% of assets that can 
be lent -

Securities 

Lending

1.1. Amount of securities and commodities loaned as a proportion of total loanable assets defined as 

excluding cash and cash equivalents

1. General informations

% of assets under manage-
ment

98.74----

Absolute value 43,218,576.96----

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

1.2. Amount of assets engaged in each type of securities financing transaction and total return swaps 

expressed in absolute value (in the currency of the mutual fund) and in proportion of the assets under 

management of the organization

2.1. The top ten issuers of guarantees for all types of securities financing transactions and global return 

swaps (breakdown of collateral and commodity volumes by issuer names)

2. Concentration data

Amount
1

Denomination

-

-

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

2.2. The top ten counterparties for each type of securities financing and total return transactions separately 

(name of counterparty and gross volume of outstanding trades)

Amount 43,218,576.96----
1

Denomination BNP PARIBAS----

3.1. Type and quality of guarantees 

Amundi Asset Management undertakes to accept only securities of a high credit quality and to increase the value of 
its collateral by applying valuation discounts to securities loaned to it. This process is regularly reviewed and updated.

3. Aggregate transaction data for each type of securities financing transaction and aggregate return swap 

separately broken down by the following categories
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Open -----

1 to 3 months -----

More than 1 year -----

3 months to 1 year -----

1 week to 1 month -----

1 day to 1 week -----

Less than 1 day -----

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

3.2. Guarantee period

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

3.3. Currency of the guarantee

Amount -----
1

Currency -----

Open -----

1 to 3 months -----

More than 1 year -----

3 months to 1 year 43,218,576.96----

1 week to 1 month -----

1 day to 1 week -----

Less than 1 day -----

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

3.4. Maturity of Securities Financing Transactions and Global Return Swap Agreements

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

3.5. Country where the counterparties are established

Amount 43,218,576.96----
1

Country FRANCE----

Bilateral 43,218,576.96----

Central counterparty -----

Tri-parts -----

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

3.6. Regulation and compensation
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“The regulations governing UCITS forbid the reuse of collateral securities. Cash collateral received is: 

- reinvested in short-term money market funds (as defined by ESMA in its ‘Guidelines on ETFs and other UCITS 
issues’); 

- placed on deposit; 

- reinvested in high-quality long-term government bonds; 

- reinvested in high-quality short-term government bonds; or 

- used for the purpose of reverse repurchase transactions. 

The maximum proportion of received collateral that may be reused is 0% in the case of securities and 100% in the 
case of cash. 

The effective usage amounts to 0% for collateral securities and 100% for cash collateral.

4. Data on the reuse of guarantees (collateral)

Number of custodians -

5. Retention of Guarantees Received by the Mutual Fund in Securities Financing Transactions and Global 

Return Swaps

Amount
1

Denomination

-

-

Amundi Asset Management undertakes to do business with a limited number of depositaries, selected to ensure the 
adequate custody of securities received and cash.

6. Retention of Guarantees Provided by the Mutual Fund in SFT Transactions and Global Return Swaps

Securities lending and repurchase agreements: 

For securities lending transactions and repurchase agreements, Amundi Asset Management has entrusted Amundi 
Intermédiation, acting on behalf of the UCITS, with the following responsibilities: selecting counterparties, ordering the 
implementation of market agreements, monitoring counterparty risk, performing qualitative and quantitative monitoring 
of collateralisation (dispersion checks, ratings, liquid assets), repurchase agreements and securities lending. Income 
generated from these transactions is paid into the UCITS. Costs generated by these transactions are incurred by the 
UCITS. Charges by Amundi Intermédiation must not exceed 50% of the income generated by these transactions.

7. Revenue and cost data for each type of securities financing transaction and total return swap
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Inventory at 04.30.2024

% TNA
Quotation 

Ccy

Market 

Value - FCY
Nominal

Holding 

Status
Asset DescriptionAsset Code

Valeurs mobilieres

Action

PROPREABN AMRO GROUP N.V.NL0011540547

PROPREADIDAS NOMDE000A1EWWW0

PROPREADYEN BVNL0012969182

PROPREARCADIS NVNL0006237562

PROPREASML HOLDING N.V.NL0010273215

PROPREBASF SEDE000BASF111

PROPREBAYER AGDE000BAY0017

PROPREBAYERISCHE MOTORENWERKEDE0005190003

PROPREBRENNTAG AGDE000A1DAHH0

PROPRECOSTCO WHOLESALEUS22160K1051

PROPREDAIMLER TRUCK HOLDING AGDE000DTR0CK8

PROPREDEUTSCHE BOERSE AGDE0005810055

PROPREE.ON SEDE000ENAG999

PROPREFERRARI NVNL0011585146

PROPREFERROVIAL SENL0015001FS8

PROPREFRESENIUS SE & CO KGAADE0005785604

PROPREJERONIMO MARTINS SGPS SAPTJMT0AE0001

PROPREMERCEDES BENZ GROUP AGDE0007100000

PROPRENN GROUP NVNL0010773842

PROPRESAMPO OYJ AFI4000552500

PROPRESAP SEDE0007164600

PROPRESIEMENS AG-NOMDE0007236101

PROPRESTELLANTIS NVNL00150001Q9

PROPRESTMICROELECTRONICS NVNL0000226223

2.73EUR1,196,546.4679,294.00

6.00EUR2,627,372.0011,605.00

3.09EUR1,351,719.201,196.00

3.12EUR1,364,954.9523,473.00

2.48EUR1,085,008.101,303.00

4.31EUR1,884,406.0838,336.00

3.11EUR1,359,595.8549,711.00

3.49EUR1,528,246.6514,917.00

0.10EUR44,466.84594.00

3.24USD1,419,770.872,100.00

3.58EUR1,566,696.9937,029.00

3.47EUR1,518,942.758,385.00

3.79EUR1,658,202.40133,726.00

2.48EUR1,083,772.802,799.00

7.94EUR3,476,668.00102,860.00

4.06EUR1,779,255.6163,613.00

3.31EUR1,450,669.5074,970.00

3.58EUR1,567,703.0622,099.00

7.58EUR3,316,101.6076,496.00

1.57EUR685,821.1218,086.00

3.44EUR1,505,578.408,872.00

8.11EUR3,551,596.9020,191.00

4.46EUR1,954,221.8493,593.00

3.70EUR1,619,600.8443,023.00
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% TNA
Quotation 

Ccy

Market 

Value - FCY
Nominal

Holding 

Status
Asset DescriptionAsset Code

PROPREWOLTERS KLUWER CVANL0000395903

Total Action
Total Valeurs mobilieres
Swap de Taux

PROPREFEES LEG BP FR001086SWAP04246027

PROPREINDEX LEG BP FR00108SWAP04246121

PROPREVRAC LEG BP LYXOR DASWAP04245148

Total Swap de Taux
Liquidites

AUTRES

PROPREPROV COM MVTS EUR

Total AUTRES
BANQUE OU ATTENTE

PROPREÀ RECEVOIR SUR SWAP

PROPREÀ VERSER SUR SWAP

PROPREACH DIFF TITRES EUR

PROPREBANQUE EUR SGP

PROPREBANQUE USD SGP

PROPREVTE DIFF TITRES EUR

Total BANQUE OU ATTENTE
FRAIS DE GESTION

PROPREPRCOMGESTFIN

Total FRAIS DE GESTION
Total Liquidites
Coupons

Action

ACHLIGABN AMRO GRP DRNL0011540547

ACHLIGASML HOLDING N.V.NL0010273215

ACHLIGFERRARI NVNL0011585146

3.56EUR1,558,524.7511,073.00

96.3142,155,443.56
96.3142,155,443.56

0.05EUR23,285.541.00

100.00EUR43,771,997.5843,218,576.96

-96.31EUR-42,155,443.5543,218,576.96

3.751,639,839.57

-0.01EUR-2,611.55-2,611.55

-0.01-2,611.55

0.45EUR196,821.07196,821.07

-0.45EUR-196,676.65-196,676.65

-3.89EUR-1,701,146.91-1,701,146.91

0.00EUR2,037.112,037.11

0.00USD607.73649.82

3.44EUR1,504,365.911,504,365.91

-0.44-193,991.74

-0.05EUR-23,285.58-23,285.58

-0.05-23,285.58
-0.50-219,888.87

0.14EUR59,985.9179,294.00

0.01EUR2,725.101,832.00

0.02EUR10,656.855,132.00
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% TNA
Quotation 

Ccy

Market 

Value - FCY
Nominal

Holding 

Status
Asset DescriptionAsset Code

ACHLIGSTELLANTIS NVNL00150001Q9

Total Action
Total Coupons

Total Amundi ShortDAX Daily (-2x) Inverse UCITS ETF

0.28EUR123,308.7893,593.00

0.45196,676.64
0.45196,676.64

100.0043,772,070.90
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Asset value

Assets UCITS accounts currency: EUR
Amount for financial 

period

a) Eligible financial securities referred to in 1° of I of Article L.21420 / 1° of I of Article L.2142455 of the 
Monetary and Financial Code

38,347,709.14

b) Bank balances 5,461.02

c) Other assets held by the UCITS 38,213,208.02

d)      Total assets held by the UCITS (lines a+b+c) 76,566,378.18

e) Liabilities -39,570,321.10

f)        Overall net total (lines d+e = UCITS net asset value) 36,996,057.08

Number of shares in circulation and net value of fund 
per share

Shares

Number of shares in 

circulation

Currency 
of shares

Net value of fund 

per share 

(Liquidation value)

ACC SHARE / FR0011042753 1,507,057.00 EUR 24.5485
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Share portfolio

Percentage

Contents of share portfolio

Net asset 

value

Total value 

of assets

a) Eligible financial securities and money market instruments admitted to trading on a 
regulated market within the meaning of Article L. 4221° of the French Monetary and Financial 
Code.

- -

b) Eligible financial securities and money market instruments admitted to trading on another 
recognised regulated market which operates regularly, is open to the public, and is located in 
a EU Member State or in another country which is party to the Agreement on the European 
Economic Area.

- -

c) Eligible financial securities and money market instruments admitted to an official listing on 
a thirdcountry stock exchange or traded on another recognised thirdcountry regulated market 
operating regularly and open to the public, provided that this stock exchange or market is not 
listed by the AFM or that the choice of this stock exchange or market is provided for by law or 
by the Articles of Association of the UCITS / generalpurpose investment fund.

103.65 50.08

d) Newly issued financial securities mentioned in item 4, section I of Article R. 21411 / 4, 
section I of Article R. 2143218 of the French Monetary and Financial Code.

- -

e) Other assets - -
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Breakdown of assets per currency

Currency (10 main currencies)

Amount 
accounts currency of 

UCITS Percentage

EUR Net asset value Total asset value

US Dollar 38,347,709.14 103.65 50.08

- - - -

- - - -

- - - -

- - - -

- - - -

- - - -

- - - -

- - - -

- - - -

Other currency - - -

Total 38,347,709.14 103.65 50.08

Breakdown of assets by issuer’s country of residence

Country (10 main countries)

Percentage

Net asset value Total asset value

United States of America 103.65 50.08

- - -

- - -

- - -

- - -

- - -

- - -

- - -

- - -

- - -

Other countries - -

Total 103.65 50.08
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Breakdown of assets by economic sector

Economic sector (10 main sectors

Percentage

Net asset value Total asset value

Internet 20.16 9.74

Pharmaceuticals 17.74 8.57

Semiconductors 17.47 8.44

Software 16.41 7.93

Broadline Retailers 4.53 2.19

Restaurants and Bars 4.18 2.02

Health Care Providers 4.16 2.01

Financial data providers 4.13 2.00

Computer Hardware 3.86 1.87

Medical Equipment 3.22 1.56

Other sectors 7.79 3.75

Total 103.65 50.08

Breakdown of other assets by nature

Percentage

Kind of asset Net asset value Total asset value

UCITS shares - -

- UCITS and equivalents of other EU member states - -

- AIFs and equivalents from other EU member states - -

- Other CIUs and investment funds - -

Other assets - -

Total - -
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Indication of movements occurring in the composition 
of the securities portfolio during the reference period

Items of share portfolio

Movements  

(in amount)

 UCITS accounts currency: EUR Acquisitions

Sales / 

Refundings

a) Eligible financial securities and money market instruments admitted to 
trading on a regulated market within the meaning of Article L. 4221° of the 
French Monetary and Financial Code.

5,821,928.95 5,994,497.25

b) Eligible financial securities and money market instruments admitted to 
trading on another recognised regulated market which operates regularly, is 
open to the public, and is located in a EU Member State or in another 
country which is party to the Agreement on the European Economic Area.

- -

c) Eligible financial securities and money market instruments admitted to an 
official listing on a thirdcountry stock exchange or traded on another 
recognised thirdcountry regulated market operating regularly and open to 
the public, provided that this stock exchange or market is not listed by the 
AFM or that the choice of this stock exchange or market is provided for by 
law or by the Articles of Association of the UCITS / generalpurpose 
investment fund.

148,059,050.73 178,487,530.76

d) Newly issued financial securities mentioned in item 4, section I of Article 
R. 21411 / 4, section I of Article R. 2143218 of the French Monetary and 
Financial Code.

- -

e) Other assets - -

Total on the period 153,880,979.68 184,482,028.01



Date Share category
Share 

currency Nature Net amount Tax credit
Gross 

amount

- - - - - - -

- - - - - - -

- - - - - - -

- - - - - - -

- - - - - - -

- - - - - - -
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Indication of the figures concerning unit distributions 
on results and/or on net capital gains or losses, paid 
during the period or to be paid, after deduction of taxes
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Information on overperformance fees (in EUR)
Outperformance fee (variable 

charges): amount and % of fees for 

the period
Provisioned variable 

management fees %

Acquired Variable 

Management Fees  

(due to redemptions) %Share class:

ACC SHARE / FR0011042753 - - - -

(1) in relation to the net assets of the accounting order.

(2) in relation to average net assets.
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Transparency of securities financing transactions and the 
reuse of financial instruments under the SFTR regulation 
(in the UCI’s accounting currency)

% of assets that can 
be lent -

Securities 

Lending

1.1. Amount of securities and commodities loaned as a proportion of total loanable assets defined as 

excluding cash and cash equivalents

1. General informations

% of assets under manage-
ment

84.79----

Absolute value 31,370,747.81----

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

1.2. Amount of assets engaged in each type of securities financing transaction and total return swaps 

expressed in absolute value (in the currency of the mutual fund) and in proportion of the assets under 

management of the organization

2.1. The top ten issuers of guarantees for all types of securities financing transactions and global return 

swaps (breakdown of collateral and commodity volumes by issuer names)

2. Concentration data

Amount
1

Denomination

-

-

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

2.2. The top ten counterparties for each type of securities financing and total return transactions separately 

(name of counterparty and gross volume of outstanding trades)

Amount 31,370,747.81----
1

Denomination SOCIETE 
GENERALE 

----

3.1. Type and quality of guarantees 

Amundi Asset Management undertakes to accept only securities of a high credit quality and to increase the value of 
its collateral by applying valuation discounts to securities loaned to it. This process is regularly reviewed and updated.

3. Aggregate transaction data for each type of securities financing transaction and aggregate return swap 

separately broken down by the following categories
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Open -----

1 to 3 months -----

More than 1 year -----

3 months to 1 year -----

1 week to 1 month -----

1 day to 1 week -----

Less than 1 day -----

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

3.2. Guarantee period

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

3.3. Currency of the guarantee

Amount -----
1

Currency -----

Open -----

1 to 3 months -----

More than 1 year -----

3 months to 1 year 31,370,747.81----

1 week to 1 month -----

1 day to 1 week -----

Less than 1 day -----

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

3.4. Maturity of Securities Financing Transactions and Global Return Swap Agreements

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

3.5. Country where the counterparties are established

Amount 31,370,747.81----
1

Country FRANCE----

Bilateral 31,370,747.81----

Central counterparty -----

Tri-parts -----

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

3.6. Regulation and compensation
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“The regulations governing UCITS forbid the reuse of collateral securities. Cash collateral received is: 

- reinvested in short-term money market funds (as defined by ESMA in its ‘Guidelines on ETFs and other UCITS 
issues’); 

- placed on deposit; 

- reinvested in high-quality long-term government bonds; 

- reinvested in high-quality short-term government bonds; or 

- used for the purpose of reverse repurchase transactions. 

The maximum proportion of received collateral that may be reused is 0% in the case of securities and 100% in the 
case of cash. 

The effective usage amounts to 0% for collateral securities and 100% for cash collateral.

4. Data on the reuse of guarantees (collateral)

Number of custodians -

5. Retention of Guarantees Received by the Mutual Fund in Securities Financing Transactions and Global 

Return Swaps

Amount
1

Denomination

-

-

Amundi Asset Management undertakes to do business with a limited number of depositaries, selected to ensure the 
adequate custody of securities received and cash.

6. Retention of Guarantees Provided by the Mutual Fund in SFT Transactions and Global Return Swaps

Securities lending and repurchase agreements: 

For securities lending transactions and repurchase agreements, Amundi Asset Management has entrusted Amundi 
Intermédiation, acting on behalf of the UCITS, with the following responsibilities: selecting counterparties, ordering the 
implementation of market agreements, monitoring counterparty risk, performing qualitative and quantitative monitoring 
of collateralisation (dispersion checks, ratings, liquid assets), repurchase agreements and securities lending. Income 
generated from these transactions is paid into the UCITS. Costs generated by these transactions are incurred by the 
UCITS. Charges by Amundi Intermédiation must not exceed 50% of the income generated by these transactions.

7. Revenue and cost data for each type of securities financing transaction and total return swap
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Inventory at 04.30.2024

% TNA
Quotation 

Ccy

Market 

Value - FCY
Nominal

Holding 

Status
Asset DescriptionAsset Code

Valeurs mobilieres

Action

PROPREADVANCED MICRO DEVICES INCUS0079031078

PROPREALPHABET INCUS02079K3059

PROPREALPHABET INC SHS CUS02079K1079

PROPREAMAZON.COM INCUS0231351067

PROPREAMGEN INCUS0311621009

PROPREAPPLE INCUS0378331005

PROPREAPPLIED MATERIALS INCUS0382221051

PROPRECOGNIZANT TECH SO-AUS1924461023

PROPREELI LILLY & COUS5324571083

PROPREETSY INCUS29786A1060

PROPREFORTINETUS34959E1091

PROPREINTUITIVE SURGICALUS46120E6023

PROPREJOHNSON & JOHNSONUS4781601046

PROPREKIMBERLY-CLARK CORPUS4943681035

PROPREMANHATTAN ASSOCUS5627501092

PROPREMERCK AND CO INCUS58933Y1055

PROPREMETA PLATFORMS INCUS30303M1027

PROPREMICROSOFT CORPUS5949181045

PROPRENVIDIA CORPUS67066G1040

PROPREPAYPAL HOLDINGS INCUS70450Y1038

PROPREPEPSICO INCUS7134481081

PROPREQUALCOMM INCUS7475251036

PROPREREGENERON PHARMAUS75886F1075

PROPREREPUBLIC SERVICES INCUS7607591002

3.81USD1,408,941.379,512.00

0.25USD93,626.09615.00

8.67USD3,209,036.4620,841.00

4.53USD1,676,104.7510,241.00

4.16USD1,537,189.626,000.00

3.86USD1,429,545.408,974.00

3.82USD1,413,633.727,609.00

4.12USD1,524,353.4124,816.00

4.43USD1,637,077.482,241.00

1.08USD398,565.376,206.00

3.56USD1,317,370.2122,295.00

3.22USD1,192,708.373,441.00

6.31USD2,332,912.4917,252.00

0.34USD125,900.00986.00

3.82USD1,413,946.437,337.00

2.85USD1,055,875.748,737.00

7.11USD2,630,705.296,539.00

9.02USD3,338,570.759,169.00

4.83USD1,785,816.412,210.00

1.26USD466,944.047,351.00

2.49USD922,283.345,606.00

5.01USD1,854,790.0911,958.00

2.04USD755,509.58907.00

0.58USD214,782.891,198.00
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% TNA
Quotation 

Ccy

Market 

Value - FCY
Nominal

Holding 

Status
Asset DescriptionAsset Code

PROPRES&P GLOBAL INCUS78409V1044

PROPRESTARBUCKSUS8552441094

PROPREUNITEDHEALTH GROUPUS91324P1021

Total Action
Total Valeurs mobilieres
Swap de Taux

PROPREFEES LEG SG FR001104SWAP04244376

PROPREINDEX LEG SG FR00110SWAP04244465

PROPREVRAC LEG SG LYXOR IBSWAP04243532

Total Swap de Taux
Liquidites

AUTRES

PROPREPROV COM MVTS EUR

Total AUTRES
BANQUE OU ATTENTE

PROPREÀ RECEVOIR SUR SWAP

PROPREÀ RECEVOIR SUR SWAP

PROPREACH DIFF TITRES USD

PROPREBANQUE CHF SGP

PROPREBANQUE DKK SGP

PROPREBANQUE EUR SGP

PROPREBANQUE JPY SGP

PROPREBANQUE NOK SGP

PROPREBANQUE SEK SGP

PROPREBANQUE USD SGP

PROPREVTE DIFF TITRES USD

Total BANQUE OU ATTENTE

4.13USD1,529,538.833,933.00

4.17USD1,544,364.6418,661.00

4.16USD1,537,616.373,399.00

103.6538,347,709.14
103.6538,347,709.14

0.04EUR13,213.191.00

100.00EUR36,995,930.0331,370,747.81

-103.65EUR-38,347,709.1331,370,747.81

-3.62-1,338,565.91

-0.01EUR-3,083.63-3,083.63

-0.01-3,083.63

0.00EUR28.5728.57

0.32USD117,719.90125,872.00

-3.25USD-1,204,036.23-1,287,415.74

0.00CHF590.83579.43

0.00DKK320.822,392.78

0.01EUR2,865.102,865.10

-0.00JPY-5.53-930.00

0.00NOK1,684.2719,943.45

-0.00SEK-156.30-1,834.35

-0.01USD-2,117.05-2,263.66

2.94USD1,086,316.331,161,543.74

0.013,210.71
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% TNA
Quotation 

Ccy

Market 

Value - FCY
Nominal

Holding 

Status
Asset DescriptionAsset Code

FRAIS DE GESTION

PROPREPRCOMGESTFIN

Total FRAIS DE GESTION
Total Liquidites

Total AMUNDI IBEX35 DOBLE APALANCADO DIARIO 2X UCITS ETF

-0.04EUR-13,213.23-13,213.23

-0.04-13,213.23
-0.04-13,086.15

100.0036,996,057.08
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Asset value

Assets UCITS accounts currency: EUR
Amount for financial 

period

a) Eligible financial securities referred to in 1° of I of Article L.21420 / 1° of I of Article L.2142455 of the 
Monetary and Financial Code

36,545,547.82

b) Bank balances 3,732.23

c) Other assets held by the UCITS 38,920,885.48

d)      Total assets held by the UCITS (lines a+b+c) 75,470,165.53

e) Liabilities -36,659,134.91

f)        Overall net total (lines d+e = UCITS net asset value) 38,811,030.62

Number of shares in circulation and net value of fund 
per share

Shares

Number of shares in 

circulation

Currency 
of shares

Net value of fund 

per share 

(Liquidation value)

ACC SHARE / FR0011036268 35,980,400.00 EUR 1.0786
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Share portfolio

Percentage

Contents of share portfolio

Net asset 

value

Total value 

of assets

a) Eligible financial securities and money market instruments admitted to trading on a 
regulated market within the meaning of Article L. 4221° of the French Monetary and Financial 
Code.

- -

b) Eligible financial securities and money market instruments admitted to trading on another 
recognised regulated market which operates regularly, is open to the public, and is located in 
a EU Member State or in another country which is party to the Agreement on the European 
Economic Area.

- -

c) Eligible financial securities and money market instruments admitted to an official listing on 
a thirdcountry stock exchange or traded on another recognised thirdcountry regulated market 
operating regularly and open to the public, provided that this stock exchange or market is not 
listed by the AFM or that the choice of this stock exchange or market is provided for by law or 
by the Articles of Association of the UCITS / generalpurpose investment fund.

94.16 48.42

d) Newly issued financial securities mentioned in item 4, section I of Article R. 21411 / 4, 
section I of Article R. 2143218 of the French Monetary and Financial Code.

- -

e) Other assets - -
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Breakdown of assets per currency

Currency (10 main currencies)

Amount 
accounts currency of 

UCITS Percentage

EUR Net asset value Total asset value

US Dollar 36,545,547.82 94.16 48.42

- - - -

- - - -

- - - -

- - - -

- - - -

- - - -

- - - -

- - - -

- - - -

Other currency - - -

Total 36,545,547.82 94.16 48.42

Breakdown of assets by issuer’s country of residence

Country (10 main countries)

Percentage

Net asset value Total asset value

United States of America 94.16 48.42

- - -

- - -

- - -

- - -

- - -

- - -

- - -

- - -

- - -

Other countries - -

Total 94.16 48.42
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Breakdown of assets by economic sector

Economic sector (10 main sectors

Percentage

Net asset value Total asset value

Semiconductors 18.32 9.42

Internet 16.31 8.39

Pharmaceuticals 14.11 7.25

Software 10.57 5.43

Waste and Disposal Services 4.60 2.37

Financial data providers 4.45 2.29

Health Care Providers 4.38 2.25

Specialty Retailers 4.35 2.24

Restaurants and Bars 4.28 2.20

Production technology equipment 4.12 2.12

Other sectors 8.67 4.46

Total 94.16 48.42

Breakdown of other assets by nature

Percentage

Kind of asset Net asset value Total asset value

UCITS shares - -

- UCITS and equivalents of other EU member states - -

- AIFs and equivalents from other EU member states - -

- Other CIUs and investment funds - -

Other assets - -

Total - -
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Indication of movements occurring in the composition 
of the securities portfolio during the reference period

Items of share portfolio

Movements  

(in amount)

 UCITS accounts currency: EUR Acquisitions

Sales / 

Refundings

a) Eligible financial securities and money market instruments admitted to 
trading on a regulated market within the meaning of Article L. 4221° of the 
French Monetary and Financial Code.

42,967,463.58 52,355,560.48

b) Eligible financial securities and money market instruments admitted to 
trading on another recognised regulated market which operates regularly, is 
open to the public, and is located in a EU Member State or in another 
country which is party to the Agreement on the European Economic Area.

- -

c) Eligible financial securities and money market instruments admitted to an 
official listing on a thirdcountry stock exchange or traded on another 
recognised thirdcountry regulated market operating regularly and open to 
the public, provided that this stock exchange or market is not listed by the 
AFM or that the choice of this stock exchange or market is provided for by 
law or by the Articles of Association of the UCITS / generalpurpose 
investment fund.

125,320,497.07 118,299,893.04

d) Newly issued financial securities mentioned in item 4, section I of Article 
R. 21411 / 4, section I of Article R. 2143218 of the French Monetary and 
Financial Code.

- -

e) Other assets - -

Total on the period 168,287,960.65 170,655,453.52



Date Share category
Share 

currency Nature Net amount Tax credit
Gross 

amount

- - - - - - -

- - - - - - -

- - - - - - -

- - - - - - -

- - - - - - -

- - - - - - -
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Indication of the figures concerning unit distributions 
on results and/or on net capital gains or losses, paid 
during the period or to be paid, after deduction of taxes
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Information on overperformance fees (in EUR)
Outperformance fee (variable 

charges): amount and % of fees for 

the period
Provisioned variable 

management fees %

Acquired Variable 

Management Fees  

(due to redemptions) %Share class:

ACC SHARE / FR0011036268 - - - -

(1) in relation to the net assets of the accounting order.

(2) in relation to average net assets.
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Transparency of securities financing transactions and the 
reuse of financial instruments under the SFTR regulation 
(in the UCI’s accounting currency)

% of assets that can 
be lent -

Securities 

Lending

1.1. Amount of securities and commodities loaned as a proportion of total loanable assets defined as 

excluding cash and cash equivalents

1. General informations

% of assets under manage-
ment

118.77----

Absolute value 46,094,490.44----

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

1.2. Amount of assets engaged in each type of securities financing transaction and total return swaps 

expressed in absolute value (in the currency of the mutual fund) and in proportion of the assets under 

management of the organization

2.1. The top ten issuers of guarantees for all types of securities financing transactions and global return 

swaps (breakdown of collateral and commodity volumes by issuer names)

2. Concentration data

Amount
1

Denomination

-

-

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

2.2. The top ten counterparties for each type of securities financing and total return transactions separately 

(name of counterparty and gross volume of outstanding trades)

Amount 46,094,490.44----
1

Denomination SOCIETE 
GENERALE 

----

3.1. Type and quality of guarantees 

Amundi Asset Management undertakes to accept only securities of a high credit quality and to increase the value of 
its collateral by applying valuation discounts to securities loaned to it. This process is regularly reviewed and updated.

3. Aggregate transaction data for each type of securities financing transaction and aggregate return swap 

separately broken down by the following categories
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Open -----

1 to 3 months -----

More than 1 year -----

3 months to 1 year -----

1 week to 1 month -----

1 day to 1 week -----

Less than 1 day -----

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

3.2. Guarantee period

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

3.3. Currency of the guarantee

Amount -----
1

Currency -----

Open -----

1 to 3 months -----

More than 1 year -----

3 months to 1 year 46,094,490.44----

1 week to 1 month -----

1 day to 1 week -----

Less than 1 day -----

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

3.4. Maturity of Securities Financing Transactions and Global Return Swap Agreements

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

3.5. Country where the counterparties are established

Amount 46,094,490.44----
1

Country FRANCE----

Bilateral 46,094,490.44----

Central counterparty -----

Tri-parts -----

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

3.6. Regulation and compensation
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“The regulations governing UCITS forbid the reuse of collateral securities. Cash collateral received is: 

- reinvested in short-term money market funds (as defined by ESMA in its ‘Guidelines on ETFs and other UCITS 
issues’); 

- placed on deposit; 

- reinvested in high-quality long-term government bonds; 

- reinvested in high-quality short-term government bonds; or 

- used for the purpose of reverse repurchase transactions. 

The maximum proportion of received collateral that may be reused is 0% in the case of securities and 100% in the 
case of cash. 

The effective usage amounts to 0% for collateral securities and 100% for cash collateral.

4. Data on the reuse of guarantees (collateral)

Number of custodians -

5. Retention of Guarantees Received by the Mutual Fund in Securities Financing Transactions and Global 

Return Swaps

Amount
1

Denomination

-

-

Amundi Asset Management undertakes to do business with a limited number of depositaries, selected to ensure the 
adequate custody of securities received and cash.

6. Retention of Guarantees Provided by the Mutual Fund in SFT Transactions and Global Return Swaps

Securities lending and repurchase agreements: 

For securities lending transactions and repurchase agreements, Amundi Asset Management has entrusted Amundi 
Intermédiation, acting on behalf of the UCITS, with the following responsibilities: selecting counterparties, ordering the 
implementation of market agreements, monitoring counterparty risk, performing qualitative and quantitative monitoring 
of collateralisation (dispersion checks, ratings, liquid assets), repurchase agreements and securities lending. Income 
generated from these transactions is paid into the UCITS. Costs generated by these transactions are incurred by the 
UCITS. Charges by Amundi Intermédiation must not exceed 50% of the income generated by these transactions.

7. Revenue and cost data for each type of securities financing transaction and total return swap
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Inventory at 04.30.2024

% TNA
Quotation 

Ccy

Market 

Value - FCY
Nominal

Holding 

Status
Asset DescriptionAsset Code

Valeurs mobilieres

Action

PROPREADVANCED MICRO DEVICES INCUS0079031078

PROPREALPHABET INCUS02079K3059

PROPREALPHABET INC SHS CUS02079K1079

PROPREAMAZON.COM INCUS0231351067

PROPREAMGEN INCUS0311621009

PROPREAPPLE INCUS0378331005

PROPREAPPLIED MATERIALS INCUS0382221051

PROPREBANK OF AMERICA CORPUS0605051046

PROPRECOGNIZANT TECH SO-AUS1924461023

PROPREELI LILLY & COUS5324571083

PROPREETSY INCUS29786A1060

PROPREFORTINETUS34959E1091

PROPREJOHNSON & JOHNSONUS4781601046

PROPRELAM RESEARCH CORPUS5128071082

PROPREMETA PLATFORMS INCUS30303M1027

PROPREMICRON TECHNOLOGY INCUS5951121038

PROPREMICROSOFT CORPUS5949181045

PROPRENVIDIA CORPUS67066G1040

PROPREPEPSICO INCUS7134481081

PROPREQUALCOMM INCUS7475251036

PROPRES&P GLOBAL INCUS78409V1044

PROPRESTARBUCKSUS8552441094

PROPREUNITEDHEALTH GROUPUS91324P1021

3.72USD1,443,898.289,748.00

5.85USD2,269,709.6314,909.00

2.30USD894,298.925,808.00

3.28USD1,272,995.097,778.00

4.87USD1,889,462.247,375.00

0.93USD360,333.372,262.00

4.17USD1,618,553.948,712.00

3.91USD1,518,682.0343,876.00

4.04USD1,567,658.9025,521.00

4.54USD1,762,725.562,413.00

4.35USD1,687,641.1126,278.00

4.16USD1,616,238.0527,353.00

4.70USD1,822,841.4313,480.00

4.13USD1,601,029.451,914.00

4.12USD1,599,584.683,976.00

2.98USD1,154,690.4810,930.00

6.40USD2,484,356.886,823.00

4.20USD1,631,476.622,019.00

0.55USD211,733.621,287.00

3.25USD1,262,740.108,141.00

4.45USD1,727,877.194,443.00

4.28USD1,661,634.0620,078.00

4.38USD1,698,661.213,755.00
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% TNA
Quotation 

Ccy

Market 

Value - FCY
Nominal

Holding 

Status
Asset DescriptionAsset Code

PROPREWASTE MANAGEMENT INCUS94106L1098

Total Action
Total Valeurs mobilieres
Swap de Taux

PROPREFEES LEG SG FR001103SWAP04244375

PROPREINDEX LEG SG FR00110SWAP04244464

PROPREVRAC LEG SG LYXOR IBSWAP04243531

Total Swap de Taux
Liquidites

AUTRES

PROPREPROV COM MVTS EUR

Total AUTRES
BANQUE OU ATTENTE

PROPREÀ RECEVOIR SUR SWAP

PROPREÀ VERSER SUR SWAP

PROPREBANQUE DKK SGP

PROPREBANQUE EUR SGP

PROPREBANQUE GBP SGP

PROPREBANQUE JPY SGP

PROPREBANQUE USD SGP

PROPREVTE DIFF TITRES USD

Total BANQUE OU ATTENTE
FRAIS DE GESTION

PROPREPRCOMGESTFIN

Total FRAIS DE GESTION
Total Liquidites

Total AMUNDI IBEX35 DOBLE INVERSO DIARIO -2X UCITS ETF

4.60USD1,786,724.989,184.00

94.1636,545,547.82
94.1636,545,547.82

0.06EUR22,885.221.00

100.00EUR38,810,500.3246,094,490.44

-94.16EUR-36,545,547.8346,094,490.44

5.892,287,837.71

-0.01EUR-3,148.18-3,148.18

-0.01-3,148.18

0.00EUR1.091.09

-0.23USD-87,498.85-93,558.15

0.00DKK0.644.79

0.01EUR2,619.182,619.18

0.00GBP1.090.93

-0.00JPY-54.66-9,198.00

0.00USD1,111.321,188.28

0.23USD87,498.8593,558.15

0.013,678.66

-0.06EUR-22,885.39-22,885.39

-0.06-22,885.39
-0.06-22,354.91

100.0038,811,030.62
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Asset value

Assets UCITS accounts currency: EUR
Amount for financial 

period

a) Eligible financial securities referred to in 1° of I of Article L.21420 / 1° of I of Article L.2142455 of the 
Monetary and Financial Code

580,334,103,30

b) Bank balances 84,374,86

c) Other assets held by the UCITS 569,509,956,31

d)      Total assets held by the UCITS (lines a+b+c) 1,149,928,434,47

e) Liabilities -585,314,224,54

f)        Overall net total (lines d+e = UCITS net asset value) 564,614,209,93

Number of shares in circulation and net value of fund 
per share

Shares

Number of shares in 

circulation

Currency 
of shares

Net value of fund 

per share 

(Liquidation value)

ACC SHARE / FR0010342592 628,823,00 EUR 897,8905
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Share portfolio

Percentage

Contents of share portfolio

Net asset 

value

Total value 

of assets

a) Eligible financial securities and money market instruments admitted to trading on a 
regulated market within the meaning of Article L. 4221° of the French Monetary and Financial 
Code.

93.85 46.08

b) Eligible financial securities and money market instruments admitted to trading on another 
recognised regulated market which operates regularly, is open to the public, and is located in 
a EU Member State or in another country which is party to the Agreement on the European 
Economic Area.

- -

c) Eligible financial securities and money market instruments admitted to an official listing on 
a thirdcountry stock exchange or traded on another recognised thirdcountry regulated market 
operating regularly and open to the public, provided that this stock exchange or market is not 
listed by the AFM or that the choice of this stock exchange or market is provided for by law or 
by the Articles of Association of the UCITS / generalpurpose investment fund.

8.93 4.39

d) Newly issued financial securities mentioned in item 4, section I of Article R. 21411 / 4, 
section I of Article R. 2143218 of the French Monetary and Financial Code.

- -

e) Other assets - -
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Breakdown of assets per currency

Currency (10 main currencies)

Amount 
accounts currency of 

UCITS Percentage

EUR Net asset value Total asset value

Euro 502,747,808.41 89.04 43.72

US Dollar 50,414,204.97 8.93 4.39

Danish krone 24,950,505.09 4.42 2.17

Swedish krona/kronor 2,221,584.83 0.39 0.19

- - - -

- - - -

- - - -

- - - -

- - - -

- - - -

Other currency - - -

Total 580,334,103.30 102.78 50.47

Breakdown of assets by issuer’s country of residence

Country (10 main countries)

Percentage

Net asset value Total asset value

Netherlands 46.38 22.77

Germany 31.63 15.53

Finland 9.57 4.70

United States of America 8.93 4.39

Denmark 4.42 2.17

Luxembourg 1.23 0.61

Sweden 0.39 0.19

Belgium 0.23 0.11

- - -

- - -

Other countries - -

Total 102.78 50.47
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Breakdown of assets by economic sector

Economic sector (10 main sectors

Percentage

Net asset value Total asset value

Automobiles 15.62 7.67

Food Retailers and Wholesalers 8.64 4.24

Production technology equipment 7.92 3.89

Diversified Industrials 7.41 3.64

Aerospace 6.11 3.00

Software 5.71 2.80

Banks 5.65 2.77

Internet 4.53 2.22

Reinsurance 4.44 2.18

Footwear 4.45 2.18

Other sectors 32.30 15.88

Total 102.78 50.47

Breakdown of other assets by nature

Percentage

Kind of asset Net asset value Total asset value

UCITS shares - -

- UCITS and equivalents of other EU member states - -

- AIFs and equivalents from other EU member states - -

- Other CIUs and investment funds - -

Other assets - -

Total - -
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Indication of movements occurring in the composition 
of the securities portfolio during the reference period

Items of share portfolio

Movements  

(in amount)

 UCITS accounts currency: EUR Acquisitions

Sales / 

Refundings

a) Eligible financial securities and money market instruments admitted to 
trading on a regulated market within the meaning of Article L. 4221° of the 
French Monetary and Financial Code.

3,960,607,400.26 3,911,335,914.85

b) Eligible financial securities and money market instruments admitted to 
trading on another recognised regulated market which operates regularly, is 
open to the public, and is located in a EU Member State or in another 
country which is party to the Agreement on the European Economic Area.

- -

c) Eligible financial securities and money market instruments admitted to an 
official listing on a thirdcountry stock exchange or traded on another 
recognised thirdcountry regulated market operating regularly and open to 
the public, provided that this stock exchange or market is not listed by the 
AFM or that the choice of this stock exchange or market is provided for by 
law or by the Articles of Association of the UCITS / generalpurpose 
investment fund.

199,048,848.65 199,281,929.95

d) Newly issued financial securities mentioned in item 4, section I of Article 
R. 21411 / 4, section I of Article R. 2143218 of the French Monetary and 
Financial Code.

- -

e) Other assets - -

Total on the period 4,159,656,248.91 4,110,617,844.80



Date Share category
Share 

currency Nature Net amount Tax credit
Gross 

amount

- - - - - - -

- - - - - - -

- - - - - - -

- - - - - - -

- - - - - - -

- - - - - - -
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Indication of the figures concerning unit distributions 
on results and/or on net capital gains or losses, paid 
during the period or to be paid, after deduction of taxes
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Information on overperformance fees (in EUR)
Outperformance fee (variable 

charges): amount and % of fees for 

the period
Provisioned variable 

management fees %

Acquired Variable 

Management Fees  

(due to redemptions) %Share class:

ACC SHARE / FR0010342592 - - - -

(1) in relation to the net assets of the accounting order.

(2) in relation to average net assets.
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Transparency of securities financing transactions and the 
reuse of financial instruments under the SFTR regulation 
(in the UCI’s accounting currency)

% of assets that can 
be lent -

Securities 

Lending

1.1. Amount of securities and commodities loaned as a proportion of total loanable assets defined as 

excluding cash and cash equivalents

1. General informations

% of assets under manage-
ment

110.24----

Absolute value 622,448,495.48----

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

1.2. Amount of assets engaged in each type of securities financing transaction and total return swaps 

expressed in absolute value (in the currency of the mutual fund) and in proportion of the assets under 

management of the organization

2.1. The top ten issuers of guarantees for all types of securities financing transactions and global return 

swaps (breakdown of collateral and commodity volumes by issuer names)

2. Concentration data

Amount
1

Denomination

-

-

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

2.2. The top ten counterparties for each type of securities financing and total return transactions separately 

(name of counterparty and gross volume of outstanding trades)

Amount 622,448,495.48----
1

Denomination BNP PARIBAS----

3.1. Type and quality of guarantees 

Amundi Asset Management undertakes to accept only securities of a high credit quality and to increase the value of 
its collateral by applying valuation discounts to securities loaned to it. This process is regularly reviewed and updated.

3. Aggregate transaction data for each type of securities financing transaction and aggregate return swap 

separately broken down by the following categories
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Open -----

1 to 3 months -----

More than 1 year -----

3 months to 1 year -----

1 week to 1 month -----

1 day to 1 week -----

Less than 1 day -----

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

3.2. Guarantee period

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

3.3. Currency of the guarantee

Amount -----
1

Currency -----

Open -----

1 to 3 months -----

More than 1 year -----

3 months to 1 year 622,448,495.48----

1 week to 1 month -----

1 day to 1 week -----

Less than 1 day -----

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

3.4. Maturity of Securities Financing Transactions and Global Return Swap Agreements

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

3.5. Country where the counterparties are established

Amount 622,448,495.48----
1

Country FRANCE----

Bilateral 622,448,495.48----

Central counterparty -----

Tri-parts -----

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

3.6. Regulation and compensation
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“The regulations governing UCITS forbid the reuse of collateral securities. Cash collateral received is: 

- reinvested in short-term money market funds (as defined by ESMA in its ‘Guidelines on ETFs and other UCITS 
issues’); 

- placed on deposit; 

- reinvested in high-quality long-term government bonds; 

- reinvested in high-quality short-term government bonds; or 

- used for the purpose of reverse repurchase transactions. 

The maximum proportion of received collateral that may be reused is 0% in the case of securities and 100% in the 
case of cash. 

The effective usage amounts to 0% for collateral securities and 100% for cash collateral.

4. Data on the reuse of guarantees (collateral)

Number of custodians -

5. Retention of Guarantees Received by the Mutual Fund in Securities Financing Transactions and Global 

Return Swaps

Amount
1

Denomination

-

-

Amundi Asset Management undertakes to do business with a limited number of depositaries, selected to ensure the 
adequate custody of securities received and cash.

6. Retention of Guarantees Provided by the Mutual Fund in SFT Transactions and Global Return Swaps

Securities lending and repurchase agreements: 

For securities lending transactions and repurchase agreements, Amundi Asset Management has entrusted Amundi 
Intermédiation, acting on behalf of the UCITS, with the following responsibilities: selecting counterparties, ordering the 
implementation of market agreements, monitoring counterparty risk, performing qualitative and quantitative monitoring 
of collateralisation (dispersion checks, ratings, liquid assets), repurchase agreements and securities lending. Income 
generated from these transactions is paid into the UCITS. Costs generated by these transactions are incurred by the 
UCITS. Charges by Amundi Intermédiation must not exceed 50% of the income generated by these transactions.

7. Revenue and cost data for each type of securities financing transaction and total return swap
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Inventory at 04.30.2024

% TNA
Quotation 

Ccy

Market 

Value - FCY
Nominal

Holding 

Status
Asset DescriptionAsset Code

Valeurs mobilieres

Action

PROPREADIDAS NOMDE000A1EWWW0

PROPREADVANCED MICRO DEVICES INCUS0079031078

PROPREAIRBUS BR BEARER SHSNL0000235190

PROPREALLIANZ SE-NOMDE0008404005

PROPREASML HOLDING N.V.NL0010273215

PROPREBASF SEDE000BASF111

PROPRECINTAS CORPUS1729081059

PROPREELEVANCE HEALTH INCUS0367521038

PROPREE.ON SEDE000ENAG999

PROPREFERRARI NVNL0011585146

PROPREHEWLETT PACKARD ENTERPRISEUS42824C1099

PROPREHOME DEPOT INCUS4370761029

PROPREINDUTRADE ABSE0001515552

PROPREING GROUP NVNL0011821202

PROPREINPOST SALU2290522684

PROPREJDE PEETS B VNL0014332678

PROPREKBC GROUPEBE0003565737

PROPREKOJAMO PLCFI4000312251

PROPREKONINKLIJKE AHOLD DELHAIZENL0011794037

PROPREMCCORMICK NON VTGUS5797802064

PROPREMERCEDES BENZ GROUP AGDE0007100000

PROPREMICRON TECHNOLOGY INCUS5951121038

PROPREMUENCHENER RUECKVERSICHERUNGS 
AG-NOMDE0008430026

PROPRENOKIA OYJFI0009000681

4.45EUR25,115,457.60110,934.00

0.17USD938,800.516,338.00

6.11EUR34,487,452.80222,960.00

4.28EUR24,179,287.0090,695.00

7.92EUR44,742,636.4053,732.00

1.30EUR7,334,171.78149,205.00

1.21USD6,849,075.6711,124.00

0.20USD1,140,951.732,308.00

1.78EUR10,054,106.00810,815.00

8.34EUR47,080,422.40121,592.00

0.04USD239,120.8815,040.00

2.50USD14,142,421.2345,245.00

0.39SEK2,221,584.83100,978.00

1.54EUR8,696,276.37585,135.00

1.23EUR6,956,774.00459,800.00

3.90EUR22,031,973.841,058,212.00

0.23EUR1,302,586.5018,635.00

0.01EUR59,519.205,723.00

8.64EUR48,776,334.841,715,061.00

0.25USD1,432,140.2720,133.00

3.49EUR19,710,891.82277,853.00

0.14USD799,726.167,570.00

4.44EUR25,081,133.4060,847.00

1.52EUR8,586,912.662,517,049.00
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% TNA
Quotation 

Ccy

Market 

Value - FCY
Nominal

Holding 

Status
Asset DescriptionAsset Code

PROPRENORDEA BANK ABPFI4000297767

PROPRENOVO NORDISK ASDK0062498333

PROPRENVIDIA CORPUS67066G1040

PROPREPPG INDUSTRIES INCUS6935061076

PROPREPROSUS N VNL0013654783

PROPRESALESFORCE.COMUS79466L3024

PROPRESAP SEDE0007164600

PROPRESIEMENS AG-NOMDE0007236101

PROPRESTELLANTIS NVNL00150001Q9

PROPRESTMICROELECTRONICS NVNL0000226223

PROPRET-MOBILE US INCUS8725901040

PROPREUPM KYMMENE OYJFI0009005987

Total Action
Total Valeurs mobilieres
Swap de Taux

PROPREFEES LEG BP FR001034SWAP04244377

PROPREINDEX LEG BP FR00103SWAP04244423

PROPREVRAC LEG BP LYXOR NASWAP04243530

Total Swap de Taux
Liquidites

AUTRES

PROPREPROV COM MVTS EUR

Total AUTRES
BANQUE OU ATTENTE

PROPREÀ RECEVOIR SUR SWAP

PROPREÀ RECEVOIR SUR SWAP

PROPREÀ VERSER SUR SWAP

PROPREACH DIFF TITRES DKK

PROPREACH DIFF TITRES EUR

3.87EUR21,875,772.021,987,803.00

4.42DKK24,950,505.09206,172.00

0.59USD3,330,022.374,121.00

0.05USD307,766.192,551.00

4.53EUR25,556,689.66811,066.00

1.23USD6,958,107.2327,664.00

4.48EUR25,292,766.80149,044.00

7.41EUR41,813,540.80237,712.00

3.79EUR21,378,635.281,023,881.00

1.61EUR9,116,715.52242,176.00

2.53USD14,276,072.7392,981.00

4.17EUR23,517,751.72714,391.00

102.78580,334,103.30
102.78580,334,103.30

0.06EUR316,161.291.00

100.00EUR564,596,912.64
622,448,495.4

8

-102.78EUR-580,334,103.31
622,448,495.4

8

-2.73-15,421,029.38

-0.01EUR-65,949.66-65,949.66

-0.01-65,949.66

0.38DKK2,139,096.7515,954,239.20

0.14EUR765,424.95765,424.95

-0.30EUR-1,692,360.68-1,692,360.68

-0.38DKK-2,139,096.75
-

15,954,239.20

-0.14EUR-765,388.64-765,388.64
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% TNA
Quotation 

Ccy

Market 

Value - FCY
Nominal

Holding 

Status
Asset DescriptionAsset Code

PROPREBANQUE CHF SGP

PROPREBANQUE DKK SGP

PROPREBANQUE EUR SGP

PROPREBANQUE JPY SGP

PROPREBANQUE NOK SGP

PROPREBANQUE SEK SGP

PROPREBANQUE USD SGP

Total BANQUE OU ATTENTE
FRAIS DE GESTION

PROPREPRCOMGESTFIN

Total FRAIS DE GESTION
Total Liquidites
Coupons

Action

ACHLIGASML HOLDING N.V.NL0010273215

ACHLIGFERRARI NVNL0011585146

ACHLIGSTELLANTIS NVNL00150001Q9

Total Action
Total Coupons

Total Amundi Nasdaq-100 Daily (2x) Leveraged UCITS ETF

0.00CHF3.012.95

0.00DKK222.011,655.84

0.01EUR81,249.7481,249.74

-0.00JPY-431.78-72,652.00

0.00NOK252.452,989.28

0.00SEK561.666,591.70

0.00USD2,085.992,230.45

-0.28-1,608,381.29

-0.06EUR-316,893.72-316,893.72

-0.06-316,893.72
-0.35-1,991,224.67

0.02EUR90,905.5961,113.00

0.04EUR252,491.87121,592.00

0.24EUR1,348,963.221,023,881.00

0.301,692,360.68
0.301,692,360.68

100.00564,614,209.93
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Asset value

Assets UCITS accounts currency: EUR
Amount for financial 

period

a) Eligible financial securities referred to in 1° of I of Article L.21420 / 1° of I of Article L.2142455 of the 
Monetary and Financial Code

648,607,966.88

b) Bank balances 205,767.39

c) Other assets held by the UCITS 685,277,884.38

d)      Total assets held by the UCITS (lines a+b+c) 1,334,091,618.65

e) Liabilities -691,724,155.00

f)        Overall net total (lines d+e = UCITS net asset value) 642,367,463.65

Number of shares in circulation and net value of fund 
per share

Shares

Number of shares in 

circulation

Currency 
of shares

Net value of fund 

per share 

(Liquidation value)

ACC SHARE / FR0011119171 1,705,750.00 USD 376.5894
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Share portfolio

Percentage

Contents of share portfolio

Net asset 

value

Total value 

of assets

a) Eligible financial securities and money market instruments admitted to trading on a 
regulated market within the meaning of Article L. 4221° of the French Monetary and Financial 
Code.

86.03 41.42

b) Eligible financial securities and money market instruments admitted to trading on another 
recognised regulated market which operates regularly, is open to the public, and is located in 
a EU Member State or in another country which is party to the Agreement on the European 
Economic Area.

- -

c) Eligible financial securities and money market instruments admitted to an official listing on 
a thirdcountry stock exchange or traded on another recognised thirdcountry regulated market 
operating regularly and open to the public, provided that this stock exchange or market is not 
listed by the AFM or that the choice of this stock exchange or market is provided for by law or 
by the Articles of Association of the UCITS / generalpurpose investment fund.

14.94 7.20

d) Newly issued financial securities mentioned in item 4, section I of Article R. 21411 / 4, 
section I of Article R. 2143218 of the French Monetary and Financial Code.

- -

e) Other assets - -
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Breakdown of assets per currency

Currency (10 main currencies)

Amount 
accounts currency of 

UCITS Percentage

EUR Net asset value Total asset value

Euro 475,596,546.92 74.04 35.65

US Dollar 95,979,374.30 14.94 7.20

Danish krone 77,032,045.66 11.99 5.77

- - - -

- - - -

- - - -

- - - -

- - - -

- - - -

- - - -

Other currency - - -

Total 648,607,966.88 100.97 48.62

Breakdown of assets by issuer’s country of residence

Country (10 main countries)

Percentage

Net asset value Total asset value

Germany 49.71 23.94

United States of America 14.94 7.19

Netherlands 14.71 7.08

Denmark 11.99 5.77

Finland 6.19 2.98

France 2.95 1.42

Luxembourg 0.39 0.19

Austria 0.09 0.05

- - -

- - -

Other countries - -

Total 100.97 48.62
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Breakdown of assets by economic sector

Economic sector (10 main sectors

Percentage

Net asset value Total asset value

Diversified Industrials 11.40 5.49

Software 9.37 4.51

Banks 9.01 4.34

Pharmaceuticals 8.29 3.99

Semiconductors 6.82 3.28

Alternative Electricity 6.15 2.96

Internet 4.77 2.30

Multiutilities 4.56 2.20

Publishing 4.53 2.18

Fixed Line Telecommunications 4.51 2.17

Other sectors 31.56 15.20

Total 100.97 48.62

Breakdown of other assets by nature

Percentage

Kind of asset Net asset value Total asset value

UCITS shares - -

- UCITS and equivalents of other EU member states - -

- AIFs and equivalents from other EU member states - -

- Other CIUs and investment funds - -

Other assets - -

Total - -
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Indication of movements occurring in the composition 
of the securities portfolio during the reference period

Items of share portfolio

Movements  

(in amount)

 UCITS accounts currency: EUR Acquisitions

Sales / 

Refundings

a) Eligible financial securities and money market instruments admitted to 
trading on a regulated market within the meaning of Article L. 4221° of the 
French Monetary and Financial Code.

4,154,275,368.84 4,194,850,675.19

b) Eligible financial securities and money market instruments admitted to 
trading on another recognised regulated market which operates regularly, is 
open to the public, and is located in a EU Member State or in another 
country which is party to the Agreement on the European Economic Area.

- -

c) Eligible financial securities and money market instruments admitted to an 
official listing on a thirdcountry stock exchange or traded on another 
recognised thirdcountry regulated market operating regularly and open to 
the public, provided that this stock exchange or market is not listed by the 
AFM or that the choice of this stock exchange or market is provided for by 
law or by the Articles of Association of the UCITS / generalpurpose 
investment fund.

178,089,341.92 193,351,029.73

d) Newly issued financial securities mentioned in item 4, section I of Article 
R. 21411 / 4, section I of Article R. 2143218 of the French Monetary and 
Financial Code.

- -

e) Other assets - -

Total on the period 4,332,364,710.76 4,388,201,704.92



Date Share category
Share 

currency Nature Net amount Tax credit
Gross 

amount

- - - - - - -

- - - - - - -

- - - - - - -

- - - - - - -

- - - - - - -

- - - - - - -

AMUNDI RUSSELL 1000 GROWTH UCITS ETF

230 Half - yearly information documents: 04.30.2024

Indication of the figures concerning unit distributions 
on results and/or on net capital gains or losses, paid 
during the period or to be paid, after deduction of taxes
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Information on overperformance fees (in EUR)
Outperformance fee (variable 

charges): amount and % of fees for 

the period
Provisioned variable 

management fees %

Acquired Variable 

Management Fees  

(due to redemptions) %Share class:

ACC SHARE / FR0011119171 - - - -

(1) in relation to the net assets of the accounting order.

(2) in relation to average net assets.
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Transparency of securities financing transactions and the 
reuse of financial instruments under the SFTR regulation 
(in the UCI’s accounting currency)

% of assets that can 
be lent -

Securities 

Lending

1.1. Amount of securities and commodities loaned as a proportion of total loanable assets defined as 

excluding cash and cash equivalents

1. General informations

% of assets under manage-
ment

87.55----

Absolute value 562,420,313.40----

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

1.2. Amount of assets engaged in each type of securities financing transaction and total return swaps 

expressed in absolute value (in the currency of the mutual fund) and in proportion of the assets under 

management of the organization

2.1. The top ten issuers of guarantees for all types of securities financing transactions and global return 

swaps (breakdown of collateral and commodity volumes by issuer names)

2. Concentration data

Amount
1

Denomination

-

-

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

2.2. The top ten counterparties for each type of securities financing and total return transactions separately 

(name of counterparty and gross volume of outstanding trades)

Amount 562,420,313.40----
1

Denomination SOCIETE 
GENERALE 

----

3.1. Type and quality of guarantees 

Amundi Asset Management undertakes to accept only securities of a high credit quality and to increase the value of 
its collateral by applying valuation discounts to securities loaned to it. This process is regularly reviewed and updated.

3. Aggregate transaction data for each type of securities financing transaction and aggregate return swap 

separately broken down by the following categories
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Open -----

1 to 3 months -----

More than 1 year -----

3 months to 1 year -----

1 week to 1 month -----

1 day to 1 week -----

Less than 1 day -----

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

3.2. Guarantee period

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

3.3. Currency of the guarantee

Amount -----
1

Currency -----

Open -----

1 to 3 months 562,420,313.40----

More than 1 year -----

3 months to 1 year -----

1 week to 1 month -----

1 day to 1 week -----

Less than 1 day -----

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

3.4. Maturity of Securities Financing Transactions and Global Return Swap Agreements

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

3.5. Country where the counterparties are established

Amount 562,420,313.40----
1

Country FRANCE----

Bilateral 562,420,313.40----

Central counterparty -----

Tri-parts -----

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

3.6. Regulation and compensation
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“The regulations governing UCITS forbid the reuse of collateral securities. Cash collateral received is: 

- reinvested in short-term money market funds (as defined by ESMA in its ‘Guidelines on ETFs and other UCITS 
issues’); 

- placed on deposit; 

- reinvested in high-quality long-term government bonds; 

- reinvested in high-quality short-term government bonds; or 

- used for the purpose of reverse repurchase transactions. 

The maximum proportion of received collateral that may be reused is 0% in the case of securities and 100% in the 
case of cash. 

The effective usage amounts to 0% for collateral securities and 100% for cash collateral.

4. Data on the reuse of guarantees (collateral)

Number of custodians -

5. Retention of Guarantees Received by the Mutual Fund in Securities Financing Transactions and Global 

Return Swaps

Amount
1

Denomination

-

-

Amundi Asset Management undertakes to do business with a limited number of depositaries, selected to ensure the 
adequate custody of securities received and cash.

6. Retention of Guarantees Provided by the Mutual Fund in SFT Transactions and Global Return Swaps

Securities lending and repurchase agreements: 

For securities lending transactions and repurchase agreements, Amundi Asset Management has entrusted Amundi 
Intermédiation, acting on behalf of the UCITS, with the following responsibilities: selecting counterparties, ordering the 
implementation of market agreements, monitoring counterparty risk, performing qualitative and quantitative monitoring 
of collateralisation (dispersion checks, ratings, liquid assets), repurchase agreements and securities lending. Income 
generated from these transactions is paid into the UCITS. Costs generated by these transactions are incurred by the 
UCITS. Charges by Amundi Intermédiation must not exceed 50% of the income generated by these transactions.

7. Revenue and cost data for each type of securities financing transaction and total return swap
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Inventory at 04.30.2024

% TNA
Quotation 

Ccy

Market 

Value - FCY
Nominal

Holding 

Status
Asset DescriptionAsset Code

Valeurs mobilieres

Action

PROPREADIDAS NOMDE000A1EWWW0

PROPREADYEN BVNL0012969182

PROPREALPHABET INCUS02079K3059

PROPREALPHABET INC SHS CUS02079K1079

PROPREAMAZON.COM INCUS0231351067

PROPREARCELORMITTAL SALU1598757687

PROPREASM INTERNATIONAL NVNL0000334118

PROPREASR NEDERLAND N.VNL0011872643

PROPREBAYERISCHE MOTORENWERKEDE0005190003

PROPREBNP PARIBASFR0000131104

PROPRECARLSBERG BDK0010181759

PROPRECOVESTRO AGDE0006062144

PROPREDEUTSCHE BANK AG-NOMDE0005140008

PROPREDEUTSCHE BOERSE AGDE0005810055

PROPREDEUTSCHE TELEKOM AG-NOMDE0005557508

PROPREELI LILLY & COUS5324571083

PROPREE.ON SEDE000ENAG999

PROPREERSTE GROUP BANKAT0000652011

PROPREEXOR NVNL0012059018

PROPREFRESENIUS SE & CO KGAADE0005785604

PROPREGERRESHEIMER AGDE000A0LD6E6

PROPREHOME DEPOT INCUS4370761029

PROPREHP INCUS40434L1052

PROPREINFINEON TECHNOLOGIES AG-NOMDE0006231004

4.41EUR28,339,393.60125,174.00

4.44EUR28,551,112.4025,262.00

1.86USD11,917,764.3478,284.00

2.91USD18,705,598.43121,483.00

0.38USD2,440,589.2014,912.00

0.39EUR2,524,531.03107,017.00

1.39EUR8,960,736.0015,055.00

0.80EUR5,141,383.17109,461.00

0.51EUR3,266,208.4531,881.00

0.77EUR4,938,775.2873,048.00

0.87DKK5,607,932.5344,345.00

4.47EUR28,702,806.84610,958.00

2.49EUR16,005,057.931,066,293.00

1.27EUR8,162,437.8545,059.00

4.50EUR28,936,542.881,346,512.00

3.14USD20,190,622.3127,639.00

4.56EUR29,294,652.802,362,472.00

0.09EUR599,132.5913,657.00

0.96EUR6,170,216.0060,080.00

2.98EUR19,135,311.89684,137.00

0.28EUR1,827,797.0018,097.00

0.86USD5,515,372.3617,645.00

0.64USD4,137,905.92157,510.00

3.46EUR22,243,775.84679,822.00
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% TNA
Quotation 

Ccy

Market 

Value - FCY
Nominal

Holding 

Status
Asset DescriptionAsset Code

PROPREJOHNSON & JOHNSONUS4781601046

PROPREKESKO OYJ BFI0009000202

PROPRENEMETSCHEKDE0006452907

PROPRENORDEA BANK ABPFI4000297767

PROPRENOVO NORDISK ASDK0062498333

PROPRENVIDIA CORPUS67066G1040

PROPREOCINL0010558797

PROPREORSTED SHDK0060094928

PROPREPANDORA ABDK0060252690

PROPREPFIZER INCUS7170811035

PROPREQIAGEN NVNL0015001WM6

PROPREQUALCOMM INCUS7475251036

PROPRESAP SEDE0007164600

PROPRESIEMENS AG-NOMDE0007236101

PROPRESIEMENS ENERGY AGDE000ENER6Y0

PROPRETOTAL ENERGIES SEFR0000120271

PROPREUNITEDHEALTH GROUPUS91324P1021

PROPREWOLTERS KLUWER CVANL0000395903

Total Action
Total Valeurs mobilieres
Swap de Taux

PROPREFEES LEG C USD LYX ESWAP03546910

PROPREINDEX LEG C USD LYXSWAP03546900

PROPREVRAC LEG LYX ETF RUSSWAP03546917

Total Swap de Taux
Liquidites

AUTRES

PROPREPROV COM MVTS EUR

Total AUTRES

0.12USD759,697.565,618.00

0.53EUR3,392,877.74211,658.00

0.35EUR2,239,557.7526,805.00

5.66EUR36,349,570.033,303,005.00

4.69DKK30,150,523.79249,141.00

2.02USD13,000,905.1016,089.00

0.34EUR2,173,143.5085,895.00

6.15DKK39,524,165.87764,291.00

0.27DKK1,749,423.4712,200.00

0.33USD2,151,528.9089,794.00

2.24EUR14,361,704.60367,495.00

1.33USD8,530,824.5554,999.00

9.02EUR57,917,422.10341,293.00

8.93EUR57,339,530.20325,978.00

2.48EUR15,910,688.40824,388.00

2.18EUR13,990,302.30203,970.00

1.34USD8,628,565.6319,074.00

4.53EUR29,121,878.75206,905.00

100.97648,607,966.88
100.97648,607,966.88

0.02EUR117,963.351.00

99.98EUR642,237,731.66
562,420,313.4

0

-100.97EUR-648,607,966.87
562,420,313.4

0

-0.97-6,252,271.86

-0.01EUR-77,526.32-77,526.32

-0.01-77,526.32
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% TNA
Quotation 

Ccy

Market 

Value - FCY
Nominal

Holding 

Status
Asset DescriptionAsset Code

BANQUE OU ATTENTE

PROPREÀ RECEVOIR SUR SWAP

PROPREÀ RECEVOIR SUR SWAP

PROPREÀ RECEVOIR SUR SWAP

PROPREÀ VERSER SUR SWAP

PROPREACH DIFF OP DE CAPI

PROPREACH DIFF TITRES DKK

PROPREACH DIFF TITRES EUR

PROPREBANQUE DKK SGP

PROPREBANQUE EUR SGP

PROPREBANQUE JPY SGP

PROPREBANQUE NOK SGP

PROPREBANQUE SEK SGP

PROPREBANQUE USD SGP

PROPREVTE DIFF TITRES DKK

PROPREVTE DIFF TITRES EUR

Total BANQUE OU ATTENTE
FRAIS DE GESTION

PROPREPRCOMGESTFIN

Total FRAIS DE GESTION
Total Liquidites

Total Amundi Russell 1000 Growth UCITS ETF

0.19DKK1,242,836.339,269,570.50

0.00EUR868.34868.34

0.84USD5,368,010.475,739,745.20

-0.68EUR-4,397,060.05-4,397,060.05

-0.84USD-5,368,010.47-5,739,745.20

-0.20DKK-1,308,297.22-9,757,804.00

-4.96EUR-31,847,953.29
-

31,847,953.29

0.00DKK863.346,439.11

0.03EUR193,729.04193,729.04

-0.00JPY-33.11-5,571.00

0.00NOK2,882.2734,128.99

0.00SEK2,646.0931,054.57

0.00USD5,646.656,037.68

0.01DKK65,460.89488,233.50

5.64EUR36,245,013.3436,245,013.34

0.03206,602.62

-0.02EUR-117,307.67-117,307.67

-0.02-117,307.67
0.0011,768.63

100.00642,367,463.65
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Asset value

Assets UCITS accounts currency: EUR
Amount for financial 

period

a) Eligible financial securities referred to in 1° of I of Article L.21420 / 1° of I of Article L.2142455 of the 
Monetary and Financial Code

229,182,737.77

b) Bank balances 41,494.87

c) Other assets held by the UCITS 248,015,872.15

d)      Total assets held by the UCITS (lines a+b+c) 477,240,104.79

e) Liabilities -249,810,772.99

f)        Overall net total (lines d+e = UCITS net asset value) 227,429,331.80

Number of shares in circulation and net value of fund 
per share

Shares

Number of shares in 

circulation

Currency 
of shares

Net value of fund 

per share 

(Liquidation value)

ACC SHARE / FR0010592014 5,433,040.00 EUR 41.8604
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Share portfolio

Percentage

Contents of share portfolio

Net asset 

value

Total value 

of assets

a) Eligible financial securities and money market instruments admitted to trading on a 
regulated market within the meaning of Article L. 4221° of the French Monetary and Financial 
Code.

91.85 43.77

b) Eligible financial securities and money market instruments admitted to trading on another 
recognised regulated market which operates regularly, is open to the public, and is located in 
a EU Member State or in another country which is party to the Agreement on the European 
Economic Area.

- -

c) Eligible financial securities and money market instruments admitted to an official listing on 
a thirdcountry stock exchange or traded on another recognised thirdcountry regulated market 
operating regularly and open to the public, provided that this stock exchange or market is not 
listed by the AFM or that the choice of this stock exchange or market is provided for by law or 
by the Articles of Association of the UCITS / generalpurpose investment fund.

8.92 4.25

d) Newly issued financial securities mentioned in item 4, section I of Article R. 21411 / 4, 
section I of Article R. 2143218 of the French Monetary and Financial Code.

- -

e) Other assets - -
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Breakdown of assets per currency

Currency (10 main currencies)

Amount 
accounts currency of 

UCITS Percentage

EUR Net asset value Total asset value

Euro 141,538,318.60 62.23 29.66

Danish krone 67,351,957.62 29.62 14.11

US Dollar 20,292,461.55 8.92 4.25

- - - -

- - - -

- - - -

- - - -

- - - -

- - - -

- - - -

Other currency - - -

Total 229,182,737.77 100.77 48.02

Breakdown of assets by issuer’s country of residence

Country (10 main countries)

Percentage

Net asset value Total asset value

France 39.52 18.83

Denmark 29.61 14.11

Netherlands 16.58 7.90

United States of America 8.92 4.25

Austria 2.37 1.13

Germany 1.86 0.89

Belgium 0.92 0.44

Finland 0.79 0.37

Luxembourg 0.20 0.10

- - -

Other countries - -

Total 100.77 48.02
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Breakdown of assets by economic sector

Economic sector (10 main sectors

Percentage

Net asset value Total asset value

Alternative Electricity 8.86 4.22

Banks 8.19 3.90

Luxury items 7.27 3.46

Pharmaceuticals 6.58 3.14

Production technology equipment 6.15 2.93

Heavy Construction 5.66 2.70

Publishing 5.19 2.47

Building Materials and Fixtures 3.88 1.85

Aerospace 3.82 1.82

Multiutilities 3.46 1.65

Other sectors 41.71 19.88

Total 100.77 48.02

Breakdown of other assets by nature

Percentage

Kind of asset Net asset value Total asset value

UCITS shares - -

- UCITS and equivalents of other EU member states - -

- AIFs and equivalents from other EU member states - -

- Other CIUs and investment funds - -

Other assets - -

Total - -
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Indication of movements occurring in the composition 
of the securities portfolio during the reference period

Items of share portfolio

Movements  

(in amount)

 UCITS accounts currency: EUR Acquisitions

Sales / 

Refundings

a) Eligible financial securities and money market instruments admitted to 
trading on a regulated market within the meaning of Article L. 4221° of the 
French Monetary and Financial Code.

703,850,996.44 782,520,523.86

b) Eligible financial securities and money market instruments admitted to 
trading on another recognised regulated market which operates regularly, is 
open to the public, and is located in a EU Member State or in another 
country which is party to the Agreement on the European Economic Area.

- -

c) Eligible financial securities and money market instruments admitted to an 
official listing on a thirdcountry stock exchange or traded on another 
recognised thirdcountry regulated market operating regularly and open to 
the public, provided that this stock exchange or market is not listed by the 
AFM or that the choice of this stock exchange or market is provided for by 
law or by the Articles of Association of the UCITS / generalpurpose 
investment fund.

50,112,382.10 59,062,190.77

d) Newly issued financial securities mentioned in item 4, section I of Article 
R. 21411 / 4, section I of Article R. 2143218 of the French Monetary and 
Financial Code.

- -

e) Other assets - -

Total on the period 753,963,378.54 841,582,714.63



Date Share category
Share 

currency Nature Net amount Tax credit
Gross 

amount

- - - - - - -

- - - - - - -

- - - - - - -

- - - - - - -

- - - - - - -

- - - - - - -

AMUNDI CAC 40 DAILY (2X) LEVERAGED UCITS ETF
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Indication of the figures concerning unit distributions 
on results and/or on net capital gains or losses, paid 
during the period or to be paid, after deduction of taxes
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Information on overperformance fees (in EUR)
Outperformance fee (variable 

charges): amount and % of fees for 

the period
Provisioned variable 

management fees %

Acquired Variable 

Management Fees  

(due to redemptions) %Share class:

ACC SHARE / FR0010592014 - - - -

(1) in relation to the net assets of the accounting order.

(2) in relation to average net assets.
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Transparency of securities financing transactions and the 
reuse of financial instruments under the SFTR regulation 
(in the UCI’s accounting currency)

% of assets that can 
be lent -

Securities 

Lending

1.1. Amount of securities and commodities loaned as a proportion of total loanable assets defined as 

excluding cash and cash equivalents

1. General informations

% of assets under manage-
ment

99.96----

Absolute value 227,331,432.90----

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

1.2. Amount of assets engaged in each type of securities financing transaction and total return swaps 

expressed in absolute value (in the currency of the mutual fund) and in proportion of the assets under 

management of the organization

2.1. The top ten issuers of guarantees for all types of securities financing transactions and global return 

swaps (breakdown of collateral and commodity volumes by issuer names)

2. Concentration data

Amount
1

Denomination

-

-

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

2.2. The top ten counterparties for each type of securities financing and total return transactions separately 

(name of counterparty and gross volume of outstanding trades)

Amount 227,331,432.90----
1

Denomination SOCIETE 
GENERALE 

----

3.1. Type and quality of guarantees 

Amundi Asset Management undertakes to accept only securities of a high credit quality and to increase the value of 
its collateral by applying valuation discounts to securities loaned to it. This process is regularly reviewed and updated.

3. Aggregate transaction data for each type of securities financing transaction and aggregate return swap 

separately broken down by the following categories
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Open -----

1 to 3 months -----

More than 1 year -----

3 months to 1 year -----

1 week to 1 month -----

1 day to 1 week -----

Less than 1 day -----

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

3.2. Guarantee period

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

3.3. Currency of the guarantee

Amount -----
1

Currency -----

Open -----

1 to 3 months -----

More than 1 year -----

3 months to 1 year 227,331,432.90----

1 week to 1 month -----

1 day to 1 week -----

Less than 1 day -----

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

3.4. Maturity of Securities Financing Transactions and Global Return Swap Agreements

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

3.5. Country where the counterparties are established

Amount 227,331,432.90----
1

Country FRANCE----

Bilateral 227,331,432.90----

Central counterparty -----

Tri-parts -----

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

3.6. Regulation and compensation
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“The regulations governing UCITS forbid the reuse of collateral securities. Cash collateral received is: 

- reinvested in short-term money market funds (as defined by ESMA in its ‘Guidelines on ETFs and other UCITS 
issues’); 

- placed on deposit; 

- reinvested in high-quality long-term government bonds; 

- reinvested in high-quality short-term government bonds; or 

- used for the purpose of reverse repurchase transactions. 

The maximum proportion of received collateral that may be reused is 0% in the case of securities and 100% in the 
case of cash. 

The effective usage amounts to 0% for collateral securities and 100% for cash collateral.

4. Data on the reuse of guarantees (collateral)

Number of custodians -

5. Retention of Guarantees Received by the Mutual Fund in Securities Financing Transactions and Global 

Return Swaps

Amount
1

Denomination

-

-

Amundi Asset Management undertakes to do business with a limited number of depositaries, selected to ensure the 
adequate custody of securities received and cash.

6. Retention of Guarantees Provided by the Mutual Fund in SFT Transactions and Global Return Swaps

Securities lending and repurchase agreements: 

For securities lending transactions and repurchase agreements, Amundi Asset Management has entrusted Amundi 
Intermédiation, acting on behalf of the UCITS, with the following responsibilities: selecting counterparties, ordering the 
implementation of market agreements, monitoring counterparty risk, performing qualitative and quantitative monitoring 
of collateralisation (dispersion checks, ratings, liquid assets), repurchase agreements and securities lending. Income 
generated from these transactions is paid into the UCITS. Costs generated by these transactions are incurred by the 
UCITS. Charges by Amundi Intermédiation must not exceed 50% of the income generated by these transactions.

7. Revenue and cost data for each type of securities financing transaction and total return swap
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Inventory at 04.30.2024

% TNA
Quotation 

Ccy

Market 

Value - FCY
Nominal

Holding 

Status
Asset DescriptionAsset Code

Valeurs mobilieres

Action

PROPREADVANCED MICRO DEVICES INCUS0079031078

PROPREADYEN BVNL0012969182

PROPREAIR LIQUIDE PRIME FIDELITEFR0000053951

PROPREALPHABET INCUS02079K3059

PROPREALPHABET INC SHS CUS02079K1079

PROPREAMAZON.COM INCUS0231351067

PROPREAPPLE INCUS0378331005

PROPREARCELORMITTAL SALU1598757687

PROPREASM INTERNATIONAL NVNL0000334118

PROPREAXA SAFR0000120628

PROPREBNP PARIBASFR0000131104

PROPREBOOKING HOLDINGS INCUS09857L1089

PROPREBROADCOM INCUS11135F1012

PROPREBUREAU VERITASFR0006174348

PROPRECARLSBERG BDK0010181759

PROPRECOMPAGNIE DE SAINT-GOBAIN SAFR0000125007

PROPREDANONE SAFR0000120644

PROPREDANSKE BANK A/SDK0010274414

PROPREDSV A/SDK0060079531

PROPREELI LILLY & COUS5324571083

PROPREENGIE SA LOYALTY BONUS 2020FR0013215407

PROPREENGIE SA LOYALTY BONUS 2024FR001400D229

PROPREERSTE GROUP BANKAT0000652011

PROPREFERROVIAL SENL0015001FS8

0.24USD556,348.173,756.00

1.71EUR3,892,408.803,444.00

2.53EUR5,745,514.4831,246.00

0.77USD1,745,707.9811,467.00

0.40USD908,926.745,903.00

1.21USD2,749,754.5016,801.00

0.36USD808,121.665,073.00

0.20EUR462,411.1819,602.00

6.15EUR13,994,342.4023,512.00

2.71EUR6,167,298.16190,114.00

2.54EUR5,772,000.9285,372.00

1.91USD4,355,191.461,349.00

0.60USD1,359,552.831,118.00

0.48EUR1,081,444.8039,440.00

2.97DKK6,758,478.7153,443.00

3.89EUR8,835,787.02118,347.00

1.51EUR3,427,151.8458,424.00

2.36DKK5,360,729.65197,933.00

3.34DKK7,607,248.3956,863.00

0.37USD844,471.921,156.00

2.05EUR4,654,033.50286,050.00

1.41EUR3,208,704.32197,216.00

2.37EUR5,391,140.43122,889.00

3.52EUR8,002,961.20236,774.00
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% TNA
Quotation 

Ccy

Market 

Value - FCY
Nominal

Holding 

Status
Asset DescriptionAsset Code

PROPREGOLDMAN SACHS GROUPUS38141G1040

PROPREJOHNSON & JOHNSONUS4781601046

PROPREKBC GROUPEBE0003565737

PROPREKERINGFR0000121485

PROPREKONECRANES OYJFI0009005870

PROPREL’OREAL PRIME 2013FR0011149590

PROPREMETA PLATFORMS INCUS30303M1027

PROPREMICRON TECHNOLOGY INCUS5951121038

PROPRENOVO NORDISK ASDK0062498333

PROPRENVIDIA CORPUS67066G1040

PROPREORANGEFR0000133308

PROPREORSTED SHDK0060094928

PROPREPANDORA ABDK0060252690

PROPREPERNOD RICARDFR0000120693

PROPRERENAULT SAFR0000131906

PROPRESAFRANFR0000073272

PROPRESANOFIFR0000120578

PROPRESAP SEDE0007164600

PROPRESCHNEIDER ELECTRIC SAFR0000121972

PROPRETOTAL ENERGIES SEFR0000120271

PROPREVEOLIA ENVIRONNEMENTFR0000124141

PROPREVINCI SAFR0000125486

PROPREVIVENDIFR0000127771

PROPREWOLTERS KLUWER CVANL0000395903

PROPREWORLDLINEFR0011981968

PROPREZEALAND PHARMADK0060257814

Total Action
Total Valeurs mobilieres

1.40USD3,175,432.757,957.00

0.80USD1,816,485.8313,433.00

0.92EUR2,101,194.0030,060.00

0.72EUR1,638,780.004,966.00

0.79EUR1,785,889.2836,064.00

3.09EUR7,032,201.7515,995.00

0.45USD1,023,879.032,545.00

0.29USD649,605.846,149.00

4.69DKK10,673,779.9088,200.00

0.13USD298,982.84370.00

1.44EUR3,275,034.60314,152.00

8.86DKK20,153,321.45389,711.00

7.27DKK16,533,772.52115,302.00

1.62EUR3,677,658.0025,899.00

1.65EUR3,748,267.5680,194.00

3.34EUR7,600,732.4037,222.00

0.72EUR1,631,599.3217,529.00

1.86EUR4,227,057.3024,909.00

2.47EUR5,616,261.0026,110.00

2.99EUR6,810,369.6999,291.00

1.15EUR2,616,737.5589,645.00

2.14EUR4,866,435.0044,140.00

0.95EUR2,170,161.89226,862.00

5.19EUR11,812,443.7583,925.00

0.13EUR292,296.4629,814.00

0.12DKK264,627.003,118.00

100.77229,182,737.77
100.77229,182,737.77
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% TNA
Quotation 

Ccy

Market 

Value - FCY
Nominal

Holding 

Status
Asset DescriptionAsset Code

Swap de Taux

PROPREFEES LEG EUR LYX ETFSWAP03547813

PROPREINDEX LEG EUR LYX ETSWAP03547675

PROPREVRAC LEG LYX ETF DAISWAP03547667

Total Swap de Taux
Liquidites

AUTRES

PROPREPROV COM MVTS EUR

Total AUTRES
BANQUE OU ATTENTE

PROPREÀ RECEVOIR SUR SWAP

PROPREÀ RECEVOIR SUR SWAP

PROPREÀ VERSER SUR SWAP

PROPREACH DIFF TITRES DKK

PROPREACH DIFF TITRES EUR

PROPREBANQUE AUD SGP

PROPREBANQUE DKK SGP

PROPREBANQUE EUR SGP

PROPREBANQUE JPY SGP

PROPREBANQUE NOK SGP

PROPREBANQUE SEK SGP

PROPREBANQUE USD SGP

PROPRESOUS RECEV EUR SGP

PROPREVTE DIFF TITRES EUR

Total BANQUE OU ATTENTE
FRAIS DE GESTION

PROPREPRCOMGESTFIN

Total FRAIS DE GESTION
Total Liquidites

0.03EUR78,677.941.00

99.99EUR227,400,585.37
227,331,432.9

0

-100.77EUR-229,182,737.76
227,331,432.9

0

-0.75-1,703,474.45

-0.01EUR-13,215.89-13,215.89

-0.01-13,215.89

3.57DKK8,111,836.3160,501,319.90

1.57EUR3,576,646.633,576,646.63

-3.89EUR-8,848,125.90-8,848,125.90

-3.57DKK-8,111,836.31
-

60,501,319.90

-1.57EUR-3,576,525.06-3,576,525.06

-0.00AUD-428.34-705.32

0.00DKK1,736.9812,955.10

0.01EUR32,677.4032,677.40

-0.00JPY-42.53-7,156.00

0.00NOK920.3210,897.45

0.00SEK127.511,496.48

0.00USD6,032.666,450.42

2.99EUR6,802,144.006,802,144.00

0.71EUR1,612,840.681,612,840.68

-0.17-391,995.65

-0.03EUR-77,861.20-77,861.20

-0.03-77,861.20
-0.21-483,072.74
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% TNA
Quotation 

Ccy

Market 

Value - FCY
Nominal

Holding 

Status
Asset DescriptionAsset Code

Coupons

Action

ACHLIGAXA SAFR0000120628

ACHLIGVIVENDIFR0000127771

Total Action
Total Coupons

Total Amundi CAC 40 Daily (2x) Leveraged UCITS ETF

0.17EUR376,425.72190,114.00

0.02EUR56,715.50226,862.00

0.19433,141.22
0.19433,141.22

100.00227,429,331.80
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Asset value

Assets UCITS accounts currency: EUR
Amount for financial 

period

a) Eligible financial securities referred to in 1° of I of Article L.21420 / 1° of I of Article L.2142455 of the 
Monetary and Financial Code

275,637,865.75

b) Bank balances 92,636.74

c) Other assets held by the UCITS 321,426,376.57

d)      Total assets held by the UCITS (lines a+b+c) 597,156,879.06

e) Liabilities -314,857,893.81

f)        Overall net total (lines d+e = UCITS net asset value) 282,298,985.25

Number of shares in circulation and net value of fund 
per share

Shares

Number of shares in 

circulation

Currency 
of shares

Net value of fund 

per share 

(Liquidation value)

ACC SHARE / FR0010411884 375,613,817.00 EUR 0.7515
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Share portfolio

Percentage

Contents of share portfolio

Net asset 

value

Total value 

of assets

a) Eligible financial securities and money market instruments admitted to trading on a 
regulated market within the meaning of Article L. 4221° of the French Monetary and Financial 
Code.

88.25 41.72

b) Eligible financial securities and money market instruments admitted to trading on another 
recognised regulated market which operates regularly, is open to the public, and is located in 
a EU Member State or in another country which is party to the Agreement on the European 
Economic Area.

- -

c) Eligible financial securities and money market instruments admitted to an official listing on 
a thirdcountry stock exchange or traded on another recognised thirdcountry regulated market 
operating regularly and open to the public, provided that this stock exchange or market is not 
listed by the AFM or that the choice of this stock exchange or market is provided for by law or 
by the Articles of Association of the UCITS / generalpurpose investment fund.

9.39 4.44

d) Newly issued financial securities mentioned in item 4, section I of Article R. 21411 / 4, 
section I of Article R. 2143218 of the French Monetary and Financial Code.

- -

e) Other assets - -
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Breakdown of assets per currency

Currency (10 main currencies)

Amount 
accounts currency of 

UCITS Percentage

EUR Net asset value Total asset value

Euro 147,861,399.87 52.38 24.76

Danish krone 101,266,038.17 35.87 16.96

US Dollar 26,510,427.71 9.39 4.44

- - - -

- - - -

- - - -

- - - -

- - - -

- - - -

- - - -

Other currency - - -

Total 275,637,865.75 97.64 46.16

Breakdown of assets by issuer’s country of residence

Country (10 main countries)

Percentage

Net asset value Total asset value

Denmark 35.87 16.96

Netherlands 20.53 9.70

Germany 15.41 7.29

United States of America 9.39 4.44

France 8.34 3.94

Belgium 6.86 3.24

Luxembourg 1.05 0.50

Austria 0.19 0.09

- - -

- - -

Other countries - -

Total 97.64 46.16
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Breakdown of assets by economic sector

Economic sector (10 main sectors

Percentage

Net asset value Total asset value

Alternative Electricity 8.68 4.10

Trucking 6.37 3.01

Luxury items 6.23 2.95

Pharmaceuticals 6.00 2.84

Banks 5.33 2.52

Brewers 5.24 2.47

Life Insurance 4.50 2.13

Publishing 4.51 2.13

Aerospace 4.43 2.10

Financial Administration 3.81 1.80

Other sectors 42.54 20.11

Total 97.64 46.16

Breakdown of other assets by nature

Percentage

Kind of asset Net asset value Total asset value

UCITS shares - -

- UCITS and equivalents of other EU member states - -

- AIFs and equivalents from other EU member states - -

- Other CIUs and investment funds - -

Other assets - -

Total - -
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Indication of movements occurring in the composition 
of the securities portfolio during the reference period

Items of share portfolio

Movements  

(in amount)

 UCITS accounts currency: EUR Acquisitions

Sales / 

Refundings

a) Eligible financial securities and money market instruments admitted to 
trading on a regulated market within the meaning of Article L. 4221° of the 
French Monetary and Financial Code.

2,027,453,368.04 2,075,378,814.00

b) Eligible financial securities and money market instruments admitted to 
trading on another recognised regulated market which operates regularly, is 
open to the public, and is located in a EU Member State or in another 
country which is party to the Agreement on the European Economic Area.

- -

c) Eligible financial securities and money market instruments admitted to an 
official listing on a thirdcountry stock exchange or traded on another 
recognised thirdcountry regulated market operating regularly and open to 
the public, provided that this stock exchange or market is not listed by the 
AFM or that the choice of this stock exchange or market is provided for by 
law or by the Articles of Association of the UCITS / generalpurpose 
investment fund.

51,426,061.10 60,090,075.08

d) Newly issued financial securities mentioned in item 4, section I of Article 
R. 21411 / 4, section I of Article R. 2143218 of the French Monetary and 
Financial Code.

- -

e) Other assets - -

Total on the period 2,078,879,429.14 2,135,468,889.08



Date Share category
Share 

currency Nature Net amount Tax credit
Gross 

amount

- - - - - - -

- - - - - - -

- - - - - - -

- - - - - - -

- - - - - - -

- - - - - - -
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Indication of the figures concerning unit distributions 
on results and/or on net capital gains or losses, paid 
during the period or to be paid, after deduction of taxes
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Information on overperformance fees (in EUR)
Outperformance fee (variable 

charges): amount and % of fees for 

the period
Provisioned variable 

management fees %

Acquired Variable 

Management Fees  

(due to redemptions) %Share class:

ACC SHARE / FR0010411884 - - - -

(1) in relation to the net assets of the accounting order.

(2) in relation to average net assets.
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Transparency of securities financing transactions and the 
reuse of financial instruments under the SFTR regulation 
(in the UCI’s accounting currency)

% of assets that can 
be lent -

Securities 

Lending

1.1. Amount of securities and commodities loaned as a proportion of total loanable assets defined as 

excluding cash and cash equivalents

1. General informations

% of assets under manage-
ment

99.59----

Absolute value 281,146,942.00----

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

1.2. Amount of assets engaged in each type of securities financing transaction and total return swaps 

expressed in absolute value (in the currency of the mutual fund) and in proportion of the assets under 

management of the organization

2.1. The top ten issuers of guarantees for all types of securities financing transactions and global return 

swaps (breakdown of collateral and commodity volumes by issuer names)

2. Concentration data

Amount
1

Denomination

-

-

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

2.2. The top ten counterparties for each type of securities financing and total return transactions separately 

(name of counterparty and gross volume of outstanding trades)

Amount 281,146,942.00----
1

Denomination SOCIETE 
GENERALE 

----

3.1. Type and quality of guarantees 

Amundi Asset Management undertakes to accept only securities of a high credit quality and to increase the value of 
its collateral by applying valuation discounts to securities loaned to it. This process is regularly reviewed and updated.

3. Aggregate transaction data for each type of securities financing transaction and aggregate return swap 

separately broken down by the following categories
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Open -----

1 to 3 months -----

More than 1 year -----

3 months to 1 year -----

1 week to 1 month -----

1 day to 1 week -----

Less than 1 day -----

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

3.2. Guarantee period

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

3.3. Currency of the guarantee

Amount -----
1

Currency -----

Open -----

1 to 3 months -----

More than 1 year -----

3 months to 1 year 281,146,942.00----

1 week to 1 month -----

1 day to 1 week -----

Less than 1 day -----

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

3.4. Maturity of Securities Financing Transactions and Global Return Swap Agreements

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

3.5. Country where the counterparties are established

Amount 281,146,942.00----
1

Country FRANCE----

Bilateral 281,146,942.00----

Central counterparty -----

Tri-parts -----

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

3.6. Regulation and compensation
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“The regulations governing UCITS forbid the reuse of collateral securities. Cash collateral received is: 

- reinvested in short-term money market funds (as defined by ESMA in its ‘Guidelines on ETFs and other UCITS 
issues’); 

- placed on deposit; 

- reinvested in high-quality long-term government bonds; 

- reinvested in high-quality short-term government bonds; or 

- used for the purpose of reverse repurchase transactions. 

The maximum proportion of received collateral that may be reused is 0% in the case of securities and 100% in the 
case of cash. 

The effective usage amounts to 0% for collateral securities and 100% for cash collateral.

4. Data on the reuse of guarantees (collateral)

Number of custodians -

5. Retention of Guarantees Received by the Mutual Fund in Securities Financing Transactions and Global 

Return Swaps

Amount
1

Denomination

-

-

Amundi Asset Management undertakes to do business with a limited number of depositaries, selected to ensure the 
adequate custody of securities received and cash.

6. Retention of Guarantees Provided by the Mutual Fund in SFT Transactions and Global Return Swaps

Securities lending and repurchase agreements: 

For securities lending transactions and repurchase agreements, Amundi Asset Management has entrusted Amundi 
Intermédiation, acting on behalf of the UCITS, with the following responsibilities: selecting counterparties, ordering the 
implementation of market agreements, monitoring counterparty risk, performing qualitative and quantitative monitoring 
of collateralisation (dispersion checks, ratings, liquid assets), repurchase agreements and securities lending. Income 
generated from these transactions is paid into the UCITS. Costs generated by these transactions are incurred by the 
UCITS. Charges by Amundi Intermédiation must not exceed 50% of the income generated by these transactions.

7. Revenue and cost data for each type of securities financing transaction and total return swap
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Inventory at 04.30.2024

% TNA
Quotation 

Ccy

Market 

Value - FCY
Nominal

Holding 

Status
Asset DescriptionAsset Code

Valeurs mobilieres

Action

PROPREADVANCED MICRO DEVICES INCUS0079031078

PROPREADYEN BVNL0012969182

PROPREAGEAS NVBE0974264930

PROPREAIRBUS BR BEARER SHSNL0000235190

PROPREALPHABET INCUS02079K3059

PROPREAMAZON.COM INCUS0231351067

PROPREAPPLE INCUS0378331005

PROPREAPPLIED MATERIALS INCUS0382221051

PROPREARCELORMITTAL SALU1598757687

PROPREASM INTERNATIONAL NVNL0000334118

PROPREAXA SAFR0000120628

PROPREBNP PARIBASFR0000131104

PROPRECARLSBERG BDK0010181759

PROPRECOVESTRO AGDE0006062144

PROPREDEUTSCHE BOERSE AGDE0005810055

PROPREDEUTSCHE TELEKOM AG-NOMDE0005557508

PROPRED’IETEREN GROUPBE0974259880

PROPREDSV A/SDK0060079531

PROPREENGIE SA LOYALTY BONUS 2020FR0013215407

PROPREEXOR NVNL0012059018

PROPREFERROVIAL SENL0015001FS8

PROPREGENMABDK0010272202

PROPREINTUITIVE SURGICALUS46120E6023

PROPREJOHNSON & JOHNSONUS4781601046

0.64USD1,814,500.8212,250.00

3.81EUR10,759,504.009,520.00

4.50EUR12,714,997.32294,738.00

4.43EUR12,514,230.7280,904.00

0.55USD1,541,405.1910,125.00

2.34USD6,610,801.9640,392.00

0.78USD2,202,143.4813,824.00

0.94USD2,659,689.8814,316.00

1.05EUR2,972,575.90126,010.00

2.19EUR6,190,080.0010,400.00

1.06EUR2,987,886.2092,105.00

5.32EUR15,030,379.10222,310.00

5.24DKK14,779,042.58116,866.00

3.49EUR9,842,075.10209,495.00

1.90EUR5,370,372.9029,646.00

2.87EUR8,106,371.84377,216.00

2.11EUR5,950,508.8029,284.00

6.37DKK17,980,306.77134,400.00

1.15EUR3,236,997.85198,955.00

1.24EUR3,512,340.0034,200.00

2.73EUR7,717,047.00228,315.00

0.53DKK1,510,185.905,757.00

0.44USD1,232,569.303,556.00

1.46USD4,124,652.0330,502.00
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% TNA
Quotation 

Ccy

Market 

Value - FCY
Nominal

Holding 

Status
Asset DescriptionAsset Code

PROPREKONINKLIJKE AHOLD DELHAIZENL0011794037

PROPREMARRIOTT INTERNATIONAL-AUS5719032022

PROPRENOVO NORDISK ASDK0062498333

PROPRENVIDIA CORPUS67066G1040

PROPREOMV AGAT0000743059

PROPREORSTED SHDK0060094928

PROPREPANDORA ABDK0060252690

PROPREQIAGEN NVNL0015001WM6

PROPRESAP SEDE0007164600

PROPRESIEMENS AG-NOMDE0007236101

PROPRESIGNIFY NVNL0011821392

PROPRESYENSQO SABE0974464977

PROPREVESTAS WIND SYSTEM A/SDK0061539921

PROPREVIVENDIFR0000127771

PROPREWOLTERS KLUWER CVANL0000395903

PROPREZEALAND PHARMADK0060257814

Total Action
Total Valeurs mobilieres
Swap de Taux

PROPREFEES LEG EUR LYX CACSWAP03547709

PROPREINDEX LEG EUR LYX CASWAP03547803

PROPREVRAC LEG LYX CAC 40SWAP03547693

Total Swap de Taux
Liquidites

AUTRES

PROPREPROV COM MVTS EUR

Total AUTRES
BANQUE OU ATTENTE

PROPREÀ RECEVOIR SUR SWAP

0.46EUR1,285,914.6045,215.00

0.28USD800,755.093,626.00

4.54DKK12,822,815.99105,958.00

1.96USD5,523,909.966,836.00

0.19EUR540,047.1612,087.00

8.68DKK24,509,770.47473,953.00

6.23DKK17,599,056.70122,731.00

0.54EUR1,525,292.4039,030.00

3.55EUR10,033,003.4059,122.00

3.59EUR10,146,439.7057,683.00

0.60EUR1,700,160.0066,000.00

0.25EUR704,931.158,085.00

2.64DKK7,454,510.89295,110.00

0.81EUR2,282,791.98238,636.00

4.51EUR12,737,452.7590,497.00

1.63DKK4,610,348.8754,322.00

97.64275,637,865.75
97.64275,637,865.75

0.06EUR169,440.361.00

99.98EUR282,252,455.29
281,146,942.0

2

-97.64EUR-275,637,865.74
281,146,942.0

2

2.406,784,029.91

-0.01EUR-38,813.34-38,813.34

-0.01-38,813.34

6.14DKK17,323,389.94
129,204,771.5

0
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% TNA
Quotation 

Ccy

Market 

Value - FCY
Nominal

Holding 

Status
Asset DescriptionAsset Code

PROPREÀ RECEVOIR SUR SWAP

PROPREÀ VERSER SUR SWAP

PROPREACH DIFF OP DE CAPI

PROPREACH DIFF TITRES DKK

PROPREBANQUE DKK SGP

PROPREBANQUE EUR SGP

PROPREBANQUE JPY SGP

PROPREBANQUE NOK SGP

PROPREBANQUE SEK SGP

PROPREBANQUE USD SGP

PROPREVTE DIFF TITRES DKK

PROPREVTE DIFF TITRES EUR

Total BANQUE OU ATTENTE
FRAIS DE GESTION

PROPREPRCOMGESTFIN

Total FRAIS DE GESTION
Total Liquidites
Coupons

Action

ACHLIGAXA SAFR0000120628

ACHLIGVIVENDIFR0000127771

Total Action
Total Coupons

Total Amundi CAC 40 Daily (-2x) Inverse UCITS ETF

1.05EUR2,960,860.082,960,860.08

-6.28EUR-17,717,331.02
-

17,717,331.02

-1.05EUR-2,960,400.00-2,960,400.00

-6.49DKK-18,326,289.82
-

136,684,800.0

0.00DKK4,250.1531,699.30

0.03EUR86,676.3386,676.33

-0.00JPY-43.79-7,369.00

-0.00NOK-2,965.02-35,108.83

-0.00SEK-6,090.81-71,481.74

0.00USD1,710.261,828.70

0.36DKK1,002,899.887,480,028.50

6.19EUR17,475,304.1217,475,304.12

-0.06-158,029.70

-0.06EUR-168,094.27-168,094.27

-0.06-168,094.27
-0.13-364,937.31

0.06EUR182,367.9092,105.00

0.02EUR59,659.00238,636.00

0.09242,026.90
0.09242,026.90

100.00282,298,985.25
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Asset value

Assets UCITS accounts currency: EUR
Amount for financial 

period

a) Eligible financial securities referred to in 1° of I of Article L.21420 / 1° of I of Article L.2142455 of the 
Monetary and Financial Code

172,408,711.75

b) Bank balances 52,732.80

c) Other assets held by the UCITS 190,399,842.33

d)      Total assets held by the UCITS (lines a+b+c) 362,861,286.88

e) Liabilities -187,809,935.29

f)        Overall net total (lines d+e = UCITS net asset value) 175,051,351.59

Number of shares in circulation and net value of fund 
per share

Shares

Number of shares in 

circulation

Currency 
of shares

Net value of fund 

per share 

(Liquidation value)

ACC SHARE / FR0010591362 17,680,143.00 EUR 9.901
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Share portfolio

Percentage

Contents of share portfolio

Net asset 

value

Total value 

of assets

a) Eligible financial securities and money market instruments admitted to trading on a 
regulated market within the meaning of Article L. 4221° of the French Monetary and Financial 
Code.

89.03 42.95

b) Eligible financial securities and money market instruments admitted to trading on another 
recognised regulated market which operates regularly, is open to the public, and is located in 
a EU Member State or in another country which is party to the Agreement on the European 
Economic Area.

- -

c) Eligible financial securities and money market instruments admitted to an official listing on 
a thirdcountry stock exchange or traded on another recognised thirdcountry regulated market 
operating regularly and open to the public, provided that this stock exchange or market is not 
listed by the AFM or that the choice of this stock exchange or market is provided for by law or 
by the Articles of Association of the UCITS / generalpurpose investment fund.

9.46 4.56

d) Newly issued financial securities mentioned in item 4, section I of Article R. 21411 / 4, 
section I of Article R. 2143218 of the French Monetary and Financial Code.

- -

e) Other assets - -
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Breakdown of assets per currency

Currency (10 main currencies)

Amount 
accounts currency of 

UCITS Percentage

EUR Net asset value Total asset value

Euro 94,406,485.17 53.93 26.02

Danish krone 61,443,674.99 35.10 16.93

US Dollar 16,558,551.59 9.46 4.56

- - - -

- - - -

- - - -

- - - -

- - - -

- - - -

- - - -

Other currency - - -

Total 172,408,711.75 98.49 47.51

Breakdown of assets by issuer’s country of residence

Country (10 main countries)

Percentage

Net asset value Total asset value

Denmark 35.10 16.93

Netherlands 26.60 12.83

Germany 19.00 9.17

United States of America 9.46 4.56

France 2.76 1.33

Austria 2.69 1.30

Luxembourg 1.82 0.88

Belgium 1.06 0.51

- - -

- - -

Other countries - -

Total 98.49 47.51
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Breakdown of assets by economic sector

Economic sector (10 main sectors

Percentage

Net asset value Total asset value

Publishing 8.77 4.23

Alternative Electricity 8.75 4.22

Pharmaceuticals 6.88 3.32

Luxury items 6.28 3.03

Banks 6.00 2.90

Financial Administration 5.30 2.56

Brewers 4.86 2.34

Software 4.64 2.24

Production technology equipment 4.39 2.12

Multiutilities 4.36 2.10

Other sectors 38.26 18.45

Total 98.49 47.51

Breakdown of other assets by nature

Percentage

Kind of asset Net asset value Total asset value

UCITS shares - -

- UCITS and equivalents of other EU member states - -

- AIFs and equivalents from other EU member states - -

- Other CIUs and investment funds - -

Other assets - -

Total - -
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Indication of movements occurring in the composition 
of the securities portfolio during the reference period

Items of share portfolio

Movements  

(in amount)

 UCITS accounts currency: EUR Acquisitions

Sales / 

Refundings

a) Eligible financial securities and money market instruments admitted to 
trading on a regulated market within the meaning of Article L. 4221° of the 
French Monetary and Financial Code.

885,446,319.82 967,944,613.33

b) Eligible financial securities and money market instruments admitted to 
trading on another recognised regulated market which operates regularly, is 
open to the public, and is located in a EU Member State or in another 
country which is party to the Agreement on the European Economic Area.

- -

c) Eligible financial securities and money market instruments admitted to an 
official listing on a thirdcountry stock exchange or traded on another 
recognised thirdcountry regulated market operating regularly and open to 
the public, provided that this stock exchange or market is not listed by the 
AFM or that the choice of this stock exchange or market is provided for by 
law or by the Articles of Association of the UCITS / generalpurpose 
investment fund.

25,039,200.63 34,697,254.43

d) Newly issued financial securities mentioned in item 4, section I of Article 
R. 21411 / 4, section I of Article R. 2143218 of the French Monetary and 
Financial Code.

- -

e) Other assets - -

Total on the period 910,485,520.45 1,002,641,867.76



Date Share category
Share 

currency Nature Net amount Tax credit
Gross 

amount

- - - - - - -

- - - - - - -

- - - - - - -

- - - - - - -

- - - - - - -

- - - - - - -
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Indication of the figures concerning unit distributions 
on results and/or on net capital gains or losses, paid 
during the period or to be paid, after deduction of taxes
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Information on overperformance fees (in EUR)
Outperformance fee (variable 

charges): amount and % of fees for 

the period
Provisioned variable 

management fees %

Acquired Variable 

Management Fees  

(due to redemptions) %Share class:

ACC SHARE / FR0010591362 - - - -

(1) in relation to the net assets of the accounting order.

(2) in relation to average net assets.
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Transparency of securities financing transactions and the 
reuse of financial instruments under the SFTR regulation 
(in the UCI’s accounting currency)

% of assets that can 
be lent -

Securities 

Lending

1.1. Amount of securities and commodities loaned as a proportion of total loanable assets defined as 

excluding cash and cash equivalents

1. General informations

% of assets under manage-
ment

99.46----

Absolute value 174,105,208.19----

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

1.2. Amount of assets engaged in each type of securities financing transaction and total return swaps 

expressed in absolute value (in the currency of the mutual fund) and in proportion of the assets under 

management of the organization

2.1. The top ten issuers of guarantees for all types of securities financing transactions and global return 

swaps (breakdown of collateral and commodity volumes by issuer names)

2. Concentration data

Amount
1

Denomination

-

-

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

2.2. The top ten counterparties for each type of securities financing and total return transactions separately 

(name of counterparty and gross volume of outstanding trades)

Amount 174,105,208.19----
1

Denomination SOCIETE 
GENERALE 

----

3.1. Type and quality of guarantees 

Amundi Asset Management undertakes to accept only securities of a high credit quality and to increase the value of 
its collateral by applying valuation discounts to securities loaned to it. This process is regularly reviewed and updated.

3. Aggregate transaction data for each type of securities financing transaction and aggregate return swap 

separately broken down by the following categories
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Open -----

1 to 3 months -----

More than 1 year -----

3 months to 1 year -----

1 week to 1 month -----

1 day to 1 week -----

Less than 1 day -----

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

3.2. Guarantee period

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

3.3. Currency of the guarantee

Amount -----
1

Currency -----

Open -----

1 to 3 months -----

More than 1 year -----

3 months to 1 year 174,105,208.19----

1 week to 1 month -----

1 day to 1 week -----

Less than 1 day -----

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

3.4. Maturity of Securities Financing Transactions and Global Return Swap Agreements

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

3.5. Country where the counterparties are established

Amount 174,105,208.19----
1

Country FRANCE----

Bilateral 174,105,208.19----

Central counterparty -----

Tri-parts -----

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

3.6. Regulation and compensation
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“The regulations governing UCITS forbid the reuse of collateral securities. Cash collateral received is: 

- reinvested in short-term money market funds (as defined by ESMA in its ‘Guidelines on ETFs and other UCITS 
issues’); 

- placed on deposit; 

- reinvested in high-quality long-term government bonds; 

- reinvested in high-quality short-term government bonds; or 

- used for the purpose of reverse repurchase transactions. 

The maximum proportion of received collateral that may be reused is 0% in the case of securities and 100% in the 
case of cash. 

The effective usage amounts to 0% for collateral securities and 100% for cash collateral.

4. Data on the reuse of guarantees (collateral)

Number of custodians -

5. Retention of Guarantees Received by the Mutual Fund in Securities Financing Transactions and Global 

Return Swaps

Amount
1

Denomination

-

-

Amundi Asset Management undertakes to do business with a limited number of depositaries, selected to ensure the 
adequate custody of securities received and cash.

6. Retention of Guarantees Provided by the Mutual Fund in SFT Transactions and Global Return Swaps

Securities lending and repurchase agreements: 

For securities lending transactions and repurchase agreements, Amundi Asset Management has entrusted Amundi 
Intermédiation, acting on behalf of the UCITS, with the following responsibilities: selecting counterparties, ordering the 
implementation of market agreements, monitoring counterparty risk, performing qualitative and quantitative monitoring 
of collateralisation (dispersion checks, ratings, liquid assets), repurchase agreements and securities lending. Income 
generated from these transactions is paid into the UCITS. Costs generated by these transactions are incurred by the 
UCITS. Charges by Amundi Intermédiation must not exceed 50% of the income generated by these transactions.

7. Revenue and cost data for each type of securities financing transaction and total return swap
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Inventory at 04.30.2024

% TNA
Quotation 

Ccy

Market 

Value - FCY
Nominal

Holding 

Status
Asset DescriptionAsset Code

Valeurs mobilieres

Action

PROPREADYEN BVNL0012969182

PROPREAGEAS NVBE0974264930

PROPREALPHABET INCUS02079K3059

PROPREALPHABET INC SHS CUS02079K1079

PROPREAMAZON.COM INCUS0231351067

PROPREANALOG DEVICES INCUS0326541051

PROPREAPPLE INCUS0378331005

PROPREARCELORMITTAL SALU1598757687

PROPREASM INTERNATIONAL NVNL0000334118

PROPREASR NEDERLAND N.VNL0011872643

PROPREBNP PARIBASFR0000131104

PROPRECARLSBERG BDK0010181759

PROPRECME GROUP INCUS12572Q1058

PROPRECOVESTRO AGDE0006062144

PROPREDANSKE BANK A/SDK0010274414

PROPREDEUTSCHE TELEKOM AG-NOMDE0005557508

PROPREDSV A/SDK0060079531

PROPREE.ON SEDE000ENAG999

PROPREERSTE GROUP BANKAT0000652011

PROPREEURONEXTNL0006294274

PROPREEXOR NVNL0012059018

PROPREFERROVIAL SENL0015001FS8

PROPREGENMABDK0010272202

PROPREHP INCUS40434L1052

5.30EUR9,285,723.208,216.00

0.39EUR675,442.9815,657.00

1.35USD2,355,571.6115,473.00

1.35USD2,368,321.5715,381.00

1.36USD2,373,158.7614,500.00

0.46USD810,507.554,320.00

1.54USD2,689,437.8216,883.00

1.82EUR3,181,253.04134,856.00

4.39EUR7,689,984.0012,920.00

1.24EUR2,177,388.2946,357.00

2.77EUR4,840,470.3471,594.00

4.85DKK8,498,461.6567,202.00

0.95USD1,663,983.808,487.00

2.12EUR3,719,218.6879,166.00

0.07DKK120,061.414,433.00

2.98EUR5,220,178.88242,912.00

1.92DKK3,354,718.5525,076.00

4.36EUR7,625,070.00614,925.00

2.55EUR4,471,186.53101,919.00

1.87EUR3,281,203.3038,762.00

0.64EUR1,121,484.0010,920.00

3.79EUR6,633,723.20196,264.00

1.73DKK3,029,815.3811,550.00

0.26USD463,494.8517,643.00
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% TNA
Quotation 

Ccy

Market 

Value - FCY
Nominal

Holding 

Status
Asset DescriptionAsset Code

PROPREINTUITUS4612021034

PROPREJOHNSON & JOHNSONUS4781601046

PROPREKBC GROUPEBE0003565737

PROPREMETA PLATFORMS INCUS30303M1027

PROPRENOVO NORDISK ASDK0062498333

PROPREORSTED SHDK0060094928

PROPREPANDORA ABDK0060252690

PROPREQIAGEN NVNL0015001WM6

PROPREROCKWOOL A/SDK0010219153

PROPRESAP SEDE0007164600

PROPRESIEMENS AG-NOMDE0007236101

PROPRESIEMENS HEALTHINEERS AGDE000SHL1006

PROPRESTARBUCKSUS8552441094

PROPRESYENSQO SABE0974464977

PROPREVESTAS WIND SYSTEM A/SDK0061539921

PROPREWIENERBERGERAT0000831706

PROPREWOLTERS KLUWER CVANL0000395903

PROPREZEALAND PHARMADK0060257814

Total Action
Total Valeurs mobilieres
Swap de Taux

PROPREFEES LEG EUR LYX ETFSWAP03547713

PROPREINDEX LEG EUR LYX ETSWAP03547743

PROPREVRAC LEG LYX ETF DAISWAP03547799

Total Swap de Taux
Liquidites

AUTRES

PROPREPROV COM MVTS EUR

Total AUTRES

0.38USD671,696.761,148.00

0.43USD748,338.615,534.00

0.62EUR1,077,927.9015,421.00

0.74USD1,291,415.203,210.00

4.59DKK8,028,570.3666,342.00

8.75DKK15,320,229.06296,252.00

6.28DKK10,987,096.3676,621.00

0.58EUR1,016,392.6426,008.00

3.17DKK5,541,134.8318,000.00

4.26EUR7,458,824.1043,953.00

3.41EUR5,964,769.0033,910.00

1.87EUR3,266,670.0062,700.00

0.64USD1,122,625.0613,565.00

0.06EUR107,330.891,231.00

2.84DKK4,979,474.85197,128.00

0.14EUR238,108.207,095.00

8.77EUR15,354,136.00109,088.00

0.90DKK1,584,112.5418,665.00

98.49172,408,711.75
98.49172,408,711.75

0.03EUR60,070.641.00

99.98EUR175,014,061.24
174,105,208.1

9

-98.49EUR-172,408,711.75
174,105,208.1

9

1.522,665,420.13

-0.01EUR-16,092.63-16,092.63

-0.01-16,092.63
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% TNA
Quotation 

Ccy

Market 

Value - FCY
Nominal

Holding 

Status
Asset DescriptionAsset Code

BANQUE OU ATTENTE

PROPREÀ RECEVOIR SUR SWAP

PROPREÀ RECEVOIR SUR SWAP

PROPREÀ VERSER SUR SWAP

PROPREACH DIFF TITRES DKK

PROPREBANQUE CHF SGP

PROPREBANQUE DKK SGP

PROPREBANQUE EUR SGP

PROPREBANQUE JPY SGP

PROPREBANQUE NOK SGP

PROPREBANQUE SEK SGP

PROPREBANQUE USD SGP

PROPREVTE DIFF TITRES DKK

PROPREVTE DIFF TITRES EUR

Total BANQUE OU ATTENTE
FRAIS DE GESTION

PROPREPRCOMGESTFIN

Total FRAIS DE GESTION
Total Liquidites

Total Amundi CAC 40 Daily (-1x) Inverse UCITS ETF

4.71DKK8,241,215.7061,466,283.20

0.00EUR193.56193.56

-3.96EUR-6,926,139.12-6,926,139.12

-4.80DKK-8,399,377.78
-

62,645,919.20

0.00CHF113.13110.95

0.00DKK1,955.3714,583.96

0.02EUR39,456.8439,456.84

-0.00JPY-88.12-14,828.00

-0.00NOK-70.92-839.82

0.00SEK2,184.5625,637.97

0.01USD9,022.909,647.74

0.09DKK158,162.071,179,636.00

3.96EUR6,926,139.126,926,139.12

0.0352,767.31

-0.03EUR-59,454.97-59,454.97

-0.03-59,454.97
-0.01-22,780.29

100.00175,051,351.59
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Asset value

Assets UCITS accounts currency: EUR
Amount for financial 

period

a) Eligible financial securities referred to in 1° of I of Article L.21420 / 1° of I of Article L.2142455 of the 

Monetary and Financial Code
15,007,943.25

b) Bank balances 62,177.26

c) Other assets held by the UCITS 70,753.22

d)      Total assets held by the UCITS (lines a+b+c) 15,140,873.73

e) Liabilities -37,522.27

f)        Overall net total (lines d+e = UCITS net asset value) 15,103,351.46

Number of shares in circulation and net value of fund 
per share

Shares

Number of shares in 

circulation

Currency 
of shares

Net value of fund 

per share 

(Liquidation value)

DIST SHARE / FR0011041334 74,886.00 EUR 201.6845



AMUNDI CAC MID 60 UCITS ETF

283 Half - yearly information documents: 04.30.2024

Share portfolio

Percentage

Contents of share portfolio

Net asset 

value

Total value 

of assets

a) Eligible financial securities and money market instruments admitted to trading on a 

regulated market within the meaning of Article L. 4221° of the French Monetary and Financial 

Code.

99.37 99.12

b) Eligible financial securities and money market instruments admitted to trading on another 

recognised regulated market which operates regularly, is open to the public, and is located in 

a EU Member State or in another country which is party to the Agreement on the European 

Economic Area.

- -

c) Eligible financial securities and money market instruments admitted to an official listing on 

a thirdcountry stock exchange or traded on another recognised thirdcountry regulated market 

operating regularly and open to the public, provided that this stock exchange or market is not 

listed by the AFM or that the choice of this stock exchange or market is provided for by law or 

by the Articles of Association of the UCITS / generalpurpose investment fund.

- -

d) Newly issued financial securities mentioned in item 4, section I of Article R. 21411 / 4, 

section I of Article R. 2143218 of the French Monetary and Financial Code.
- -

e) Other assets - -



AMUNDI CAC MID 60 UCITS ETF
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Breakdown of assets per currency

Currency (10 main currencies)

Amount 
accounts currency of 

UCITS Percentage

EUR Net asset value Total asset value

Euro 15,007,943.25 99.37 99.12

- - - -

- - - -

- - - -

- - - -

- - - -

- - - -

- - - -

- - - -

- - - -

Other currency - - -

Total 15,007,943.25 99.37 99.12

Breakdown of assets by issuer’s country of residence

Country (10 main countries)

Percentage

Net asset value Total asset value

France 93.23 93.00

Netherlands 2.97 2.96

Luxembourg 2.85 2.85

Belgium 0.32 0.31

- - -

- - -

- - -

- - -

- - -

- - -

Other countries - -

Total 99.37 99.12
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Breakdown of assets by economic sector

Economic sector (10 main sectors

Percentage

Net asset value Total asset value

Asset Managers 8.03 8.01

Transportation Services 6.86 6.84

Computer Services 5.87 5.86

Oil Equipment and Services 5.63 5.62

Pharmaceuticals 4.57 4.56

Integrated Oil and Gas 4.24 4.23

Engineering and contracting services 4.14 4.13

Aerospace 3.74 3.73

Diversified Industrials 3.74 3.73

Electrical components 3.65 3.64

Other sectors 48.90 48.77

Total 99.37 99.12

Breakdown of other assets by nature

Percentage

Kind of asset Net asset value Total asset value

UCITS shares - -

- UCITS and equivalents of other EU member states - -

- AIFs and equivalents from other EU member states - -

- Other CIUs and investment funds - -

Other assets - -

Total - -



AMUNDI CAC MID 60 UCITS ETF
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Indication of movements occurring in the composition 
of the securities portfolio during the reference period

Items of share portfolio

Movements  

(in amount)

 UCITS accounts currency: EUR Acquisitions

Sales / 

Refundings

a) Eligible financial securities and money market instruments admitted to 

trading on a regulated market within the meaning of Article L. 4221° of the 

French Monetary and Financial Code.

5,547,362.35 2,686,850.72

b) Eligible financial securities and money market instruments admitted to 

trading on another recognised regulated market which operates regularly, is 

open to the public, and is located in a EU Member State or in another 

country which is party to the Agreement on the European Economic Area.

- -

c) Eligible financial securities and money market instruments admitted to an 

official listing on a thirdcountry stock exchange or traded on another 

recognised thirdcountry regulated market operating regularly and open to 

the public, provided that this stock exchange or market is not listed by the 

AFM or that the choice of this stock exchange or market is provided for by 

law or by the Articles of Association of the UCITS / generalpurpose 

investment fund.

- -

d) Newly issued financial securities mentioned in item 4, section I of Article 

R. 21411 / 4, section I of Article R. 2143218 of the French Monetary and 

Financial Code.

- -

e) Other assets - -

Total on the period 5,547,362.35 2,686,850.72



Date Share category
Share 

currency Nature Net amount Tax credit
Gross 

amount

12/12/2023 DIST SHARE - Dividends paid 6.15 0.00 6.15

- - - - - - -

- - - - - - -

- - - - - - -

- - - - - - -

- - - - - - -

AMUNDI CAC MID 60 UCITS ETF

287 Half - yearly information documents: 04.30.2024

Indication of the figures concerning unit distributions 
on results and/or on net capital gains or losses, paid 
during the period or to be paid, after deduction of taxes



AMUNDI CAC MID 60 UCITS ETF
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Information on overperformance fees (in EUR)
Outperformance fee (variable 

charges): amount and % of fees for 

the period
Provisioned variable 

management fees %

Acquired Variable 

Management Fees  

(due to redemptions) %Share class:

DIST SHARE / FR0011041334 - - - -

(1) in relation to the net assets of the accounting order.

(2) in relation to average net assets.

Transparency of securities financing transactions and the 
reuse of financial instruments under the SFTR regulation 
(in the UCI’s accounting currency) 

Over the course of the reporting period, the UCI was not involved in any transactions governed by the Securities 

Financing Transactions Regulation (SFTR).



AMUNDI CAC MID 60 UCITS ETF
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Inventory at 04.30.2024

% TNA
Quotation 

Ccy

Market 

Value - FCY
Nominal

Holding 

Status
Asset DescriptionAsset Code

Valeurs mobilieres

Action

PROPREADPFR0010340141

PROPREALD SAFR0013258662

PROPREALTENFR0000071946

PROPREAMUNDI SAFR0004125920

PROPREAPERAMLU0569974404

PROPREARGAN RAITFR0010481960

PROPREATOS SEFR0000051732

PROPREBENETEAUFR0000035164

PROPREBICFR0000120966

PROPREBOLLORE SAFR0000039299

PROPRECARMILA ACT SAS REITFR0010828137

PROPRECGGFR0013181864

PROPRECIMENTS VICAT SAFR0000031775

PROPRECOFACEFR0010667147

PROPRECOVIVIO SA REITFR0000064578

PROPREDASSAULT AVIATION SAFR0014004L86

PROPREDERICHEBOURG ACT.FR0000053381

PROPREELIOR GROUP SCAFR0011950732

PROPREELIS SAFR0012435121

PROPREERAMETFR0000131757

PROPREEURAZEO SA LOYALTY BONUS 2025FR001400ECW1

PROPREEURAZEO SEFR0000121121

PROPREEUROAPIFR0014008VX5

PROPREEUTELSAT COMMUNICATIONSFR0010221234

2.72EUR410,482.503,435.00

1.40EUR211,149.9534,029.00

3.00EUR452,763.004,090.00

3.71EUR560,453.008,524.00

1.08EUR163,679.605,965.00

0.70EUR106,345.801,441.00

0.19EUR28,184.2013,925.00

0.42EUR63,214.065,173.00

1.20EUR181,236.002,746.00

4.14EUR624,871.80102,438.00

0.83EUR124,677.367,911.00

0.26EUR39,318.5299,089.00

0.50EUR75,606.302,182.00

1.40EUR210,912.2014,596.00

2.18EUR328,582.327,012.00

3.74EUR564,366.002,805.00

0.35EUR52,983.2113,279.00

0.27EUR40,824.6215,799.00

3.63EUR548,929.9225,991.00

0.84EUR127,615.951,397.00

2.08EUR314,184.003,705.00

2.24EUR338,776.003,995.00

0.14EUR21,387.247,245.00

0.66EUR99,912.5426,390.00
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% TNA
Quotation 

Ccy

Market 

Value - FCY
Nominal

Holding 

Status
Asset DescriptionAsset Code

PROPREGAZTRANSPORT ET TECHNIGAZFR0011726835

PROPREICADE REITFR0000035081

PROPREID LOGISTICS GROUPFR0010929125

PROPREIMERYS SAFR0000120859

PROPREINTER PARFUMSFR0004024222

PROPREIPSENFR0010259150

PROPREIPSOSFR0000073298

PROPREJCDECAUX SEFR0000077919

PROPRELA FRANCAISE DES JEUX  SAFR0013451333

PROPRELECTRAFR0000065484

PROPREMAUREL ET PROMFR0000051070

PROPREMERCIALYSFR0010241638

PROPREMERSENFR0000039620

PROPREM6 METROPOLE TELEVISIONFR0000053225

PROPRENEOEN SPAFR0011675362

PROPRENEXANS SAFR0000044448

PROPRENEXITY REITFR0010112524

PROPREORPEA SAFR001400NLM4

PROPREPLASTIC OMNIUMFR0000124570

PROPREREMY COINTREAUFR0000130395

PROPRERUBIS SCAFR0013269123

PROPRESEB (NOM DROIT PRIME FIDELITEFR0000054033

PROPRESEB SAFR0000121709

PROPRESES GLOBAL FDRLU0088087324

PROPRESOLUTIONS SEFR0013379484

PROPRESOPRA STERIA GROUP SAFR0000050809

PROPRESPIE SAFR0012757854

PROPRETECHNIP ENERGIES NVNL0014559478

4.24EUR640,721.004,891.00

0.70EUR105,850.004,234.00

0.88EUR133,556.00386.00

0.95EUR142,830.764,717.00

0.91EUR137,039.102,882.00

3.08EUR464,729.304,073.00

2.18EUR328,526.705,223.00

1.15EUR174,205.988,879.00

3.74EUR564,204.0615,911.00

0.83EUR125,920.003,935.00

0.33EUR50,130.348,383.00

0.88EUR132,445.7613,036.00

0.62EUR94,342.802,711.00

0.69EUR104,727.487,898.00

2.01EUR303,734.3610,561.00

3.03EUR457,422.404,556.00

0.35EUR53,290.245,056.00

0.94EUR141,452.8011,051.00

0.61EUR92,746.928,079.00

1.90EUR286,258.803,202.00

2.93EUR442,390.0013,612.00

1.76EUR265,100.802,384.00

1.36EUR204,830.401,842.00

1.61EUR243,008.6253,268.00

0.16EUR24,173.6412,597.00

2.53EUR381,924.001,854.00

4.14EUR624,844.5818,281.00

2.97EUR448,714.2420,176.00
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% TNA
Quotation 

Ccy

Market 

Value - FCY
Nominal

Holding 

Status
Asset DescriptionAsset Code

PROPRETF1FR0000054900

PROPRETRIGANOFR0005691656

PROPREUBISOFT ENTERTAINMENTFR0000054470

PROPREVALLOUREC SAFR0013506730

PROPREVALNEVA SEFR0004056851

PROPREVERALLIA SASUFR0013447729

PROPREVIRBAC SAFR0000031577

PROPREVUSION GROUPFR0010282822

PROPREWENDEL ACTFR0000121204

PROPREX-FAB SILICON FOUNDRIES SEBE0974310428

Total Action
Total Valeurs mobilieres
Liquidites

APPELS DE MARGES

PROPREAPPEL MARGE EUR

Total APPELS DE MARGES
AUTRES

PROPREPROV COM MVTS EUR

Total AUTRES
BANQUE OU ATTENTE

PROPREACH DIFF TITRES EUR

PROPREBANQUE EUR NEWEDG

PROPREBANQUE EUR SGP

PROPREVTE DIFF TITRES EUR

Total BANQUE OU ATTENTE
DEPOSIT DE GARANTIE

PROPREGAR SUR MAT FERM V

Total DEPOSIT DE GARANTIE
FRAIS DE GESTION

PROPREPRCOMGESTFIN

Total FRAIS DE GESTION
Total Liquidites

0.75EUR113,058.6613,177.00

1.02EUR154,119.001,074.00

1.95EUR294,218.0713,271.00

2.40EUR362,384.2022,280.00

0.32EUR48,793.6814,436.00

2.44EUR368,769.4010,187.00

1.35EUR203,689.00587.00

1.13EUR170,964.401,108.00

2.55EUR384,968.404,008.00

0.31EUR47,401.277,259.00

99.3715,007,943.25
99.3715,007,943.25

-0.01EUR-1,709.00-1,709.00

-0.01-1,709.00

-0.00EUR-114.98-114.98

-0.00-114.98

-0.19EUR-28,567.80-28,567.80

-0.00EUR-249.77-249.77

0.41EUR62,177.2662,177.26

0.05EUR7,343.287,343.28

0.2740,702.97

0.04EUR5,500.005,500.00

0.045,500.00

-0.05EUR-6,880.72-6,880.72

-0.05-6,880.72
0.2537,498.27
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% TNA
Quotation 

Ccy

Market 

Value - FCY
Nominal

Holding 

Status
Asset DescriptionAsset Code

Futures

Indices ( Livraison du sous-jacent )

PROPRECAC 40      0524CF170524

Total Indices ( Livraison du sous-jacent )
Total Futures
Coupons

Action

ACHLIGCARMILA ACT REITFR0010828137

ACHLIGCIMENTS VICAT SAFR0000031775

ACHLIGCOVIVIO REITFR0000064578

ACHLIGLECTRAFR0000065484

ACHLIGMERCIALYSFR0010241638

ACHLIGM6FR0000053225

ACHLIGPLASTIC OMNIUMFR0000124570

Total Action
Total Coupons

Total Amundi CAC MID 60 UCITS ETF

0.01EUR1,064.001.00

0.011,064.00
0.011,064.00

0.01EUR2,131.927,896.00

0.03EUR4,348.002,174.00

0.15EUR23,057.106,987.00

0.01EUR1,416.603,935.00

0.09EUR12,869.0112,999.00

0.07EUR9,872.507,898.00

0.02EUR3,150.818,079.00

0.3856,845.94
0.3856,845.94

100.0015,103,351.46
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Asset value

Assets UCITS accounts currency: EUR
Amount for financial 

period

a) Eligible financial securities referred to in 1° of I of Article L.21420 / 1° of I of Article L.2142455 of the 

Monetary and Financial Code
1,370,236,393.87

b) Bank balances 121,942.18

c) Other assets held by the UCITS 1,362,114,236.45

d)      Total assets held by the UCITS (lines a+b+c) 2,732,472,572.50

e) Liabilities -1,370,358,498.18

f)        Overall net total (lines d+e = UCITS net asset value) 1,362,114,074.32

Number of shares in circulation and net value of fund 
per share

Shares

Number of shares in 

circulation

Currency 
of shares

Net value of fund 

per share 

(Liquidation value)

ACC SHARE / FR0010510800 12,634,160.00 EUR 107.812



AMUNDI EUR OVERNIGHT RETURN UCITS ETF
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Share portfolio

Percentage

Contents of share portfolio

Net asset 

value

Total value 

of assets

a) Eligible financial securities and money market instruments admitted to trading on a 

regulated market within the meaning of Article L. 4221° of the French Monetary and Financial 

Code.

100.58 50.14

b) Eligible financial securities and money market instruments admitted to trading on another 

recognised regulated market which operates regularly, is open to the public, and is located in 

a EU Member State or in another country which is party to the Agreement on the European 

Economic Area.

- -

c) Eligible financial securities and money market instruments admitted to an official listing on 

a thirdcountry stock exchange or traded on another recognised thirdcountry regulated market 

operating regularly and open to the public, provided that this stock exchange or market is not 

listed by the AFM or that the choice of this stock exchange or market is provided for by law or 

by the Articles of Association of the UCITS / generalpurpose investment fund.

- -

d) Newly issued financial securities mentioned in item 4, section I of Article R. 21411 / 4, 

section I of Article R. 2143218 of the French Monetary and Financial Code.
- -

e) Other assets 0.02 0.01
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Breakdown of assets per currency

Currency (10 main currencies)

Amount 
accounts currency of 

UCITS Percentage

EUR Net asset value Total asset value

Euro 1,034,630,608.96 75.96 37.87

Pound sterling 335,326,566.20 24.62 12.27

- - - -

- - - -

- - - -

- - - -

- - - -

- - - -

- - - -

- - - -

Other currency - - -

Total 1,369,957,175.16 100.58 50.14

Breakdown of assets by issuer’s country of residence

Country (10 main countries)

Percentage

Net asset value Total asset value

France 28.83 14.37

United Kingdom 24.80 12.36

Italy 11.12 5.54

Germany 9.56 4.76

Luxembourg 7.19 3.59

Netherlands 5.01 2.50

Spain 4.19 2.09

Belgium 3.27 1.63

Canada 1.79 0.90

United States of America 1.27 0.63

Other countries 3.55 1.77

Total 100.58 50.14



AMUNDI EUR OVERNIGHT RETURN UCITS ETF

297 Half - yearly information documents: 04.30.2024

Breakdown of assets by economic sector

Economic sector (10 main sectors

Percentage

Net asset value Total asset value

State 60.34 30.08

Banks 27.60 13.76

Specialty Finance 7.70 3.84

Transportation Services 0.40 0.20

Pharmaceuticals 0.39 0.19

Fixed Line Telecommunications 0.38 0.19

Automobiles 0.37 0.18

Electronic equipment: other 0.37 0.18

Brewers 0.33 0.16

Electronic equipment: pollution control 0.32 0.16

Other sectors 2.38 1.20

Total 100.58 50.14

Breakdown of other assets by nature

Percentage

Kind of asset Net asset value Total asset value

UCITS shares - -

- UCITS and equivalents of other EU member states - -

- AIFs and equivalents from other EU member states - -

- Other CIUs and investment funds - -

Other assets 0.02 0.01

Total 0.02 0.01
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Indication of movements occurring in the composition 
of the securities portfolio during the reference period

Items of share portfolio

Movements  

(in amount)

 UCITS accounts currency: EUR Acquisitions

Sales / 

Refundings

a) Eligible financial securities and money market instruments admitted to 

trading on a regulated market within the meaning of Article L. 4221° of the 

French Monetary and Financial Code.

8,076,386,776.59 7,735,173,912.31

b) Eligible financial securities and money market instruments admitted to 

trading on another recognised regulated market which operates regularly, is 

open to the public, and is located in a EU Member State or in another 

country which is party to the Agreement on the European Economic Area.

- -

c) Eligible financial securities and money market instruments admitted to an 

official listing on a thirdcountry stock exchange or traded on another 

recognised thirdcountry regulated market operating regularly and open to 

the public, provided that this stock exchange or market is not listed by the 

AFM or that the choice of this stock exchange or market is provided for by 

law or by the Articles of Association of the UCITS / generalpurpose 

investment fund.

- -

d) Newly issued financial securities mentioned in item 4, section I of Article 

R. 21411 / 4, section I of Article R. 2143218 of the French Monetary and 

Financial Code.

- -

e) Other assets 274,161.19 43,207,009.80

Total on the period 8,076,660,937.78 7,778,380,922.11



Date Share category
Share 

currency Nature Net amount Tax credit
Gross 

amount

- - - - - - -

- - - - - - -

- - - - - - -

- - - - - - -

- - - - - - -

- - - - - - -

AMUNDI EUR OVERNIGHT RETURN UCITS ETF
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Indication of the figures concerning unit distributions 
on results and/or on net capital gains or losses, paid 
during the period or to be paid, after deduction of taxes
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Information on overperformance fees (in EUR)
Outperformance fee (variable 

charges): amount and % of fees for 

the period
Provisioned variable 

management fees %

Acquired Variable 

Management Fees  

(due to redemptions) %Share class:

ACC SHARE / FR0010510800 - - - -

(1) in relation to the net assets of the accounting order.

(2) in relation to average net assets.



AMUNDI EUR OVERNIGHT RETURN UCITS ETF
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Transparency of securities financing transactions and the 
reuse of financial instruments under the SFTR regulation 
(in the UCI’s accounting currency)

% of assets that can 
be lent

-

Securities 

Lending

1.1. Amount of securities and commodities loaned as a proportion of total loanable assets defined as 

excluding cash and cash equivalents

1. General informations

% of assets under manage-

ment
98.58----

Absolute value 1,342,766,105.30----

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

1.2. Amount of assets engaged in each type of securities financing transaction and total return swaps 

expressed in absolute value (in the currency of the mutual fund) and in proportion of the assets under 

management of the organization

2.1. The top ten issuers of guarantees for all types of securities financing transactions and global return 

swaps (breakdown of collateral and commodity volumes by issuer names)

2. Concentration data

Amount
1

Denomination

-

-

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

2.2. The top ten counterparties for each type of securities financing and total return transactions separately 

(name of counterparty and gross volume of outstanding trades)

Amount 1,342,766,105.30----
1

Denomination
SOCIETE 

GENERALE 
----

3.1. Type and quality of guarantees 

Amundi Asset Management undertakes to accept only securities of a high credit quality and to increase the value of 

its collateral by applying valuation discounts to securities loaned to it. This process is regularly reviewed and updated.

3. Aggregate transaction data for each type of securities financing transaction and aggregate return swap 

separately broken down by the following categories
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Open -----

1 to 3 months -----

More than 1 year -----

3 months to 1 year -----

1 week to 1 month -----

1 day to 1 week -----

Less than 1 day -----

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

3.2. Guarantee period

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

3.3. Currency of the guarantee

Amount -----
1

Currency -----

Open -----

1 to 3 months -----

More than 1 year -----

3 months to 1 year 1,342,766,105.30----

1 week to 1 month -----

1 day to 1 week -----

Less than 1 day -----

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

3.4. Maturity of Securities Financing Transactions and Global Return Swap Agreements

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

3.5. Country where the counterparties are established

Amount 1,342,766,105.30----
1

Country FRANCE----

Bilateral 1,342,766,105.30----

Central counterparty -----

Tri-parts -----

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

3.6. Regulation and compensation
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“The regulations governing UCITS forbid the reuse of collateral securities. Cash collateral received is: 

- reinvested in short-term money market funds (as defined by ESMA in its ‘Guidelines on ETFs and other UCITS 

issues’); 

- placed on deposit; 

- reinvested in high-quality long-term government bonds; 

- reinvested in high-quality short-term government bonds; or 

- used for the purpose of reverse repurchase transactions. 

The maximum proportion of received collateral that may be reused is 0% in the case of securities and 100% in the 

case of cash. 

The effective usage amounts to 0% for collateral securities and 100% for cash collateral.

4. Data on the reuse of guarantees (collateral)

Number of custodians -

5. Retention of Guarantees Received by the Mutual Fund in Securities Financing Transactions and Global 

Return Swaps

Amount
1

Denomination

-

-

Amundi Asset Management undertakes to do business with a limited number of depositaries, selected to ensure the 

adequate custody of securities received and cash.

6. Retention of Guarantees Provided by the Mutual Fund in SFT Transactions and Global Return Swaps

Securities lending and repurchase agreements: 

For securities lending transactions and repurchase agreements, Amundi Asset Management has entrusted Amundi 

Intermédiation, acting on behalf of the UCITS, with the following responsibilities: selecting counterparties, ordering the 

implementation of market agreements, monitoring counterparty risk, performing qualitative and quantitative monitoring 

of collateralisation (dispersion checks, ratings, liquid assets), repurchase agreements and securities lending. Income 

generated from these transactions is paid into the UCITS. Costs generated by these transactions are incurred by the 

UCITS. Charges by Amundi Intermédiation must not exceed 50% of the income generated by these transactions.

7. Revenue and cost data for each type of securities financing transaction and total return swap
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Inventory at 04.30.2024

% TNA
Quotation 

Ccy

Market 

Value - FCY
Nominal

Holding 

Status
Asset DescriptionAsset Code

Valeurs mobilieres

Obligation

PROPREAAREAL BANK AG 1.375% 01/02/2029DE000AAR0330

PROPREAAREAL BANK AG 2.25% 01/02/2027DE000AAR0348

PROPREAARKEA HOME LOANS 2.75% 22/12/2026FR001400EEX5

PROPREABN AMRO BANK NV 3.625% 10/01/2026XS2573331324

PROPREABN AMRO BANK NV 3.875% 21/12/2026XS2637963146

PROPREABN AMRO BANK NV 4.375% 20/10/2028XS2613658710

PROPREACCOR SA 2.375% 29/11/2028FR0014006ND8

PROPREACTION LOGEMENT SERVICES 0.5% 
30/10/2034FR0013457058

PROPREADIDAS AG 3.0% 21/11/2025XS2555178644

PROPREADIF ALTA VELOCIDAD 0.55% 31/10/2031ES0200002063

PROPREAGENCE FRANAISE DEVELOP 1.625% 
25/05/2032FR001400ADF2

PROPREAGENCE FRANCAISE DEVELOP 0% 
28/10/2027FR0014000AU2

PROPREAGENCE FRANCAISE DEVELOP 0.5% 
25/5/2030FR0013507993

PROPREAGENCE FRANCAISE DEVELOP 0.875% 
25/05/2031XS1207450005

PROPREAGENCE FRANCAISE DEVELOP 1.5% 
31/10/2034FR0013373065

PROPREAGENCE FRANCAISE DEVELOP 3.0% 
17/01/2034FR001400N7K2

PROPREAGENCE FRANCAISE DEVELOP 3.40% 
25/02/2033FR001400DCB7

PROPREAIRBUS SE 1.625% 07/04/2025XS2152795709

PROPREALD SA 4.0% 24/01/2031FR001400NC88

PROPREAMER MEDICAL SYST EU 0.75% 
08/03/2025XS2454766473

PROPREAPPLE INC 1.625% 10/11/2026XS1135337498

PROPREARKEA HOME LOANS 0.01% 04/10/2030FR0013515715

PROPREARKEA PUBLIC SECTOR SCF 3.111% 
28/02/2029FR001400O9E0

PROPREASAHI GROUP HOLDINGS LTD 0.336% 
19/04/2027XS2328981431

0.72EUR9,852,259.8710,800,000.00

0.01EUR193,951.15200,000.00

0.01EUR199,054.63200,000.00

0.01EUR202,608.20200,000.00

0.08EUR1,128,365.871,100,000.00

0.01EUR104,849.90100,000.00

0.06EUR856,955.66900,000.00

0.01EUR75,073.10100,000.00

0.01EUR100,601.26100,000.00

0.01EUR81,067.01100,000.00

0.03EUR361,445.29400,000.00

0.03EUR357,944.00400,000.00

0.08EUR1,031,399.341,200,000.00

0.04EUR518,396.43600,000.00

0.24EUR3,233,921.483,800,000.00

0.30EUR4,154,096.074,200,000.00

0.81EUR10,973,307.2310,700,000.00

0.01EUR147,493.13150,000.00

0.24EUR3,255,356.683,200,000.00

0.06EUR819,722.98840,000.00

0.16EUR2,176,373.572,246,000.00

0.22EUR3,033,363.323,700,000.00

1.02EUR13,846,921.8913,800,000.00

0.01EUR141,814.74156,000.00
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% TNA
Quotation 

Ccy

Market 

Value - FCY
Nominal

Holding 

Status
Asset DescriptionAsset Code

PROPREASAHI GROUP HOLDINGS LTD 0.541% 
23/10/2028XS2242747348

PROPREASIAN DEVELOPMENT BANK 0.1% 
17/062031XS2353057123

PROPREAT T INC 1.6% 19/05/2028XS2180007549

PROPREAUTOLIV INC 3.62% 07/08/2029XS2759982577

PROPREAVERY DENNISON 1.25% 03/03/2025XS1533922263

PROPREBANCO BILABO VIZCAYA ARG 1.75% 
26/11/2025XS2485259241

PROPREBANCO BILBAO VIZCAYA 4.375% 
14/10/2029XS2545206166

PROPREBANCO DE SABADELL SA 0.875% 
22/07/2025XS2028816028

PROPREBANCO SANTANDER SA 0.25% 10/07/2029ES0413900566

PROPREBANCO SANTANDER SA 3.75% 16/01/2026XS2575952424

PROPREBANCO SATANDER SAC0.2% 11/02/2028XS2298304499

PROPREBANQ FED CRED MUTUEL 0.625% 
03/11/2028FR0014003SA0

PROPREBANQUE FED CRED MUTUEL 3.875% 
14/02/2028FR001400IFX3

PROPREBANQUE FED CREDIT MUTUEL 1.375% 
16/07/2028XS1856834608

PROPREBANQUE FEDER CRED MUTUEL 4.125% 
18/09/2030FR001400KO38

PROPREBANQUE FEDERATIVE DU CREDIT MU-
TUEL 4.125% 13/03/2029FR001400GGZ0

PROPREBAWAG PSK 0.01% 21/01/2028XS2106563161

PROPREBAYER AG 0.375% 12/01/2029XS2281343256

PROPREBAYERISCHE LANDESBANK 0.2% 
20/05/2030DE000BLB6JM4

PROPREBECTON 0.034% 13/08/2025XS2375836553

PROPREBERLIN HYP AG 0.625% 23/02/2039DE000BHY0JD5

PROPREBERLIN HYP AG 0.75% 26/02/2026DE000BHY0MX7

PROPREBK NEDERLANDSE GEMEENTEN 0.75% 
11/01/2028XS1748236699

PROPREBMW FINANCE NV 0.50% 22/02/2025XS2447561403

PROPREBMW FINANCE NV 0.75% 13/07/2026XS2010447238

PROPREBMW FINANCE NV 0.875% 03/04/2025XS1589881785

PROPREBMW FINANCE NV 1.0% 22/05/2028XS2447564332

PROPREBNG BANK NV 0.875% 24/10/2036XS1508377584

0.05EUR729,870.51829,000.00

0.12EUR1,640,134.102,000,000.00

0.03EUR377,416.22400,000.00

0.04EUR500,423.88500,000.00

0.03EUR343,433.66350,000.00

0.01EUR195,768.49200,000.00

0.02EUR213,393.23200,000.00

0.09EUR1,264,675.661,300,000.00

0.01EUR171,563.10200,000.00

0.01EUR101,310.56100,000.00

0.05EUR705,502.47800,000.00

0.25EUR3,405,510.903,900,000.00

0.01EUR203,946.81200,000.00

0.34EUR4,638,699.735,000,000.00

0.01EUR105,771.67100,000.00

0.02EUR206,022.74200,000.00

0.01EUR177,017.63200,000.00

0.02EUR339,059.02400,000.00

0.00EUR38,037.9245,000.00

0.20EUR2,698,746.962,828,000.00

0.00EUR48,071.0254,000.00

0.00EUR4,775.065,000.00

0.03EUR461,897.79500,000.00

0.00EUR59,527.4661,000.00

0.00EUR32,448.7534,000.00

0.00EUR29,309.3830,000.00

0.00EUR26,881.8729,000.00

0.55EUR7,536,517.489,811,000.00
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Market 

Value - FCY
Nominal

Holding 

Status
Asset DescriptionAsset Code

PROPREBNP PARIBAS VAR 10/01/2031FR001400F0V4

PROPREBNP PARIBAS 1.5% 25/05/2028XS1419646317

PROPREBON Y OBLIG 0% 30/07/2029ES0000012742

PROPREBON Y OBLIG 0% 30/07/2030ES0000012759

PROPREBPCE SA 1% 05/10/2028FR0013204468

PROPREBPIFRANCE FRANCEMENT 2.75% 
25/10/2025FR0011417591

PROPREBPIFRANCE SACA 0.125% 25/11/2028FR00140084Y5

PROPREBPIFRANCE SACA 0.25% 04/06/2031FR0014003U03

PROPREBPIFRANCE SACA 0.625% 22/07/2031FR0013190220

PROPREBPIFRANCE SACA 2.125% 29/11/2027FR001400BB83

PROPREBPIFRANCE SACA 3% 10/09/2026FR001400DXK4

PROPREBPIFRANCE SACA 3.375% 25/11/2032FR001400DHQ4

PROPREBPIFRANCE 2.875% 31/01/2032FR001400PGB2

PROPREBRENNTAG FINANCE BV 3.75% 24/04/2028XS2802928775

PROPREBUONI ORDINARI 0% 2028IT0001312799

PROPREBUONI PIOLENNALI ST 0% 01/02/2030IT0003268957

PROPREBUONI TP STRIP 0% 01/02/2034IT0003540397

PROPREBUONI TP STRIP 0% 01/08/2033IT0003540389

PROPRECAISSE AMORTISSEMENT DE LA DETTE 
SOCIALE  I 1.5% 25/07/24FR0011198787

PROPRECAISSE CENT CREDIT IMMOB 3.25% 
26/06/2028XS2639007587

PROPRECAISSE D AMORT DETTE SOC 0.0% 
25/05/2029FR0014002GI0

PROPRECAISSE D AMORT DETTE SOC 0.0% 
25/05/2031FR0014001S17

PROPRECAISSE D AMORT DETTE SOC 0.125% 
15/092031FR0014005FC8

PROPRECAISSE D AMORT DETTE SOC 0.45% 
19/01/2032FR0014007RB1

PROPRECAISSE D AMORT DETTE SOC 2.75% 
24/09/2027FR001400NWK5

PROPRECAISSE D AMORT DETTE SOC 3.0% 
25/05/2028FR001400F5U5

PROPRECAISSE D AMORT DETTE SOCIALE 2.75% 
25/02/2029FR001400N7G0

PROPRECAISSE D AMORTISSEMENT DE LA 
DETTE SOCIALE 0% 25/02/2028FR00140002P5

0.32EUR4,302,688.624,200,000.00

0.63EUR8,538,809.799,077,000.00

0.22EUR2,982,622.243,489,100.00

0.23EUR3,071,942.823,706,450.00

0.09EUR1,172,671.541,300,000.00

0.03EUR401,264.44400,000.00

0.10EUR1,401,642.321,600,000.00

0.02EUR329,612.57400,000.00

0.39EUR5,251,052.056,200,000.00

0.05EUR682,120.16700,000.00

0.13EUR1,723,943.251,700,000.00

0.08EUR1,137,888.511,100,000.00

0.37EUR5,039,082.455,100,000.00

0.19EUR2,600,870.112,600,000.00

0.06EUR757,698.26882,625.00

0.12EUR1,656,751.442,017,132.30

0.16EUR2,240,672.743,262,102.17

0.18EUR2,386,254.233,383,414.00

0.98EUR13,309,322.7110,825,000.00

0.09EUR1,235,789.901,200,000.00

0.03EUR431,090.00500,000.00

0.29EUR3,984,876.004,900,000.00

0.01EUR163,117.79200,000.00

0.15EUR2,071,602.462,500,000.00

0.13EUR1,793,440.431,800,000.00

0.10EUR1,334,965.741,300,000.00

0.36EUR4,873,732.524,900,000.00

0.02EUR267,732.00300,000.00
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Nominal

Holding 
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PROPRECAISSE D AMORTISSEMENT DE LA 
DETTE SOCIALE 0% 25/11/2030FR0013534559

PROPRECAISSE D AMORTISSEMENT DE LA 
DETTE SOCIALE 2.875% 25/05/2027FR001400DZI3

PROPRECAISSE D AMORTISSEMENT DE LA 
DETTE SOCIALE 3.125% 01/03/2030FR001400G6E6

PROPRECAISSE D AMORTISSEMENT DE LA 
DETTE 2.75% 25/11/2032FR001400CVE3

PROPRECAISSE D AMORTISSEMENT DE LA 0.6% 
25/11/2029FR0014008E81

PROPRECAISSE DAMORT DETTE SOC 3% 
25/11/2031FR001400IVT8

PROPRECAISSE DES DEPOTS ET CON 0.01% 
01/06/2026FR0014003RL9

PROPRECAISSE DES DEPOTS ET CON 0.75% 
18/09/2028FR0013365269

PROPRECAISSE FRANCAISE DE FIN 0.01% 
01/10/2029FR0014005N34

PROPRECAISSE FRANCASISE DE FIN 1.50% 
13/01/2031FR0013088432

PROPRECAISSE REFINANCE L’HABITAT 2.4% 
17/01/2025FR0011388339

PROPRECAIXABANK SA 0.625% 27/03/2025ES0440609271

PROPRECANADIAN IMPERIAL BANK 0.01% 
30/04/2029XS2337335710

PROPRECAPGEMINI SE 1.125% 23/06/2030FR0013519071

PROPRECEPSA FINANCE SA 4.125% 11/04/2031XS2800064912

PROPRECFF 4% 24/10/25FR0010913749

PROPRECIE FINANCEMENT FONCIER 0.225% 
14/09/2026FR0013201449

PROPRECOCA COLA CO THE 0.125% 09/03/2029XS2307863642

PROPRECOMMERZBANK AG 0.1% 11/09/2025DE000CB0HRY3

PROPRECOMMUNATE FRANCAISE BEL 0% 
22/06/2029BE0002750314

PROPRECOMMUNAUTE FRANCAISE BEL 0.25% 
23/01/2030BE6318635552

PROPRECOOPERATIEVE RABOBANK UA 0% 
21/06/2027XS2014373182

PROPRECOOPERATIEVE RABOBANK UA 4% 
10/01/2030XS2572996606

PROPRECOOPERATIVE RABOBANK UA 0.75% 
02/03/2032XS2449505820

PROPRECOOPERATIVE RABOBANK UA 0.875% 
01/02/2029XS1944327631

PROPRECORP ANDINA DE FOMENTO 3.625% 
13/02/2030XS2763029571

PROPRECOUNCIL OF EUROPE 0% 09/04/2027XS2154343623

PROPRECOUNCIL OF EUROPE 2.625% 11/01/2034XS2745126792

0.32EUR4,295,096.005,200,000.00

2.19EUR29,804,494.2529,200,000.00

1.01EUR13,791,948.1613,600,000.00

0.69EUR9,431,047.659,500,000.00

0.34EUR4,675,675.645,300,000.00

0.16EUR2,229,996.462,200,000.00

0.01EUR186,850.42200,000.00

0.01EUR182,450.43200,000.00

0.16EUR2,197,724.732,600,000.00

0.01EUR181,375.84200,000.00

0.00EUR576.92578.00

0.02EUR292,093.07300,000.00

0.01EUR85,107.08100,000.00

0.02EUR266,298.71300,000.00

0.04EUR592,233.78600,000.00

0.00EUR20,584.8720,000.00

0.02EUR279,397.87300,000.00

0.01EUR174,612.51202,000.00

0.06EUR755,997.32792,000.00

0.14EUR1,962,406.002,300,000.00

0.22EUR2,973,284.623,500,000.00

0.42EUR5,720,652.006,300,000.00

0.01EUR103,094.90100,000.00

0.02EUR337,713.59400,000.00

0.19EUR2,631,690.422,900,000.00

0.29EUR4,005,493.994,000,000.00

0.00EUR915.051,000.00

0.13EUR1,767,111.161,810,000.00
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PROPRECOVENTRY BLDG SOCIETY 0.01% 
07/07/2028XS2360599281

PROPRECOVESTRO 1.375% 12/06/2030XS2188805845

PROPRECPPIB CAPITAL INC 0.25% 18/01/2041XS2287744135

PROPRECRD MUTUEL ARKEA 0.01% 28/01/2026FR00140007B4

PROPRECRED MUTUEL HOME LOAN SF 0.01% 
20/07/2028FR0014004KP3

PROPRECRED MUTUEL HOME LOAN SF 3% 
03/02/2031FR001400NIS7

PROPRECRED MUTUEL HOME LOAN SF 3% 
28/11/2030FR001400OZH2

PROPRECREDIT AGRICOLE HOME LOA 0.5% 
03/04/2025FR0013235025

PROPRECREDIT AGRICOLE HOME LOA 0.5% 
19/02/2026FR0013310059

PROPRECREDIT AGRICOLE HOME LOAN SFH 
0.875% 31/08/2027FR0014009ED1

PROPRECREDIT AGRICOLE ITALIA 1% 25/03/2027IT0005366288

PROPRECREDIT AGRICOLE PUBLIC S 0.010% 
13/09/2028FR0013446598

PROPRECREDIT AGRICOLE 3.75% 13/07/2026FR001400J4X8

PROPRECREDIT AGRICOLE 3.875% 20/04/2031FR001400HCR4

PROPRECREDIT MUTUEL ARKEA 0.875% 
25/10/2031FR00140065E6

PROPRECTE CO TRANSP ELEC 1.5% 29/07/2028FR0013264421

PROPREDAIMLER AG 1.125% 06/11/2031DE000A2YPFU9

PROPREDAIMLER AG 1.5% 09/03/2026DE000A2AAL31

PROPREDANSKE MORTGAGE BANK PLC 0.01%  
24/11/2026XS2412105533

PROPREDASSAULT SYSTEMS 0.125% 16/09/2026FR0013444544

PROPREDEUTCHE BSHN FIN GMBI 0.35% 
29/09/2031XS2391406530

PROPREDEUTSCHE BAHN FIN GMBH 0.5% 
09/04/2027XS2152932542

PROPREDEUTSCHE BAHN FIN GMBH 1% 
17/12/2027XS1752475720

PROPREDEUTSCHE HYPOTHEKENBANK 0.75% 
05/03/2029DE000DHY5025

PROPREDEUTSCHE LUFTHANSA AG 3% 
29/05/2026XS2265369657

PROPREDEUTSCHE TELEKOM AG 0.5% 05/07/2027XS2024715794

PROPREDEXIA CREDIT LOCAL 0% 21/01/2028XS2289130226

PROPREDEXIA CREDIT LOCAL 0% 29/05/2024XS2003512824

0.01EUR174,172.45200,000.00

0.00EUR1,793.692,000.00

0.03EUR392,708.76652,000.00

0.01EUR93,893.62100,000.00

0.01EUR87,614.87100,000.00

0.81EUR11,000,173.9811,000,000.00

0.48EUR6,580,205.416,600,000.00

0.01EUR194,488.19200,000.00

0.02EUR285,555.28300,000.00

0.01EUR93,215.11100,000.00

0.01EUR93,271.85100,000.00

0.06EUR872,253.661,000,000.00

0.01EUR103,842.54100,000.00

0.19EUR2,543,925.342,500,000.00

0.01EUR81,822.63100,000.00

0.03EUR464,212.21500,000.00

0.00EUR40,648.9947,000.00

0.01EUR115,565.69119,000.00

0.10EUR1,426,176.681,550,000.00

0.16EUR2,135,539.692,300,000.00

0.00EUR1,643.392,000.00

0.00EUR47,392.2051,000.00

0.00EUR43,888.6247,000.00

0.00EUR3,578.614,000.00

0.01EUR100,876.89100,000.00

0.00EUR1,855.382,000.00

0.14EUR1,870,827.002,100,000.00

0.27EUR3,689,381.003,700,000.00
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PROPREDEXIA CREDIT LOCAL 1% 18/10/2027XS1700578724

PROPREDEXIA CREDIT LOCAL 1.25% 26/11/2024XS1143093976

PROPREDEXIA CREDIT LOCAL 1.25% 27/10/2025XS1310941247

PROPREDEXIA CREDIT LOCAL 3.125% 01/06/2028XS2630524713

PROPREDEXIA 2.75% 18/01/2029XS2749477134

PROPREDIAGEO FINANCE PLC 2.375% 20/05/2026XS1069539291

PROPREDNB BOLIGKREDITT AS 0.01% 21/01/2031XS2289593670

PROPREDNB BOLIGKREDITT AS 2.875% 
12/03/2029XS2782809938

PROPREE ON SE 0.25% 24/10/2026XS2069380991

PROPREE ON SE 1% 07/10/2025XS2152899584

PROPREE ON SE 3.50% 12/01/2028XS2574873266

PROPREEATON CAPITAL UNLIMITED 0.128% 
08/03/2026XS2310747915

PROPREEFSF 0% 15/10/2025EU000A1G0EJ9

PROPREEFSF 0% 20/07/2026EU000A1G0EN1

PROPREEFSF 0.05% 17/10/2029EU000A1G0EE0

PROPREEFSF 2.625% 16/07/2029EU000A2SCAM1

PROPREEFSF 3% 15/12/2028EU000A2SCAH1

PROPREELIA TRANSMISSION BELGIUM NV 1.375% 
27/05/2024BE0002239086

PROPREELKA BOLIGKREDITT AS 0.01% 23/03/2028XS2234711294

PROPREEMERSON ELECTRIC CO 0.375% 
22/05/2024XS1999902502

PROPREENBW INTL FINANCE BV 3.85% 23/05/2030XS2722717472

PROPREENGIE SA 1.375% 27/03/2025FR0013504644

PROPREENI SPA 1.00% 14/03/2025XS1684269332

PROPREERSTE GROUP BANK AG 0.25% 
27/01/2031AT0000A2N837

PROPREEURO STABILITY MECHANISM 0% 
14/03/2025EU000A1Z99J2

PROPREEUROPE 0% 15/11/2027XS2419364653

PROPREEUROPEAN FINANCAIL STABILITY FACI-
LITY 0.4% 26/01/2026EU000A1G0EB6

PROPREEUROPEAN FINANCIAL STABILITY FAC 
0.875% 05/09/2028EU000A2SCAB4

0.14EUR1,965,137.662,100,000.00

0.17EUR2,280,335.752,300,000.00

0.43EUR5,845,409.516,000,000.00

0.84EUR11,416,171.3711,100,000.00

0.01EUR99,222.45100,000.00

0.01EUR200,077.37200,000.00

0.03EUR358,840.88441,000.00

0.16EUR2,155,690.782,170,000.00

0.00EUR14,827.0616,000.00

0.00EUR33,985.0135,000.00

0.01EUR101,724.04100,000.00

0.01EUR93,924.64100,000.00

0.01EUR181,326.50190,000.00

0.20EUR2,712,481.202,904,000.00

0.00EUR856.701,000.00

0.07EUR889,359.37895,000.00

0.00EUR34,462.5834,000.00

0.03EUR404,447.34400,000.00

0.01EUR88,540.12100,000.00

0.37EUR5,007,626.645,000,000.00

0.11EUR1,445,081.381,400,000.00

0.02EUR294,394.15300,000.00

0.01EUR97,856.99100,000.00

0.15EUR2,097,894.682,600,000.00

0.02EUR214,529.55221,005.00

0.00EUR28,895.0432,000.00

0.04EUR514,492.23539,000.00

0.05EUR747,937.95811,000.00
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PROPREEUROPEAN FINANCIAL STABILITY FACI-
LITY 0.375% 11/10/2024EU000A1G0DQ6

PROPREEUROPEAN FINANCIAL STABILITY FACI-
LITY 2.75% 17/08/2026EU000A2SCAF5

PROPREEUROPEAN INVESTMENT BANK EIB 
0.25% 20/01/2032XS2433363509

PROPREEUROPEAN INVESTMENT BANK 0.05% 
15/11/2029XS2439543047

PROPREEUROPEAN INVESTMENT BANK 0.10% 
15/10/2026XS1978552237

PROPREEUROPEAN INVESTMENT BANK 0.125% 
20/06/2029XS2015227494

PROPREEUROPEAN INVESTMENT BANK 0.2% 
15/07/2024XS1881014374

PROPREEUROPEAN INVESTMENT BANK 0.25% 
14/09/2029XS1503043694

PROPREEUROPEAN INVESTMENT BANK 1% 
14/03/2031XS1183208328

PROPREEUROPEAN INVESTMENT BANK 1.5% 
15/06/2032XS2484093393

PROPREEUROPEAN INVESTMENT BANK 2.75% 
16/01/2034EU000A3LS460

PROPREEUROPEAN INVESTMENT BANK 2.75% 
17/07/2029EU000A3LVAL6

PROPREEUROPEAN INVESTMENT BANK 2.875% 
12/01/2033XS2574388646

PROPREEUROPEAN INVESTMENT BANK 3.0% 
15/07/2033XS2647979181

PROPREEUROPEAN INVESTMENT BANK 3.0% 
15/11/2028EU000A3K4ED6

PROPREEUROPEAN STABILITY MECHANISM 
0.01% 15/10/2031EU000A1Z99P9

PROPREEUROPEAN UNION 0% 02/06/2028EU000A287074

PROPREEUROPEAN UNION 0.8% 04/07/2025EU000A3K4DJ5

PROPREEUROPEAN UNION 3.125% 04/12/2030EU000A3LNF05

PROPREEUROPEAN UNION 3.375% 04/04/2032EU000A1G1Q17

PROPREEXPORT DEVELOPMNT CANADA 2.875% 
19/01/2028XS2577382059

PROPREFADE 0.05% 17/09/2024ES0378641346

PROPREFED CAISSES DESJARDINS 0.05% 
26/11/2027XS2083301106

PROPREFED CAISSES DESJARDINS 0.25% 
08/02/2027XS2440108491

PROPREFINNVERA PLC 1.125% 17/05/2032XS1613374559

PROPREFLEMISH COMMUNITY 0.01% 23/06/2027BE0002718998

PROPREFRANCE 1.75% 25/06/2039FR0013234333

PROPREFREE HANSEATIC CITY OF BRE-
MEN0.45% 15/03/2029DE000A3E5V88

0.06EUR873,524.96884,000.00

0.00EUR4,044.464,000.00

0.02EUR241,882.41295,000.00

0.00EUR5,997.837,000.00

0.04EUR591,001.60634,000.00

0.96EUR13,058,490.9815,000,000.00

0.00EUR3,978.484,000.00

0.51EUR6,981,162.588,009,000.00

0.12EUR1,664,100.541,880,000.00

0.01EUR105,915.85116,000.00

0.02EUR257,284.24260,000.00

0.98EUR13,282,023.5613,307,000.00

0.19EUR2,541,647.142,534,000.00

2.29EUR31,234,835.4630,407,000.00

0.79EUR10,770,224.6610,589,000.00

0.23EUR3,109,491.053,840,514.00

0.28EUR3,798,876.004,272,000.00

1.20EUR16,297,781.7416,671,135.00

0.02EUR276,920.85270,000.00

0.68EUR9,244,349.468,930,000.00

0.83EUR11,318,621.8411,300,000.00

0.01EUR98,595.28100,000.00

0.02EUR332,660.74374,000.00

0.02EUR247,501.06270,000.00

0.03EUR353,383.87400,000.00

0.10EUR1,360,119.101,500,000.00

7.89EUR107,522,707.61
127,674,030.0

0

0.02EUR266,596.23300,000.00
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PROPREGAS NATURAL FENOSA FINAN 1.25% 
19/04/2026XS1396767854

PROPREGILT 4.50% 07/12/42GB00B1VWPJ53

PROPREGRAND DUCHY OF LUXEMBOUR 0% 
24/03/2031LU2320463339

PROPREGRP BRUXELLES LAMBERT SA 1.375% 
23/05/2024BE0002280494

PROPREHEIDELBERGCEMENT AG 2.25% 
03/06/2024XS1425274484

PROPREHEIDELBERGCEMENT FIN LUX 1.125% 
01/12/2027XS2018637327

PROPREHEIDELBERGCEMENT FIN LUX 2.5% 
09/10/2024XS2154336338

PROPREHEINEKEN NV 1.25% 17/03/2027XS1877595444

PROPREHEINEKEN NV 1.375% 29/01/2027XS1527192485

PROPREHEINEKEN NV 1.625%  30/03/2025XS2147977479

PROPREHEINEKEN NV 1.75% 17/03/2031XS1877595014

PROPREHESSEN 1 3/4 07/05/27DE000A1RQEE0

PROPREHSBC SFH FRANCE 0.75% 22/03/2027FR00140099G0

PROPREHYPO TIROL BANK AG 0.010% 19/10/2026AT0000A2AYL3

PROPREING BANK NV 0.125% 08/12/2031XS2418730995

PROPREING BELGIUM SA 0.01% 20/02/2030BE0002684653

PROPREINTER AMERICAN DEVEL BK 1.25% 
15/12/2025XS1991124063

PROPREITALGAS SPA 3.125% 08/02/2029XS2760773411

PROPREITALIAN REPUBLIC I 0.65% 15/05/2026IT0005415416

PROPREITALIAN REPUBLIC 0% 01/11/2024IT0001247342

PROPREITALY BTPS HYBID 0% 01/05/31IT0004848492

PROPREITALY BTPS HYBID 0% 01/11/29IT0004848484

PROPREITALY BTPS HYBRD 0% 01/02/33IT0004848534

PROPREITALY BTPS STRIP 01/02/2032IT0003269021

PROPREITALY BTPS STRIP 01/08/2031IT0003269013

PROPREITALY BTPS 0% 01/08/2032IT0003269039

PROPREITALY BTPS 0% 01/08/26IT0003268858

PROPREITALY STRIP 0% 01/02/26IT0003268841

0.01EUR191,007.89200,000.00

0.00GBP62,006.6653,000.00

0.00EUR821.851,000.00

0.37EUR5,057,593.175,000,000.00

0.02EUR330,167.10324,000.00

0.03EUR422,196.14455,000.00

0.05EUR671,620.60666,000.00

0.13EUR1,838,459.201,950,000.00

0.04EUR592,362.57624,000.00

0.05EUR651,691.67663,000.00

0.04EUR538,112.05600,000.00

0.14EUR1,950,591.042,000,000.00

0.08EUR1,023,630.321,100,000.00

0.04EUR551,420.30600,000.00

0.01EUR160,508.41200,000.00

0.08EUR1,086,929.931,300,000.00

0.01GBP110,997.53100,000.00

0.16EUR2,208,407.532,253,000.00

4.31EUR58,739,064.6450,302,000.00

0.75EUR10,154,840.6510,346,984.15

0.64EUR8,700,294.5111,072,739.72

0.04EUR541,415.75649,382.00

0.01EUR81,758.20112,850.87

0.02EUR289,365.93384,611.00

0.41EUR5,603,548.587,259,328.91

0.03EUR410,398.80556,873.14

0.01EUR93,940.96101,389.00

0.34EUR4,684,705.054,977,692.00
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PROPREITALY STRIP 0% 01/08/27IT0003268882

PROPREITALY 0% STRIP 01/08/25IT0003268833

PROPREITALY 0% STRIP 01/11/25IT0001247367

PROPREITALY 0% 01/02/2028IT0003268890

PROPREITALY 0% 01/02/2029IT0003268924

PROPREITALY 0% 01/02/2031IT0003268999

PROPREITALY 0% 01/08/2028IT0003268908

PROPREITALY 0% 01/08/2029IT0003268932

PROPREITALY 0% 2024 STRIPSIT0003268817

PROPREITLAY 0% 01/11/2030IT0001464202

PROPREJAPAN FN ORG MUNICIPAL 2.875% 
23/01/2029XS2749769696

PROPREJOHNSON & JOHNSON 0.65% 20/05/2024XS1411535799

PROPREKERING 3.625% 05/09/2031FR001400KHW7

PROPREKFW 0% 09/11/2028DE000A3E5LU1

PROPREKFW 0% 10/01/2031DE000A3H2ZF6

PROPREKFW 0% 15/06/2029XS2331327564

PROPREKFW 0% 15/09/2028XS2209794408

PROPREKFW 0% 15/11/2024DE000A3E5XK7

PROPREKFW 0% 18/02/2025DE000A254PM6

PROPREKFW 0.05% 29/09/2034DE000A2YNZ16

PROPREKFW 0.125% 04/10/2024DE000A2DAJ57

PROPREKFW 0.5% 15/09/2027DE000A2GSFA2

PROPREKFW 0.75% 15/01/2029DE000A2LQSN2

PROPREKFW 1.125% 15/06/2037DE000A2DAR40

PROPREKFW 1.25% 30/06/2027DE000A3MQVV5

PROPREKFW 2.625% 26/04/2029DE000A382475

PROPREKFW 2.75% 15/05/2030XS2626288760

PROPREKFW 3.125% 07/06/2030DE000A30V9J0

0.08EUR1,107,945.991,234,782.89

0.05EUR671,670.16701,000.00

0.06EUR837,760.22882,717.00

0.01EUR200,540.20227,375.00

0.10EUR1,366,389.231,603,875.00

0.12EUR1,606,511.352,039,859.00

0.10EUR1,296,388.621,494,000.00

0.43EUR5,830,681.246,951,549.00

0.10EUR1,343,036.601,355,822.00

0.07EUR935,014.031,171,873.00

0.03EUR396,745.50400,000.00

0.01EUR166,750.00166,000.00

0.07EUR921,311.58900,000.00

1.08EUR14,758,747.0216,803,000.00

0.43EUR5,806,522.807,020,000.00

0.01EUR197,158.44228,000.00

0.32EUR4,387,454.314,971,000.00

0.04EUR484,530.02494,000.00

0.01EUR172,139.58177,000.00

0.00EUR2,225.273,000.00

0.00EUR11,833.6112,000.00

0.01EUR203,459.46220,000.00

0.30EUR4,032,583.454,437,000.00

0.02EUR280,700.10349,000.00

0.08EUR1,055,174.041,100,000.00

0.60EUR8,124,160.618,200,000.00

0.05EUR622,664.90610,000.00

1.00EUR13,646,734.0513,091,000.00
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PROPREKFW 3.125% 10/10/2028DE000A351MT2

PROPREKFW 5% 09/06/2036XS0138039275

PROPREKINGDOM OF BELGIQUM 0% 28/03/2028BE0008063126

PROPREKINGDOM OF SPAIN STRIP 0% 31/10/2025ES00000125J7

PROPREKINGDOM OF SPAIN STRIP 0% 31/10/2028ES00000125M1

PROPREKINGDOM OF SPAIN 0% 30/07/2032ES0000012593

PROPREKINGDOM OF SPAIN 0% 31/01/2030ES0000012940

PROPREKINGDOM OF SPAIN 0% 31/01/2031ES0000012957

PROPREKINGDOM OF SPAIN 0% 31/01/2032ES0000012965

PROPREKINGDOM OF SPAIN 0% 31/01/2033ES0000012973

PROPREKINGDOM OF SPAIN 0% 31/01/2034ES0000012981

PROPREKINGDOM OF SPAIN 0% 31/10/2024ES00000125I9

PROPREKINGDOM OF SPAIN 0% 31/10/2024ES00000126X6

PROPREKINGDOM OF SPAIN 0% 31/10/2025ES00000127Y2

PROPREKINGDOM OF SPAIN 0% 31/10/2026ES00000125K5

PROPREKINGDOM OF SPAIN 0% 31/10/2027ES00000125L3

PROPREKINGDOM OF SPAIN 0% 31/10/2029ES00000126F3

PROPREKINGDOM OF SPAIN 0% 31/10/2030ES00000126G1

PROPREKINGDOM OF SPAIN 0% 31/10/2031ES00000126H9

PROPREKINGDOM OF SPAIN 0% 31/10/2032ES00000126I7

PROPREKOMMUNEKRDEIT 0% 17/11/2029XS2408460041

PROPREKONINKIJKE AHOLD DLHAIZE 0.375% 
18/03/2030XS2317288301

PROPREKONINKIJKE AHOLD DLHAIZE 0.875% 
19/9/2024XS1685798370

PROPREKONINKIJKE AHOLD DLHAIZE 1.125% 
19/03/2026XS1787477543

PROPREKREDITANST FUR WIE 2.75% 20/02/2031DE000A382400

PROPREKREDITANSTALT FUER WIEDERAUFBAU 
KFW 0.125% 09/01/2032DE000A3E5XN1

PROPREKREDITANSTALT FUER WIEDERAUFBAU 
KFW 2.625% 10/01/2034DE000A352ED1

PROPREKREDITANSTALT FUER WIEDERAUFBAU 
4.125% 18/02/2026XS2573690489

0.69EUR9,403,717.479,159,000.00

0.00GBP38,318.3130,000.00

0.00EUR764.09851.20

0.01EUR103,088.58108,150.00

0.01EUR94,645.31108,150.00

0.57EUR7,747,500.0010,000,000.00

0.04EUR519,957.44617,600.00

0.07EUR890,461.781,091,600.00

0.12EUR1,621,798.512,054,600.00

0.08EUR1,069,521.511,407,580.00

0.10EUR1,326,670.301,822,800.00

0.01EUR106,206.54108,150.00

1.23EUR16,702,500.0017,000,000.00

0.07EUR954,420.001,000,000.00

0.01EUR100,197.73108,150.00

0.01EUR97,589.15108,150.00

0.00EUR13,123.3815,450.00

0.00EUR12,683.5215,450.00

0.00EUR12,250.6115,450.00

0.00EUR11,811.0615,450.00

0.41EUR5,531,370.006,500,000.00

0.22EUR2,948,479.113,500,000.00

0.05EUR651,192.43655,000.00

0.01EUR95,883.70100,000.00

1.19EUR16,276,609.0516,300,000.00

0.24EUR3,221,074.933,960,000.00

0.57EUR7,815,990.827,952,000.00

0.01GBP116,795.65100,000.00
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PROPRELA BANQUE POST HOME LOAN 0.010% 
22/10/2029FR0013454733

PROPRELA BANQUE POSTALE 2.0% 13/07/2028FR0013349099

PROPRELAND BERLIN 0.125% 24/11/2045DE000A289LF5

PROPRELAND BERLIN 0.625% 05/02/2029DE000A2E4EE4

PROPRELAND BERLIN 2.75% 14/02/2033DE000A3MQYP1

PROPRELAND HESSEN 2.875% 04/07/2033DE000A1RQEK7

PROPRELAND NIEDERSACHSEN 0% 11/02/2027DE000A254RB5

PROPRELAND NIEDERSACHSEN 0.01% 13/08/2030DE000A3H2W42

PROPRELAND NIEDERSACHSEN 0.125% 
09/01/2032DE000A3MQNG3

PROPRELAND NIEDERSACHSEN 0.875% 
25/10/2028DE000A2LQ587

PROPRELAND NORDHREIN WESTFALEN 0.6% 
04/06/2041DE000NRW0MZ8

PROPRELAND NORDRHEIN WEST 2.9% 07/06/2033DE000NRW0N67

PROPRELAND NORDRHEIN WESTFALEN 0% 
26/11/2029DE000NRW0LZ0

PROPRELAND NORDRHEIN 0.125% 04/06/2031DE000NRW0MY1

PROPRELANDWIRTSCH RENTENBANK 0.05% 
18/12/2029XS2021173922

PROPRELANDWIRTSCH RENTENBANK 0.625% 
20/02/2030XS1192872866

PROPRELANDWIRTSCH RENTENBANK 3.25% 
06/09/2030XS2595650222

PROPRELEASYS SPA 4.5% 26/07/2026XS2656537664

PROPRELEASYS SPA 4.625% 16/02/2027XS2720896047

PROPRELONDON STOCK EXCHANGE PL 1.75% 
06/12/2027XS1918000107

PROPRELOREAL SA 2.875% 19/05/2028FR001400HX81

PROPRELVMH MOET HENNESSY VUIT 3.25% 
07/09/2029FR001400KJP7

PROPREMACQUARIE GROUP LTD 0.943% 
19/01/2029XS2433206740

PROPREMEDIOBANCA SPA 1.25% 24/11/2029IT0005315046

PROPREMERCEDESBENZ INTERNATIONAL FI-
NANCE BV 2.625% 07/04/2025DE000A289RN6

PROPREMIZUHO FINANCIAL GROUP 1.598% 
10/04/2028XS1801905628

PROPREMONDELEZ INTL HLDINGS NE 0.375% 
22/09/2029XS2235987224

PROPRENATIONAL AUSTRALIA BANK 3.146% 
05/02/2031XS2758930569

0.02EUR253,290.90300,000.00

0.68EUR9,305,298.149,800,000.00

0.01EUR164,576.78314,000.00

0.07EUR899,442.731,000,000.00

0.01EUR186,459.49188,000.00

0.02EUR325,322.51319,000.00

0.01EUR160,594.00175,000.00

0.41EUR5,579,812.656,688,000.00

0.00EUR40,449.1450,000.00

0.01EUR137,615.44150,000.00

0.00EUR13,258.1120,000.00

0.12EUR1,659,235.891,622,000.00

0.00EUR5,957.217,000.00

0.12EUR1,695,376.462,055,000.00

0.06EUR805,291.03943,000.00

0.14EUR1,936,474.452,198,000.00

0.00EUR7,284.357,000.00

0.27EUR3,618,190.553,459,000.00

0.02EUR303,953.58296,000.00

0.04EUR572,318.59600,000.00

0.16EUR2,132,304.662,100,000.00

0.03EUR409,313.07400,000.00

0.01EUR88,606.53100,000.00

0.01EUR98,399.25110,000.00

0.02EUR211,502.58213,000.00

0.23EUR3,185,568.713,407,000.00

0.02EUR338,672.16398,000.00

0.03EUR410,989.44409,000.00
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PROPRENATIONAL BANK OF CANADA 0.010% 
29/09/2026XS2390837495

PROPRENATIONWIDE BLDG SOCIETY 2.25% 
25/06/2029XS1081100239

PROPRENEDER WATERCHAPSBANK 0% 
08/09/2031XS2382267750

PROPRENEDER WATERSCHAPSBANK 2.75% 
17/12/2029XS2579321337

PROPRENESTLE FINANCE INTERNATIONAL LTD 
1.25% 29/03/2031XS2462321303

PROPRENESTLE FINANCE INTL LTD 0.125% 
12/11/2027XS2170362672

PROPRENESTLE FINANCE INTL LTD 0.25% 
14/06/2029XS2350632472

PROPRENESTLE HOLDINGS INC 0.875% 
18/07/2025XS1648298559

PROPRENETHERLANDS 0% 15/01/2042NL0011614110

PROPRENIBC BANK NV 0.01% 15/10/2029XS2065698834

PROPRENIBC BANK NV 0.5% 19/03/2027XS1964577396

PROPRENIBC BANK NV 2.875% 24/01/2030XS2579199865

PROPRENORDEA BANK ABP 0.5% 19/03/2031XS2321526480

PROPRENORDEA BANK 3% 31/01/2031XS2758065796

PROPRENORDEA MORTGAGE BANK PLC 2.625% 
01/12/2025XS2561746855

PROPRENORDIC INVESTMENT BANK 0.25% 
09/03/2029XS2454249652

PROPRENOVARTIS FINANCE SA 1.375% 
14/08/2030XS1769041192

PROPRENOVO NORDISK FINANCE NL 0.0% 
04/06/2024XS2348030268

PROPRENOVO NORDISK FINANCE NL 0.125% 
04/06/2028XS2348030425

PROPRENRW BANK 0 25% 16/05/2024DE000NWB0618

PROPRENRW BANK 0.625% 04/01/2028DE000NWB18D6

PROPRENRW BNK 0% 15/10/2029DE000NWB0AH9

PROPREONTARIO  0.01% 25/11/2030XS2262263622

PROPREONTARIO TEACHERS FINANCE 0.9% 
20/05/2041XS2344384842

PROPREORANO SA 2.75% 08/03/2028FR0013533031

PROPREPROVINCE OF QUEBEC 0.50% 25/01/2032XS2435787283

PROPREPROXIMUS SA 4% 08/03/2030BE0002925064

PROPRERABOBANK 4.125% 14/07/25XS0525602339

0.21EUR2,811,091.333,050,000.00

0.11EUR1,556,562.891,600,000.00

0.12EUR1,609,628.761,998,000.00

0.12EUR1,684,623.551,689,000.00

0.00EUR6,206.687,000.00

0.01EUR147,918.30164,000.00

0.00EUR34,781.7240,000.00

0.00EUR29,287.5930,000.00

0.31EUR4,216,053.837,001,202.00

0.04EUR505,034.95600,000.00

0.24EUR3,234,442.533,500,000.00

0.13EUR1,781,055.341,800,000.00

0.06EUR826,046.441,000,000.00

0.81EUR11,033,032.4611,000,000.00

0.01EUR117,934.52118,000.00

0.06EUR881,866.711,000,000.00

0.01EUR90,878.05100,000.00

0.09EUR1,190,793.601,195,000.00

0.16EUR2,228,209.302,508,000.00

0.01EUR100,101.12100,000.00

0.01EUR110,155.10120,000.00

0.00EUR851.661,000.00

0.10EUR1,386,424.321,700,000.00

0.02EUR236,814.19350,000.00

0.03EUR384,635.67400,000.00

0.08EUR1,102,741.861,344,000.00

0.15EUR2,057,133.972,000,000.00

0.00EUR6,235.416,000.00
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PROPRERCI BANQUE SA 4.625% 02/10/2026FR001400KXW4

PROPREREPSOL EUROPE FINANCE 0.375% 
06/07/2029XS2361358299

PROPREREPSOL INTL FINANCE 2.25% 10/12/2026XS1148073205

PROPREREPUBLIC OF ESTONIA 4% 12/10/2032XS2532370231

PROPREREPUBLIC OF ITALY I  2.35% 15/09/24IT0005004426

PROPREREPUBLIC OF ITALY 0% 01/11/2027IT0004848476

PROPREREPUBLIC OF ITALY 0% 01/11/26IT0004848443

PROPREREPUBLIC OF SLOVAKIA 0.625% 
22/05/2026SK4120012220

PROPREREPUBLIC OF SLOVAKIA 0.75% 
09/04/2030SK4120015173

PROPREREPUBLIC OF SLOVAKIA 3.375% 
15/11/2024SK4120008871

PROPREREPUBLIC OF SLOVENIA 2.125% 
28/07/2025SI0002103545

PROPREREPUBLIC OF SLOVENIA 4.625% 09/09/24SI0002102984

PROPREREPUBLIC OF SLOVENIJA 0% 12/02/2031SI0002104105

PROPREREPUBLIC OF SPAIN 0% 30/07/2024ES0000012692

PROPREREPUBLIKA SLOVEN 0.125% 01/07/2031SI0002104196

PROPREROBERT BOSCH 2.625% 24/05/2028XS0934539726

PROPREROCHE FINANCE EUROPE BV 3.312% 
04/12/2027XS2726331932

PROPREROLLS ROYCE PLC 5.75% 15/10/2027XS2244321787

PROPREROYAL BANK OF CANADA 0.01% 
05/10/2028XS2393518910

PROPREROYAL BANK OF CANADA 0.05% 
19/06/2026XS2014288315

PROPRESANOFI 1.75% 10/09/2026FR0012146801

PROPRESAPREBANKEN VEST BOLIGKR 0.5% 
12/02/2026XS1951084638

PROPRESARTORIUS FIN 4.25% 14/09/2026XS2678111050

PROPRESERVICIOS MEDIO AMBIETE 5.25% 
30/10/2029XS2661068234

PROPRESFIL SA 2.875% 22/01/2031FR001400N9E1

PROPRESIEMENS FINANCIERINGSMAATSCHAP-
PIJ NV 2.25% 10/03/2025XS2526839175

PROPRESIEMENS FINANCIERINGSMAT 2.75% 
09/09/2030XS2526839761

PROPRESIEMENS FINANCIERINGSMAT 3.375% 
24/08/2031XS2589790109

0.03EUR395,626.49380,000.00

0.01EUR85,858.43100,000.00

0.01EUR196,922.79200,000.00

0.15EUR2,048,060.411,926,000.00

1.90EUR25,819,915.8720,471,000.00

0.40EUR5,500,692.276,154,965.05

0.06EUR766,279.03830,934.00

0.00EUR19,066.1120,000.00

0.00EUR866.281,000.00

0.00EUR27,494.2027,127.00

0.00EUR50,089.8450,000.00

0.00EUR6,201.416,000.00

0.06EUR818,460.001,000,000.00

0.00EUR990.801,000.00

0.00EUR3,273.714,000.00

0.37EUR4,983,769.265,000,000.00

0.09EUR1,197,916.951,181,000.00

0.01GBP157,686.21133,000.00

0.01EUR173,361.53200,000.00

0.07EUR931,425.791,000,000.00

0.01EUR97,649.42100,000.00

0.01EUR95,099.66100,000.00

0.16EUR2,170,349.772,100,000.00

0.01EUR108,072.03100,000.00

0.18EUR2,483,455.742,500,000.00

0.03EUR396,807.51400,000.00

0.04EUR496,896.26500,000.00

0.30EUR4,035,095.683,900,000.00
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PROPRESIEMENS FINANCIRINGSMAT 0.125% 
05/09/2029XS2049616621

PROPRESLOVAKIA 0% 17/06/2024SK4000017398

PROPRESOCIETE DES GRANDS PROJ 3.5% 
25/06/2049FR001400NUQ6

PROPRESOCIETE DU GRAND PARIS 3.7% 
25/05/2053FR001400H4K7

PROPRESPAIN 0% STRIP 30/07/2032ES0000012775

PROPRESPAIN 0% 31/10/2033ES00000126J5

PROPRESPAREBANK 1 BOLIKEDITT 3.0% 
19/05/2030XS2624502105

PROPRESPGB STRIP 0% 30/07/25ES0000012700

PROPRESPGB STRIP 0% 30/07/27ES0000012726

PROPRESPGB STRIP 0% 30/07/33ES00000120P5

PROPRESPGB 0% 30/07/2031ES0000012767

PROPRESPGB 0% 31/01/2025ES0000011991

PROPRESPGB 0% 31/01/2026ES0000012007

PROPRESPGB 0% 31/01/2027ES0000012023

PROPRESPGB 0% 31/01/2028ES0000012031

PROPRESPGB 0% 31/01/2029ES0000011876

PROPRESPGB 0% 31/01/2029ES0000012049

PROPRESTATE OF HESSE 0% 26/07/2024DE000A1RQDH5

PROPRESTATE OF NORTH RHINE WESTPHALIA 
1.55% 16/06/2048DE000NRW0KF4

PROPRESTELLANTIS NV 0.75% 18/01/2029XS2356040357

PROPRESTELLANTIS NV 4.25% 16/06/2031XS2634690114

PROPRESTRIP INT 30/07/26ES0000012718

PROPRESTRYKER CORP 3.375% 11/12/2028XS2732952838

PROPRESUEZ 1% 03/04/2025FR0013248507

PROPRESVENSKA HANDELSBANKEN AB 0.125% 
03/11/2026XS2404629235

PROPRESVENSKA HANDELSBANKEN AB 2.625% 
05/09/2029XS2527451905

PROPRESWEDBANK AB 0.25% 02/11/2026XS2404027935

PROPRESWEDBANK AB 4.125% 13/11/2028XS2717300391

0.01EUR76,520.6788,000.00

0.00EUR9,953.4010,000.00

0.08EUR1,090,221.301,100,000.00

0.02EUR312,280.33300,000.00

0.38EUR5,169,736.446,683,650.00

0.00EUR11,351.4215,450.00

0.04EUR511,904.26500,000.00

0.02EUR218,413.87227,550.00

0.00EUR28,638.8831,550.00

0.06EUR781,634.381,049,977.00

0.22EUR2,974,499.713,718,450.00

0.05EUR698,034.18716,800.00

0.03EUR469,720.39496,187.00

0.09EUR1,268,776.271,376,800.00

0.06EUR858,878.42957,800.00

0.00EUR43,498.2349,833.00

0.11EUR1,526,759.961,752,600.00

0.01EUR99,132.00100,000.00

0.00EUR66,117.3090,000.00

0.08EUR1,113,987.001,265,000.00

0.27EUR3,730,275.623,491,000.00

0.02EUR279,218.71299,350.00

0.03EUR458,109.25453,000.00

0.04EUR488,115.96500,000.00

0.02EUR276,171.48300,000.00

0.02EUR301,837.74307,000.00

0.01EUR92,584.00100,000.00

0.01EUR104,536.52100,000.00
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PROPRESWEDBANK HYPOTEK AB 0.5% 05/02/2026XS1946788194

PROPRESWEDISH COVERED BOND 0.375% 
05/06/2029XS2007244614

PROPRESWEDISH EXPORT CREDIT 2.0% 
30/06/2027XS2491737461

PROPRESWEDISH EXPORT CREDIT 3.375% 
30/08/2030XS2673978644

PROPRETAKEDA PHARMACEUTICAL 1% 
09/07/2029XS2197348597

PROPRETAKEDA PHARMACEUTICAL 2.25% 
21/11/2026XS1843449122

PROPRETDF INFRASTRUCTURE SAS 5.625% 
21/07/2028FR001400J861

PROPRETELEFONICA EMISIONES SAU 2.318% 
17/10/2018XS1550951138

PROPRETELEFONICA EMISIONES SAU 2.592% 
05/2031XS2484587048

PROPRETEREGA SA 0.875% 17/09/2030FR0013534500

PROPRETERNA RETE ELETTRICA 3.5% 17/01/2031XS2748847204

PROPRETERNA SPA 0.125% 25/07/2025XS2033351995

PROPRETERNA SPA 1% 10/04/2026XS1980270810

PROPRETHALES SA 4% 18/10/2025FR001400L248

PROPRETORONTO DOMINION BANK 0.1% 
19/07/2027XS2028803984

PROPRETORONTO DOMINION BANK 3.191% 
16/02/2029XS2782117464

PROPRETORONTO DOMINION BANK 3.765% 
08/09/2026XS2676778835

PROPRETOYOTA FINANCE AUSTRALIA 0.44% 
13/01/2028XS2430284930

PROPRETRATON FINANCE LUX SA 3.75% 
27/03/2030DE000A3LWGF9

PROPRETRATON FINANCE LUX SA 4% 16/09/2025DE000A3LHK72

PROPRETRATON FINANCE LUXEMBRG 0.125% 
24/03/2025DE000A3KNP88

PROPREUBI 1.25% 07/02/2025IT0005067076

PROPREUK OF GB AND NORTHERN IRELAND 
3.25% 31/01/2033GB00BMV7TC88

PROPREUK OF GB AND NORTHERN IRELAND 
3.75% 22/10/2053GB00BPCJD997

PROPREUK TREASURY 1.25% 22/10/2041GB00BJQWYH73

PROPREUNEDIC 0% 19/11/2030FR0014000L31

PROPREUNEDIC 0.01% 25/05/2031FR0014002P50

PROPREUNEDIC 0.01% 25/11/2031FR0014004QY2

0.01EUR150,331.03158,000.00

0.06EUR873,401.891,000,000.00

0.04EUR489,855.30500,000.00

0.18EUR2,425,097.942,340,000.00

0.02EUR336,393.10377,000.00

0.23EUR3,184,405.453,255,000.00

0.06EUR868,486.89800,000.00

0.11EUR1,541,717.331,600,000.00

0.01EUR193,022.39200,000.00

0.03EUR419,227.36500,000.00

0.04EUR599,317.34600,000.00

0.01EUR99,834.44104,000.00

0.04EUR600,358.59630,000.00

0.10EUR1,332,811.151,300,000.00

0.01EUR90,204.96100,000.00

0.35EUR4,810,180.074,800,000.00

0.04EUR516,611.39500,000.00

0.02EUR252,766.36281,000.00

0.17EUR2,291,470.152,300,000.00

0.29EUR3,999,709.793,900,000.00

0.01EUR193,423.40200,000.00

0.01EUR98,360.72100,000.00

0.07GBP893,898.72814,014.00

1.43GBP19,524,594.0719,693,105.00

1.61GBP21,995,574.4931,322,276.60

0.05EUR743,364.00900,000.00

0.90EUR12,219,659.8415,000,000.00

0.04EUR561,220.60700,000.00



AMUNDI EUR OVERNIGHT RETURN UCITS ETF

319 Half - yearly information documents: 04.30.2024

% TNA
Quotation 

Ccy

Market 

Value - FCY
Nominal

Holding 

Status
Asset DescriptionAsset Code

PROPREUNEDIC 0.1% 25/11/2026FR0126221896

PROPREUNEDIC 0.25% 16/07/2035FR0013524410

PROPREUNEDIC 0.25% 25/11/2029FR0013518487

PROPREUNEDIC 0.625% 17/02/2025FR0012537124

PROPREUNEDIC 0.875% 25/05/2028FR0013369758

PROPREUNEDIC 1.25% 28/03/2027FR0013246873

PROPREUNICREDIT BANK AG 0.01% 10/03/2031DE000HV2AYD5

PROPREUNICREDIT BANK AG 0.01% 15/09/2028DE000HV2ATM6

PROPREUNICREDIT BANK AG 0.25% 15/01/2032DE000HV2AS10

PROPREUNILEVER FINANCE NETERLANDS BV 
1.75% 16/11/2028XS2481498173

PROPREUNITED KINGDOM I 0.125% 22/03/2051GB00BNNGP882

PROPREUNITED KINGDOM OF GREAT BRITAIN 
0.125% 10/08/2041GB00BGDYHF49

PROPREURENCO FINANCE 2.375% 02/12/24XS1145750037

PROPREVERALLIA SA 1.625% 14/05/2028FR0014003G27

PROPREVERALTO CORP 4.15% 19/09/2031XS2689127467

PROPREVF CORP 4.25% 07/03/2029XS2592659671

PROPREVODAFONE GROUP PLC 2.2% 25/08/2026XS1372839214

PROPREVOLKSWAGEN FIN SERV AG 2.25% 
01/10/2027XS1972547696

PROPREVOLKSWAGEN FIN SERV 0.25% 
31/01/2025XS2438615606

PROPREVOLKSWAGEN INTL FIN NV 4.125% 
15/11/2025XS2554487905

PROPREVOLKSWAGEN LEASING GMBH 0.625% 
19/07/2029XS2343822503

PROPREVOLKSWAGEN LEASING GMBH 1.375% 
20/01/2025XS1642590480

PROPREWUERTH FINANCE INTL 0.75% 22/11/2027XS2176534795

Total Obligation
Total Valeurs mobilieres
Swap de Taux

PROPREFEES LEG EUR LYX ETFSWAP03599397

PROPREINDEX LEG EUR LYX ETSWAP03599395

0.24EUR3,330,817.773,600,000.00

0.19EUR2,573,040.873,500,000.00

0.55EUR7,519,957.208,700,000.00

0.22EUR3,028,786.223,100,000.00

0.07EUR1,019,539.451,100,000.00

0.01EUR94,874.29100,000.00

0.02EUR221,562.65273,000.00

0.03EUR348,853.25400,000.00

0.01EUR160,824.74199,000.00

0.01EUR113,666.47120,000.00

21.47GBP292,419,438.22
267,415,762.8

7

0.00GBP7,256.345,359.00

0.07EUR1,001,308.281,000,000.00

0.08EUR1,026,983.771,100,000.00

0.32EUR4,373,706.814,219,000.00

0.06EUR823,874.35847,000.00

0.01EUR197,299.51200,000.00

0.00EUR27,314.4828,000.00

0.40EUR5,434,566.135,576,000.00

0.05EUR614,315.90600,000.00

0.00EUR29,283.6934,000.00

0.36EUR4,913,586.554,976,000.00

0.00EUR5,506.746,000.00

100.601,370,236,393.87
100.601,370,236,393.87

0.01EUR122,104.311.00

99.99EUR1,361,992,132.14
1,342,766,105.

30
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PROPREVRAC LEG LYX ETF EURSWAP04004097

Total Swap de Taux
Liquidites

BANQUE OU ATTENTE

PROPREBANQUE EUR SGP

PROPREBANQUE GBP SGP

PROPREBANQUE USD SGP

Total BANQUE OU ATTENTE
FRAIS DE GESTION

PROPREPRCOMGESTFIN

Total FRAIS DE GESTION
Total Liquidites
Coupons

Obligation

ACHLIGITALY BTPS HYB 0% 29IT0004848484

ACHLIGITALY BTPS HYB 0% 31IT0004848492

ACHLIGITALY 0% 11/26IT0004848443

ACHLIGITALY 0% 11/27IT0004848476

Total Obligation
Total Coupons

Total Amundi EUR Overnight Return UCITS ETF

-100.60EUR
-

1,370,236,393.87

1,342,766,105.

30

-0.60-8,122,157.42

0.01EUR121,942.04121,942.04

0.00GBP0.130.11

0.00USD0.010.01

0.01121,942.18

-0.01EUR-122,104.31-122,104.31

-0.01-122,104.31
-0.00-162.13

0.00EUR0.0064,938,200.00

0.00EUR0.00
1,107,273,972.

00

0.00EUR0.0083,093,400.00

0.00EUR0.00
615,496,505.0

0

0.000.00
0.000.00

100.001,362,114,074.32
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Asset value

Assets UCITS accounts currency: EUR
Amount for financial 

period

a) Eligible financial securities referred to in 1° of I of Article L.21420 / 1° of I of Article L.2142455 of the 

Monetary and Financial Code
1,436,106,286.20

b) Bank balances 97,801,325.31

c) Other assets held by the UCITS 123,105,072.40

d)      Total assets held by the UCITS (lines a+b+c) 1,657,012,683.91

e) Liabilities -111,471,884.26

f)        Overall net total (lines d+e = UCITS net asset value) 1,545,540,799.65

Number of shares in circulation and net value of fund 
per share

Shares

Number of shares in 

circulation

Currency 
of shares

Net value of fund 

per share 

(Liquidation value)

ACC SHARE / FR0014002CH1 6,438,963.00 EUR 6.2966

DIST SHARE / FR0010527275 23,334,233.00 EUR 64.4973
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Share portfolio

Percentage

Contents of share portfolio

Net asset 

value

Total value 

of assets

a) Eligible financial securities and money market instruments admitted to trading on a 

regulated market within the meaning of Article L. 4221° of the French Monetary and Financial 

Code.

10.87 10.14

b) Eligible financial securities and money market instruments admitted to trading on another 

recognised regulated market which operates regularly, is open to the public, and is located in 

a EU Member State or in another country which is party to the Agreement on the European 

Economic Area.

- -

c) Eligible financial securities and money market instruments admitted to an official listing on 

a thirdcountry stock exchange or traded on another recognised thirdcountry regulated market 

operating regularly and open to the public, provided that this stock exchange or market is not 

listed by the AFM or that the choice of this stock exchange or market is provided for by law or 

by the Articles of Association of the UCITS / generalpurpose investment fund.

82.05 76.53

d) Newly issued financial securities mentioned in item 4, section I of Article R. 21411 / 4, 

section I of Article R. 2143218 of the French Monetary and Financial Code.
- -

e) Other assets - -
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Breakdown of assets per currency

Currency (10 main currencies)

Amount 
accounts currency of 

UCITS Percentage

EUR Net asset value Total asset value

US Dollar 1,113,938,716.41 72.07 67.22

Pound sterling 122,986,909.33 7.96 7.42

Japanese yen 82,362,397.51 5.33 4.97

Euro 45,010,216.36 2.91 2.72

Brazilian real ddedsd 35,509,948.90 2.30 2.14

Australian dollar 23,642,315.97 1.53 1.43

Swiss franc 9,713,214.64 0.63 0.59

Hong Kong dollar 2,942,567.08 0.19 0.18

- - - -

- - - -

Other currency - - -

Total 1,436,106,286.20 92.92 86.67

Breakdown of assets by issuer’s country of residence

Country (10 main countries)

Percentage

Net asset value Total asset value

United States of America 58.53 54.59

Jersey 8.36 7.80

United Kingdom 7.83 7.30

Japan 5.33 4.97

Irland 5.31 4.95

Brazil 2.30 2.14

Austria 1.56 1.46

Australia 1.53 1.43

Italy 1.35 1.26

Switzerland 0.63 0.59

Other countries 0.19 0.18

Total 92.92 86.67
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Breakdown of assets by economic sector

Economic sector (10 main sectors

Percentage

Net asset value Total asset value

Industrial Machinery 26.48 24.70

Water 19.64 18.31

Waste and Disposal Services 17.49 16.32

Industrial Suppliers 11.41 10.64

Electronic Equipment 7.50 7.00

Building Materials and Fixtures 4.84 4.51

Engineering and contracting services 4.21 3.93

Diversified Industrials 1.35 1.26

- - -

- - -

Other sectors - -

Total 92.92 86.67

Breakdown of other assets by nature

Percentage

Kind of asset Net asset value Total asset value

UCITS shares - -

- UCITS and equivalents of other EU member states - -

- AIFs and equivalents from other EU member states - -

- Other CIUs and investment funds - -

Other assets - -

Total - -
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Indication of movements occurring in the composition 
of the securities portfolio during the reference period

Items of share portfolio

Movements  

(in amount)

 UCITS accounts currency: EUR Acquisitions

Sales / 

Refundings

a) Eligible financial securities and money market instruments admitted to 

trading on a regulated market within the meaning of Article L. 4221° of the 

French Monetary and Financial Code.

10,897,123.63 2,645,139.83

b) Eligible financial securities and money market instruments admitted to 

trading on another recognised regulated market which operates regularly, is 

open to the public, and is located in a EU Member State or in another 

country which is party to the Agreement on the European Economic Area.

- -

c) Eligible financial securities and money market instruments admitted to an 

official listing on a thirdcountry stock exchange or traded on another 

recognised thirdcountry regulated market operating regularly and open to 

the public, provided that this stock exchange or market is not listed by the 

AFM or that the choice of this stock exchange or market is provided for by 

law or by the Articles of Association of the UCITS / generalpurpose 

investment fund.

96,451,113.86 112,094,214.47

d) Newly issued financial securities mentioned in item 4, section I of Article 

R. 21411 / 4, section I of Article R. 2143218 of the French Monetary and 

Financial Code.

- -

e) Other assets - -

Total on the period 107,348,237.49 114,739,354.30



Date Share category
Share 

currency Nature Net amount Tax credit
Gross 

amount

12/12/2023 DIST SHARE - Dividends paid 0.51 0.00 0.51

- - - - - - -

- - - - - - -

- - - - - - -

- - - - - - -

- - - - - - -
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Indication of the figures concerning unit distributions 
on results and/or on net capital gains or losses, paid 
during the period or to be paid, after deduction of taxes
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Information on overperformance fees (in EUR)
Outperformance fee (variable 

charges): amount and % of fees for 

the period
Provisioned variable 

management fees %

Acquired Variable 

Management Fees  

(due to redemptions) %Share class:

ACC SHARE / FR0014002CH1 - - - -

DIST SHARE / FR0010527275 - - - -

(1) in relation to the net assets of the accounting order.

(2) in relation to average net assets.
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Transparency of securities financing transactions and the 
reuse of financial instruments under the SFTR regulation 
(in the UCI’s accounting currency)

% of assets that can 
be lent

7.01

Securities 

Lending

1.1. Amount of securities and commodities loaned as a proportion of total loanable assets defined as 

excluding cash and cash equivalents

1. General informations

% of assets under manage-

ment
----7.00

Absolute value ----108,222,130.08

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

1.2. Amount of assets engaged in each type of securities financing transaction and total return swaps 

expressed in absolute value (in the currency of the mutual fund) and in proportion of the assets under 

management of the organization

2.1. The top ten issuers of guarantees for all types of securities financing transactions and global return 

swaps (breakdown of collateral and commodity volumes by issuer names)

2. Concentration data

Amount
1

Denomination

4,710,379.07

NOVARTIS 

Amount
2

Denomination

3,285,957.33

PROSUS 

Amount
3

Denomination

2,449,689.54

KLEPIERRE

Amount
4

Denomination

1,460,546.50

ALSTOM 

Amount
5

Denomination

651,864.30

VALEO 

Amount
6

Denomination

325,400.00

BIOMERIEUX 

Amount
7

Denomination

121,797.75

ARKEMA 
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TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

2.2. The top ten counterparties for each type of securities financing and total return transactions separately 

(name of counterparty and gross volume of outstanding trades)

Amount ----26,172,584.81
1

Denomination ----
SOCIETE 

GENERALE 

Amount ----25,166,781.80
2

Denomination ----GOLDMAN SACHS 

Amount ----22,649,406.99
3

Denomination ----BANK OF AMERICA

Amount ----17,986,879.73
4

Denomination ----MORGAN STANLEY 

Amount ----15,100,088.91
5

Denomination ----NATIXIS

Amount ----1,026,131.52
6

Denomination ----JP MORGAN 

Amount ----120,256.32
7

Denomination ----BNP PARIBAS

3.1. Type and quality of guarantees 

Amundi Asset Management undertakes to accept only securities of a high credit quality and to increase the value of 

its collateral by applying valuation discounts to securities loaned to it. This process is regularly reviewed and updated.

3. Aggregate transaction data for each type of securities financing transaction and aggregate return swap 

separately broken down by the following categories

Open ----110,514,986.49

1 to 3 months -----

More than 1 year -----

3 months to 1 year -----

1 week to 1 month -----

1 day to 1 week -----

Less than 1 day -----

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

3.2. Guarantee period

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

3.3. Currency of the guarantee

Amount ----105,804,607.42
1

Currency ----EUR

Amount ----4,710,379.07
2

Currency ----CHF
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Open ----15,099,604.66

1 to 3 months -----

More than 1 year ----44,997,146.28

3 months to 1 year -----

1 week to 1 month ----32,817,096.03

1 day to 1 week ----15,308,283.11

Less than 1 day -----

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

3.4. Maturity of Securities Financing Transactions and Global Return Swap Agreements

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

3.5. Country where the counterparties are established

Amount ----41,392,930.04
1

Country ----FRANCE

Amount ----25,166,781.80
2

Country ----UNITED KINGDOM

Amount ----22,649,406.99

3
Country ----

UNITED STATES 

OF AMERCIA

Amount ----19,013,011.25
4

Country ----GERMANY

Bilateral ----108,222,130.08

Central counterparty -----

Tri-parts -----

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

3.6. Regulation and compensation

“The regulations governing UCITS forbid the reuse of collateral securities. Cash collateral received is: 

- reinvested in short-term money market funds (as defined by ESMA in its ‘Guidelines on ETFs and other UCITS 

issues’); 

- placed on deposit; 

- reinvested in high-quality long-term government bonds; 

- reinvested in high-quality short-term government bonds; or 

- used for the purpose of reverse repurchase transactions. 

The maximum proportion of received collateral that may be reused is 0% in the case of securities and 100% in the 

case of cash. 

The effective usage amounts to 0% for collateral securities and 100% for cash collateral.

4. Data on the reuse of guarantees (collateral)
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Number of custodians 2

5. Retention of Guarantees Received by the Mutual Fund in Securities Financing Transactions and Global 

Return Swaps

Amount
1

Denomination

97,509,352.00

CACEIS

Amundi Asset Management undertakes to do business with a limited number of depositaries, selected to ensure the 

adequate custody of securities received and cash.

6. Retention of Guarantees Provided by the Mutual Fund in SFT Transactions and Global Return Swaps

The UCITS will be able to use efficient portfolio management techniques in accordance with the provisions of Article 

R214-18 of the Monetary and Financial Code and in particular reverse transactions in financial securities. 

- Maximum proportion of assets under management eligible for SFTs: up to 25% of the assets of the UCITS. 

- Expected share of assets under management eligible for SFTs: 10% of the assets of the UCITS. 

The total revenues generated by efficient portfolio management techniques shall be shared between the relevant 

compartment and the security lending agent. Each compartment receives 65% while the agent receives 35% of this 

income. All direct and indirect operational costs related to these operations are borne by the agent and have therefore 

been excluded from the financial management and administrative costs external to the management company. 

 

7. Revenues 

Securities Securities Repurchase  

Lending borrowing agreements Reverse repos TRS 

OPC (absolute value) 81,710.68 - - - -

7. Revenue and cost data for each type of securities financing transaction and total return swap

Amount
2

Denomination

13,005,634.49

SOCIETE GENERALE
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Inventory at 04.30.2024

% TNA
Quotation 

Ccy

Market 

Value - FCY
Nominal

Holding 

Status
Asset DescriptionAsset Code

Valeurs mobilieres

Action

PGARANALSTOMFR0010220475

PROPREAMERICAN STATES WATERUS0298991011

PROPREAMERICAN WATER WORKSUS0304201033

PGARANARKEMAFR0010313833

PROPREBADGER METER INCUS0565251081

PGARANBIOMERIEUX SAFR0013280286

PROPRECALIFORNIA WATER SERVICE GRPUS1307881029

PROPRECHINA LESSO GROUP HOLDINGS LKYG2157Q1029

PROPRECLEANAWAY WASTE MANAGEMENT LTDAU000000CWY3

PROPRECORE AND MAIN INCUS21874C1027

PROPREEBARA CORPJP3166000004

PROPREENERGY RECOVERY INCUS29270J1007

PROPREFERGUSON PLCJE00BJVNSS43

PROPREFERGUSON PLC USDJE00BJVNSS4U

PROPREFLOWSERVE CORPUS34354P1057

PROPREFRANKLIN ELECTRICUS3535141028

PRETERGEBERIT AG-NOMCH0030170408

PRETERGEBERIT AG-NOMCH0030170408

PRETERGEBERIT AG-NOMCH0030170408

PRETERGEBERIT AG-NOMCH0030170408

PRETERGEBERIT AG-NOMCH0030170408

PRETERGEBERIT AG-NOMCH0030170408

PROPREGEBERIT AG-NOMCH0030170408

PROPREGRACO INC.US3841091040

0.09EUR1,460,546.5098,188.00

1.08USD16,687,432.80251,878.00

6.20USD95,798,781.80837,417.00

0.01EUR121,797.751,255.00

2.19USD33,881,899.09198,055.00

0.02EUR325,400.003,254.00

1.17USD18,060,127.38393,135.00

0.19HKD2,942,567.087,457,000.00

1.53AUD23,642,315.9714,418,748.00

3.05USD47,065,058.15891,169.00

3.13JPY48,322,232.13620,200.00

0.34USD5,287,134.53379,414.00

0.13GBP2,002,070.5010,080.00

8.23USD127,255,445.31648,251.00

2.51USD38,863,015.61881,134.00

1.54USD23,813,736.15264,494.00

1.63CHF25,165,697.9750,000.00

0.49CHF7,549,709.3915,000.00

0.98CHF15,099,418.7830,000.00

0.98CHF15,099,418.7830,000.00

1.69CHF26,172,325.8952,000.00

0.76CHF11,690,976.6523,228.00

0.06CHF890,362.391,769.00

5.51USD85,143,485.251,135,158.00
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% TNA
Quotation 

Ccy

Market 

Value - FCY
Nominal

Holding 

Status
Asset DescriptionAsset Code

PRETERINTERPUMP GROUPIT0001078911

PRETERINTERPUMP GROUPIT0001078911

PROPREINTERPUMP GROUPIT0001078911

PGARANKLEPIERRE REITSFR0000121964

PROPREKURITA WATER INDUSTRIES LTDJP3270000007

PROPREMIDDLESEX WATER COUS5966801087

PROPREMUELLER WATER PRODUCTS SER AUS6247581084

PGARANNOVARTIS AG-NOMCH0012005267

PROPREORGANO CORPJP3201600008

PRETERPENNON GROUP PLCGB00BNNTLN49

PRETERPENNON GROUP PLCGB00BNNTLN49

PROPREPENNON GROUP PLCGB00BNNTLN49

PROPREPENTAIR PLCIE00BLS09M33

PGARANPROSUS N VNL0013654783

PROPREREPUBLIC SERVICES INCUS7607591002

PROPRESABESPBRSBSPACNOR5

PRETERSEVERN TRENT PLCGB00B1FH8J72

PRETERSEVERN TRENT PLCGB00B1FH8J72

PRETERSEVERN TRENT PLCGB00B1FH8J72

PROPRESEVERN TRENT PLCGB00B1FH8J72

PROPRESJW GROUPUS7843051043

PRETERSULZER AG-NOMCH0038388911

PROPRESULZER AG-NOMCH0038388911

PROPRETETRA TECHUS88162G1031

PROPREUNITED UTILITIES GROUP PLCGB00B39J2M42

PGARANVALEO SAFR0013176526

PROPREWASTE MANAGEMENT INCUS94106L1098

PROPREWATTS WATER TECHNOLOGIES CL-AUS9427491025

0.01EUR104,096.722,534.00

0.01EUR104,096.722,534.00

1.35EUR20,868,763.24508,003.00

0.16EUR2,449,689.5496,979.00

1.71JPY26,443,911.79706,834.00

0.38USD5,890,445.53124,179.00

1.01USD15,593,137.471,052,586.00

0.30CHF4,710,379.0751,875.00

0.49JPY7,596,253.59173,900.00

0.01GBP120,256.0615,430.00

0.07GBP1,026,127.90131,662.00

0.83GBP12,887,241.111,653,556.00

5.31USD82,035,469.151,109,071.00

0.21EUR3,285,957.33104,283.00

7.94USD122,689,792.85684,330.00

2.30BRL35,509,948.902,435,015.00

0.01GBP105,654.283,657.00

0.01GBP100,511.693,479.00

0.01GBP104,267.513,609.00

3.36GBP51,993,000.071,799,628.00

0.68USD10,546,673.46207,108.00

0.37CHF5,777,208.9350,768.00

0.57CHF8,822,852.2577,532.00

4.21USD65,127,989.75357,632.00

3.63GBP56,104,597.654,586,665.00

0.04EUR651,864.3054,595.00

8.03USD124,050,929.87637,638.00

2.21USD34,128,809.37183,877.00
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% TNA
Quotation 

Ccy

Market 

Value - FCY
Nominal

Holding 

Status
Asset DescriptionAsset Code

PROPREWIENERBERGERAT0000831706

PROPREXYLEMUS98419M1009

PROPREZURN ELKAY WATER SOLUTIONS COR-
PORATIONUS98983L1089

Total Action
Total Valeurs mobilieres
Liquidites

APPELS DE MARGES

PROPREAPPEL MARGE USD

Total APPELS DE MARGES
AUTRES

PROPREPROV COM MVTS EUR

Total AUTRES
BANQUE OU ATTENTE

PROPREACH REGL DIFF DEV

PROPREBANQUE AUD SGP

PROPREBANQUE BRL SGP

PROPREBANQUE CAD SGP

PROPREBANQUE CHF SGP

PROPREBANQUE DKK SGP

PROPREBANQUE EUR CACEIS CO

PROPREBANQUE EUR NEWEDG

PROPREBANQUE EUR SGP

PROPREBANQUE GBP SGP

PROPREBANQUE HKD SGP

PROPREBANQUE JPY SGP

PROPREBANQUE SEK SGP

PROPREBANQUE USD NEWEDG

PROPREBANQUE USD SGP

PROPRECES TMP REG DIFF CHF

PROPRECES TMP REG DIFF EUR

1.56EUR24,141,453.12719,352.00

8.61USD133,142,259.531,089,230.00

1.87USD28,877,093.36987,111.00

100.761,557,331,687.96
100.761,557,331,687.96

-0.00USD-10,735.56-11,479.00

-0.00-10,735.56

-0.00EUR-3,583.68-3,583.68

-0.00-3,583.68

0.00EUR69,455.2669,455.26

0.00AUD432.17711.64

0.01BRL127,720.59707,833.90

0.00CAD809.421,189.04

0.00CHF4,028.383,950.63

0.00DKK45.31337.97

6.31EUR97,509,352.0097,509,352.00

-0.00EUR-34,325.54-34,325.54

0.01EUR94,744.6394,744.63

0.00GBP824.18703.77

0.00HKD245.382,052.07

0.00JPY585.3598,492.00

0.00SEK261.783,072.25

0.00USD4,725.005,052.21

0.00USD57,551.1261,536.53

0.00CHF57,194.9656,091.10

0.00EUR647.71647.71
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% TNA
Quotation 

Ccy

Market 

Value - FCY
Nominal

Holding 

Status
Asset DescriptionAsset Code

PROPRECES TMP REG DIFF GBP

PROPRECES TMP REG DIFF USD

PROPREVTE DIFF TITRES JPY

PROPREVTE REGL DIFF DEV

Total BANQUE OU ATTENTE
DEPOSIT DE GARANTIE

PROPRECOLLAT.CASH REC.P/E

PROPRECOLLAT.CASH REC.P/E

PROPRECOLLAT.CASH REC.P/E

PROPRECOLLAT.CASH REC.P/E

PROPRECOLLAT.CASH REC.P/E

PROPRECOLLAT.CASH REC.P/E

PROPREGAR SUR MAT FERM V

Total DEPOSIT DE GARANTIE
FRAIS DE GESTION

PROPREPRCOMGESTFIN

PROPREPRCOMGESTFIN

Total FRAIS DE GESTION
Total Liquidites
Futures

Indices ( Livraison du sous-jacent )

PROPREMSCI WORLD  0624ZWP240624

Total Indices ( Livraison du sous-jacent )
Total Futures
Dossiers

AD1 REME:Prise depot de Collateral (Doss.)

PGAR1PDC/CH0012005267/31/PDC-04121117

PGAR1PDC/FR0000121964/31/PDC-04121029

PGAR1PDC/FR0010220475/31/PDC-04121019

PGAR1PDC/FR0010313833/31/PDC-04121049

PGAR1PDC/FR0013176526/31/PDC-04121079

PGAR1PDC/FR0013280286/31/PDC-04121111

0.00GBP20,702.4617,677.83

0.00USD69.2874.08

0.00JPY69,099.3811,626,838.00

-0.00JPY-69,331.98
-

11,665,976.00

6.3497,914,836.84

-1.57EUR-24,289,855.00
-

24,289,855.00

-0.01EUR-115,016.00-115,016.00

-1.69EUR-26,099,722.00
-

26,099,722.00

-0.07EUR-1,072,225.00-1,072,225.00

-1.21EUR-18,728,785.00
-

18,728,785.00

-1.76EUR-27,203,749.00
-

27,203,749.00

0.01EUR88,801.9088,801.90

-6.30-97,420,550.10

-0.05EUR-817,372.51-817,372.51

-0.00EUR-21,548.50-21,548.50

-0.05-838,921.01
-0.02-358,953.51

0.00USD2,589.6713.00

0.002,589.67
0.002,589.67

-0.30CHF-4,710,379.07-4,425,491.78

-0.16EUR-2,449,689.54-2,261,726.20

-0.09EUR-1,460,546.50-1,376,973.69

-0.01EUR-121,797.75-112,595.10

-0.04EUR-651,864.30-585,483.33

-0.02EUR-325,400.00-307,863.79
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% TNA
Quotation 

Ccy

Market 

Value - FCY
Nominal

Holding 

Status
Asset DescriptionAsset Code

PGAR1PDC/NL0013654783/31/PDC-04120999

Total AD1 REME:Prise depot de Collateral (Doss.)
Dossier de pret de titres

PRETFIX    GEBERIT AG-NOPT—00253426

PRETFIX    GEBERIT AG-NOPT—00253427

PRETFIX    GEBERIT AG-NOPT—00253428

PRETPT/CH0030170408/19/0PT—00253373

PRETPT/CH0030170408/19/0PT—00253374

PRETPT/CH0030170408/25/0PT—00253569

PRETPT/CH0030170408/31/1PT—00250524

PRETPT/CH0038388911/25/0PT—00253567

PRETPT/GB00BNNTLN49/12/0PT—00253174

PRETPT/GB00BNNTLN49/19/0PT—00253409

PRETPT/GB00B1FH8J72/18/0PT—00253326

PRETPT/GB00B1FH8J72/19/0PT—00253399

PRETPT/GB00B1FH8J72/25/0PT—00253577

PRETPT/IT0001078911/22/0PT—00253462

PRETPT/IT0001078911/23/0PT—00253499

Total Dossier de pret de titres
Total Dossiers
Coupons

Action

ACHLIGFERGUSON PLCJE00BJVNSS43

ACHLIGFERGUSON PLC USDJE00BJVNSS4U

ACHLIGGRACO INC.US3841091040

ACHLIGKURITA WATER INDJP3270000007

ACHLIGORGANO CORPJP3201600008

ACHLIGPENTAIR PLCIE00BLS09M33

-0.21EUR-3,285,957.33-3,074,107.67

-0.84-13,005,634.49

0.00CHF1,083.8325,729,400.00

0.00CHF92.947,718,820.00

0.00CHF185.8815,437,640.00

0.00CHF258.9227,574,789.78

0.00CHF670.1315,908,532.56

0.00CHF43.8711,913,661.92

0.00CHF0.00-0.01

0.00CHF21.835,927,815.87

0.00EUR3.621,001,448.29

0.00GBP0.26120,364.20

0.00GBP0.2198,731.49

0.00GBP0.34106,409.95

0.00GBP0.22105,880.24

0.00EUR0.38106,384.42

0.00EUR0.38106,384.42

0.002,362.81
-0.84-13,003,271.68

0.00USD7,447.4610,080.00

0.03USD474,707.80642,508.00

0.01USD187,851.621,125,268.00

0.01JPY147,551.93698,034.00

0.00JPY35,884.13173,900.00

0.01USD177,365.011,099,406.00



AMUNDI MSCI WATER ESG SCREENED UCITS ETF

338 Half - yearly information documents: 04.30.2024

% TNA
Quotation 

Ccy

Market 

Value - FCY
Nominal

Holding 

Status
Asset DescriptionAsset Code

ACHLIGSABESPBRSBSPACNOR5

Total Action
Total Coupons

Total Amundi MSCI Water ESG Screened UCITS ETF

0.03BRL537,939.262,435,015.00

0.101,568,747.21
0.101,568,747.21

100.001,545,540,799.65
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Asset value

Assets UCITS accounts currency: EUR
Amount for financial 

period

a) Eligible financial securities referred to in 1° of I of Article L.21420 / 1° of I of Article L.2142455 of the 
Monetary and Financial Code

40,377,224.72

b) Bank balances 2,618.31

c) Other assets held by the UCITS 42,745,221.67

d)      Total assets held by the UCITS (lines a+b+c) 83,125,064.70

e) Liabilities -41,251,587.63

f)        Overall net total (lines d+e = UCITS net asset value) 41,873,477.07

Number of shares in circulation and net value of fund 
per share

Shares

Number of shares in 

circulation

Currency 
of shares

Net value of fund 

per share 

(Liquidation value)

ACC SHARE / FR0010424143 54,096,716.00 EUR 0.774
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Share portfolio

Percentage

Contents of share portfolio

Net asset 

value

Total value 

of assets

a) Eligible financial securities and money market instruments admitted to trading on a 
regulated market within the meaning of Article L. 4221° of the French Monetary and Financial 
Code.

95.47 48.09

b) Eligible financial securities and money market instruments admitted to trading on another 
recognised regulated market which operates regularly, is open to the public, and is located in 
a EU Member State or in another country which is party to the Agreement on the European 
Economic Area.

- -

c) Eligible financial securities and money market instruments admitted to an official listing on 
a thirdcountry stock exchange or traded on another recognised thirdcountry regulated market 
operating regularly and open to the public, provided that this stock exchange or market is not 
listed by the AFM or that the choice of this stock exchange or market is provided for by law or 
by the Articles of Association of the UCITS / generalpurpose investment fund.

0.96 0.48

d) Newly issued financial securities mentioned in item 4, section I of Article R. 21411 / 4, 
section I of Article R. 2143218 of the French Monetary and Financial Code.

- -

e) Other assets - -
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Breakdown of assets per currency

Currency (10 main currencies)

Amount 
accounts currency of 

UCITS Percentage

EUR Net asset value Total asset value

Euro 39,787,879.21 95.02 47.87

US Dollar 401,031.15 0.96 0.48

Danish krone 101,540.57 0.24 0.12

Swedish krona/kronor 86,773.79 0.21 0.10

- - - -

- - - -

- - - -

- - - -

- - - -

- - - -

Other currency - - -

Total 40,377,224.72 96.43 48.57

Breakdown of assets by issuer’s country of residence

Country (10 main countries)

Percentage

Net asset value Total asset value

Germany 47.41 23.88

Netherlands 43.42 21.87

Portugal 4.19 2.11

Irland 0.96 0.48

Denmark 0.24 0.12

Sweden 0.21 0.11

- - -

- - -

- - -

- - -

Other countries - -

Total 96.43 48.57
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Breakdown of assets by economic sector

Economic sector (10 main sectors

Percentage

Net asset value Total asset value

Automobiles 13.69 6.90

Production technology equipment 8.37 4.22

Life Insurance 7.74 3.90

Software 7.30 3.68

Diversified Industrials 5.28 2.66

Heavy Construction 4.17 2.10

Health services 4.16 2.09

Engineering and contracting services 3.92 1.97

Multiutilities 3.88 1.95

Specialty Finance 3.76 1.89

Other sectors 34.16 17.21

Total 96.43 48.57

Breakdown of other assets by nature

Percentage

Kind of asset Net asset value Total asset value

UCITS shares - -

- UCITS and equivalents of other EU member states - -

- AIFs and equivalents from other EU member states - -

- Other CIUs and investment funds - -

Other assets - -

Total - -
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Indication of movements occurring in the composition 
of the securities portfolio during the reference period

Items of share portfolio

Movements  

(in amount)

 UCITS accounts currency: EUR Acquisitions

Sales / 

Refundings

a) Eligible financial securities and money market instruments admitted to 
trading on a regulated market within the meaning of Article L. 4221° of the 
French Monetary and Financial Code.

71,282,898.69 31,197,542.74

b) Eligible financial securities and money market instruments admitted to 
trading on another recognised regulated market which operates regularly, is 
open to the public, and is located in a EU Member State or in another 
country which is party to the Agreement on the European Economic Area.

- -

c) Eligible financial securities and money market instruments admitted to an 
official listing on a thirdcountry stock exchange or traded on another 
recognised thirdcountry regulated market operating regularly and open to 
the public, provided that this stock exchange or market is not listed by the 
AFM or that the choice of this stock exchange or market is provided for by 
law or by the Articles of Association of the UCITS / generalpurpose 
investment fund.

69,988,660.16 141,328,030.34

d) Newly issued financial securities mentioned in item 4, section I of Article 
R. 21411 / 4, section I of Article R. 2143218 of the French Monetary and 
Financial Code.

- -

e) Other assets - -

Total on the period 141,271,558.85 172,525,573.08



Date Share category
Share 

currency Nature Net amount Tax credit
Gross 

amount

- - - - - - -

- - - - - - -

- - - - - - -

- - - - - - -

- - - - - - -

- - - - - - -
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Indication of the figures concerning unit distributions 
on results and/or on net capital gains or losses, paid 
during the period or to be paid, after deduction of taxes
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Information on overperformance fees (in EUR)
Outperformance fee (variable 

charges): amount and % of fees for 

the period
Provisioned variable 

management fees %

Acquired Variable 

Management Fees  

(due to redemptions) %Share class:

ACC SHARE / FR0010424143 - - - -

(1) in relation to the net assets of the accounting order.

(2) in relation to average net assets.



AMUNDI EURO STOXX 50 DAILY (-2X) INVERSE UCITS ETF

347 Half - yearly information documents: 04.30.2024

Transparency of securities financing transactions and the 
reuse of financial instruments under the SFTR regulation 
(in the UCI’s accounting currency)

% of assets that can 
be lent -

Securities 

Lending

1.1. Amount of securities and commodities loaned as a proportion of total loanable assets defined as 

excluding cash and cash equivalents

1. General informations

% of assets under manage-
ment

98.84----

Absolute value 41,389,397.41----

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

1.2. Amount of assets engaged in each type of securities financing transaction and total return swaps 

expressed in absolute value (in the currency of the mutual fund) and in proportion of the assets under 

management of the organization

2.1. The top ten issuers of guarantees for all types of securities financing transactions and global return 

swaps (breakdown of collateral and commodity volumes by issuer names)

2. Concentration data

Amount
1

Denomination

-

-

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

2.2. The top ten counterparties for each type of securities financing and total return transactions separately 

(name of counterparty and gross volume of outstanding trades)

Amount 41,389,397.41----
1

Denomination BNP PARIBAS----

3.1. Type and quality of guarantees 

Amundi Asset Management undertakes to accept only securities of a high credit quality and to increase the value of 
its collateral by applying valuation discounts to securities loaned to it. This process is regularly reviewed and updated.

3. Aggregate transaction data for each type of securities financing transaction and aggregate return swap 

separately broken down by the following categories
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Open -----

1 to 3 months -----

More than 1 year -----

3 months to 1 year -----

1 week to 1 month -----

1 day to 1 week -----

Less than 1 day -----

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

3.2. Guarantee period

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

3.3. Currency of the guarantee

Amount -----
1

Currency -----

Open -----

1 to 3 months -----

More than 1 year -----

3 months to 1 year 41,389,397.41----

1 week to 1 month -----

1 day to 1 week -----

Less than 1 day -----

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

3.4. Maturity of Securities Financing Transactions and Global Return Swap Agreements

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

3.5. Country where the counterparties are established

Amount 41,389,397.41----
1

Country FRANCE----

Bilateral 41,389,397.41----

Central counterparty -----

Tri-parts -----

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

3.6. Regulation and compensation
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“The regulations governing UCITS forbid the reuse of collateral securities. Cash collateral received is: 

- reinvested in short-term money market funds (as defined by ESMA in its ‘Guidelines on ETFs and other UCITS 
issues’); 

- placed on deposit; 

- reinvested in high-quality long-term government bonds; 

- reinvested in high-quality short-term government bonds; or 

- used for the purpose of reverse repurchase transactions. 

The maximum proportion of received collateral that may be reused is 0% in the case of securities and 100% in the 
case of cash. 

The effective usage amounts to 0% for collateral securities and 100% for cash collateral.

4. Data on the reuse of guarantees (collateral)

Number of custodians -

5. Retention of Guarantees Received by the Mutual Fund in Securities Financing Transactions and Global 

Return Swaps

Amount
1

Denomination

-

-

Amundi Asset Management undertakes to do business with a limited number of depositaries, selected to ensure the 
adequate custody of securities received and cash.

6. Retention of Guarantees Provided by the Mutual Fund in SFT Transactions and Global Return Swaps

Securities lending and repurchase agreements: 

For securities lending transactions and repurchase agreements, Amundi Asset Management has entrusted Amundi 
Intermédiation, acting on behalf of the UCITS, with the following responsibilities: selecting counterparties, ordering the 
implementation of market agreements, monitoring counterparty risk, performing qualitative and quantitative monitoring 
of collateralisation (dispersion checks, ratings, liquid assets), repurchase agreements and securities lending. Income 
generated from these transactions is paid into the UCITS. Costs generated by these transactions are incurred by the 
UCITS. Charges by Amundi Intermédiation must not exceed 50% of the income generated by these transactions.

7. Revenue and cost data for each type of securities financing transaction and total return swap



AMUNDI EURO STOXX 50 DAILY (-2X) INVERSE UCITS ETF

350 Half - yearly information documents: 04.30.2024

Inventory at 04.30.2024

% TNA
Quotation 

Ccy

Market 

Value - FCY
Nominal

Holding 

Status
Asset DescriptionAsset Code

Valeurs mobilieres

Action

PROPREABN AMRO GROUP N.V.NL0011540547

PROPREADIDAS NOMDE000A1EWWW0

PROPREADYEN BVNL0012969182

PROPREARCADIS NVNL0006237562

PROPREASML HOLDING N.V.NL0010273215

PROPREBANCO COMERCIAL PORTUGUES SAPTBCP0AM0015

PROPREBASF SEDE000BASF111

PROPREBAYERISCHE MOTORENWERKEDE0005190003

PROPREBRENNTAG AGDE000A1DAHH0

PROPREDAIMLER TRUCK HOLDING AGDE000DTR0CK8

PROPREDEUTSCHE BOERSE AGDE0005810055

PROPREDEUTSCHE TELEKOM AG-NOMDE0005557508

PROPREDSV A/SDK0060079531

PROPREE.ON SEDE000ENAG999

PROPREFERRARI NVNL0011585146

PROPREFERROVIAL SENL0015001FS8

PROPREFRESENIUS SE & CO KGAADE0005785604

PROPREINDUSTRIVARDEN AB ASE0000190126

PROPREJERONIMO MARTINS SGPS SAPTJMT0AE0001

PROPREMEDTRONIC PLCIE00BTN1Y115

PROPREMERCEDES BENZ GROUP AGDE0007100000

PROPREMUENCHENER RUECKVERSICHERUNGS 
AG-NOMDE0008430026

PROPRENN GROUP NVNL0010773842

PROPREQIAGEN NVNL0015001WM6

2.87EUR1,201,179.0979,601.00

2.34EUR978,727.204,323.00

2.84EUR1,187,840.201,051.00

3.92EUR1,641,748.9528,233.00

8.37EUR3,504,834.304,209.00

0.58EUR244,016.72742,595.00

3.56EUR1,492,149.1830,356.00

2.98EUR1,245,894.4512,161.00

3.30EUR1,383,412.8018,480.00

3.66EUR1,533,399.0236,242.00

3.55EUR1,486,698.058,207.00

2.45EUR1,026,899.6547,785.00

0.24DKK101,540.57759.00

3.88EUR1,622,936.80130,882.00

5.00EUR2,091,654.405,402.00

4.17EUR1,744,350.4051,608.00

4.16EUR1,741,412.2062,260.00

0.21SEK86,773.792,851.00

3.61EUR1,511,931.6078,136.00

0.96USD401,031.155,344.00

3.66EUR1,534,361.2621,629.00

1.28EUR537,921.001,305.00

7.74EUR3,242,059.8074,788.00

2.91EUR1,220,468.4031,230.00
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% TNA
Quotation 

Ccy

Market 

Value - FCY
Nominal

Holding 

Status
Asset DescriptionAsset Code

PROPRESAP SEDE0007164600

PROPRESIEMENS AG-NOMDE0007236101

PROPRESTELLANTIS NVNL00150001Q9

PROPREWOLTERS KLUWER CVANL0000395903

Total Action
Total Valeurs mobilieres
Swap de Taux

PROPREFEES LEG BP FR001042SWAP04246025

PROPREINDEX LEG BP FR00104SWAP04246120

PROPREVRAC LEG BP LYXOR EUSWAP04245156

Total Swap de Taux
Liquidites

AUTRES

PROPREPROV COM MVTS EUR

Total AUTRES
BANQUE OU ATTENTE

PROPREÀ RECEVOIR SUR SWAP

PROPREÀ VERSER SUR SWAP

PROPREACH DIFF TITRES EUR

PROPREBANQUE EUR SGP

PROPREBANQUE USD SGP

PROPREVTE DIFF TITRES EUR

Total BANQUE OU ATTENTE
FRAIS DE GESTION

PROPREPRCOMGESTFIN

Total FRAIS DE GESTION
Total Liquidites
Coupons

Action

ACHLIGABN AMRO GRP DRNL0011540547

ACHLIGASML HOLDING N.V.NL0010273215

7.30EUR3,058,333.4018,022.00

5.28EUR2,210,887.1012,569.00

2.06EUR861,258.2441,248.00

3.54EUR1,483,505.0010,540.00

96.4340,377,224.72
96.4340,377,224.72

0.06EUR24,213.671.00

100.00EUR41,874,136.7241,389,397.41

-96.43EUR-40,377,224.7241,389,397.41

3.631,521,125.67

-0.01EUR-2,838.39-2,838.39

-0.01-2,838.39

0.91EUR381,386.32381,386.32

-0.45EUR-186,437.33-186,437.33

-1.58EUR-660,422.21-660,422.21

0.01EUR2,618.312,618.31

-0.00USD-451.42-482.68

0.67EUR279,047.63279,047.63

-0.44-184,258.70

-0.06EUR-24,213.56-24,213.56

-0.06-24,213.56
-0.50-211,310.65

0.14EUR60,218.1679,601.00

0.01EUR6,260.894,209.00
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% TNA
Quotation 

Ccy

Market 

Value - FCY
Nominal

Holding 

Status
Asset DescriptionAsset Code

ACHLIGFERRARI NVNL0011585146

ACHLIGSTELLANTIS NVNL00150001Q9

Total Action
Total Coupons

Total Amundi EURO STOXX 50 Daily (-2x) Inverse UCITS ETF

0.02EUR9,053.764,360.00

0.26EUR110,904.5284,178.00

0.45186,437.33
0.45186,437.33

100.0041,873,477.07



04.30.2024

Management company: 
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Delegated management accounting title: 
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Custodian: 
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Statutory auditor: 
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Asset value

Assets UCITS accounts currency: EUR
Amount for financial 

period

a) Eligible financial securities referred to in 1° of I of Article L.21420 / 1° of I of Article L.2142455 of the 
Monetary and Financial Code

123,956,528.43

b) Bank balances 20,673.79

c) Other assets held by the UCITS 124,902,604.61

d)      Total assets held by the UCITS (lines a+b+c) 248,879,806.83

e) Liabilities -126,698,792.06

f)        Overall net total (lines d+e = UCITS net asset value) 122,181,014.77

Number of shares in circulation and net value of fund 
per share

Shares

Number of shares in 

circulation

Currency 
of shares

Net value of fund 

per share 

(Liquidation value)

ACC SHARE / FR0010468983 2,307,661.00 EUR 52.9458
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Share portfolio

Percentage

Contents of share portfolio

Net asset 

value

Total value 

of assets

a) Eligible financial securities and money market instruments admitted to trading on a 
regulated market within the meaning of Article L. 4221° of the French Monetary and Financial 
Code.

92.64 45.48

b) Eligible financial securities and money market instruments admitted to trading on another 
recognised regulated market which operates regularly, is open to the public, and is located in 
a EU Member State or in another country which is party to the Agreement on the European 
Economic Area.

- -

c) Eligible financial securities and money market instruments admitted to an official listing on 
a thirdcountry stock exchange or traded on another recognised thirdcountry regulated market 
operating regularly and open to the public, provided that this stock exchange or market is not 
listed by the AFM or that the choice of this stock exchange or market is provided for by law or 
by the Articles of Association of the UCITS / generalpurpose investment fund.

8.81 4.33

d) Newly issued financial securities mentioned in item 4, section I of Article R. 21411 / 4, 
section I of Article R. 2143218 of the French Monetary and Financial Code.

- -

e) Other assets - -
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Breakdown of assets per currency

Currency (10 main currencies)

Amount 
accounts currency of 

UCITS Percentage

EUR Net asset value Total asset value

Euro 81,109,373.72 66.38 32.59

Danish krone 32,079,539.70 26.26 12.89

US Dollar 10,767,615.01 8.81 4.33

- - - -

- - - -

- - - -

- - - -

- - - -

- - - -

- - - -

Other currency - - -

Total 123,956,528.43 101.45 49.81

Breakdown of assets by issuer’s country of residence

Country (10 main countries)

Percentage

Net asset value Total asset value

Netherlands 28.90 14.19

Denmark 26.26 12.89

Germany 24.18 11.87

United States of America 8.81 4.33

France 8.73 4.28

Austria 4.15 2.04

Belgium 0.42 0.21

- - -

- - -

- - -

Other countries - -

Total 101.45 49.81
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Breakdown of assets by economic sector

Economic sector (10 main sectors

Percentage

Net asset value Total asset value

Heavy Construction 9.32 4.58

Alternative Electricity 9.01 4.42

Production technology equipment 8.45 4.15

Banks 8.23 4.04

Pharmaceuticals 5.98 2.93

Luxury items 5.30 2.60

Brewers 4.85 2.38

Software 4.82 2.37

Publishing 4.54 2.23

Financial Administration 4.30 2.11

Other sectors 36.65 18.00

Total 101.45 49.81

Breakdown of other assets by nature

Percentage

Kind of asset Net asset value Total asset value

UCITS shares - -

- UCITS and equivalents of other EU member states - -

- AIFs and equivalents from other EU member states - -

- Other CIUs and investment funds - -

Other assets - -

Total - -
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Indication of movements occurring in the composition 
of the securities portfolio during the reference period

Items of share portfolio

Movements  

(in amount)

 UCITS accounts currency: EUR Acquisitions

Sales / 

Refundings

a) Eligible financial securities and money market instruments admitted to 
trading on a regulated market within the meaning of Article L. 4221° of the 
French Monetary and Financial Code.

439,045,404.43 437,363,885.79

b) Eligible financial securities and money market instruments admitted to 
trading on another recognised regulated market which operates regularly, is 
open to the public, and is located in a EU Member State or in another 
country which is party to the Agreement on the European Economic Area.

- -

c) Eligible financial securities and money market instruments admitted to an 
official listing on a thirdcountry stock exchange or traded on another 
recognised thirdcountry regulated market operating regularly and open to 
the public, provided that this stock exchange or market is not listed by the 
AFM or that the choice of this stock exchange or market is provided for by 
law or by the Articles of Association of the UCITS / generalpurpose 
investment fund.

21,949,964.39 22,328,092.92

d) Newly issued financial securities mentioned in item 4, section I of Article 
R. 21411 / 4, section I of Article R. 2143218 of the French Monetary and 
Financial Code.

- -

e) Other assets - -

Total on the period 460,995,368.82 459,691,978.71



Date Share category
Share 

currency Nature Net amount Tax credit
Gross 

amount

- - - - - - -

- - - - - - -

- - - - - - -

- - - - - - -

- - - - - - -

- - - - - - -
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Indication of the figures concerning unit distributions 
on results and/or on net capital gains or losses, paid 
during the period or to be paid, after deduction of taxes
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Information on overperformance fees (in EUR)
Outperformance fee (variable 

charges): amount and % of fees for 

the period
Provisioned variable 

management fees %

Acquired Variable 

Management Fees  

(due to redemptions) %Share class:

ACC SHARE / FR0010468983 - - - -

(1) in relation to the net assets of the accounting order.

(2) in relation to average net assets.
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Transparency of securities financing transactions and the 
reuse of financial instruments under the SFTR regulation 
(in the UCI’s accounting currency)

% of assets that can 
be lent -

Securities 

Lending

1.1. Amount of securities and commodities loaned as a proportion of total loanable assets defined as 

excluding cash and cash equivalents

1. General informations

% of assets under manage-
ment

101.06----

Absolute value 123,478,094.02----

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

1.2. Amount of assets engaged in each type of securities financing transaction and total return swaps 

expressed in absolute value (in the currency of the mutual fund) and in proportion of the assets under 

management of the organization

2.1. The top ten issuers of guarantees for all types of securities financing transactions and global return 

swaps (breakdown of collateral and commodity volumes by issuer names)

2. Concentration data

Amount
1

Denomination

-

-

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

2.2. The top ten counterparties for each type of securities financing and total return transactions separately 

(name of counterparty and gross volume of outstanding trades)

Amount 123,478,094.02----
1

Denomination SOCIETE 
GENERALE 

----

3.1. Type and quality of guarantees 

Amundi Asset Management undertakes to accept only securities of a high credit quality and to increase the value of 
its collateral by applying valuation discounts to securities loaned to it. This process is regularly reviewed and updated.

3. Aggregate transaction data for each type of securities financing transaction and aggregate return swap 

separately broken down by the following categories
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Open -----

1 to 3 months -----

More than 1 year -----

3 months to 1 year -----

1 week to 1 month -----

1 day to 1 week -----

Less than 1 day -----

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

3.2. Guarantee period

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

3.3. Currency of the guarantee

Amount -----
1

Currency -----

Open -----

1 to 3 months -----

More than 1 year -----

3 months to 1 year 123,478,094.02----

1 week to 1 month -----

1 day to 1 week -----

Less than 1 day -----

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

3.4. Maturity of Securities Financing Transactions and Global Return Swap Agreements

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

3.5. Country where the counterparties are established

Amount 123,478,094.02----
1

Country FRANCE----

Bilateral 123,478,094.02----

Central counterparty -----

Tri-parts -----

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

3.6. Regulation and compensation
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“The regulations governing UCITS forbid the reuse of collateral securities. Cash collateral received is: 

- reinvested in short-term money market funds (as defined by ESMA in its ‘Guidelines on ETFs and other UCITS 
issues’); 

- placed on deposit; 

- reinvested in high-quality long-term government bonds; 

- reinvested in high-quality short-term government bonds; or 

- used for the purpose of reverse repurchase transactions. 

The maximum proportion of received collateral that may be reused is 0% in the case of securities and 100% in the 
case of cash. 

The effective usage amounts to 0% for collateral securities and 100% for cash collateral.

4. Data on the reuse of guarantees (collateral)

Number of custodians -

5. Retention of Guarantees Received by the Mutual Fund in Securities Financing Transactions and Global 

Return Swaps

Amount
1

Denomination

-

-

Amundi Asset Management undertakes to do business with a limited number of depositaries, selected to ensure the 
adequate custody of securities received and cash.

6. Retention of Guarantees Provided by the Mutual Fund in SFT Transactions and Global Return Swaps

Securities lending and repurchase agreements: 

For securities lending transactions and repurchase agreements, Amundi Asset Management has entrusted Amundi 
Intermédiation, acting on behalf of the UCITS, with the following responsibilities: selecting counterparties, ordering the 
implementation of market agreements, monitoring counterparty risk, performing qualitative and quantitative monitoring 
of collateralisation (dispersion checks, ratings, liquid assets), repurchase agreements and securities lending. Income 
generated from these transactions is paid into the UCITS. Costs generated by these transactions are incurred by the 
UCITS. Charges by Amundi Intermédiation must not exceed 50% of the income generated by these transactions.

7. Revenue and cost data for each type of securities financing transaction and total return swap
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Inventory at 04.30.2024

% TNA
Quotation 

Ccy

Market 

Value - FCY
Nominal

Holding 

Status
Asset DescriptionAsset Code

Valeurs mobilieres

Action

PROPREADIDAS NOMDE000A1EWWW0

PROPREADYEN BVNL0012969182

PROPREAGEAS NVBE0974264930

PROPREALPHABET INCUS02079K3059

PROPREAMAZON.COM INCUS0231351067

PROPREAPPLE INCUS0378331005

PROPREASM INTERNATIONAL NVNL0000334118

PROPREAXA SAFR0000120628

PROPREBAYERISCHE MOTORENWERKEDE0005190003

PROPREBNP PARIBASFR0000131104

PROPREBRENNTAG AGDE000A1DAHH0

PROPRECARLSBERG BDK0010181759

PROPRECOVESTRO AGDE0006062144

PROPRECTS EVENTIM AKTDE0005470306

PROPREDEUTSCHE BOERSE AGDE0005810055

PROPREDEUTSCHE TELEKOM AG-NOMDE0005557508

PROPREELI LILLY & COUS5324571083

PROPREE.ON SEDE000ENAG999

PROPREERSTE GROUP BANKAT0000652011

PROPREEURONEXTNL0006294274

PROPREFERROVIAL SENL0015001FS8

PROPREMETA PLATFORMS INCUS30303M1027

PROPRENEMETSCHEKDE0006452907

PROPRENETFLIX INCUS64110L1061

1.71EUR2,090,351.209,233.00

4.30EUR5,249,779.004,645.00

0.43EUR519,880.1412,051.00

2.78USD3,399,616.7222,331.00

1.77USD2,159,574.4713,195.00

1.63USD1,990,594.9812,496.00

8.45EUR10,329,100.8017,354.00

2.91EUR3,557,013.56109,649.00

1.66EUR2,026,256.1019,778.00

4.07EUR4,977,312.9873,618.00

1.85EUR2,257,403.3030,155.00

4.85DKK5,924,339.0546,847.00

1.56EUR1,908,985.3240,634.00

3.00EUR3,668,121.6044,088.00

0.75EUR917,343.605,064.00

3.83EUR4,676,782.74217,626.00

0.98USD1,192,195.651,632.00

2.02EUR2,467,438.80198,987.00

4.15EUR5,073,390.02115,646.00

0.99EUR1,209,140.6014,284.00

9.32EUR11,387,963.60336,922.00

0.22USD264,317.69657.00

1.69EUR2,060,760.7524,665.00

1.14USD1,391,984.962,703.00



AMUNDI EURO STOXX 50 DAILY (2X) LEVERAGED UCITS ETF

365 Half - yearly information documents: 04.30.2024

% TNA
Quotation 

Ccy

Market 

Value - FCY
Nominal

Holding 

Status
Asset DescriptionAsset Code

PROPRENOVO NORDISK ASDK0062498333

PROPREORSTED SHDK0060094928

PROPREPANDORA ABDK0060252690

PROPREPFIZER INCUS7170811035

PROPREQIAGEN NVNL0015001WM6

PROPRESAP SEDE0007164600

PROPRESIEMENS AG-NOMDE0007236101

PROPREVESTAS WIND SYSTEM A/SDK0061539921

PROPREVIVENDIFR0000127771

PROPREWOLTERS KLUWER CVANL0000395903

Total Action
Total Valeurs mobilieres
Swap de Taux

PROPREFEES LEG EUR LYX ETFSWAP03552986

PROPREINDEX LEG EUR LYX ETSWAP03552977

PROPREVRAC LEG LYX ETF EURSWAP03553038

Total Swap de Taux
Liquidites

AUTRES

PROPREPROV COM MVTS EUR

Total AUTRES
BANQUE OU ATTENTE

PROPREÀ RECEVOIR SUR SWAP

PROPREÀ VERSER SUR SWAP

PROPREÀ VERSER SUR SWAP

PROPREACH DIFF TITRES EUR

PROPREBANQUE DKK SGP

PROPREBANQUE EUR SGP

PROPREBANQUE JPY SGP

4.70DKK5,741,210.8047,441.00

9.01DKK11,007,788.23212,861.00

5.30DKK6,475,447.9545,158.00

0.30USD369,330.5415,414.00

1.29EUR1,581,411.2840,466.00

3.13EUR3,827,753.2022,556.00

2.98EUR3,646,407.0020,730.00

2.40DKK2,930,753.67116,023.00

1.74EUR2,128,272.38222,483.00

4.54EUR5,548,505.7539,421.00

101.45123,956,528.43
101.45123,956,528.43

0.04EUR43,792.031.00

99.99EUR122,168,185.90
123,478,094.0

2

-101.45EUR-123,956,528.43
123,478,094.0

2

-1.43-1,744,550.50

-0.01EUR-8,317.57-8,317.57

-0.01-8,317.57

1.49EUR1,817,459.761,817,459.76

-0.26DKK-322,593.69-2,406,032.80

-0.45EUR-550,573.23-550,573.23

-1.49EUR-1,817,364.00-1,817,364.00

0.00DKK221.871,654.82

0.01EUR14,700.0014,700.00

-0.00JPY-19.54-3,288.00
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% TNA
Quotation 

Ccy

Market 

Value - FCY
Nominal

Holding 

Status
Asset DescriptionAsset Code

PROPREBANQUE NOK SGP

PROPREBANQUE SEK SGP

PROPREBANQUE USD SGP

PROPREVTE DIFF TITRES DKK

PROPREVTE DIFF TITRES EUR

Total BANQUE OU ATTENTE
FRAIS DE GESTION

PROPREPRCOMGESTFIN

Total FRAIS DE GESTION
Total Liquidites
Coupons

Action

ACHLIGAXA SAFR0000120628

ACHLIGVIVENDIFR0000127771

Total Action
Total Coupons

Total Amundi EURO STOXX 50 Daily (2x) Leveraged UCITS ETF

0.00NOK3,265.8438,670.76

0.00SEK293.813,448.12

0.00USD2,192.272,344.08

0.26DKK322,593.692,406,032.80

0.23EUR277,847.46277,847.46

-0.21-251,975.76

-0.04EUR-43,395.60-43,395.60

-0.04-43,395.60
-0.25-303,688.93

0.18EUR217,105.02109,649.00

0.05EUR55,620.75222,483.00

0.22272,725.77
0.22272,725.77

100.00122,181,014.77
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Asset value

Assets UCITS accounts currency: EUR
Amount for financial 

period

a) Eligible financial securities referred to in 1° of I of Article L.21420 / 1° of I of Article L.2142455 of the 
Monetary and Financial Code

208,670,207.87

b) Bank balances 8,230.27

c) Other assets held by the UCITS 218,918,425.98

d)      Total assets held by the UCITS (lines a+b+c) 427,596,864.12

e) Liabilities -213,379,543.10

f)        Overall net total (lines d+e = UCITS net asset value) 214,217,321.02

Number of shares in circulation and net value of fund 
per share

Shares

Number of shares in 

circulation

Currency 
of shares

Net value of fund 

per share 

(Liquidation value)

ACC SHARE / FR0010424135 24,835,541.00 EUR 8.6254
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Share portfolio

Percentage

Contents of share portfolio

Net asset 

value

Total value 

of assets

a) Eligible financial securities and money market instruments admitted to trading on a 
regulated market within the meaning of Article L. 4221° of the French Monetary and Financial 
Code.

92.55 46.37

b) Eligible financial securities and money market instruments admitted to trading on another 
recognised regulated market which operates regularly, is open to the public, and is located in 
a EU Member State or in another country which is party to the Agreement on the European 
Economic Area.

- -

c) Eligible financial securities and money market instruments admitted to an official listing on 
a thirdcountry stock exchange or traded on another recognised thirdcountry regulated market 
operating regularly and open to the public, provided that this stock exchange or market is not 
listed by the AFM or that the choice of this stock exchange or market is provided for by law or 
by the Articles of Association of the UCITS / generalpurpose investment fund.

4.86 2.43

d) Newly issued financial securities mentioned in item 4, section I of Article R. 21411 / 4, 
section I of Article R. 2143218 of the French Monetary and Financial Code.

- -

e) Other assets - -
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Breakdown of assets per currency

Currency (10 main currencies)

Amount 
accounts currency of 

UCITS Percentage

EUR Net asset value Total asset value

Euro 186,004,721.98 86.83 43.50

Danish krone 12,263,350.18 5.72 2.87

US Dollar 10,402,135.71 4.86 2.43

- - - -

- - - -

- - - -

- - - -

- - - -

- - - -

- - - -

Other currency - - -

Total 208,670,207.87 97.41 48.80

Breakdown of assets by issuer’s country of residence

Country (10 main countries)

Percentage

Net asset value Total asset value

Netherlands 46.95 23.52

Germany 32.80 16.43

Denmark 5.72 2.87

United States of America 4.86 2.43

France 3.58 1.80

Luxembourg 1.85 0.93

Portugal 0.85 0.42

Irland 0.80 0.40

- - -

- - -

Other countries - -

Total 97.41 48.80
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Breakdown of assets by economic sector

Economic sector (10 main sectors

Percentage

Net asset value Total asset value

Automobiles 16.52 8.27

Production technology equipment 8.09 4.05

Pharmaceuticals 6.78 3.40

Internet 6.15 3.08

Specialty Chemicals 5.84 2.93

Chemicals 5.13 2.57

Software 4.60 2.30

Reinsurance 4.32 2.16

Fixed Line Telecommunications 4.25 2.13

Aerospace 4.21 2.11

Other sectors 31.52 15.80

Total 97.41 48.80

Breakdown of other assets by nature

Percentage

Kind of asset Net asset value Total asset value

UCITS shares - -

- UCITS and equivalents of other EU member states - -

- AIFs and equivalents from other EU member states - -

- Other CIUs and investment funds - -

Other assets - -

Total - -
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Indication of movements occurring in the composition 
of the securities portfolio during the reference period

Items of share portfolio

Movements  

(in amount)

 UCITS accounts currency: EUR Acquisitions

Sales / 

Refundings

a) Eligible financial securities and money market instruments admitted to 
trading on a regulated market within the meaning of Article L. 4221° of the 
French Monetary and Financial Code.

348,086,652.59 144,556,358.17

b) Eligible financial securities and money market instruments admitted to 
trading on another recognised regulated market which operates regularly, is 
open to the public, and is located in a EU Member State or in another 
country which is party to the Agreement on the European Economic Area.

- -

c) Eligible financial securities and money market instruments admitted to an 
official listing on a thirdcountry stock exchange or traded on another 
recognised thirdcountry regulated market operating regularly and open to 
the public, provided that this stock exchange or market is not listed by the 
AFM or that the choice of this stock exchange or market is provided for by 
law or by the Articles of Association of the UCITS / generalpurpose 
investment fund.

97,524,275.03 184,536,241.76

d) Newly issued financial securities mentioned in item 4, section I of Article 
R. 21411 / 4, section I of Article R. 2143218 of the French Monetary and 
Financial Code.

- -

e) Other assets - -

Total on the period 445,610,927.62 329,092,599.93



Date Share category
Share 

currency Nature Net amount Tax credit
Gross 

amount

- - - - - - -

- - - - - - -

- - - - - - -

- - - - - - -

- - - - - - -

- - - - - - -

AMUNDI EURO STOXX 50 DAILY (-1X) INVERSE UCITS ETF
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Indication of the figures concerning unit distributions 
on results and/or on net capital gains or losses, paid 
during the period or to be paid, after deduction of taxes
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Information on overperformance fees (in EUR)
Outperformance fee (variable 

charges): amount and % of fees for 

the period
Provisioned variable 

management fees %

Acquired Variable 

Management Fees  

(due to redemptions) %Share class:

ACC SHARE / FR0010424135 - - - -

(1) in relation to the net assets of the accounting order.

(2) in relation to average net assets.
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Transparency of securities financing transactions and the 
reuse of financial instruments under the SFTR regulation 
(in the UCI’s accounting currency)

% of assets that can 
be lent -

Securities 

Lending

1.1. Amount of securities and commodities loaned as a proportion of total loanable assets defined as 

excluding cash and cash equivalents

1. General informations

% of assets under manage-
ment

99.06----

Absolute value 212,212,247.18----

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

1.2. Amount of assets engaged in each type of securities financing transaction and total return swaps 

expressed in absolute value (in the currency of the mutual fund) and in proportion of the assets under 

management of the organization

2.1. The top ten issuers of guarantees for all types of securities financing transactions and global return 

swaps (breakdown of collateral and commodity volumes by issuer names)

2. Concentration data

Amount
1

Denomination

-

-

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

2.2. The top ten counterparties for each type of securities financing and total return transactions separately 

(name of counterparty and gross volume of outstanding trades)

Amount 212,212,247.18----
1

Denomination BNP PARIBAS----

3.1. Type and quality of guarantees 

Amundi Asset Management undertakes to accept only securities of a high credit quality and to increase the value of 
its collateral by applying valuation discounts to securities loaned to it. This process is regularly reviewed and updated.

3. Aggregate transaction data for each type of securities financing transaction and aggregate return swap 

separately broken down by the following categories
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Open -----

1 to 3 months -----

More than 1 year -----

3 months to 1 year -----

1 week to 1 month -----

1 day to 1 week -----

Less than 1 day -----

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

3.2. Guarantee period

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

3.3. Currency of the guarantee

Amount -----
1

Currency -----

Open -----

1 to 3 months -----

More than 1 year -----

3 months to 1 year 212,212,247.18----

1 week to 1 month -----

1 day to 1 week -----

Less than 1 day -----

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

3.4. Maturity of Securities Financing Transactions and Global Return Swap Agreements

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

3.5. Country where the counterparties are established

Amount 212,212,247.18----
1

Country FRANCE----

Bilateral 212,212,247.18----

Central counterparty -----

Tri-parts -----

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

3.6. Regulation and compensation
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“The regulations governing UCITS forbid the reuse of collateral securities. Cash collateral received is: 

- reinvested in short-term money market funds (as defined by ESMA in its ‘Guidelines on ETFs and other UCITS 
issues’); 

- placed on deposit; 

- reinvested in high-quality long-term government bonds; 

- reinvested in high-quality short-term government bonds; or 

- used for the purpose of reverse repurchase transactions. 

The maximum proportion of received collateral that may be reused is 0% in the case of securities and 100% in the 
case of cash. 

The effective usage amounts to 0% for collateral securities and 100% for cash collateral.

4. Data on the reuse of guarantees (collateral)

Number of custodians -

5. Retention of Guarantees Received by the Mutual Fund in Securities Financing Transactions and Global 

Return Swaps

Amount
1

Denomination

-

-

Amundi Asset Management undertakes to do business with a limited number of depositaries, selected to ensure the 
adequate custody of securities received and cash.

6. Retention of Guarantees Provided by the Mutual Fund in SFT Transactions and Global Return Swaps

Securities lending and repurchase agreements: 

For securities lending transactions and repurchase agreements, Amundi Asset Management has entrusted Amundi 
Intermédiation, acting on behalf of the UCITS, with the following responsibilities: selecting counterparties, ordering the 
implementation of market agreements, monitoring counterparty risk, performing qualitative and quantitative monitoring 
of collateralisation (dispersion checks, ratings, liquid assets), repurchase agreements and securities lending. Income 
generated from these transactions is paid into the UCITS. Costs generated by these transactions are incurred by the 
UCITS. Charges by Amundi Intermédiation must not exceed 50% of the income generated by these transactions.

7. Revenue and cost data for each type of securities financing transaction and total return swap



AMUNDI EURO STOXX 50 DAILY (-1X) INVERSE UCITS ETF

378 Half - yearly information documents: 04.30.2024

Inventory at 04.30.2024

% TNA
Quotation 

Ccy

Market 

Value - FCY
Nominal

Holding 

Status
Asset DescriptionAsset Code

Valeurs mobilieres

Action

PROPREABN AMRO GROUP N.V.NL0011540547

PROPREADYEN BVNL0012969182

PROPREAIRBUS BR BEARER SHSNL0000235190

PROPREAKZO NOBEL NVNL0013267909

PROPREALLIANZ SE-NOMDE0008404005

PROPREAPPLE INCUS0378331005

PROPREARCADIS NVNL0006237562

PROPREASML HOLDING N.V.NL0010273215

PROPREBASF SEDE000BASF111

PROPREBAYER AGDE000BAY0017

PROPREBAYERISCHE MOTORENWERKEDE0005190003

PROPREBECTON DICKINSON & COUS0758871091

PROPREBRENNTAG AGDE000A1DAHH0

PROPRECONTINENTAL AGDE0005439004

PROPRECOVESTRO AGDE0006062144

PROPREDAIMLER TRUCK HOLDING AGDE000DTR0CK8

PROPREDEUTSCHE TELEKOM AG-NOMDE0005557508

PROPREENGIE SAFR0010208488

PROPREE.ON SEDE000ENAG999

PROPREFERRARI NVNL0011585146

PROPREFERROVIAL SENL0015001FS8

PROPREFRESENIUS SE & CO KGAADE0005785604

PROPREING GROUP NVNL0011821202

PROPREJDE PEETS B VNL0014332678

0.88EUR1,892,270.91125,399.00

2.57EUR5,498,423.004,865.00

4.21EUR9,019,081.4458,308.00

1.10EUR2,356,721.6437,926.00

2.70EUR5,793,484.6021,731.00

0.69USD1,478,450.069,281.00

0.92EUR1,968,203.0533,847.00

7.22EUR15,457,410.1018,563.00

4.33EUR9,274,319.63188,675.00

0.25EUR533,981.4019,524.00

0.07EUR146,196.151,427.00

0.02USD46,733.50213.00

0.77EUR1,658,523.3022,155.00

0.56EUR1,201,955.0419,756.00

3.97EUR8,501,547.78180,961.00

0.86EUR1,838,242.5743,447.00

4.25EUR9,096,244.22423,278.00

0.65EUR1,392,044.9385,559.00

0.91EUR1,945,634.40156,906.00

8.16EUR17,484,403.2045,156.00

0.86EUR1,846,122.2054,619.00

0.61EUR1,310,534.3546,855.00

1.72EUR3,692,701.69248,466.00

2.91EUR6,225,971.16299,038.00
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% TNA
Quotation 

Ccy

Market 

Value - FCY
Nominal

Holding 

Status
Asset DescriptionAsset Code

PROPREJERONIMO MARTINS SGPS SAPTJMT0AE0001

PROPREKLA CORPORATIONUS4824801009

PROPRELINDE PLCIE000S9YS762

PROPRELOREAL SAFR0000120321

PROPREMERCEDES BENZ GROUP AGDE0007100000

PROPREMETA PLATFORMS INCUS30303M1027

PROPREMICRON TECHNOLOGY INCUS5951121038

PROPREMUENCHENER RUECKVERSICHERUNGS 
AG-NOMDE0008430026

PROPRENN GROUP NVNL0010773842

PROPRENOVO NORDISK ASDK0062498333

PROPREORACLE CORPUS68389X1054

PROPREPROSUS N VNL0013654783

PROPREQUALCOMM INCUS7475251036

PROPRESANOFIFR0000120578

PROPRESAP SEDE0007164600

PROPRESIEMENS AG-NOMDE0007236101

PROPRESTELLANTIS NVNL00150001Q9

PROPRESTMICROELECTRONICS NVNL0000226223

PROPRETENARIS SALU2598331598

PROPRETHERMO FISHER SCIEUS8835561023

PROPRETOTAL ENERGIES SEFR0000120271

Total Action
Total Valeurs mobilieres
Swap de Taux

PROPREFEES LEG BP FR001042SWAP04246026

PROPREINDEX LEG BP FR00104SWAP04246123

PROPREVRAC LEG BP LYXOR EUSWAP04245158

Total Swap de Taux

0.85EUR1,812,572.5593,673.00

0.88USD1,881,727.862,919.00

0.80USD1,720,950.274,173.00

1.11EUR2,385,101.255,425.00

0.86EUR1,839,403.2625,929.00

0.11USD228,109.79567.00

0.27USD580,197.635,492.00

4.32EUR9,252,241.2022,446.00

0.75EUR1,606,377.6037,056.00

5.72DKK12,263,350.18101,335.00

0.46USD981,170.219,223.00

6.04EUR12,944,213.47410,797.00

0.15USD319,834.182,062.00

0.81EUR1,735,755.8418,648.00

4.14EUR8,870,219.0052,270.00

4.20EUR9,002,034.3051,177.00

7.43EUR15,907,365.36761,847.00

2.18EUR4,671,857.44124,103.00

1.85EUR3,962,028.68252,761.00

2.28USD4,885,912.489,186.00

1.01EUR2,160,585.0031,500.00

97.41208,670,207.87
97.41208,670,207.87

0.03EUR62,001.221.00

100.00EUR214,217,058.74
212,212,247.1

8

-97.41EUR-208,670,207.87
212,212,247.1

8

2.625,608,852.09



AMUNDI EURO STOXX 50 DAILY (-1X) INVERSE UCITS ETF

380 Half - yearly information documents: 04.30.2024

% TNA
Quotation 

Ccy

Market 

Value - FCY
Nominal

Holding 

Status
Asset DescriptionAsset Code

Liquidites

AUTRES

PROPREPROV COM MVTS EUR

Total AUTRES
BANQUE OU ATTENTE

PROPREÀ RECEVOIR SUR SWAP

PROPREÀ VERSER SUR SWAP

PROPREACH DIFF TITRES EUR

PROPREBANQUE EUR SGP

PROPREBANQUE USD SGP

PROPREVTE DIFF TITRES EUR

Total BANQUE OU ATTENTE
FRAIS DE GESTION

PROPREPRCOMGESTFIN

Total FRAIS DE GESTION
Total Liquidites
Coupons

Action

ACHLIGABN AMRO GRP DRNL0011540547

ACHLIGAKZO NOBEL BR GRNL0013267909

ACHLIGASML HOLDING N.V.NL0010273215

ACHLIGFERRARI NVNL0011585146

ACHLIGSTELLANTIS NVNL00150001Q9

Total Action
Total Coupons

Total Amundi EURO STOXX 50 Daily (-1x) Inverse UCITS ETF

-0.00EUR-8,032.11-8,032.11

-0.00-8,032.11

0.75EUR1,606,637.721,606,637.72

-0.59EUR-1,267,617.35-1,267,617.35

-1.57EUR-3,371,684.46-3,371,684.46

0.00EUR4,681.964,681.96

0.00USD3,548.313,794.03

0.82EUR1,765,110.951,765,110.95

-0.59-1,259,322.87

-0.03EUR-62,001.31-62,001.31

-0.03-62,001.31
-0.62-1,329,356.29

0.04EUR94,864.34125,399.00

0.02EUR47,638.4436,393.00

0.01EUR27,612.4618,563.00

0.04EUR93,768.6945,156.00

0.47EUR1,003,733.42761,847.00

0.591,267,617.35
0.591,267,617.35

100.00214,217,321.02
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AMUNDI FTSE MIB DAILY (-2X) INVERSE UCITS ETF

382 Half - yearly information documents: 04.30.2024

Asset value

Assets UCITS accounts currency: EUR
Amount for financial 

period

a) Eligible financial securities referred to in 1° of I of Article L.21420 / 1° of I of Article L.2142455 of the 
Monetary and Financial Code

50,325,683.14

b) Bank balances 5,171.70

c) Other assets held by the UCITS 53,729,525.33

d)      Total assets held by the UCITS (lines a+b+c) 104,060,380.17

e) Liabilities -51,524,896.37

f)        Overall net total (lines d+e = UCITS net asset value) 52,535,483.80

Number of shares in circulation and net value of fund 
per share

Shares

Number of shares in 

circulation

Currency 
of shares

Net value of fund 

per share 

(Liquidation value)

ACC SHARE / FR0010446666 117,435,574.00 EUR 0.4473



AMUNDI FTSE MIB DAILY (-2X) INVERSE UCITS ETF

383 Half - yearly information documents: 04.30.2024

Share portfolio

Percentage

Contents of share portfolio

Net asset 

value

Total value 

of assets

a) Eligible financial securities and money market instruments admitted to trading on a 
regulated market within the meaning of Article L. 4221° of the French Monetary and Financial 
Code.

- -

b) Eligible financial securities and money market instruments admitted to trading on another 
recognised regulated market which operates regularly, is open to the public, and is located in 
a EU Member State or in another country which is party to the Agreement on the European 
Economic Area.

- -

c) Eligible financial securities and money market instruments admitted to an official listing on 
a thirdcountry stock exchange or traded on another recognised thirdcountry regulated market 
operating regularly and open to the public, provided that this stock exchange or market is not 
listed by the AFM or that the choice of this stock exchange or market is provided for by law or 
by the Articles of Association of the UCITS / generalpurpose investment fund.

95.79 48.36

d) Newly issued financial securities mentioned in item 4, section I of Article R. 21411 / 4, 
section I of Article R. 2143218 of the French Monetary and Financial Code.

- -

e) Other assets - -



AMUNDI FTSE MIB DAILY (-2X) INVERSE UCITS ETF

384 Half - yearly information documents: 04.30.2024

Breakdown of assets per currency

Currency (10 main currencies)

Amount 
accounts currency of 

UCITS Percentage

EUR Net asset value Total asset value

US Dollar 50,325,683.14 95.79 48.36

- - - -

- - - -

- - - -

- - - -

- - - -

- - - -

- - - -

- - - -

- - - -

Other currency - - -

Total 50,325,683.14 95.79 48.36

Breakdown of assets by issuer’s country of residence

Country (10 main countries)

Percentage

Net asset value Total asset value

United States of America 95.79 48.36

- - -

- - -

- - -

- - -

- - -

- - -

- - -

- - -

- - -

Other countries - -

Total 95.79 48.36



AMUNDI FTSE MIB DAILY (-2X) INVERSE UCITS ETF

385 Half - yearly information documents: 04.30.2024

Breakdown of assets by economic sector

Economic sector (10 main sectors

Percentage

Net asset value Total asset value

Internet 19.41 9.80

Semiconductors 18.55 9.36

Pharmaceuticals 14.58 7.36

Software 11.89 6.00

Broadline Retailers 5.91 2.98

Financial Administration 5.08 2.57

Restaurants and Bars 4.39 2.22

Industrial Engineering 3.40 1.72

Aerospace 3.36 1.70

Computer Hardware 2.50 1.26

Other sectors 6.72 3.39

Total 95.79 48.36

Breakdown of other assets by nature

Percentage

Kind of asset Net asset value Total asset value

UCITS shares - -

- UCITS and equivalents of other EU member states - -

- AIFs and equivalents from other EU member states - -

- Other CIUs and investment funds - -

Other assets - -

Total - -



AMUNDI FTSE MIB DAILY (-2X) INVERSE UCITS ETF

386 Half - yearly information documents: 04.30.2024

Indication of movements occurring in the composition 
of the securities portfolio during the reference period

Items of share portfolio

Movements  

(in amount)

 UCITS accounts currency: EUR Acquisitions

Sales / 

Refundings

a) Eligible financial securities and money market instruments admitted to 
trading on a regulated market within the meaning of Article L. 4221° of the 
French Monetary and Financial Code.

224,289.12 221,181.84

b) Eligible financial securities and money market instruments admitted to 
trading on another recognised regulated market which operates regularly, is 
open to the public, and is located in a EU Member State or in another 
country which is party to the Agreement on the European Economic Area.

- -

c) Eligible financial securities and money market instruments admitted to an 
official listing on a thirdcountry stock exchange or traded on another 
recognised thirdcountry regulated market operating regularly and open to 
the public, provided that this stock exchange or market is not listed by the 
AFM or that the choice of this stock exchange or market is provided for by 
law or by the Articles of Association of the UCITS / generalpurpose 
investment fund.

146,464,464.93 158,884,333.48

d) Newly issued financial securities mentioned in item 4, section I of Article 
R. 21411 / 4, section I of Article R. 2143218 of the French Monetary and 
Financial Code.

- -

e) Other assets - -

Total on the period 146,688,754.05 159,105,515.32



Date Share category
Share 

currency Nature Net amount Tax credit
Gross 

amount

- - - - - - -

- - - - - - -

- - - - - - -

- - - - - - -

- - - - - - -

- - - - - - -

AMUNDI FTSE MIB DAILY (-2X) INVERSE UCITS ETF

387 Half - yearly information documents: 04.30.2024

Indication of the figures concerning unit distributions 
on results and/or on net capital gains or losses, paid 
during the period or to be paid, after deduction of taxes



AMUNDI FTSE MIB DAILY (-2X) INVERSE UCITS ETF

388 Half - yearly information documents: 04.30.2024

Information on overperformance fees (in EUR)
Outperformance fee (variable 

charges): amount and % of fees for 

the period
Provisioned variable 

management fees %

Acquired Variable 

Management Fees  

(due to redemptions) %Share class:

ACC SHARE / FR0010446666 - - - -

(1) in relation to the net assets of the accounting order.

(2) in relation to average net assets.



AMUNDI FTSE MIB DAILY (-2X) INVERSE UCITS ETF

389 Half - yearly information documents: 04.30.2024

Transparency of securities financing transactions and the 
reuse of financial instruments under the SFTR regulation 
(in the UCI’s accounting currency)

% of assets that can 
be lent -

Securities 

Lending

1.1. Amount of securities and commodities loaned as a proportion of total loanable assets defined as 

excluding cash and cash equivalents

1. General informations

% of assets under manage-
ment

107.19----

Absolute value 56,310,357.73----

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

1.2. Amount of assets engaged in each type of securities financing transaction and total return swaps 

expressed in absolute value (in the currency of the mutual fund) and in proportion of the assets under 

management of the organization

2.1. The top ten issuers of guarantees for all types of securities financing transactions and global return 

swaps (breakdown of collateral and commodity volumes by issuer names)

2. Concentration data

Amount
1

Denomination

-

-

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

2.2. The top ten counterparties for each type of securities financing and total return transactions separately 

(name of counterparty and gross volume of outstanding trades)

Amount 56,310,357.73----
1

Denomination SOCIETE 
GENERALE 

----

3.1. Type and quality of guarantees 

Amundi Asset Management undertakes to accept only securities of a high credit quality and to increase the value of 
its collateral by applying valuation discounts to securities loaned to it. This process is regularly reviewed and updated.

3. Aggregate transaction data for each type of securities financing transaction and aggregate return swap 

separately broken down by the following categories



AMUNDI FTSE MIB DAILY (-2X) INVERSE UCITS ETF

390 Half - yearly information documents: 04.30.2024

Open -----

1 to 3 months -----

More than 1 year -----

3 months to 1 year -----

1 week to 1 month -----

1 day to 1 week -----

Less than 1 day -----

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

3.2. Guarantee period

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

3.3. Currency of the guarantee

Amount -----
1

Currency -----

Open -----

1 to 3 months -----

More than 1 year -----

3 months to 1 year 56,310,357.73----

1 week to 1 month -----

1 day to 1 week -----

Less than 1 day -----

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

3.4. Maturity of Securities Financing Transactions and Global Return Swap Agreements

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

3.5. Country where the counterparties are established

Amount 56,310,357.73----
1

Country FRANCE----

Bilateral 56,310,357.73----

Central counterparty -----

Tri-parts -----

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

3.6. Regulation and compensation



AMUNDI FTSE MIB DAILY (-2X) INVERSE UCITS ETF

391 Half - yearly information documents: 04.30.2024

“The regulations governing UCITS forbid the reuse of collateral securities. Cash collateral received is: 

- reinvested in short-term money market funds (as defined by ESMA in its ‘Guidelines on ETFs and other UCITS 
issues’); 

- placed on deposit; 

- reinvested in high-quality long-term government bonds; 

- reinvested in high-quality short-term government bonds; or 

- used for the purpose of reverse repurchase transactions. 

The maximum proportion of received collateral that may be reused is 0% in the case of securities and 100% in the 
case of cash. 

The effective usage amounts to 0% for collateral securities and 100% for cash collateral.

4. Data on the reuse of guarantees (collateral)

Number of custodians -

5. Retention of Guarantees Received by the Mutual Fund in Securities Financing Transactions and Global 

Return Swaps

Amount
1

Denomination

-

-

Amundi Asset Management undertakes to do business with a limited number of depositaries, selected to ensure the 
adequate custody of securities received and cash.

6. Retention of Guarantees Provided by the Mutual Fund in SFT Transactions and Global Return Swaps

Securities lending and repurchase agreements: 

For securities lending transactions and repurchase agreements, Amundi Asset Management has entrusted Amundi 
Intermédiation, acting on behalf of the UCITS, with the following responsibilities: selecting counterparties, ordering the 
implementation of market agreements, monitoring counterparty risk, performing qualitative and quantitative monitoring 
of collateralisation (dispersion checks, ratings, liquid assets), repurchase agreements and securities lending. Income 
generated from these transactions is paid into the UCITS. Costs generated by these transactions are incurred by the 
UCITS. Charges by Amundi Intermédiation must not exceed 50% of the income generated by these transactions.

7. Revenue and cost data for each type of securities financing transaction and total return swap



AMUNDI FTSE MIB DAILY (-2X) INVERSE UCITS ETF

392 Half - yearly information documents: 04.30.2024

Inventory at 04.30.2024

% TNA
Quotation 

Ccy

Market 

Value - FCY
Nominal

Holding 

Status
Asset DescriptionAsset Code

Valeurs mobilieres

Action

PROPREADVANCED MICRO DEVICES INCUS0079031078

PROPREAKAMAI TECHNOLOGIES INCUS00971T1016

PROPREALPHABET INCUS02079K3059

PROPREALPHABET INC SHS CUS02079K1079

PROPREAMAZON.COM INCUS0231351067

PROPREANSYSUS03662Q1058

PROPREAPPLE INCUS0378331005

PROPREAPPLIED MATERIALS INCUS0382221051

PROPREBOEING COUS0970231058

PROPRECHIPOTLE MEXICAN GRILL CL AUS1696561059

PROPRECOGNIZANT TECH SO-AUS1924461023

PROPRECROWDSTRIKE HOLDINGS INCUS22788C1053

PROPREDOLLAR TREE INCUS2567461080

PROPREELI LILLY & COUS5324571083

PROPREEXXON MOBIL CORPUS30231G1022

PROPREFREEPORT MCMORAN INCUS35671D8570

PROPREINTUITUS4612021034

PROPREINTUITIVE SURGICALUS46120E6023

PROPREJOHNSON & JOHNSONUS4781601046

PROPREMERCK AND CO INCUS58933Y1055

PROPREMETA PLATFORMS INCUS30303M1027

PROPREMICRON TECHNOLOGY INCUS5951121038

PROPREMICROSOFT CORPUS5949181045

PROPREMSCIUS55354G1004

3.48USD1,825,610.0112,325.00

3.69USD1,938,365.7220,535.00

4.11USD2,157,053.8414,169.00

4.16USD2,185,858.7214,196.00

5.91USD3,105,564.6518,975.00

3.03USD1,589,686.385,232.00

2.50USD1,311,345.868,232.00

0.70USD369,896.801,991.00

3.36USD1,764,654.9311,242.00

4.39USD2,307,830.35781.00

3.91USD2,052,311.8833,411.00

1.84USD964,143.993,524.00

1.41USD743,175.126,720.00

6.82USD3,582,431.054,904.00

1.84USD966,622.898,739.00

1.29USD677,418.5314,504.00

2.84USD1,493,179.562,552.00

0.60USD317,154.36915.00

3.62USD1,903,165.4514,074.00

4.14USD2,175,923.4018,005.00

3.55USD1,863,902.374,633.00

3.27USD1,715,766.5316,241.00

4.18USD2,198,526.576,038.00

0.25USD132,865.05305.00



AMUNDI FTSE MIB DAILY (-2X) INVERSE UCITS ETF

393 Half - yearly information documents: 04.30.2024

% TNA
Quotation 

Ccy

Market 

Value - FCY
Nominal

Holding 

Status
Asset DescriptionAsset Code

PROPRENVIDIA CORPUS67066G1040

PROPREPACCAR INCUS6937181088

PROPREPAYPAL HOLDINGS INCUS70450Y1038

PROPREQUALCOMM INCUS7475251036

PROPREUNITEDHEALTH GROUPUS91324P1021

Total Action
Total Valeurs mobilieres
Swap de Taux

PROPREFEES LEG EUR LYX ETFSWAP03553012

PROPREINDEX LEG EUR LYX ETSWAP03552979

PROPREVRAC LEG EUR LYX ETSWAP04003623

Total Swap de Taux
Liquidites

AUTRES

PROPREPROV COM MVTS EUR

Total AUTRES
BANQUE OU ATTENTE

PROPREÀ RECEVOIR SUR SWAP

PROPREÀ RECEVOIR SUR SWAP

PROPREACH DIFF TITRES USD

PROPREBANQUE AUD SGP

PROPREBANQUE EUR SGP

PROPREBANQUE GBP SGP

PROPREBANQUE JPY SGP

PROPREBANQUE USD SGP

PROPREVTE DIFF TITRES USD

Total BANQUE OU ATTENTE

7.23USD3,796,273.994,698.00

3.40USD1,788,264.8618,020.00

5.08USD2,669,413.2142,024.00

3.87USD2,035,336.6413,122.00

1.32USD693,940.431,534.00

95.7950,325,683.14
95.7950,325,683.14

0.05EUR28,435.011.00

99.99EUR52,532,627.7956,310,357.73

-95.79EUR-50,325,683.1356,310,357.73

4.252,235,379.67

-0.01EUR-2,635.86-2,635.86

-0.01-2,635.86

0.00EUR28.7328.73

0.07USD34,429.3536,813.58

-2.22USD-1,168,433.80-1,249,347.84

0.00AUD0.010.01

0.01EUR3,864.423,864.42

0.00GBP0.020.02

-0.00JPY-73.16-12,310.00

0.00USD1,307.251,397.78

2.16USD1,134,004.451,212,534.26

0.015,127.27



AMUNDI FTSE MIB DAILY (-2X) INVERSE UCITS ETF
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% TNA
Quotation 

Ccy

Market 

Value - FCY
Nominal

Holding 

Status
Asset DescriptionAsset Code

FRAIS DE GESTION

PROPREPRCOMGESTFIN

Total FRAIS DE GESTION
Total Liquidites

Total Amundi FTSE MIB Daily (-2x) Inverse UCITS ETF

-0.05EUR-28,070.42-28,070.42

-0.05-28,070.42
-0.05-25,579.01

100.0052,535,483.80
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Management company: 
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DOCUMENTS
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LEVERAGED UCITS ETF



AMUNDI FTSE MIB DAILY (2X) LEVERAGED UCITS ETF

396 Half - yearly information documents: 04.30.2024

Asset value

Assets UCITS accounts currency: EUR
Amount for financial 

period

a) Eligible financial securities referred to in 1° of I of Article L.21420 / 1° of I of Article L.2142455 of the 
Monetary and Financial Code

87,668,490.47

b) Bank balances 20,058.95

c) Other assets held by the UCITS 90,196,678.66

d)      Total assets held by the UCITS (lines a+b+c) 177,885,228.08

e) Liabilities -91,891,113.15

f)        Overall net total (lines d+e = UCITS net asset value) 85,994,114.93

Number of shares in circulation and net value of fund 
per share

Shares

Number of shares in 

circulation

Currency 
of shares

Net value of fund 

per share 

(Liquidation value)

DIST SHARE / FR0010446658 6,652,093.00 EUR 12.9273



AMUNDI FTSE MIB DAILY (2X) LEVERAGED UCITS ETF

397 Half - yearly information documents: 04.30.2024

Share portfolio

Percentage

Contents of share portfolio

Net asset 

value

Total value 

of assets

a) Eligible financial securities and money market instruments admitted to trading on a 
regulated market within the meaning of Article L. 4221° of the French Monetary and Financial 
Code.

- -

b) Eligible financial securities and money market instruments admitted to trading on another 
recognised regulated market which operates regularly, is open to the public, and is located in 
a EU Member State or in another country which is party to the Agreement on the European 
Economic Area.

- -

c) Eligible financial securities and money market instruments admitted to an official listing on 
a thirdcountry stock exchange or traded on another recognised thirdcountry regulated market 
operating regularly and open to the public, provided that this stock exchange or market is not 
listed by the AFM or that the choice of this stock exchange or market is provided for by law or 
by the Articles of Association of the UCITS / generalpurpose investment fund.

101.95 49.28

d) Newly issued financial securities mentioned in item 4, section I of Article R. 21411 / 4, 
section I of Article R. 2143218 of the French Monetary and Financial Code.

- -

e) Other assets - -



AMUNDI FTSE MIB DAILY (2X) LEVERAGED UCITS ETF

398 Half - yearly information documents: 04.30.2024

Breakdown of assets per currency

Currency (10 main currencies)

Amount 
accounts currency of 

UCITS Percentage

EUR Net asset value Total asset value

US Dollar 87,668,490.47 101.95 49.28

- - - -

- - - -

- - - -

- - - -

- - - -

- - - -

- - - -

- - - -

- - - -

Other currency - - -

Total 87,668,490.47 101.95 49.28

Breakdown of assets by issuer’s country of residence

Country (10 main countries)

Percentage

Net asset value Total asset value

United States of America 101.95 49.28

- - -

- - -

- - -

- - -

- - -

- - -

- - -

- - -

- - -

Other countries - -

Total 101.95 49.28



AMUNDI FTSE MIB DAILY (2X) LEVERAGED UCITS ETF

399 Half - yearly information documents: 04.30.2024

Breakdown of assets by economic sector

Economic sector (10 main sectors

Percentage

Net asset value Total asset value

Software 17.13 8.28

Internet 13.24 6.40

Semiconductors 11.58 5.60

Broadline Retailers 8.97 4.34

Soft Drinks 8.50 4.11

Pharmaceuticals 5.72 2.77

Drug Retailers 4.86 2.35

Computer Hardware 4.76 2.30

Home Improvement Retailers 4.56 2.20

Computer Services 4.45 2.15

Other sectors 18.18 8.78

Total 101.95 49.28

Breakdown of other assets by nature

Percentage

Kind of asset Net asset value Total asset value

UCITS shares - -

- UCITS and equivalents of other EU member states - -

- AIFs and equivalents from other EU member states - -

- Other CIUs and investment funds - -

Other assets - -

Total - -



AMUNDI FTSE MIB DAILY (2X) LEVERAGED UCITS ETF

400 Half - yearly information documents: 04.30.2024

Indication of movements occurring in the composition 
of the securities portfolio during the reference period

Items of share portfolio

Movements  

(in amount)

 UCITS accounts currency: EUR Acquisitions

Sales / 

Refundings

a) Eligible financial securities and money market instruments admitted to 
trading on a regulated market within the meaning of Article L. 4221° of the 
French Monetary and Financial Code.

5,779,832.91 5,777,002.58

b) Eligible financial securities and money market instruments admitted to 
trading on another recognised regulated market which operates regularly, is 
open to the public, and is located in a EU Member State or in another 
country which is party to the Agreement on the European Economic Area.

- -

c) Eligible financial securities and money market instruments admitted to an 
official listing on a thirdcountry stock exchange or traded on another 
recognised thirdcountry regulated market operating regularly and open to 
the public, provided that this stock exchange or market is not listed by the 
AFM or that the choice of this stock exchange or market is provided for by 
law or by the Articles of Association of the UCITS / generalpurpose 
investment fund.

366,071,761.07 404,354,087.21

d) Newly issued financial securities mentioned in item 4, section I of Article 
R. 21411 / 4, section I of Article R. 2143218 of the French Monetary and 
Financial Code.

- -

e) Other assets 9,999,993.89 898,514.45

Total on the period 381,851,587.87 411,029,604.24



Date Share category
Share 

currency Nature Net amount Tax credit
Gross 

amount

12/12/2023 DIST SHARE - Dividends paid 0.50 0.00 0.50

- - - - - - -

- - - - - - -

- - - - - - -

- - - - - - -

- - - - - - -

AMUNDI FTSE MIB DAILY (2X) LEVERAGED UCITS ETF
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Indication of the figures concerning unit distributions 
on results and/or on net capital gains or losses, paid 
during the period or to be paid, after deduction of taxes
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Information on overperformance fees (in EUR)
Outperformance fee (variable 

charges): amount and % of fees for 

the period
Provisioned variable 

management fees %

Acquired Variable 

Management Fees  

(due to redemptions) %Share class:

DIST SHARE / FR0010446658 - - - -

(1) in relation to the net assets of the accounting order.

(2) in relation to average net assets.
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Transparency of securities financing transactions and the 
reuse of financial instruments under the SFTR regulation 
(in the UCI’s accounting currency)

% of assets that can 
be lent -

Securities 

Lending

1.1. Amount of securities and commodities loaned as a proportion of total loanable assets defined as 

excluding cash and cash equivalents

1. General informations

% of assets under manage-
ment

79.81----

Absolute value 68,627,647.85----

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

1.2. Amount of assets engaged in each type of securities financing transaction and total return swaps 

expressed in absolute value (in the currency of the mutual fund) and in proportion of the assets under 

management of the organization

2.1. The top ten issuers of guarantees for all types of securities financing transactions and global return 

swaps (breakdown of collateral and commodity volumes by issuer names)

2. Concentration data

Amount
1

Denomination

-

-

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

2.2. The top ten counterparties for each type of securities financing and total return transactions separately 

(name of counterparty and gross volume of outstanding trades)

Amount 68,627,647.85----
1

Denomination SOCIETE 
GENERALE 

----

3.1. Type and quality of guarantees 

Amundi Asset Management undertakes to accept only securities of a high credit quality and to increase the value of 
its collateral by applying valuation discounts to securities loaned to it. This process is regularly reviewed and updated.

3. Aggregate transaction data for each type of securities financing transaction and aggregate return swap 

separately broken down by the following categories
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Open -----

1 to 3 months -----

More than 1 year -----

3 months to 1 year -----

1 week to 1 month -----

1 day to 1 week -----

Less than 1 day -----

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

3.2. Guarantee period

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

3.3. Currency of the guarantee

Amount -----
1

Currency -----

Open -----

1 to 3 months 68,627,647.85----

More than 1 year -----

3 months to 1 year -----

1 week to 1 month -----

1 day to 1 week -----

Less than 1 day -----

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

3.4. Maturity of Securities Financing Transactions and Global Return Swap Agreements

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

3.5. Country where the counterparties are established

Amount 68,627,647.85----
1

Country FRANCE----

Bilateral 68,627,647.85----

Central counterparty -----

Tri-parts -----

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

3.6. Regulation and compensation
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“The regulations governing UCITS forbid the reuse of collateral securities. Cash collateral received is: 

- reinvested in short-term money market funds (as defined by ESMA in its ‘Guidelines on ETFs and other UCITS 
issues’); 

- placed on deposit; 

- reinvested in high-quality long-term government bonds; 

- reinvested in high-quality short-term government bonds; or 

- used for the purpose of reverse repurchase transactions. 

The maximum proportion of received collateral that may be reused is 0% in the case of securities and 100% in the 
case of cash. 

The effective usage amounts to 0% for collateral securities and 100% for cash collateral.

4. Data on the reuse of guarantees (collateral)

Number of custodians -

5. Retention of Guarantees Received by the Mutual Fund in Securities Financing Transactions and Global 

Return Swaps

Amount
1

Denomination

-

-

Amundi Asset Management undertakes to do business with a limited number of depositaries, selected to ensure the 
adequate custody of securities received and cash.

6. Retention of Guarantees Provided by the Mutual Fund in SFT Transactions and Global Return Swaps

Securities lending and repurchase agreements: 

For securities lending transactions and repurchase agreements, Amundi Asset Management has entrusted Amundi 
Intermédiation, acting on behalf of the UCITS, with the following responsibilities: selecting counterparties, ordering the 
implementation of market agreements, monitoring counterparty risk, performing qualitative and quantitative monitoring 
of collateralisation (dispersion checks, ratings, liquid assets), repurchase agreements and securities lending. Income 
generated from these transactions is paid into the UCITS. Costs generated by these transactions are incurred by the 
UCITS. Charges by Amundi Intermédiation must not exceed 50% of the income generated by these transactions.

7. Revenue and cost data for each type of securities financing transaction and total return swap
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Inventory at 04.30.2024

% TNA
Quotation 

Ccy

Market 

Value - FCY
Nominal

Holding 

Status
Asset DescriptionAsset Code

Valeurs mobilieres

Action

PROPREADVANCED MICRO DEVICES INCUS0079031078

PROPREALPHABET INCUS02079K3059

PROPREALPHABET INC SHS CUS02079K1079

PROPREAMAZON.COM INCUS0231351067

PROPREAPPLE INCUS0378331005

PROPREBANK OF AMERICA CORPUS0605051046

PROPREBROADCOM INCUS11135F1012

PROPRECADENCE DESIGN SYSTEMS INCUS1273871087

PROPRECOGNIZANT TECH SO-AUS1924461023

PROPRECOMCAST CLASS AUS20030N1019

PROPRECVS HEALTH CORPUS1266501006

PROPREELI LILLY & COUS5324571083

PROPREFIDELITY NATIONAL INFORM SVCESUS31620M1062

PROPREHOME DEPOT INCUS4370761029

PROPREJOHNSON & JOHNSONUS4781601046

PROPREMICROSOFT CORPUS5949181045

PROPREMSCIUS55354G1004

PROPRENVIDIA CORPUS67066G1040

PROPREPAYPAL HOLDINGS INCUS70450Y1038

PROPREPEPSICO INCUS7134481081

PROPREREGENERON PHARMAUS75886F1075

PROPRESALESFORCE.COMUS79466L3024

PROPRESERVICENOW INCUS81762P1021

PROPREUNION PACIFIC CORPUS9078181081

2.29USD1,972,991.9113,320.00

4.65USD3,998,671.4826,266.00

4.13USD3,552,405.3723,071.00

8.98USD7,718,003.2747,157.00

4.76USD4,090,946.6725,681.00

1.07USD916,276.5726,472.00

4.55USD3,912,058.543,217.00

4.48USD3,851,731.0814,942.00

4.46USD3,835,883.9962,447.00

3.08USD2,645,227.8474,217.00

4.86USD4,176,141.3065,948.00

4.95USD4,253,771.625,823.00

3.42USD2,938,869.9746,266.00

4.56USD3,921,868.9212,547.00

0.77USD665,986.214,925.00

8.85USD7,614,737.7020,913.00

4.19USD3,601,296.178,267.00

4.74USD4,072,631.105,040.00

0.36USD307,442.414,840.00

8.50USD7,306,701.7344,413.00

1.25USD1,071,207.631,286.00

3.80USD3,266,517.4512,987.00

4.45USD3,825,067.735,899.00

1.76USD1,512,456.436,819.00
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% TNA
Quotation 

Ccy

Market 

Value - FCY
Nominal

Holding 

Status
Asset DescriptionAsset Code

PROPREUNITEDHEALTH GROUPUS91324P1021

Total Action
Total Valeurs mobilieres
Swap de Taux

PROPREFEES LEG EUR LYX ETFSWAP03552971

PROPREINDEX LEG EUR LYX ETSWAP03553050

PROPREVRAC LEG EUR LYX ETSWAP04003622

Total Swap de Taux
Liquidites

AUTRES

PROPREPROV COM MVTS EUR

Total AUTRES
BANQUE OU ATTENTE

PROPREÀ RECEVOIR SUR SWAP

PROPREÀ RECEVOIR SUR SWAP

PROPREACH DIFF TITRES USD

PROPREBANQUE AUD SGP

PROPREBANQUE EUR SGP

PROPREBANQUE JPY SGP

PROPREBANQUE USD SGP

PROPREVTE DIFF TITRES USD

Total BANQUE OU ATTENTE
FRAIS DE GESTION

PROPREPRCOMGESTFIN

Total FRAIS DE GESTION
Total Liquidites

Total Amundi FTSE MIB Daily (2x) Leveraged UCITS ETF

3.07USD2,639,597.385,835.00

101.9587,668,490.47
101.9587,668,490.47

0.07EUR56,258.021.00

99.98EUR85,980,218.8068,627,647.85

-101.95EUR-87,668,490.4768,627,647.85

-1.90-1,632,013.65

-0.01EUR-5,889.32-5,889.32

-0.01-5,889.32

0.00EUR96.5396.53

0.68USD583,148.34623,531.36

-4.84USD-4,160,105.31-4,448,192.60

-0.00AUD-294.30-484.61

0.02EUR18,086.2018,086.20

-0.00JPY-899.26-151,311.00

0.00USD1,972.752,109.36

4.16USD3,576,956.973,824,661.24

0.0218,961.92

-0.06EUR-55,434.49-55,434.49

-0.06-55,434.49
-0.05-42,361.89

100.0085,994,114.93
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Asset value

Assets UCITS accounts currency: EUR
Amount for financial 

period

a) Eligible financial securities referred to in 1° of I of Article L.21420 / 1° of I of Article L.2142455 of the 
Monetary and Financial Code

29,063,549.62

b) Bank balances 2,414.67

c) Other assets held by the UCITS 29,971,728.45

d)      Total assets held by the UCITS (lines a+b+c) 59,037,692.74

e) Liabilities -29,192,775.67

f)        Overall net total (lines d+e = UCITS net asset value) 29,844,917.07

Number of shares in circulation and net value of fund 
per share

Shares

Number of shares in 

circulation

Currency 
of shares

Net value of fund 

per share 

(Liquidation value)

ACC SHARE / FR0010446146 4,412,587.00 EUR 6.7635
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Share portfolio

Percentage

Contents of share portfolio

Net asset 

value

Total value 

of assets

a) Eligible financial securities and money market instruments admitted to trading on a 
regulated market within the meaning of Article L. 4221° of the French Monetary and Financial 
Code.

- -

b) Eligible financial securities and money market instruments admitted to trading on another 
recognised regulated market which operates regularly, is open to the public, and is located in 
a EU Member State or in another country which is party to the Agreement on the European 
Economic Area.

- -

c) Eligible financial securities and money market instruments admitted to an official listing on 
a thirdcountry stock exchange or traded on another recognised thirdcountry regulated market 
operating regularly and open to the public, provided that this stock exchange or market is not 
listed by the AFM or that the choice of this stock exchange or market is provided for by law or 
by the Articles of Association of the UCITS / generalpurpose investment fund.

97.38 49.23

d) Newly issued financial securities mentioned in item 4, section I of Article R. 21411 / 4, 
section I of Article R. 2143218 of the French Monetary and Financial Code.

- -

e) Other assets - -
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Breakdown of assets per currency

Currency (10 main currencies)

Amount 
accounts currency of 

UCITS Percentage

EUR Net asset value Total asset value

US Dollar 29,063,549.62 97.38 49.23

- - - -

- - - -

- - - -

- - - -

- - - -

- - - -

- - - -

- - - -

- - - -

Other currency - - -

Total 29,063,549.62 97.38 49.23

Breakdown of assets by issuer’s country of residence

Country (10 main countries)

Percentage

Net asset value Total asset value

United States of America 97.38 49.23

- - -

- - -

- - -

- - -

- - -

- - -

- - -

- - -

- - -

Other countries - -

Total 97.38 49.23
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Breakdown of assets by economic sector

Economic sector (10 main sectors

Percentage

Net asset value Total asset value

Semiconductors 19.76 9.99

Internet 18.62 9.41

Software 10.40 5.26

Pharmaceuticals 9.60 4.85

Computer Hardware 4.54 2.29

Specialty Retailers 4.43 2.24

Financial data providers 4.33 2.19

Broadline Retailers 4.24 2.15

Computer Services 4.03 2.04

Health Care Providers 3.79 1.91

Other sectors 13.64 6.90

Total 97.38 49.23

Breakdown of other assets by nature

Percentage

Kind of asset Net asset value Total asset value

UCITS shares - -

- UCITS and equivalents of other EU member states - -

- AIFs and equivalents from other EU member states - -

- Other CIUs and investment funds - -

Other assets - -

Total - -
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Indication of movements occurring in the composition 
of the securities portfolio during the reference period

Items of share portfolio

Movements  

(in amount)

 UCITS accounts currency: EUR Acquisitions

Sales / 

Refundings

a) Eligible financial securities and money market instruments admitted to 
trading on a regulated market within the meaning of Article L. 4221° of the 
French Monetary and Financial Code.

215,311.80 213,054.60

b) Eligible financial securities and money market instruments admitted to 
trading on another recognised regulated market which operates regularly, is 
open to the public, and is located in a EU Member State or in another 
country which is party to the Agreement on the European Economic Area.

- -

c) Eligible financial securities and money market instruments admitted to an 
official listing on a thirdcountry stock exchange or traded on another 
recognised thirdcountry regulated market operating regularly and open to 
the public, provided that this stock exchange or market is not listed by the 
AFM or that the choice of this stock exchange or market is provided for by 
law or by the Articles of Association of the UCITS / generalpurpose 
investment fund.

71,491,391.91 95,921,897.77

d) Newly issued financial securities mentioned in item 4, section I of Article 
R. 21411 / 4, section I of Article R. 2143218 of the French Monetary and 
Financial Code.

- -

e) Other assets - -

Total on the period 71,706,703.71 96,134,952.37



Date Share category
Share 

currency Nature Net amount Tax credit
Gross 

amount

- - - - - - -

- - - - - - -

- - - - - - -

- - - - - - -

- - - - - - -

- - - - - - -
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Indication of the figures concerning unit distributions 
on results and/or on net capital gains or losses, paid 
during the period or to be paid, after deduction of taxes
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Information on overperformance fees (in EUR)
Outperformance fee (variable 

charges): amount and % of fees for 

the period
Provisioned variable 

management fees %

Acquired Variable 

Management Fees  

(due to redemptions) %Share class:

ACC SHARE / FR0010446146 - - - -

(1) in relation to the net assets of the accounting order.

(2) in relation to average net assets.
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Transparency of securities financing transactions and the 
reuse of financial instruments under the SFTR regulation 
(in the UCI’s accounting currency)

% of assets that can 
be lent -

Securities 

Lending

1.1. Amount of securities and commodities loaned as a proportion of total loanable assets defined as 

excluding cash and cash equivalents

1. General informations

% of assets under manage-
ment

103.11----

Absolute value 30,774,264.26----

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

1.2. Amount of assets engaged in each type of securities financing transaction and total return swaps 

expressed in absolute value (in the currency of the mutual fund) and in proportion of the assets under 

management of the organization

2.1. The top ten issuers of guarantees for all types of securities financing transactions and global return 

swaps (breakdown of collateral and commodity volumes by issuer names)

2. Concentration data

Amount
1

Denomination

-

-

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

2.2. The top ten counterparties for each type of securities financing and total return transactions separately 

(name of counterparty and gross volume of outstanding trades)

Amount 30,774,264.26----
1

Denomination SOCIETE 
GENERALE 

----

3.1. Type and quality of guarantees 

Amundi Asset Management undertakes to accept only securities of a high credit quality and to increase the value of 
its collateral by applying valuation discounts to securities loaned to it. This process is regularly reviewed and updated.

3. Aggregate transaction data for each type of securities financing transaction and aggregate return swap 

separately broken down by the following categories
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Open -----

1 to 3 months -----

More than 1 year -----

3 months to 1 year -----

1 week to 1 month -----

1 day to 1 week -----

Less than 1 day -----

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

3.2. Guarantee period

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

3.3. Currency of the guarantee

Amount -----
1

Currency -----

Open -----

1 to 3 months -----

More than 1 year -----

3 months to 1 year 30,774,264.26----

1 week to 1 month -----

1 day to 1 week -----

Less than 1 day -----

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

3.4. Maturity of Securities Financing Transactions and Global Return Swap Agreements

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

3.5. Country where the counterparties are established

Amount 30,774,264.26----
1

Country FRANCE----

Bilateral 30,774,264.26----

Central counterparty -----

Tri-parts -----

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

3.6. Regulation and compensation
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“The regulations governing UCITS forbid the reuse of collateral securities. Cash collateral received is: 

- reinvested in short-term money market funds (as defined by ESMA in its ‘Guidelines on ETFs and other UCITS 
issues’); 

- placed on deposit; 

- reinvested in high-quality long-term government bonds; 

- reinvested in high-quality short-term government bonds; or 

- used for the purpose of reverse repurchase transactions. 

The maximum proportion of received collateral that may be reused is 0% in the case of securities and 100% in the 
case of cash. 

The effective usage amounts to 0% for collateral securities and 100% for cash collateral.

4. Data on the reuse of guarantees (collateral)

Number of custodians -

5. Retention of Guarantees Received by the Mutual Fund in Securities Financing Transactions and Global 

Return Swaps

Amount
1

Denomination

-

-

Amundi Asset Management undertakes to do business with a limited number of depositaries, selected to ensure the 
adequate custody of securities received and cash.

6. Retention of Guarantees Provided by the Mutual Fund in SFT Transactions and Global Return Swaps

Securities lending and repurchase agreements: 

For securities lending transactions and repurchase agreements, Amundi Asset Management has entrusted Amundi 
Intermédiation, acting on behalf of the UCITS, with the following responsibilities: selecting counterparties, ordering the 
implementation of market agreements, monitoring counterparty risk, performing qualitative and quantitative monitoring 
of collateralisation (dispersion checks, ratings, liquid assets), repurchase agreements and securities lending. Income 
generated from these transactions is paid into the UCITS. Costs generated by these transactions are incurred by the 
UCITS. Charges by Amundi Intermédiation must not exceed 50% of the income generated by these transactions.

7. Revenue and cost data for each type of securities financing transaction and total return swap
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Inventory at 04.30.2024

% TNA
Quotation 

Ccy

Market 

Value - FCY
Nominal

Holding 

Status
Asset DescriptionAsset Code

Valeurs mobilieres

Action

PROPREABBVIE INCUS00287Y1091

PROPREADVANCED MICRO DEVICES INCUS0079031078

PROPREAKAMAI TECHNOLOGIES INCUS00971T1016

PROPREALPHABET INCUS02079K3059

PROPREALPHABET INC SHS CUS02079K1079

PROPREAMAZON.COM INCUS0231351067

PROPREAPPLE INCUS0378331005

PROPREAPPLIED MATERIALS INCUS0382221051

PROPREBOEING COUS0970231058

PROPREBROADCOM INCUS11135F1012

PROPRECADENCE DESIGN SYSTEMS INCUS1273871087

PROPRECISCO SYSTEMS INCUS17275R1023

PROPRECOCA-COLA COUS1912161007

PROPRECOGNIZANT TECH SO-AUS1924461023

PROPREDOLLAR TREE INCUS2567461080

PROPREECOLAB INCUS2788651006

PROPREELI LILLY & COUS5324571083

PROPREMERCK AND CO INCUS58933Y1055

PROPREMETA PLATFORMS INCUS30303M1027

PROPREMICRON TECHNOLOGY INCUS5951121038

PROPREMICROSOFT CORPUS5949181045

PROPRENETFLIX INCUS64110L1061

PROPRENIKE INC -B-US6541061031

PROPRENVIDIA CORPUS67066G1040

0.37USD109,516.76720.00

3.79USD1,130,026.677,629.00

3.81USD1,138,382.7912,060.00

3.93USD1,172,229.137,700.00

4.46USD1,331,593.858,648.00

4.24USD1,266,775.787,740.00

4.54USD1,354,675.078,504.00

1.09USD326,794.811,759.00

3.24USD967,091.186,161.00

5.15USD1,535,881.231,263.00

4.08USD1,217,747.134,724.00

0.37USD109,975.162,503.00

0.72USD213,573.713,697.00

2.09USD625,196.2010,178.00

4.43USD1,322,011.2211,954.00

0.34USD101,521.63480.00

4.66USD1,390,894.931,904.00

4.57USD1,365,375.3211,298.00

4.32USD1,289,403.653,205.00

1.12USD334,363.713,165.00

2.95USD880,794.272,419.00

0.52USD154,493.34300.00

1.37USD407,695.584,725.00

4.32USD1,288,858.451,595.00
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% TNA
Quotation 

Ccy

Market 

Value - FCY
Nominal

Holding 

Status
Asset DescriptionAsset Code

PROPREPALO ALTO NETWORKS INCUS6974351057

PROPREPEPSICO INCUS7134481081

PROPREPROGRESSIVE CORPUS7433151039

PROPREQUALCOMM INCUS7475251036

PROPRESALESFORCE.COMUS79466L3024

PROPRESERVICENOW INCUS81762P1021

PROPRES&P GLOBAL INCUS78409V1044

PROPRESTARBUCKSUS8552441094

PROPRETHE CIGNA GROUPUS1255231003

PROPREVALERO ENERGY CORPORATIONUS91913Y1001

Total Action
Total Valeurs mobilieres
Swap de Taux

PROPREFEES LEG EUR LYX ETFSWAP03552981

PROPREINDEX LEG EUR LYX ETSWAP03552988

PROPREVRAC LEG EUR LYX ETSWAP04003621

Total Swap de Taux
Liquidites

AUTRES

PROPREPROV COM MVTS EUR

Total AUTRES
BANQUE OU ATTENTE

PROPREÀ RECEVOIR SUR SWAP

PROPREÀ RECEVOIR SUR SWAP

PROPREACH DIFF TITRES USD

PROPREBANQUE AUD SGP

PROPREBANQUE EUR SGP

PROPREBANQUE GBP SGP

PROPREBANQUE JPY SGP

1.68USD501,389.081,843.00

0.57USD168,794.631,026.00

3.66USD1,093,592.475,615.00

4.29USD1,281,508.258,262.00

1.69USD503,798.762,003.00

4.03USD1,204,127.951,857.00

4.33USD1,291,921.683,322.00

1.53USD457,987.995,534.00

3.79USD1,129,638.833,383.00

1.33USD395,918.412,648.00

97.3829,063,549.62
97.3829,063,549.62

0.05EUR16,359.211.00

100.00EUR29,843,519.9730,774,264.26

-97.38EUR-29,063,549.6330,774,264.26

2.67796,329.55

-0.00EUR-1,195.08-1,195.08

-0.00-1,195.08

0.00EUR1.401.40

0.37USD111,847.87119,593.34

-0.37USD-111,847.87-119,593.34

0.00AUD122.35201.47

0.01EUR1,901.081,901.08

0.00GBP1.531.31

-0.00JPY-57.83-9,731.00
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% TNA
Quotation 

Ccy

Market 

Value - FCY
Nominal

Holding 

Status
Asset DescriptionAsset Code

PROPREBANQUE USD SGP

Total BANQUE OU ATTENTE
FRAIS DE GESTION

PROPREPRCOMGESTFIN

Total FRAIS DE GESTION
Total Liquidites

Total Amundi FTSE MIB Daily (-1x) Inverse UCITS ETF

0.00USD389.71416.70

0.012,358.24

-0.05EUR-16,125.26-16,125.26

-0.05-16,125.26
-0.05-14,962.10

100.0029,844,917.07
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Management company: 

AMUNDI ASSET MANAGEMENT 

Delegated management accounting title: 

SOCIETE GENERALE 

Custodian: 

SOCIETE GENERALE 

Statutory auditor: 

DELOITTE & ASSOCIES

HALF - YEARLY 
INFORMATION 
DOCUMENTS

Subfund of the SICAV Multi Units France

AMUNDI GERMAN BUND DAILY (-2X) 

INVERSE UCITS ETF
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Asset value

Assets UCITS accounts currency: EUR
Amount for financial 

period

a) Eligible financial securities referred to in 1° of I of Article L.21420 / 1° of I of Article L.2142455 of the 
Monetary and Financial Code

28,350,002.03

b) Bank balances 24,202.77

c) Other assets held by the UCITS 29,118,186.39

d)      Total assets held by the UCITS (lines a+b+c) 57,492,391.19

e) Liabilities -28,710,645.44

f)        Overall net total (lines d+e = UCITS net asset value) 28,781,745.75

Number of shares in circulation and net value of fund 
per share

Shares

Number of shares in 

circulation

Currency 
of shares

Net value of fund 

per share 

(Liquidation value)

ACC SHARE / FR0010869578 696,489.00 EUR 41.324
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Share portfolio

Percentage

Contents of share portfolio

Net asset 

value

Total value 

of assets

a) Eligible financial securities and money market instruments admitted to trading on a 
regulated market within the meaning of Article L. 4221° of the French Monetary and Financial 
Code.

98.50 49.31

b) Eligible financial securities and money market instruments admitted to trading on another 
recognised regulated market which operates regularly, is open to the public, and is located in 
a EU Member State or in another country which is party to the Agreement on the European 
Economic Area.

- -

c) Eligible financial securities and money market instruments admitted to an official listing on 
a thirdcountry stock exchange or traded on another recognised thirdcountry regulated market 
operating regularly and open to the public, provided that this stock exchange or market is not 
listed by the AFM or that the choice of this stock exchange or market is provided for by law or 
by the Articles of Association of the UCITS / generalpurpose investment fund.

- -

d) Newly issued financial securities mentioned in item 4, section I of Article R. 21411 / 4, 
section I of Article R. 2143218 of the French Monetary and Financial Code.

- -

e) Other assets - -
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Breakdown of assets per currency

Currency (10 main currencies)

Amount 
accounts currency of 

UCITS Percentage

EUR Net asset value Total asset value

Euro 28,350,002.03 98.50 49.31

- - - -

- - - -

- - - -

- - - -

- - - -

- - - -

- - - -

- - - -

- - - -

Other currency - - -

Total 28,350,002.03 98.50 49.31

Breakdown of assets by issuer’s country of residence

Country (10 main countries)

Percentage

Net asset value Total asset value

France 41.15 20.60

Netherlands 25.00 12.51

Italy 13.67 6.85

Germany 9.59 4.80

Luxembourg 5.70 2.85

Belgium 1.41 0.70

United States of America 0.66 0.33

Canada 0.58 0.29

Slovenia 0.57 0.29

Estonia 0.17 0.09

Other countries - -

Total 98.50 49.31
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Breakdown of assets by economic sector

Economic sector (10 main sectors

Percentage

Net asset value Total asset value

State 49.97 25.02

Banks 25.16 12.60

Specialty Finance 8.50 4.25

Transportation Services 6.63 3.32

Automobiles 4.60 2.30

Integrated Oil and Gas 2.60 1.30

Food Products 0.64 0.32

Pharmaceuticals 0.40 0.20

- - -

- - -

Other sectors - -

Total 98.50 49.31

Breakdown of other assets by nature

Percentage

Kind of asset Net asset value Total asset value

UCITS shares - -

- UCITS and equivalents of other EU member states - -

- AIFs and equivalents from other EU member states - -

- Other CIUs and investment funds - -

Other assets - -

Total - -
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Indication of movements occurring in the composition 
of the securities portfolio during the reference period

Items of share portfolio

Movements  

(in amount)

 UCITS accounts currency: EUR Acquisitions

Sales / 

Refundings

a) Eligible financial securities and money market instruments admitted to 
trading on a regulated market within the meaning of Article L. 4221° of the 
French Monetary and Financial Code.

243,516,843.48 271,950,227.40

b) Eligible financial securities and money market instruments admitted to 
trading on another recognised regulated market which operates regularly, is 
open to the public, and is located in a EU Member State or in another 
country which is party to the Agreement on the European Economic Area.

- -

c) Eligible financial securities and money market instruments admitted to an 
official listing on a thirdcountry stock exchange or traded on another 
recognised thirdcountry regulated market operating regularly and open to 
the public, provided that this stock exchange or market is not listed by the 
AFM or that the choice of this stock exchange or market is provided for by 
law or by the Articles of Association of the UCITS / generalpurpose 
investment fund.

- -

d) Newly issued financial securities mentioned in item 4, section I of Article 
R. 21411 / 4, section I of Article R. 2143218 of the French Monetary and 
Financial Code.

- -

e) Other assets - -

Total on the period 243,516,843.48 271,950,227.40



Date Share category
Share 

currency Nature Net amount Tax credit
Gross 

amount

- - - - - - -

- - - - - - -

- - - - - - -

- - - - - - -

- - - - - - -

- - - - - - -

AMUNDI GERMAN BUND DAILY (-2X) INVERSE UCITS ETF
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Indication of the figures concerning unit distributions 
on results and/or on net capital gains or losses, paid 
during the period or to be paid, after deduction of taxes
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Information on overperformance fees (in EUR)
Outperformance fee (variable 

charges): amount and % of fees for 

the period
Provisioned variable 

management fees %

Acquired Variable 

Management Fees  

(due to redemptions) %Share class:

ACC SHARE / FR0010869578 - - - -

(1) in relation to the net assets of the accounting order.

(2) in relation to average net assets.
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Transparency of securities financing transactions and the 
reuse of financial instruments under the SFTR regulation 
(in the UCI’s accounting currency)

% of assets that can 
be lent -

Securities 

Lending

1.1. Amount of securities and commodities loaned as a proportion of total loanable assets defined as 

excluding cash and cash equivalents

1. General informations

% of assets under manage-
ment

89.43----

Absolute value 25,740,213.62----

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

1.2. Amount of assets engaged in each type of securities financing transaction and total return swaps 

expressed in absolute value (in the currency of the mutual fund) and in proportion of the assets under 

management of the organization

2.1. The top ten issuers of guarantees for all types of securities financing transactions and global return 

swaps (breakdown of collateral and commodity volumes by issuer names)

2. Concentration data

Amount
1

Denomination

-

-

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

2.2. The top ten counterparties for each type of securities financing and total return transactions separately 

(name of counterparty and gross volume of outstanding trades)

Amount 25,740,213.62----
1

Denomination SOCIETE 
GENERALE 

----

3.1. Type and quality of guarantees 

Amundi Asset Management undertakes to accept only securities of a high credit quality and to increase the value of 
its collateral by applying valuation discounts to securities loaned to it. This process is regularly reviewed and updated.

3. Aggregate transaction data for each type of securities financing transaction and aggregate return swap 

separately broken down by the following categories
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Open -----

1 to 3 months -----

More than 1 year -----

3 months to 1 year -----

1 week to 1 month -----

1 day to 1 week -----

Less than 1 day -----

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

3.2. Guarantee period

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

3.3. Currency of the guarantee

Amount -----
1

Currency -----

Open -----

1 to 3 months -----

More than 1 year -----

3 months to 1 year 25,740,213.62----

1 week to 1 month -----

1 day to 1 week -----

Less than 1 day -----

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

3.4. Maturity of Securities Financing Transactions and Global Return Swap Agreements

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

3.5. Country where the counterparties are established

Amount 25,740,213.62----
1

Country FRANCE----

Bilateral 25,740,213.62----

Central counterparty -----

Tri-parts -----

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

3.6. Regulation and compensation
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“The regulations governing UCITS forbid the reuse of collateral securities. Cash collateral received is: 

- reinvested in short-term money market funds (as defined by ESMA in its ‘Guidelines on ETFs and other UCITS 
issues’); 

- placed on deposit; 

- reinvested in high-quality long-term government bonds; 

- reinvested in high-quality short-term government bonds; or 

- used for the purpose of reverse repurchase transactions. 

The maximum proportion of received collateral that may be reused is 0% in the case of securities and 100% in the 
case of cash. 

The effective usage amounts to 0% for collateral securities and 100% for cash collateral.

4. Data on the reuse of guarantees (collateral)

Number of custodians -

5. Retention of Guarantees Received by the Mutual Fund in Securities Financing Transactions and Global 

Return Swaps

Amount
1

Denomination

-

-

Amundi Asset Management undertakes to do business with a limited number of depositaries, selected to ensure the 
adequate custody of securities received and cash.

6. Retention of Guarantees Provided by the Mutual Fund in SFT Transactions and Global Return Swaps

Securities lending and repurchase agreements: 

For securities lending transactions and repurchase agreements, Amundi Asset Management has entrusted Amundi 
Intermédiation, acting on behalf of the UCITS, with the following responsibilities: selecting counterparties, ordering the 
implementation of market agreements, monitoring counterparty risk, performing qualitative and quantitative monitoring 
of collateralisation (dispersion checks, ratings, liquid assets), repurchase agreements and securities lending. Income 
generated from these transactions is paid into the UCITS. Costs generated by these transactions are incurred by the 
UCITS. Charges by Amundi Intermédiation must not exceed 50% of the income generated by these transactions.

7. Revenue and cost data for each type of securities financing transaction and total return swap
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Inventory at 04.30.2024

% TNA
Quotation 

Ccy

Market 

Value - FCY
Nominal

Holding 

Status
Asset DescriptionAsset Code

Valeurs mobilieres

Obligation

PROPREAGENCE FRANCAISE DEVELOP 0% 
28/10/2027FR0014000AU2

PROPREAGENCE FRANCAISE DEVELOP 3.0% 
17/01/2034FR001400N7K2

PROPREARKEA HOME LOANS 0.01% 04/10/2030FR0013515715

PROPREBANQUE FEDERATIVE DU CREDIT MU-
TUEL 4.125% 13/03/2029FR001400GGZ0

PROPRECAISSE AMORTISSEMENT DE LA DETTE 
SOCIALE  I 1.5% 25/07/24FR0011198787

PROPRECAISSE D AMORT DETTE SOC 0.0% 
25/05/2031FR0014001S17

PROPRECAISSE D AMORT DETTE SOC 0.45% 
19/01/2032FR0014007RB1

PROPRECAISSE D AMORT DETTE SOCIALE 2.75% 
25/02/2029FR001400N7G0

PROPRECAISSE D AMORTISSEMENT DE LA 
DETTE SOCIALE 3.125% 01/03/2030FR001400G6E6

PROPRECAISSE D AMORTISSEMENT DE LA 
DETTE 2.75% 25/11/2032FR001400CVE3

PROPRECAISSE D AMORTISSEMENT DE LA 0.6% 
25/11/2029FR0014008E81

PROPRECAISSE DAMORT DETTE SOC 3% 
25/11/2031FR001400IVT8

PROPRECAISSE FRANCAISE DE FIN 0.5% 
19/01/2026FR0013310026

PROPRECOOPERATIVE RABOBANK UA 0.875% 
01/02/2029XS1944327631

PROPREDEXIA CREDIT LOCAL 0% 29/05/2024XS2003512824

PROPREEFSF 0% 20/07/2026EU000A1G0EN1

PROPREENI SPA 3.75% 12/09/2025XS0970852348

PROPREEUROPEAN INVESTMENT BANK 1.5% 
15/06/2032XS2484093393

PROPREEUROPEAN INVESTMENT BANK 2.75% 
17/07/2029EU000A3LVAL6

PROPREEUROPEAN STABILITY MECHANISM 
0.01% 15/10/2031EU000A1Z99P9

PROPREFRANCE OAT 0% 25 /10/38FR0010810101

PROPREFRANCE OAT 0% 25/04/2043FR0010809863

PROPREFRANCE OAT 0% 25/04/2052FR0010809632

PROPREFRANCE 1.75% 25/06/2039FR0013234333

2.17EUR624,813.00700,000.00

2.39EUR688,660.34700,000.00

0.85EUR244,823.38300,000.00

0.36EUR102,651.37100,000.00

0.98EUR281,477.19229,000.00

0.28EUR80,896.00100,000.00

2.29EUR659,064.79800,000.00

2.41EUR693,552.50700,000.00

2.10EUR605,780.30600,000.00

2.40EUR691,167.30700,000.00

2.14EUR615,057.07700,000.00

2.45EUR706,100.33700,000.00

0.66EUR190,514.89200,000.00

2.20EUR632,995.62700,000.00

2.08EUR598,326.00600,000.00

0.53EUR151,963.27163,000.00

2.60EUR748,538.65730,000.00

0.09EUR27,248.9330,000.00

1.01EUR290,365.69292,000.00

1.24EUR356,212.52442,173.24

2.33EUR671,746.441,076,327.00

0.00EUR567.631,083.00

0.00EUR457.041,210.00

4.70EUR1,351,956.361,617,084.00
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% TNA
Quotation 

Ccy

Market 

Value - FCY
Nominal

Holding 

Status
Asset DescriptionAsset Code

PROPREGRAND DUCHY OF LUXEMBOURG 3% 
02/03/2033LU2591860569

PROPREGRP BRUXELLES LAMBERT SA 1.375% 
23/05/2024BE0002280494

PROPREING BANK NV 0.75% 18/02/2029XS1952576475

PROPREINTL BK RECON DEVELOP 0% 21/02/2030XS2122894855

PROPREITALIAN REPUBLIC I 0.65% 15/05/2026IT0005415416

PROPREITALIAN REPUBLIC 0% 01/11/2024IT0001247342

PROPREKFW 0% 18/02/2025DE000A254PM6

PROPREKFW 0.05% 29/09/2034DE000A2YNZ16

PROPREKFW 0.625% 07/01/2028DE000A2GSNR0

PROPREKREDITANST FUR WIE 2.75% 20/02/2031DE000A382400

PROPREKREDITANSTALT FUER WIEDERAUFBAU 
KFW 0.125% 09/01/2032DE000A3E5XN1

PROPREKREDITANSTALT FUER WIEDERAUFBAU 
KFW 2.625% 10/01/2034DE000A352ED1

PROPRELAND BADEN WUERTTEMBERG 3.0% 
27/06/2033DE000A14JZX6

PROPRELAND NIEDERSACHSEN 0.01% 13/08/2030DE000A3H2W42

PROPRELAND NORDRHEIN WEST 2.9% 07/06/2033DE000NRW0N67

PROPRELAND NORDRHEIN 0.125% 04/06/2031DE000NRW0MY1

PROPRELANDWRITSCHAFTLICHE RENTENBANK 
0% 28/09/2026XS2390861362

PROPRELEASYS SPA 4.5% 26/07/2026XS2656537664

PROPREMONDELEZ INTERNATIONAL 0.25% 
17/03/2028XS2312722916

PROPRENESTLE FINANCE INTL LTD 0.125% 
12/11/2027XS2170362672

PROPRENETHERLANDS 0% 15/01/2042NL0011614110

PROPRENIBC BANK NV 0.01% 15/10/2029XS2065698834

PROPRENIBC BANK NV 1% 24/01/2028XS1753809141

PROPRENOVO NORDISK FINANCE NL 0.0% 
04/06/2024XS2348030268

PROPREOAT 0% 25/04/2037FR0010810077

PROPREPROVNCE OF QUEBEC 0% 15/10/2029XS2065939469

PROPREREPUBLIC OF ESTONIA 4% 12/10/2032XS2532370231

PROPREREPUBLIC OF ITALY I  2.35% 15/09/24IT0005004426

0.09EUR26,130.1526,000.00

1.41EUR404,639.45400,000.00

2.18EUR626,070.82700,000.00

0.01EUR4,209.205,000.00

4.84EUR1,393,140.141,194,000.00

0.02EUR6,443.286,566.00

0.08EUR22,365.2023,000.00

0.34EUR96,534.74131,000.00

0.15EUR43,206.0647,000.00

2.41EUR692,870.26697,000.00

0.67EUR191,807.12237,000.00

2.07EUR595,179.49609,000.00

1.28EUR368,275.25358,000.00

0.13EUR37,375.3045,000.00

2.25EUR647,197.91636,000.00

0.21EUR60,742.9574,000.00

0.02EUR4,633.655,000.00

4.23EUR1,218,852.301,167,000.00

0.64EUR185,377.90210,000.00

0.25EUR71,023.4479,000.00

4.20EUR1,208,242.282,024,840.00

4.08EUR1,173,696.891,400,000.00

3.52EUR1,013,146.461,100,000.00

3.83EUR1,101,187.751,105,000.00

1.79EUR514,658.80793,015.00

0.59EUR168,386.00200,000.00

0.17EUR48,866.4946,000.00

1.98EUR568,955.01451,000.00
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% TNA
Quotation 

Ccy

Market 

Value - FCY
Nominal

Holding 

Status
Asset DescriptionAsset Code

PROPREREPUBLIC OF SLOVENIA 4.625% 09/09/24SI0002102984

PROPREREPUBLIKA SLOVEN 0.125% 01/07/2031SI0002104196

PROPREROCHE FINANCE EUROPE BV 3.312% 
04/12/2027XS2726331932

PROPRESFIL SA 2.875% 22/01/2031FR001400N9E1

PROPRESOCIETE DES GRANDS PROJ 3.5% 
25/06/2049FR001400NUQ6

PROPRESTELLANTIS NV 0.75% 18/01/2029XS2356040357

PROPRETRATON FINANCE LUX SA 4% 16/09/2025DE000A3LHK72

PROPREUNEDIC 0% 19/11/2030FR0014000L31

PROPREUNEDIC 0.01% 25/05/2031FR0014002P50

Total Obligation
Total Valeurs mobilieres
Swap de Taux

PROPREFEES LEG EUR LYX ETFSWAP03589615

PROPREINDEX LEG ACC LYX ETSWAP03938286

PROPREVRAC LEG LYX ETF DAISWAP03589639

Total Swap de Taux
Liquidites

BANQUE OU ATTENTE

PROPREÀ VERSER SUR SWAP

PROPREBANQUE EUR SGP

PROPREVTE DIFF TITRES EUR

Total BANQUE OU ATTENTE
FRAIS DE GESTION

PROPREPRCOMGESTFIN

Total FRAIS DE GESTION
Total Liquidites

Total Amundi German Bund Daily (-2x) Inverse UCITS ETF

0.16EUR46,502.9445,000.00

0.41EUR118,109.53145,000.00

0.40EUR116,314.94115,000.00

2.40EUR691,300.61700,000.00

2.39EUR688,429.19700,000.00

4.59EUR1,322,370.101,509,000.00

2.49EUR717,308.63700,000.00

1.71EUR493,104.00600,000.00

2.25EUR648,411.19800,000.00

98.5028,350,002.03
98.5028,350,002.03

0.02EUR5,807.861.00

99.92EUR28,757,542.9825,740,213.62

-98.50EUR-28,350,002.0325,740,213.62

1.44413,348.81

-1.23EUR-354,835.55-354,835.55

0.08EUR24,202.7724,202.77

1.23EUR354,835.55354,835.55

0.0824,202.77

-0.02EUR-5,807.86-5,807.86

-0.02-5,807.86
0.0618,394.91

100.0028,781,745.75
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Custodian: 
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Asset value

Assets UCITS accounts currency: EUR
Amount for financial 

period

a) Eligible financial securities referred to in 1° of I of Article L.21420 / 1° of I of Article L.2142455 of the 

Monetary and Financial Code
368,873,624.46

b) Bank balances 24,711,155.79

c) Other assets held by the UCITS 124,250,010.77

d)      Total assets held by the UCITS (lines a+b+c) 517,834,791.02

e) Liabilities -76,283,961.94

f)        Overall net total (lines d+e = UCITS net asset value) 441,550,829.08

Number of shares in circulation and net value of fund 
per share

Shares

Number of shares in 

circulation

Currency 
of shares

Net value of fund 

per share 

(Liquidation value)

ACC SHARE / FR0014002H76 255,409.00 EUR 15.5553

DIST SHARE / FR0010010827 13,057,055.00 EUR 33.5127
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Share portfolio

Percentage

Contents of share portfolio

Net asset 

value

Total value 

of assets

a) Eligible financial securities and money market instruments admitted to trading on a 

regulated market within the meaning of Article L. 4221° of the French Monetary and Financial 

Code.

83.54 71.23

b) Eligible financial securities and money market instruments admitted to trading on another 

recognised regulated market which operates regularly, is open to the public, and is located in 

a EU Member State or in another country which is party to the Agreement on the European 

Economic Area.

- -

c) Eligible financial securities and money market instruments admitted to an official listing on 

a thirdcountry stock exchange or traded on another recognised thirdcountry regulated market 

operating regularly and open to the public, provided that this stock exchange or market is not 

listed by the AFM or that the choice of this stock exchange or market is provided for by law or 

by the Articles of Association of the UCITS / generalpurpose investment fund.

- -

d) Newly issued financial securities mentioned in item 4, section I of Article R. 21411 / 4, 

section I of Article R. 2143218 of the French Monetary and Financial Code.
- -

e) Other assets - -
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Breakdown of assets per currency

Currency (10 main currencies)

Amount 
accounts currency of 

UCITS Percentage

EUR Net asset value Total asset value

Euro 368,873,624.46 83.54 71.23

- - - -

- - - -

- - - -

- - - -

- - - -

- - - -

- - - -

- - - -

- - - -

Other currency - - -

Total 368,873,624.46 83.54 71.23

Breakdown of assets by issuer’s country of residence

Country (10 main countries)

Percentage

Net asset value Total asset value

Italy 67.83 57.83

Netherlands 14.30 12.19

Luxembourg 1.41 1.21

- - -

- - -

- - -

- - -

- - -

- - -

- - -

Other countries - -

Total 83.54 71.23
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Breakdown of assets by economic sector

Economic sector (10 main sectors

Percentage

Net asset value Total asset value

Banks 27.12 23.13

Conventional Electricity 12.05 10.27

Automobiles 9.21 7.86

Full Line Insurance 6.29 5.37

Integrated Oil and Gas 6.26 5.34

Semiconductors 4.76 4.06

Clothing and Accessories 2.93 2.50

Electrical Components and Equipment 2.74 2.33

Pipelines 1.92 1.63

Oil Equipment and Services 1.86 1.59

Other sectors 8.40 7.15

Total 83.54 71.23

Breakdown of other assets by nature

Percentage

Kind of asset Net asset value Total asset value

UCITS shares - -

- UCITS and equivalents of other EU member states - -

- AIFs and equivalents from other EU member states - -

- Other CIUs and investment funds - -

Other assets - -

Total - -
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Indication of movements occurring in the composition 
of the securities portfolio during the reference period

Items of share portfolio

Movements  

(in amount)

 UCITS accounts currency: EUR Acquisitions

Sales / 

Refundings

a) Eligible financial securities and money market instruments admitted to 

trading on a regulated market within the meaning of Article L. 4221° of the 

French Monetary and Financial Code.

82,293,608.11 55,559,678.32

b) Eligible financial securities and money market instruments admitted to 

trading on another recognised regulated market which operates regularly, is 

open to the public, and is located in a EU Member State or in another 

country which is party to the Agreement on the European Economic Area.

- -

c) Eligible financial securities and money market instruments admitted to an 

official listing on a thirdcountry stock exchange or traded on another 

recognised thirdcountry regulated market operating regularly and open to 

the public, provided that this stock exchange or market is not listed by the 

AFM or that the choice of this stock exchange or market is provided for by 

law or by the Articles of Association of the UCITS / generalpurpose 

investment fund.

- -

d) Newly issued financial securities mentioned in item 4, section I of Article 

R. 21411 / 4, section I of Article R. 2143218 of the French Monetary and 

Financial Code.

- -

e) Other assets - -

Total on the period 82,293,608.11 55,559,678.32



Date Share category
Share 

currency Nature Net amount Tax credit
Gross 

amount

12/12/2023 DIST SHARE - Dividends paid 1.12 0.00 1.12

- - - - - - -

- - - - - - -

- - - - - - -

- - - - - - -

- - - - - - -
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Indication of the figures concerning unit distributions 
on results and/or on net capital gains or losses, paid 
during the period or to be paid, after deduction of taxes
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Information on overperformance fees (in EUR)
Outperformance fee (variable 

charges): amount and % of fees for 

the period
Provisioned variable 

management fees %

Acquired Variable 

Management Fees  

(due to redemptions) %Share class:

ACC SHARE / FR0014002H76 - - - -

DIST SHARE / FR0010010827 - - - -

(1) in relation to the net assets of the accounting order.

(2) in relation to average net assets.
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Transparency of securities financing transactions and the 
reuse of financial instruments under the SFTR regulation 
(in the UCI’s accounting currency)

% of assets that can 
be lent

15.20

Securities 

Lending

1.1. Amount of securities and commodities loaned as a proportion of total loanable assets defined as 

excluding cash and cash equivalents

1. General informations

% of assets under manage-

ment
----14.97

Absolute value ----66,094,440.34

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

1.2. Amount of assets engaged in each type of securities financing transaction and total return swaps 

expressed in absolute value (in the currency of the mutual fund) and in proportion of the assets under 

management of the organization

2.1. The top ten issuers of guarantees for all types of securities financing transactions and global return 

swaps (breakdown of collateral and commodity volumes by issuer names)

2. Concentration data

Amount
1

Denomination

45,122,490.00

RYANAIR HOLDINGS 

Amount
2

Denomination

4,718,100.40

SCOR 

Amount
3

Denomination

4,503,028.83

BNP PARIBAS 

Amount
4

Denomination

478,459.43

REPSOL 

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

2.2. The top ten counterparties for each type of securities financing and total return transactions separately 

(name of counterparty and gross volume of outstanding trades)

Amount ----37,459,027.89
1

Denomination ----CCF

Amount ----11,170,260.99
2

Denomination ----JP MORGAN 

Amount ----4,653,213.80
3

Denomination ----NATIXIS
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Amount ----4,319,117.25
4

Denomination ----MORGAN STANLEY 

Amount ----4,176,207.57
5

Denomination ----
SOCIETE 

GENERALE 

Amount ----3,200,080.09
6

Denomination ----BANK OF AMERICA

Amount ----949,402.65
7

Denomination ----BNP PARIBAS

Amount ----167,130.10

8
Denomination ----

UNICREDIT BANK AG 

(HYPOVEREINSBANK)

3.1. Type and quality of guarantees 

Amundi Asset Management undertakes to accept only securities of a high credit quality and to increase the value of 

its collateral by applying valuation discounts to securities loaned to it. This process is regularly reviewed and updated.

3. Aggregate transaction data for each type of securities financing transaction and aggregate return swap 

separately broken down by the following categories

Open ----76,035,547.66

1 to 3 months -----

More than 1 year -----

3 months to 1 year -----

1 week to 1 month -----

1 day to 1 week -----

Less than 1 day -----

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

3.2. Guarantee period

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

3.3. Currency of the guarantee

Amount ----76,035,547.66
1

Currency ----EUR
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TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

3.5. Country where the counterparties are established

Amount ----47,237,851.91
1

Country ----FRANCE

Amount ----15,656,508.34
2

Country ----GERMANY

Amount ----3,200,080.09

3
Country ----

UNITED STATES 

OF AMERICA

Bilateral ----66,094,440.34

Central counterparty -----

Tri-parts -----

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

3.6. Regulation and compensation

Open -----

1 to 3 months -----

More than 1 year ----5,215,257.12

3 months to 1 year -----

1 week to 1 month ----55,001,073.39

1 day to 1 week ----5,532,464.98

Less than 1 day ----345,644.85

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

3.4. Maturity of Securities Financing Transactions and Global Return Swap Agreements

“The regulations governing UCITS forbid the reuse of collateral securities. Cash collateral received is: 

- reinvested in short-term money market funds (as defined by ESMA in its ‘Guidelines on ETFs and other UCITS 

issues’); 

- placed on deposit; 

- reinvested in high-quality long-term government bonds; 

- reinvested in high-quality short-term government bonds; or 

- used for the purpose of reverse repurchase transactions. 

The maximum proportion of received collateral that may be reused is 0% in the case of securities and 100% in the 

case of cash. 

The effective usage amounts to 0% for collateral securities and 100% for cash collateral.

4. Data on the reuse of guarantees (collateral)
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The UCITS will be able to use efficient portfolio management techniques in accordance with the provisions of Article 

R214-18 of the Monetary and Financial Code and in particular reverse transactions in financial securities. 

- Maximum proportion of assets under management eligible for SFTs: up to 25% of the assets of the UCITS. 

- Expected share of assets under management eligible for SFTs: 10% of the assets of the UCITS. 

The total revenues generated by efficient portfolio management techniques shall be shared between the relevant 

compartment and the security lending agent. Each compartment receives 65% while the agent receives 35% of this 

income. All direct and indirect operational costs related to these operations are borne by the agent and have therefore 

been excluded from the financial management and administrative costs external to the management company. 

 

7. Revenues 

Securities Securities Repurchase  

Lending borrowing agreements Reverse repos TRS 

OPC (absolute value) 66,329.19 - - - -

7. Revenue and cost data for each type of securities financing transaction and total return swap

Number of custodians 2

5. Retention of Guarantees Received by the Mutual Fund in Securities Financing Transactions and Global 

Return Swaps

Amount
1

Denomination

54,822,078.66

SOCIETE GENERALE

Amundi Asset Management undertakes to do business with a limited number of depositaries, selected to ensure the 

adequate custody of securities received and cash.

6. Retention of Guarantees Provided by the Mutual Fund in SFT Transactions and Global Return Swaps

Amount
2

Denomination

21,213,469.00

CACEIS
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Inventory at 04.30.2024

% TNA
Quotation 

Ccy

Market 

Value - FCY
Nominal

Holding 

Status
Asset DescriptionAsset Code

Valeurs mobilieres

Action

PROPREAMPLIFONIT0004056880

PROPREASSICURAZIONI GENERALIIT0000062072

PROPREAZIMUT HOLDING SPAIT0003261697

PROPREA2A SPAIT0001233417

PROPREBANCA MEDIOLANUMIT0004776628

PROPREBANCA MONTE DEI PASCHI DI SIENA SPAIT0005508921

PROPREBANCA POPOLARE DI SONDRIOIT0000784196

PRETERBANCO BPM SPAIT0005218380

PROPREBANCO BPM SPAIT0005218380

PGARANBNP PARIBASFR0000131104

PROPREBPER BANCA SPAIT0000066123

PRETERBRUNELLO CUCINELLIIT0004764699

PRETERBRUNELLO CUCINELLIIT0004764699

PROPREBRUNELLO CUCINELLIIT0004764699

PRETERDAVIDE CAMPARI MILANO NVNL0015435975

PRETERDAVIDE CAMPARI MILANO NVNL0015435975

PROPREDAVIDE CAMPARI MILANO NVNL0015435975

PRETERDIASORIN SPAIT0003492391

PRETERDIASORIN SPAIT0003492391

PROPREDIASORIN SPAIT0003492391

PROPREENEL SPAIT0003128367

PROPREENI SPAIT0003132476

PRETERERG SPAIT0001157020

PROPREERG SPAIT0001157020

0.79EUR3,509,253.79111,653.00

5.58EUR24,654,140.001,076,600.00

0.52EUR2,296,600.0992,717.00

0.56EUR2,467,054.251,329,590.00

0.48EUR2,129,951.22209,229.00

0.80EUR3,540,113.85778,047.00

0.56EUR2,459,346.84312,894.00

1.06EUR4,681,090.11756,968.00

0.60EUR2,648,502.07428,283.00

1.02EUR4,503,028.8366,603.00

1.01EUR4,481,183.11916,210.00

0.14EUR611,388.206,362.00

0.14EUR611,388.206,362.00

0.36EUR1,601,410.4016,664.00

0.04EUR167,129.6417,742.00

0.83EUR3,652,670.94387,757.00

0.01EUR59,195.286,284.00

0.02EUR107,567.021,133.00

0.22EUR949,400.0010,000.00

0.16EUR695,435.507,325.00

9.41EUR41,571,978.196,725,769.00

6.26EUR27,640,046.371,826,113.00

0.26EUR1,164,963.8046,046.00

0.01EUR31,726.201,254.00
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% TNA
Quotation 

Ccy

Market 

Value - FCY
Nominal

Holding 

Status
Asset DescriptionAsset Code

PROPREFERRARI NVNL0011585146

PROPREFINECOBANKIT0000072170

PRETERHERA SPAIT0001250932

PRETERHERA SPAIT0001250932

PRETERHERA SPAIT0001250932

PRETERHERA SPAIT0001250932

PROPREHERA SPAIT0001250932

PROPREINFRASTRUTTURE WIRELESS ITALIANE 
SPAIT0005090300

PROPREINTERPUMP GROUPIT0001078911

PROPREINTESA SANPAOLO SPAIT0000072618

PRETERITALGAS SPAIT0005211237

PROPREITALGAS SPAIT0005211237

PRETERIVECO GROUPO NVNL0015000LU4

PROPREIVECO GROUPO NVNL0015000LU4

PROPRELEONARDO AZIONE POST RAGGRUPPA-
MENTOIT0003856405

PRETERMEDIOBANCA SPAIT0000062957

PRETERMEDIOBANCA SPAIT0000062957

PRETERMEDIOBANCA SPAIT0000062957

PRETERMEDIOBANCA SPAIT0000062957

PRETERMEDIOBANCA SPAIT0000062957

PRETERMEDIOBANCA SPAIT0000062957

PRETERMEDIOBANCA SPAIT0000062957

PRETERMEDIOBANCA SPAIT0000062957

PRETERMEDIOBANCA SPAIT0000062957

PRETERMEDIOBANCA SPAIT0000062957

PROPREMEDIOBANCA SPAIT0000062957

PROPREMONCLER SPAIT0004965148

PRETERNEXI SPAIT0005366767

8.98EUR39,665,929.60102,443.00

1.73EUR7,637,691.44528,926.00

0.11EUR466,389.42137,578.00

0.07EUR310,639.2691,634.00

0.03EUR147,739.5943,581.00

0.30EUR1,304,495.73384,807.00

0.01EUR34,523.7610,184.00

0.70EUR3,094,701.12307,014.00

0.64EUR2,827,413.1668,827.00

11.16EUR49,284,266.5613,977,387.00

0.25EUR1,107,012.40212,887.00

0.25EUR1,101,214.40211,772.00

0.14EUR596,660.1250,543.00

0.31EUR1,375,459.58116,515.00

1.70EUR7,490,231.07346,289.00

0.08EUR345,644.8525,891.00

0.03EUR119,789.558,973.00

0.06EUR281,404.6521,079.00

0.60EUR2,670,000.00200,000.00

0.33EUR1,456,885.50109,130.00

0.38EUR1,694,235.15126,909.00

0.00EUR18,569.851,391.00

0.06EUR253,810.2019,012.00

0.02EUR70,194.305,258.00

0.04EUR166,207.5012,450.00

0.08EUR367,151.7027,502.00

2.57EUR11,341,289.12176,876.00

0.09EUR380,660.7469,489.00
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% TNA
Quotation 

Ccy

Market 

Value - FCY
Nominal

Holding 

Status
Asset DescriptionAsset Code

PRETERNEXI SPAIT0005366767

PRETERNEXI SPAIT0005366767

PROPRENEXI SPAIT0005366767

PRETERPIRELLI C SPAIT0005278236

PRETERPIRELLI C SPAIT0005278236

PRETERPIRELLI C SPAIT0005278236

PRETERPIRELLI C SPAIT0005278236

PRETERPIRELLI C SPAIT0005278236

PROPREPIRELLI C SPAIT0005278236

PROPREPOSTE ITALIANE SPAIT0003796171

PROPREPRYSMIAN SPAIT0004176001

PROPRERECORDATI INDUSTRIA CHIMICA EIT0003828271

PGARANREPSOLES0173516115

PGARANRYANAIR HOLDINGS PLCIE00BYTBXV33

PROPRESAIPEM SPAIT0005495657

PGARANSCOR SE ACT PROVFR0010411983

PROPRESNAM RETE GASIT0003153415

PRETERSTELLANTIS NVNL00150001Q9

PRETERSTELLANTIS NVNL00150001Q9

PRETERSTELLANTIS NVNL00150001Q9

PRETERSTELLANTIS NVNL00150001Q9

PRETERSTELLANTIS NVNL00150001Q9

PRETERSTELLANTIS NVNL00150001Q9

PROPRESTELLANTIS NVNL00150001Q9

PRETERSTMICROELECTRONICS NVNL0000226223

PROPRESTMICROELECTRONICS NVNL0000226223

PRETERTELECOM ITALIA SPAIT0003497168

PRETERTELECOM ITALIA SPAIT0003497168

0.10EUR445,186.1081,268.00

0.04EUR196,030.2335,785.00

0.66EUR2,895,769.40528,618.00

0.03EUR135,330.3722,676.00

0.03EUR129,994.9821,782.00

0.35EUR1,551,680.00260,000.00

0.02EUR106,433.3117,834.00

0.09EUR388,176.6265,043.00

0.05EUR216,310.1636,245.00

1.06EUR4,681,258.16392,723.00

2.74EUR12,086,617.62236,159.00

0.95EUR4,205,751.5584,031.00

0.11EUR478,459.4332,493.00

10.22EUR45,122,490.002,244,900.00

0.45EUR1,981,921.04915,860.00

1.07EUR4,718,100.40153,985.00

1.92EUR8,469,097.881,968,642.00

0.66EUR2,923,200.00140,000.00

0.02EUR104,400.005,000.00

0.19EUR835,200.0040,000.00

1.20EUR5,303,520.00254,000.00

5.67EUR25,056,000.001,200,000.00

0.76EUR3,340,800.00160,000.00

0.23EUR1,016,521.9248,684.00

0.05EUR207,047.505,500.00

4.76EUR21,016,187.09558,273.00

0.44EUR1,939,230.008,700,000.00

0.02EUR95,847.00430,000.00
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% TNA
Quotation 

Ccy

Market 

Value - FCY
Nominal

Holding 

Status
Asset DescriptionAsset Code

PROPRETELECOM ITALIA SPAIT0003497168

PROPRETENARIS SALU2598331598

PROPRETERNA SPAIT0003242622

PROPREUNICREDIT SPAIT0005239360

PROPREUNIPOL GRUPPO S P AIT0004810054

Total Action
Total Valeurs mobilieres
Liquidites

APPELS DE MARGES

PROPREAPPEL MARGE EUR

Total APPELS DE MARGES
AUTRES

PROPREPROV COM MVTS EUR

Total AUTRES
BANQUE OU ATTENTE

PROPREBANQUE EUR CACEIS CO

PROPREBANQUE EUR NEWEDG

PROPREBANQUE EUR SGP

PROPREBANQUE USD SGP

PROPRECES TMP REG DIFF EUR

PROPREINDEMN PT A REC EUR

Total BANQUE OU ATTENTE
DEPOSIT DE GARANTIE

PROPRECOLLAT.CASH REC.P/E

PROPRECOLLAT.CASH REC.P/E

PROPRECOLLAT.CASH REC.P/E

PROPRECOLLAT.CASH REC.P/E

PROPRECOLLAT.CASH REC.P/E

PROPRECOLLAT.CASH REC.P/E

PROPREGAR SUR MAT FERM V

Total DEPOSIT DE GARANTIE

0.01EUR35,782.58160,532.00

1.41EUR6,245,891.85398,462.00

2.08EUR9,168,565.821,218,576.00

11.26EUR49,713,037.921,437,624.00

0.71EUR3,135,102.80372,340.00

110.92489,789,715.95
110.92489,789,715.95

-0.02EUR-108,080.00-108,080.00

-0.02-108,080.00

-0.00EUR-2,868.76-2,868.76

-0.00-2,868.76

4.80EUR21,213,469.0021,213,469.00

0.00EUR7,230.377,230.37

0.78EUR3,463,187.023,463,187.02

0.01USD27,269.4029,157.81

0.01EUR48,827.5048,827.50

0.54EUR2,370,182.502,370,182.50

6.1427,130,165.79

-0.77EUR-3,391,302.00-3,391,302.00

-0.22EUR-975,134.00-975,134.00

-2.66EUR-11,729,011.00
-

11,729,011.00

-1.09EUR-4,820,998.00-4,820,998.00

-0.03EUR-118,966.00-118,966.00

-0.04EUR-178,058.00-178,058.00

0.15EUR676,523.32676,523.32

-4.65-20,536,945.68
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% TNA
Quotation 

Ccy

Market 

Value - FCY
Nominal

Holding 

Status
Asset DescriptionAsset Code

FRAIS DE GESTION

PROPREPRCOMGESTFIN

PROPREPRCOMGESTFIN

Total FRAIS DE GESTION
Total Liquidites
Futures

Indices ( Livraison du sous-jacent )

PROPREFTSE/MIB IDX FU 0624ST210624

Total Indices ( Livraison du sous-jacent )
Total Futures
Dossiers

AD1 REME:Prise depot de Collateral (Doss.)

PGAR1PDC/ES0173516115/31/PDC-04121113

PGAR1PDC/FR0000131104/31/PDC-04120981

PGAR1PDC/FR0010411983/31/PDC-04121142

PGAR1PDC/IE00BYTBXV33/31/PDC-04121024

Total AD1 REME:Prise depot de Collateral (Doss.)
Dossier de pret de titres

PRETFIX    MEDIOBANCA SPPT—00252207

PRETFIX    MEDIOBANCA SPPT—00252667

PRETPT/IT0000062957/23/0PT—00253507

PRETPT/IT0000062957/27/0PT—00252780

PRETPT/IT0000062957/31/1PT—00249951

PRETPT/IT0000062957/31/1PT—00249952

PRETPT/IT0000062957/31/1PT—00250199

PRETPT/IT0000062957/31/1PT—00250919

PRETPT/IT0000062957/31/1PT—00251439

PRETPT/IT0000062957/31/1PT—00251720

PRETPT/IT0001157020/19/0PT—00253389

PRETPT/IT0001250932/23/0PT—00253498

PRETPT/IT0001250932/24/0PT—00253538

-0.03EUR-136,534.55-136,534.55

-0.00EUR-930.97-930.97

-0.03-137,465.52
1.446,344,805.83

0.00EUR1,415.0039.00

0.001,415.00
0.001,415.00

-0.11EUR-478,459.43-445,833.46

-1.02EUR-4,503,028.83-4,160,144.73

-1.07EUR-4,718,100.40-4,363,420.13

-10.22EUR-45,122,490.00
-

42,583,018.71

-12.42-54,822,078.66

0.00EUR0.00248,505.85

0.00EUR21.6761,034.86

0.00EUR0.0719,506.62

0.00EUR0.95174,720.19

0.00EUR0.00298,678.58

0.00EUR0.00103,512.53

0.00EUR0.00245,772.71

0.00EUR0.002,486,420.00

0.00EUR0.001,428,975.50

0.00EUR0.001,780,977.45

0.00EUR2.491,148,691.14

0.00EUR1.64455,440.96

0.00EUR1.14315,805.58



AMUNDI FTSE MIB UCITS ETF

453 Half - yearly information documents: 04.30.2024

% TNA
Quotation 

Ccy

Market 

Value - FCY
Nominal

Holding 

Status
Asset DescriptionAsset Code

PRETPT/IT0001250932/24/0PT—00253542

PRETPT/IT0001250932/29/0PT—00253649

PRETPT/IT0003242622/31/1PT—00249992

PRETPT/IT0003492391/22/0PT—00253460

PRETPT/IT0003492391/29/0PT—00253666

PRETPT/IT0003497168/17/0PT—00253286

PRETPT/IT0003497168/25/0PT—00253574

PRETPT/IT0004764699/24/0PT—00253536

PRETPT/IT0004764699/24/0PT—00253540

PRETPT/IT0005211237/29/0PT—00253660

PRETPT/IT0005218380/29/0PT—00253655

PRETPT/IT0005278236/18/0PT—00253335

PRETPT/IT0005278236/22/0PT—00253444

PRETPT/IT0005278236/31/1PT—00248661

PRETPT/IT0005278236/31/1PT—00250281

PRETPT/IT0005278236/31/1PT—00250921

PRETPT/IT0005366767/22/0PT—00253459

PRETPT/IT0005366767/29/0PT—00253650

PRETPT/IT0005366767/29/0PT—00253661

PRETPT/NL0000226223/29/0PT—00253671

PRETPT/NL0015000LU4/31/1PT—00251590

PRETPT/NL00150001Q9/02/0PT—00252847

PRETPT/NL00150001Q9/02/0PT—00252888

PRETPT/NL00150001Q9/09/0PT—00253049

PRETPT/NL00150001Q9/11/0PT—00253135

PRETPT/NL00150001Q9/16/0PT—00253256

PRETPT/NL00150001Q9/27/0PT—00252767

PRETPT/NL0015435975/25/0PT—00253576

0.00EUR0.54150,196.69

0.00EUR4.861,346,008.71

0.00EUR0.00-0.01

0.00EUR0.38106,406.15

0.00EUR2.65977,470.00

0.00EUR36.582,026,082.10

0.00EUR0.22100,981.20

0.00EUR2.33644,146.14

0.00EUR2.33644,146.14

0.00EUR4.111,139,126.40

0.00EUR17.184,757,589.30

0.00EUR0.29106,577.05

0.00EUR1.07393,256.48

0.00EUR0.00106,060.87

0.00EUR0.00111,818.33

0.00EUR0.001,368,993.60

0.00EUR1.05387,070.41

0.00EUR1.63452,514.85

0.00EUR0.73202,206.01

0.00EUR0.79219,093.88

0.00EUR0.00619,935.16

0.00EUR43.946,953,859.60

0.00EUR207.4226,592,540.00

0.00EUR18.793,445,680.00

0.00EUR6.771,033,090.00

0.00EUR0.63125,582.75

0.00EUR30.973,915,751.00

0.00EUR0.46170,074.81



AMUNDI FTSE MIB UCITS ETF

454 Half - yearly information documents: 04.30.2024

% TNA
Quotation 

Ccy

Market 

Value - FCY
Nominal

Holding 

Status
Asset DescriptionAsset Code

PRETPT/NL0015435975/26/0PT—00253615

Total Dossier de pret de titres
Total Dossiers
Coupons

Action

ACHLIGFERRARI NVNL0011585146

ACHLIGSTELLANTIS NVNL00150001Q9

Total Action
Total Coupons

Total Amundi FTSE MIB UCITS ETF

0.00EUR13.833,828,549.76

0.00427.51
-12.42-54,821,651.15

0.05EUR209,488.59100,883.00

0.01EUR27,054.8620,535.00

0.05236,543.45
0.05236,543.45

100.00441,550,829.08



04.30.2024

Management company: 

AMUNDI ASSET MANAGEMENT 

Delegated management accounting title: 

SOCIETE GENERALE 

Custodian: 

SOCIETE GENERALE 

Statutory auditor: 

DELOITTE & ASSOCIES

HALF - YEARLY 
INFORMATION 
DOCUMENTS

Subfund of the SICAV Multi Units France

AMUNDI IBEX 35 UCITS ETF



AMUNDI IBEX 35 UCITS ETF

456 Half - yearly information documents: 04.30.2024

Asset value

Assets UCITS accounts currency: EUR
Amount for financial 

period

a) Eligible financial securities referred to in 1° of I of Article L.21420 / 1° of I of Article L.2142455 of the 

Monetary and Financial Code
253,908,468.43

b) Bank balances 2,735,999.50

c) Other assets held by the UCITS 3,498,836.38

d)      Total assets held by the UCITS (lines a+b+c) 260,143,304.31

e) Liabilities -2,672,779.23

f)        Overall net total (lines d+e = UCITS net asset value) 257,470,525.08

Number of shares in circulation and net value of fund 
per share

Shares

Number of shares in 

circulation

Currency 
of shares

Net value of fund 

per share 

(Liquidation value)

ACC SHARE / FR0010655746 307,788.00 EUR 258.4872

DIST SHARE / FR0010251744 1,609,909.00 EUR 110.5101



AMUNDI IBEX 35 UCITS ETF

457 Half - yearly information documents: 04.30.2024

Share portfolio

Percentage

Contents of share portfolio

Net asset 

value

Total value 

of assets

a) Eligible financial securities and money market instruments admitted to trading on a 

regulated market within the meaning of Article L. 4221° of the French Monetary and Financial 

Code.

98.62 97.60

b) Eligible financial securities and money market instruments admitted to trading on another 

recognised regulated market which operates regularly, is open to the public, and is located in 

a EU Member State or in another country which is party to the Agreement on the European 

Economic Area.

- -

c) Eligible financial securities and money market instruments admitted to an official listing on 

a thirdcountry stock exchange or traded on another recognised thirdcountry regulated market 

operating regularly and open to the public, provided that this stock exchange or market is not 

listed by the AFM or that the choice of this stock exchange or market is provided for by law or 

by the Articles of Association of the UCITS / generalpurpose investment fund.

- -

d) Newly issued financial securities mentioned in item 4, section I of Article R. 21411 / 4, 

section I of Article R. 2143218 of the French Monetary and Financial Code.
- -

e) Other assets - -



AMUNDI IBEX 35 UCITS ETF

458 Half - yearly information documents: 04.30.2024

Breakdown of assets per currency

Currency (10 main currencies)

Amount 
accounts currency of 

UCITS Percentage

EUR Net asset value Total asset value

Euro 253,908,468.43 98.62 97.60

- - - -

- - - -

- - - -

- - - -

- - - -

- - - -

- - - -

- - - -

- - - -

Other currency - - -

Total 253,908,468.43 98.62 97.60

Breakdown of assets by issuer’s country of residence

Country (10 main countries)

Percentage

Net asset value Total asset value

Spain 93.48 92.52

Netherlands 4.43 4.38

Luxembourg 0.71 0.70

- - -

- - -

- - -

- - -

- - -

- - -

- - -

Other countries - -

Total 98.62 97.60



AMUNDI IBEX 35 UCITS ETF

459 Half - yearly information documents: 04.30.2024

Breakdown of assets by economic sector

Economic sector (10 main sectors

Percentage

Net asset value Total asset value

Banks 31.94 31.61

Conventional Electricity 15.86 15.69

Apparel Retailers 14.17 14.03

Fixed Line Telecommunications 8.16 8.07

Heavy Construction 7.48 7.40

Computer Services 5.33 5.27

Transportation Services 3.64 3.61

Integrated Oil and Gas 3.17 3.14

Airlines 1.81 1.79

Gas Distribution 1.45 1.44

Other sectors 5.61 5.55

Total 98.62 97.60

Breakdown of other assets by nature

Percentage

Kind of asset Net asset value Total asset value

UCITS shares - -

- UCITS and equivalents of other EU member states - -

- AIFs and equivalents from other EU member states - -

- Other CIUs and investment funds - -

Other assets - -

Total - -



AMUNDI IBEX 35 UCITS ETF

460 Half - yearly information documents: 04.30.2024

Indication of movements occurring in the composition 
of the securities portfolio during the reference period

Items of share portfolio

Movements  

(in amount)

 UCITS accounts currency: EUR Acquisitions

Sales / 

Refundings

a) Eligible financial securities and money market instruments admitted to 

trading on a regulated market within the meaning of Article L. 4221° of the 

French Monetary and Financial Code.

135,291,701.60 101,151,874.10

b) Eligible financial securities and money market instruments admitted to 

trading on another recognised regulated market which operates regularly, is 

open to the public, and is located in a EU Member State or in another 

country which is party to the Agreement on the European Economic Area.

- -

c) Eligible financial securities and money market instruments admitted to an 

official listing on a thirdcountry stock exchange or traded on another 

recognised thirdcountry regulated market operating regularly and open to 

the public, provided that this stock exchange or market is not listed by the 

AFM or that the choice of this stock exchange or market is provided for by 

law or by the Articles of Association of the UCITS / generalpurpose 

investment fund.

- -

d) Newly issued financial securities mentioned in item 4, section I of Article 

R. 21411 / 4, section I of Article R. 2143218 of the French Monetary and 

Financial Code.

- -

e) Other assets - -

Total on the period 135,291,701.60 101,151,874.10



Date Share category
Share 

currency Nature Net amount Tax credit
Gross 

amount

12/12/2023 DIST SHARE - Dividends paid 3.14 - 3.14

- - - - - - -

- - - - - - -

- - - - - - -

- - - - - - -

- - - - - - -

AMUNDI IBEX 35 UCITS ETF

461 Half - yearly information documents: 04.30.2024

Indication of the figures concerning unit distributions 
on results and/or on net capital gains or losses, paid 
during the period or to be paid, after deduction of taxes



AMUNDI IBEX 35 UCITS ETF

462 Half - yearly information documents: 04.30.2024

Information on overperformance fees (in EUR)
Outperformance fee (variable 

charges): amount and % of fees for 

the period
Provisioned variable 

management fees %

Acquired Variable 

Management Fees  

(due to redemptions) %Share class:

ACC SHARE / FR0010655746 - - - -

DIST SHARE / FR0010251744 - - - -

(1) in relation to the net assets of the accounting order.

(2) in relation to average net assets.

Transparency of securities financing transactions and the 
reuse of financial instruments under the SFTR regulation 
(in the UCI’s accounting currency) 

On april 30, 2024, the UCI does not have a securities position subject to SFTR regulation, ie repurchase agreement, 

securities or commodities loan, securities purchase, resale or sale transaction Purchase, Margin Call and Global 

Income Exchange (TRS). However, during the period, the mutual fund completed SFTR regulated securities financing 

transactions that earned 2,237.69€ plus income and 0.00€ rated costs.



AMUNDI IBEX 35 UCITS ETF

463 Half - yearly information documents: 04.30.2024

Inventory at 04.30.2024

% TNA
Quotation 

Ccy

Market 

Value - FCY
Nominal

Holding 

Status
Asset DescriptionAsset Code

Valeurs mobilieres

Action

PROPREACCIONA SAES0125220311

PROPREACERINOX SAES0132105018

PROPREACSES0167050915

PROPREAENA SME SAES0105046009

PROPREAMADEUS IT GROUP SAES0109067019

PROPREARCELORMITTAL SALU1598757687

PROPREBANCO BILBAO VIZCAYA ARGENTAES0113211835

PROPREBANCO DE SABADELLES0113860A34

PROPREBANCO SANTANDER SAES0113900J37

PROPREBANKINTERES0113679I37

PROPRECAIXABANKES0140609019

PROPRECELLNEX TELECOM S.A.ES0105066007

PROPRECORPORACION ACCIONA ENERGIAS RE-
NOVABLES SAES0105563003

PROPREDISTRIB.INTEGRAL LOGISTA HOLD.ES0105027009

PROPREENAGASES0130960018

PROPREENDESAES0130670112

PROPREFERROVIAL SENL0015001FS8

PROPREFLUIDRA SAES0137650018

PROPREGRIFOLS SAES0171996087

PROPREIBERDROLA SAES0144580Y14

PROPREINDITEXES0148396007

PROPREINDRA SISTEMAS SAES0118594417

PROPREINMOBILIARIA COLONIAL SAES0139140174

PROPREINTERNATIONAL CONSOLIDATED AIR-
LINES GROUP SAES0177542018

0.84EUR2,172,695.6019,988.00

0.45EUR1,149,227.20113,560.00

1.81EUR4,649,735.82123,729.00

3.64EUR9,378,626.4054,654.00

4.76EUR12,261,497.04205,179.00

0.71EUR1,831,694.4077,680.00

10.51EUR27,054,134.532,658,883.00

1.73EUR4,450,026.432,477,743.00

12.80EUR32,961,004.177,207,742.00

1.18EUR3,037,658.96409,388.00

5.26EUR13,536,143.442,733,470.00

3.88EUR9,990,741.15321,763.00

0.22EUR571,628.4629,991.00

0.36EUR927,240.1236,277.00

0.64EUR1,641,884.48119,323.00

1.28EUR3,298,299.30192,883.00

4.43EUR11,402,294.80337,346.00

0.41EUR1,044,809.7052,503.00

0.65EUR1,678,015.68194,080.00

13.08EUR33,672,320.842,925,484.00

14.17EUR36,494,702.25851,685.00

0.56EUR1,450,639.7180,457.00

0.31EUR810,292.70147,460.00

1.81EUR4,648,511.412,264,253.00



AMUNDI IBEX 35 UCITS ETF

464 Half - yearly information documents: 04.30.2024

% TNA
Quotation 

Ccy

Market 

Value - FCY
Nominal

Holding 

Status
Asset DescriptionAsset Code

PROPRELABORATORIOS FARMACEUTICOS ROVES0157261019

PROPREMAFPRE SAES0124244E34

PROPREMELIA HOTEL INTLES0176252718

PROPREMERLIN PROPERTIES REITES0105025003

PROPRENATURGY ENERGY GROUP SAES0116870314

PROPREREDEIA CORPORACION SAES0173093024

PROPREREPSOLES0173516115

PROPRESACYR SHSES0182870214

PROPRESOLARIA ENERGIA Y MEDIO AMBIENTE 
SAES0165386014

PROPRETELEFONICA SAES0178430E18

PROPREUNICAJA BANCOES0180907000

Total Action
Total Valeurs mobilieres
Liquidites

APPELS DE MARGES

PROPREAPPEL MARGE EUR

Total APPELS DE MARGES
AUTRES

PROPREPROV COM MVTS EUR

PROPREPROV INTCREDCPTDEPCE

Total AUTRES
BANQUE OU ATTENTE

PROPREACH DIFF TITRES EUR

PROPREBANQUE EUR NEWEDG

PROPREBANQUE EUR SGP

Total BANQUE OU ATTENTE
DEPOSIT DE GARANTIE

PROPREGAR SUR MAT FERM V

Total DEPOSIT DE GARANTIE
FRAIS DE GESTION

PROPREPRCOMGESTFIN

PROPREPRCOMGESTFIN

0.48EUR1,244,352.3014,761.00

0.74EUR1,903,579.31841,547.00

0.23EUR586,628.0380,305.00

0.88EUR2,270,083.77213,957.00

0.81EUR2,094,997.8488,322.00

1.50EUR3,856,692.10246,434.00

3.17EUR8,164,452.95554,462.00

0.40EUR1,035,361.22316,818.00

0.17EUR435,921.0345,527.00

4.28EUR11,015,682.242,619,040.00

0.46EUR1,186,893.05967,313.00

98.62253,908,468.43
98.62253,908,468.43

-0.04EUR-96,312.00-96,312.00

-0.04-96,312.00

-0.00EUR-5,636.01-5,636.01

0.82EUR2,109,299.342,109,299.34

0.822,103,663.33

-0.97EUR-2,497,067.02-2,497,067.02

0.04EUR113,785.92113,785.92

1.02EUR2,622,213.582,622,213.58

0.09238,932.48

0.11EUR294,500.00294,500.00

0.11294,500.00

-0.02EUR-57,259.06-57,259.06

-0.01EUR-16,505.14-16,505.14



AMUNDI IBEX 35 UCITS ETF

465 Half - yearly information documents: 04.30.2024

% TNA
Quotation 

Ccy

Market 

Value - FCY
Nominal

Holding 

Status
Asset DescriptionAsset Code

PROPREPRCOMGESTFIN

Total FRAIS DE GESTION
Total Liquidites
Futures

Indices ( Livraison du sous-jacent )

PROPREIBEX 35 IND 0524IB170524

Total Indices ( Livraison du sous-jacent )
Total Futures
Coupons

Action

ACHLIGBANCO SANTANDER SAES0113900J37

ACHLIGINDITEXES0148396007

Total Action
Total Coupons

Total Amundi IBEX 35 UCITS ETF

0.00EUR8,315.738,315.73

-0.03-65,448.47
0.962,475,335.34

0.00EUR11,310.0031.00

0.0011,310.00
0.0011,310.00

0.21EUR549,312.887,138,569.00

0.20EUR526,098.43843,512.00

0.421,075,411.31
0.421,075,411.31

100.00257,470,525.08



04.30.2024

Management company: 

AMUNDI ASSET MANAGEMENT 

Delegated management accounting title: 

SOCIETE GENERALE 

Custodian: 

SOCIETE GENERALE 

Statutory auditor: 

DELOITTE & ASSOCIES

HALF - YEARLY 
INFORMATION 
DOCUMENTS

Subfund of the SICAV Multi Units France

AMUNDI MSCI EUROPE II UCITS ETF



AMUNDI MSCI EUROPE II UCITS ETF

467 Half - yearly information documents: 04.30.2024

Asset value

Assets UCITS accounts currency: EUR
Amount for financial 

period

a) Eligible financial securities referred to in 1° of I of Article L.21420 / 1° of I of Article L.2142455 of the 

Monetary and Financial Code
667,002,376.32

b) Bank balances 25,217,814.95

c) Other assets held by the UCITS 185,708,414.60

d)      Total assets held by the UCITS (lines a+b+c) 877,928,605.87

e) Liabilities -109,131,712.65

f)        Overall net total (lines d+e = UCITS net asset value) 768,796,893.22

Number of shares in circulation and net value of fund 
per share

Shares

Number of shares in 

circulation

Currency 
of shares

Net value of fund 

per share 

(Liquidation value)

ACC SHARE / FR0010261198 4,236,224.00 EUR 181.4816



AMUNDI MSCI EUROPE II UCITS ETF

468 Half - yearly information documents: 04.30.2024

Share portfolio

Percentage

Contents of share portfolio

Net asset 

value

Total value 

of assets

a) Eligible financial securities and money market instruments admitted to trading on a 

regulated market within the meaning of Article L. 4221° of the French Monetary and Financial 

Code.

79.30 69.44

b) Eligible financial securities and money market instruments admitted to trading on another 

recognised regulated market which operates regularly, is open to the public, and is located in 

a EU Member State or in another country which is party to the Agreement on the European 

Economic Area.

- -

c) Eligible financial securities and money market instruments admitted to an official listing on 

a thirdcountry stock exchange or traded on another recognised thirdcountry regulated market 

operating regularly and open to the public, provided that this stock exchange or market is not 

listed by the AFM or that the choice of this stock exchange or market is provided for by law or 

by the Articles of Association of the UCITS / generalpurpose investment fund.

7.46 6.53

d) Newly issued financial securities mentioned in item 4, section I of Article R. 21411 / 4, 

section I of Article R. 2143218 of the French Monetary and Financial Code.
- -

e) Other assets - -



AMUNDI MSCI EUROPE II UCITS ETF

469 Half - yearly information documents: 04.30.2024

Breakdown of assets per currency

Currency (10 main currencies)

Amount 
accounts currency of 

UCITS Percentage

EUR Net asset value Total asset value

Euro 377,425,895.49 49.09 42.99

Pound sterling 157,374,841.65 20.47 17.92

Swiss franc 55,375,409.47 7.20 6.31

Danish krone 41,924,751.67 5.45 4.77

Swedish krona/kronor 30,553,853.20 3.98 3.48

Norwegian krone 2,343,179.74 0.31 0.27

US Dollar 2,004,249.25 0.26 0.23

Canadian dollar 195.85 - -

- - - -

- - - -

Other currency - - -

Total 667,002,376.32 86.76 75.97

Breakdown of assets by issuer’s country of residence

Country (10 main countries)

Percentage

Net asset value Total asset value

United Kingdom 20.81 18.22

France 16.80 14.71

Germany 12.03 10.54

Netherlands 8.70 7.62

Switzerland 7.56 6.62

Denmark 5.45 4.77

Sweden 3.97 3.48

Spain 3.40 2.98

Italy 3.03 2.65

Finland 1.38 1.20

Other countries 3.63 3.18

Total 86.76 75.97



AMUNDI MSCI EUROPE II UCITS ETF

470 Half - yearly information documents: 04.30.2024

Breakdown of assets by economic sector

Economic sector (10 main sectors

Percentage

Net asset value Total asset value

Pharmaceuticals 12.30 10.77

Banks 7.91 6.93

Integrated Oil and Gas 5.25 4.59

Production technology equipment 3.59 3.15

Clothing and Accessories 3.26 2.85

Software 2.44 2.13

Aerospace 2.34 2.05

Diversified Industrials 2.24 1.96

Full Line Insurance 2.12 1.86

Automobiles 1.93 1.69

Other sectors 43.38 37.99

Total 86.76 75.97

Breakdown of other assets by nature

Percentage

Kind of asset Net asset value Total asset value

UCITS shares - -

- UCITS and equivalents of other EU member states - -

- AIFs and equivalents from other EU member states - -

- Other CIUs and investment funds - -

Other assets - -

Total - -



AMUNDI MSCI EUROPE II UCITS ETF

471 Half - yearly information documents: 04.30.2024

Indication of movements occurring in the composition 
of the securities portfolio during the reference period

Items of share portfolio

Movements  

(in amount)

 UCITS accounts currency: EUR Acquisitions

Sales / 

Refundings

a) Eligible financial securities and money market instruments admitted to 

trading on a regulated market within the meaning of Article L. 4221° of the 

French Monetary and Financial Code.

11,732,842.55 43,307,845.87

b) Eligible financial securities and money market instruments admitted to 

trading on another recognised regulated market which operates regularly, is 

open to the public, and is located in a EU Member State or in another 

country which is party to the Agreement on the European Economic Area.

- -

c) Eligible financial securities and money market instruments admitted to an 

official listing on a thirdcountry stock exchange or traded on another 

recognised thirdcountry regulated market operating regularly and open to 

the public, provided that this stock exchange or market is not listed by the 

AFM or that the choice of this stock exchange or market is provided for by 

law or by the Articles of Association of the UCITS / generalpurpose 

investment fund.

790,510.57 5,064,798.81

d) Newly issued financial securities mentioned in item 4, section I of Article 

R. 21411 / 4, section I of Article R. 2143218 of the French Monetary and 

Financial Code.

- -

e) Other assets - 6,053.85

Total on the period 12,523,353.12 48,378,698.53



Date Share category
Share 

currency Nature Net amount Tax credit
Gross 

amount

- - - - - - -

- - - - - - -

- - - - - - -

- - - - - - -

- - - - - - -

- - - - - - -

AMUNDI MSCI EUROPE II UCITS ETF

472 Half - yearly information documents: 04.30.2024

Indication of the figures concerning unit distributions 
on results and/or on net capital gains or losses, paid 
during the period or to be paid, after deduction of taxes



AMUNDI MSCI EUROPE II UCITS ETF

473 Half - yearly information documents: 04.30.2024

Information on overperformance fees (in EUR)
Outperformance fee (variable 

charges): amount and % of fees for 

the period
Provisioned variable 

management fees %

Acquired Variable 

Management Fees  

(due to redemptions) %Share class:

ACC SHARE / FR0010261198 - - - -

(1) in relation to the net assets of the accounting order.

(2) in relation to average net assets.
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Transparency of securities financing transactions and the 
reuse of financial instruments under the SFTR regulation 
(in the UCI’s accounting currency)

% of assets that can 
be lent

12.74

Securities 

Lending

1.1. Amount of securities and commodities loaned as a proportion of total loanable assets defined as 

excluding cash and cash equivalents

1. General informations

% of assets under manage-

ment
----12.66

Absolute value ----97,359,952.91

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

1.2. Amount of assets engaged in each type of securities financing transaction and total return swaps 

expressed in absolute value (in the currency of the mutual fund) and in proportion of the assets under 

management of the organization

2.1. The top ten issuers of guarantees for all types of securities financing transactions and global return 

swaps (breakdown of collateral and commodity volumes by issuer names)

2. Concentration data

Amount
1

Denomination

28,302,488.40

RYANAIR HOLDINGS 

Amount
2

Denomination

12,293,346.00

HENKEL AG AND CO KGAA

Amount
3

Denomination

10,841,128.28

BNP PARIBAS 

Amount
4

Denomination

6,038,158.20

BUREAU VERITAS REGISTRE INTL DE CLASSIFICA DE NAVIRES ET D’AERONEFS 

Amount
5

Denomination

5,393,842.82

LEGRAND 

Amount
6

Denomination

4,769,921.58

KLEPIERRE

Amount
7

Denomination

4,545,903.60

SCOR 

Amount
8

Denomination

3,257,840.94

VALEO 

Amount
9

Denomination

1,545,191.27

VALLOUREC 

Amount
10

Denomination

1,511,364.00

GERRESHEIMER 
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TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

2.2. The top ten counterparties for each type of securities financing and total return transactions separately 

(name of counterparty and gross volume of outstanding trades)

Amount ----33,436,161.92
1

Denomination ----NATIXIS

Amount ----25,514,145.78
2

Denomination ----CCF

Amount ----13,274,258.08
3

Denomination ----MORGAN STANLEY 

Amount ----9,827,365.07
4

Denomination ----
SOCIETE 

GENERALE 

Amount ----3,623,169.30
5

Denomination ----CREDIT AGRICOLE 

Amount ----3,201,679.56
6

Denomination ----JP MORGAN 

Amount ----2,774,465.13
7

Denomination ----BNP PARIBAS

Amount ----1,894,699.45
8

Denomination ----BANK OF AMERICA

Amount ----1,717,542.99
9

Denomination ----UBS 

Amount ----1,468,190.83
10

Denomination ----GOLDMAN SACHS 

3.1. Type and quality of guarantees 

Amundi Asset Management undertakes to accept only securities of a high credit quality and to increase the value of 

its collateral by applying valuation discounts to securities loaned to it. This process is regularly reviewed and updated.

Open ----107,900,435.74

1 to 3 months -----

More than 1 year -----

3 months to 1 year -----

1 week to 1 month -----

1 day to 1 week -----

Less than 1 day -----

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

3.2. Guarantee period
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TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

3.3. Currency of the guarantee

Amount ----107,900,435.74
1

Currency ----EUR

Open ----4,364,777.65

1 to 3 months ----969,499.41

More than 1 year ----15,798,200.29

3 months to 1 year -----

1 week to 1 month ----59,311,267.92

1 day to 1 week ----14,986,397.88

Less than 1 day ----1,929,809.76

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

3.4. Maturity of Securities Financing Transactions and Global Return Swap Agreements

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

3.5. Country where the counterparties are established

Amount ----75,175,307.20
1

Country ----FRANCE

Amount ----17,104,212.44
2

Country ----GERMANY

Amount ----1,894,699.45

3
Country ----

UNITED STATES 

OF AMERICA

Amount ----1,717,542.99
4

Country ----SWITZERLAND

Amount ----1,468,190.83
5

Country ----UNITED KINGDOM

Bilateral ----97,359,952.91

Central counterparty -----

Tri-parts -----

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

3.6. Regulation and compensation
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“The regulations governing UCITS forbid the reuse of collateral securities. Cash collateral received is: 

- reinvested in short-term money market funds (as defined by ESMA in its ‘Guidelines on ETFs and other UCITS 

issues’); 

- placed on deposit; 

- reinvested in high-quality long-term government bonds; 

- reinvested in high-quality short-term government bonds; or 

- used for the purpose of reverse repurchase transactions. 

The maximum proportion of received collateral that may be reused is 0% in the case of securities and 100% in the 

case of cash. 

The effective usage amounts to 0% for collateral securities and 100% for cash collateral.

4. Data on the reuse of guarantees (collateral)

Number of custodians 2

5. Retention of Guarantees Received by the Mutual Fund in Securities Financing Transactions and Global 

Return Swaps

Amount
1

Denomination

85,074,670.74

SOCIETE GENERALE

Amundi Asset Management undertakes to do business with a limited number of depositaries, selected to ensure the 

adequate custody of securities received and cash.

6. Retention of Guarantees Provided by the Mutual Fund in SFT Transactions and Global Return Swaps

The UCITS will be able to use efficient portfolio management techniques in accordance with the provisions of Article 

R214-18 of the Monetary and Financial Code and in particular reverse transactions in financial securities. 

- Maximum proportion of assets under management eligible for SFTs: up to 25% of the assets of the UCITS. 

- Expected share of assets under management eligible for SFTs: 10% of the assets of the UCITS. 

The total revenues generated by efficient portfolio management techniques shall be shared between the relevant 

compartment and the security lending agent. Each compartment receives 65% while the agent receives 35% of this 

income. All direct and indirect operational costs related to these operations are borne by the agent and have therefore 

been excluded from the financial management and administrative costs external to the management company. 

 

7. Revenues 

Securities Securities Repurchase  

Lending borrowing agreements Reverse repos TRS 

OPC (absolute value) 266,434.03 - - - -

7. Revenue and cost data for each type of securities financing transaction and total return swap

Amount
2

Denomination

22,825,765.00

CACEIS
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Inventory at 04.30.2024

% TNA
Quotation 

Ccy

Market 

Value - FCY
Nominal

Holding 

Status
Asset DescriptionAsset Code

Valeurs mobilieres

Action

PRETERAB INDUSTRIVAERDEN CSE0000107203

PROPREAB INDUSTRIVAERDEN CSE0000107203

PRETERABB LTD-NOMCH0012221716

PRETERABB LTD-NOMCH0012221716

PROPREABB LTD-NOMCH0012221716

PRETERABN AMRO GROUP N.V.NL0011540547

PROPREABN AMRO GROUP N.V.NL0011540547

PRETERABRDN PLCGB00BF8Q6K64

PROPREABRDN PLCGB00BF8Q6K64

PRETERACCIONA SAES0125220311

PROPREACCIONA SAES0125220311

PGARANACCOR SAFR0000120404

PGARANACCOR SAFR0000120404

PROPREACCOR SAFR0000120404

PROPREACSES0167050915

PRETERADECCO GROUP INCCH0012138605

PROPREADECCO GROUP INCCH0012138605

PROPREADIDAS NOMDE000A1EWWW0

PROPREADMIRAL GROUPGB00B02J6398

PRETERADPFR0010340141

PROPREADPFR0010340141

PROPREADYEN BVNL0012969182

PRETERAEGON LIMITEDBMG0112X1056

PROPREAEGON LIMITEDBMG0112X1056

0.04SEK303,681.279,986.00

0.00SEK33,664.651,107.00

0.06CHF457,734.2710,000.00

0.67CHF5,186,129.30113,300.00

0.00CHF3,799.1983.00

0.04EUR301,800.0020,000.00

0.02EUR185,350.4712,283.00

0.03GBP246,905.43143,913.00

0.00GBP17.1610.00

0.02EUR132,831.401,222.00

0.00EUR1,087.0010.00

0.02EUR162,637.473,937.00

0.08EUR619,650.0015,000.00

0.07EUR559,089.5413,534.00

0.09EUR681,776.3618,142.00

0.04CHF335,319.6710,200.00

0.00CHF1,972.4760.00

0.36EUR2,742,609.6012,114.00

0.09GBP660,565.6520,669.00

0.03EUR239,000.002,000.00

0.01EUR71,102.50595.00

0.25EUR1,921,340.001,700.00

0.04EUR336,714.1457,499.00

0.04EUR326,952.1955,832.00
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% TNA
Quotation 

Ccy

Market 

Value - FCY
Nominal

Holding 

Status
Asset DescriptionAsset Code

0.12EUR902,101.205,257.00

0.16USD1,255,912.1415,894.00

0.06EUR448,656.0010,400.00

0.00EUR3,839.4689.00

0.07EUR554,266.60113,906.00

0.93EUR7,170,400.6038,995.00

0.03EUR202,268.001,100.00

0.90EUR6,894,551.6444,573.00

0.01EUR75,919.783,473.00

0.07NOK551,304.7924,000.00

0.00NOK22,764.29991.00

0.10EUR764,384.1412,301.00

0.25CHF1,957,479.3527,000.00

0.10CHF748,337.1110,322.00

0.13SEK1,010,072.2625,030.00

1.04EUR7,982,537.2029,942.00

0.02EUR171,270.7511,514.00

0.03EUR208,250.0014,000.00

0.00EUR148.7510.00

0.10EUR793,612.8013,280.00

0.27EUR2,041,521.1234,162.00

0.04EUR342,084.1210,884.00

0.03EUR233,741.253,555.00

0.40GBP3,063,262.7299,306.00

0.37EUR2,808,000.0050,000.00

0.07EUR505,440.009,000.00

0.05EUR393,120.007,000.00

0.01EUR45,714.24814.00

PROPREAENA SME SAES0105046009

PROPREAERCAP HOLDINGS NVNL0000687663

PRETERAGEAS NVBE0974264930

PROPREAGEAS NVBE0974264930

PROPREAIB GROUP PLCIE00BF0L3536

PROPREAIR LIQUIDE PRIME FIDELITEFR0000053951

PROPREAIR LIQUIDE SA LOYALTY BONUS 2026FR001400LL63

PROPREAIRBUS BR BEARER SHSNL0000235190

PGARANAIXTRONDE000A0WMPJ6

PRETERAKER BP SHSNO0010345853

PROPREAKER BP SHSNO0010345853

PROPREAKZO NOBEL NVNL0013267909

PRETERALCON INCCH0432492467

PROPREALCON INCCH0432492467

PROPREALFA LAVALSE0000695876

PROPREALLIANZ SE-NOMDE0008404005

PRETERALSTOMFR0010220475

PRETERALSTOMFR0010220475

PROPREALSTOMFR0010220475

PGARANAMADEUS IT GROUP SAES0109067019

PROPREAMADEUS IT GROUP SAES0109067019

PROPREAMPLIFONIT0004056880

PROPREAMUNDI SAFR0004125920

PROPREANGLO AMERICAN PLCGB00B1XZS820

PRETERANHEUSER BUSCH INBEV SA/NVBE0974293251

PRETERANHEUSER BUSCH INBEV SA/NVBE0974293251

PRETERANHEUSER BUSCH INBEV SA/NVBE0974293251

PROPREANHEUSER BUSCH INBEV SA/NVBE0974293251
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% TNA
Quotation 

Ccy

Market 

Value - FCY
Nominal

Holding 

Status
Asset DescriptionAsset Code

0.11GBP851,596.6732,904.00

0.03DKK233,696.24175.00

0.06DKK441,297.06323.00

0.11EUR842,729.1635,724.00

0.18EUR1,403,200.004,000.00

0.03EUR242,052.00690.00

0.06EUR438,374.854,517.00

0.31GBP2,385,853.9234,873.00

0.27EUR2,080,819.203,496.00

3.32EUR25,552,232.2030,686.00

0.07EUR510,892.6910,877.00

0.26SEK2,013,545.9380,105.00

0.22EUR1,686,974.3073,667.00

0.11GBP874,249.8228,107.00

2.17GBP16,686,637.76118,129.00

0.45SEK3,490,687.70209,602.00

0.22SEK1,700,847.18119,171.00

0.08GBP632,763.9877,365.00

0.15GBP1,179,864.23216,338.00

0.02CHF117,741.393,301.00

0.01CHF76,116.372,134.00

0.58EUR4,480,158.64138,106.00

0.02CHF132,725.201,624.00

0.05CHF422,188.642,983.00

0.59EUR4,560,689.38448,225.00

0.07EUR500,823.6180,987.00

0.73EUR5,593,378.061,223,131.00

0.11EUR814,438.5681,079.00

PROPREANTOFAGASTA PLCGB0000456144

PROPREA.P. MOELLER-MAERSK ADK0010244425

PROPREA.P. MOELLER-MAERSK BDK0010244508

PROPREARCELORMITTAL SALU1598757687

PRETERARGEN-X N VNL0010832176

PROPREARGEN-X N VNL0010832176

PROPREARKEMAFR0010313833

PROPREASHTEAD GROUPGB0000536739

PROPREASM INTERNATIONAL NVNL0000334118

PROPREASML HOLDING N.V.NL0010273215

PROPREASR NEDERLAND N.VNL0011872643

PROPREASSA ABLOY ABSE0007100581

PROPREASSICURAZIONI GENERALIIT0000062072

PROPREASSOCIATED BRITISH FOODSGB0006731235

PROPREASTRAZENECA PLCGB0009895292

PROPREATLAS COPCO ABSE0017486889

PROPREATLAS COPCO ABSE0017486897

PROPREAUTO TRADER GROUP PLCGB00BVYVFW23

PROPREAVIVA PLCGB00BPQY8M80

PRETERAVOLTA AGCH0023405456

PROPREAVOLTA AGCH0023405456

PROPREAXA SAFR0000120628

PROPREBACHEM HOLDING LTDCH1176493729

PROPREBALOISE-HOLDING NOM.CH0012410517

PROPREBANCO BILBAO VIZCAYA ARGENTAES0113211835

PROPREBANCO BPM SPAIT0005218380

PROPREBANCO SANTANDER SAES0113900J37

PROPREBANK OF IRELAND GROUP PLCIE00BD1RP616
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% TNA
Quotation 

Ccy

Market 

Value - FCY
Nominal

Holding 

Status
Asset DescriptionAsset Code

0.01CHF58,855.92600.00

0.01CHF88,283.88900.00

0.00CHF5,297.0354.00

0.37GBP2,810,543.871,183,978.00

0.06GBP445,631.5683,687.00

0.01CHF115,003.5776.00

0.02CHF122,569.5981.00

0.01CHF93,818.7062.00

0.44EUR3,377,194.2868,705.00

0.26EUR1,965,371.0071,860.00

0.06EUR486,649.505,043.00

0.33EUR2,551,107.4524,901.00

0.09EUR662,640.005,280.00

0.02EUR181,471.804,006.00

0.02EUR142,830.903,153.00

0.13EUR1,037,259.007,380.00

0.04SEK308,839.7922,875.00

0.02SEK180,915.9913,400.00

0.00SEK135.0110.00

0.03EUR239,300.002,393.00

0.03SEK207,921.788,550.00

0.01SEK70,450.222,897.00

0.02CHF173,727.951,250.00

1.41EUR10,841,128.28160,348.00

0.70EUR5,352,413.2679,166.00

0.08SEK577,869.3318,424.00

0.05EUR364,267.6059,716.00

0.08EUR593,180.7917,139.00

PRETERBANQUE CANTONALE VAUDOISECH0531751755

PRETERBANQUE CANTONALE VAUDOISECH0531751755

PROPREBANQUE CANTONALE VAUDOISECH0531751755

PROPREBARCLAYS PLCGB0031348658

PROPREBARRATT DEVELOPMENTSGB0000811801

PRETERBARRY CALLEBAUT NCH0009002962

PRETERBARRY CALLEBAUT NCH0009002962

PROPREBARRY CALLEBAUT NCH0009002962

PROPREBASF SEDE000BASF111

PROPREBAYER AGDE000BAY0017

PROPREBAYERISCHE MOTOREN WERKE PFDDE0005190037

PROPREBAYERISCHE MOTORENWERKEDE0005190003

PROPREBE SEMICONDUCTOR INDUSTRIES NV 
BESINL0012866412

PRETERBECHTLEDE0005158703

PROPREBECHTLEDE0005158703

PROPREBEIERSDORFDE0005200000

PRETERBEIJER REF ABSE0015949748

PRETERBEIJER REF ABSE0015949748

PROPREBEIJER REF ABSE0015949748

PROPREBIOMERIEUX SAFR0013280286

PRETERBIOVITRUMSE0000872095

PROPREBIOVITRUMSE0000872095

PROPREBKW AGCH0130293662

PGARANBNP PARIBASFR0000131104

PROPREBNP PARIBASFR0000131104

PROPREBOLIDEN ABSE0020050417

PROPREBOLLORE SAFR0000039299

PROPREBOUYGUESFR0000120503
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% TNA
Quotation 

Ccy

Market 

Value - FCY
Nominal

Holding 

Status
Asset DescriptionAsset Code

1.04GBP7,971,913.691,308,074.00

0.11EUR851,008.4811,368.00

0.55GBP4,256,414.05154,596.00

0.01GBP96,479.3380,296.00

0.07GBP540,695.63450,000.00

0.00GBP9,469.397,881.00

0.13GBP1,033,726.5528,715.00

0.05GBP420,291.5731,194.00

0.79EUR6,038,158.20220,210.00

0.08EUR626,930.8822,864.00

0.19EUR1,479,934.91298,856.00

0.00EUR49.5210.00

0.31EUR2,350,062.5011,875.00

0.01EUR99,100.001,000.00

0.03EUR219,011.002,210.00

0.00EUR30,522.80308.00

0.12DKK886,241.777,008.00

0.01EUR70,612.884,472.00

0.00EUR647.3941.00

0.08EUR603,178.0038,200.00

0.00EUR157.9010.00

0.14EUR1,105,938.9035,618.00

0.09GBP670,641.41447,566.00

0.69CHF5,296,627.6140,613.00

0.23EUR1,789,426.6249,459.00

0.03CHF199,372.3114,189.00

0.13USD1,012,961.2215,039.00

0.06GBP428,279.6614,120.00

PROPREBP PLCGB0007980591

PROPREBRENNTAG AGDE000A1DAHH0

PROPREBRITISH AMERICAN TOBACCO PLCGB0002875804

PRETERBT GROUP PLCGB0030913577

PRETERBT GROUP PLCGB0030913577

PROPREBT GROUP PLCGB0030913577

PROPREBUNZLGB00B0744B38

PROPREBURBERRY GROUPGB0031743007

PGARANBUREAU VERITASFR0006174348

PROPREBUREAU VERITASFR0006174348

PRETERCAIXABANKES0140609019

PROPRECAIXABANKES0140609019

PROPRECAPGEMINI SEFR0000125338

PRETERCARL ZEISS MEDITECDE0005313704

PRETERCARL ZEISS MEDITECDE0005313704

PROPRECARL ZEISS MEDITECDE0005313704

PROPRECARLSBERG BDK0010181759

PRETERCARREFOUR SAFR0000120172

PRETERCARREFOUR SAFR0000120172

PRETERCARREFOUR SAFR0000120172

PROPRECARREFOUR SAFR0000120172

PROPRECELLNEX TELECOM S.A.ES0105066007

PROPRECENTRICA PLCGB00B033F229

PROPRECIE FINANCIERE RICHEMONT SACH0210483332

PROPRECIE GENERALE DES ETABLISSEMENTS 
MICHELIN SAFR001400AJ45

PROPRECLARIANT (NAMEN)CH0012142631

PROPRECOCA COLA EUROPEAN PARTNERS PLCGB00BDCPN049

PROPRECOCA COLA HBCCH0198251305
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% TNA
Quotation 

Ccy

Market 

Value - FCY
Nominal

Holding 

Status
Asset DescriptionAsset Code

0.10DKK737,297.656,497.00

0.04DKK316,276.522,787.00

0.14EUR1,039,950.2074,495.00

0.34EUR2,619,296.7835,083.00

0.45GBP3,440,139.59131,610.00

0.07EUR518,052.608,515.00

0.10EUR738,243.7215,714.00

0.00EUR469.8010.00

0.03EUR230,879.224,927.00

0.16EUR1,240,329.3085,246.00

0.49GBP3,772,418.5051,656.00

0.07GBP576,101.5310,671.00

0.24EUR1,818,145.3242,972.00

0.38EUR2,943,382.8250,177.00

0.19DKK1,477,353.8654,548.00

0.05EUR401,192.801,994.00

0.25EUR1,923,856.6251,954.00

0.05EUR382,960.6840,654.00

0.00EUR94.2010.00

0.07GBP571,688.728,900.00

0.05EUR376,094.4014,246.00

0.00EUR264.0010.00

0.03DKK264,892.905,873.00

0.00DKK451.0410.00

0.28EUR2,157,432.33143,733.00

0.34EUR2,610,733.8014,412.00

0.04EUR298,370.1644,440.00

0.39EUR3,003,154.4476,494.00

PRETERCOLOPLAST BDK0060448595

PROPRECOLOPLAST BDK0060448595

PROPRECOMMERZBANKDE000CBK1001

PROPRECOMPAGNIE DE SAINT-GOBAIN SAFR0000125007

PROPRECOMPASS GROUP PLCGB00BD6K4575

PROPRECONTINENTAL AGDE0005439004

PRETERCOVESTRO AGDE0006062144

PROPRECOVESTRO AGDE0006062144

PROPRECOVIVIO SA REITFR0000064578

PROPRECREDIT AGRICOLE SAFR0000045072

PROPRECRH PLCIE000182704G

PROPRECRODA INTERNATIONAL PLCGB00BJFFLV09

PROPREDAIMLER TRUCK HOLDING AGDE000DTR0CK8

PROPREDANONE SAFR0000120644

PROPREDANSKE BANK A/SDK0010274414

PROPREDASSAULT AVIATION SAFR0014004L86

PROPREDASSAULT SYSTEMES SEFR0014003TT8

PRETERDAVIDE CAMPARI MILANO NVNL0015435975

PROPREDAVIDE CAMPARI MILANO NVNL0015435975

PROPREDCC PLCIE0002424939

PRETERDELIVERY HERO AGDE000A2E4K43

PROPREDELIVERY HERO AGDE000A2E4K43

PRETERDEMANT ASDK0060738599

PROPREDEMANT ASDK0060738599

PROPREDEUTSCHE BANK AG-NOMDE0005140008

PROPREDEUTSCHE BOERSE AGDE0005810055

PROPREDEUTSCHE LUFTHANSA NOMDE0008232125

PROPREDEUTSCHE POST AG-NOMDE0005552004
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0.69EUR5,337,514.28248,372.00

0.72GBP5,565,399.19171,223.00

0.03EUR208,962.942,201.00

0.03EUR255,828.801,259.00

0.14NOK1,114,669.3768,000.00

0.01NOK89,763.675,476.00

0.10EUR749,366.108,953.00

0.00EUR837.0010.00

0.20EUR1,554,529.9014,707.00

0.02DKK133,782.041,000.00

0.21DKK1,593,611.7111,912.00

0.11EUR839,938.3218,892.00

0.11EUR875,033.32248,166.00

0.03EUR257,837.5820,034.00

0.00EUR128.7010.00

0.08EUR648,539.806,466.00

0.02EUR139,500.401,544.00

0.05EUR415,328.489,814.00

0.01CHF108,216.58144.00

0.02CHF134,519.22179.00

0.01CHF90,931.99121.00

0.04EUR271,732.4819,748.00

0.00EUR137.6010.00

0.04CAD285,976.5414,602.00

0.00CAD195.8510.00

0.06EUR474,781.5027,765.00

0.50EUR3,866,221.68625,501.00

0.28EUR2,133,582.72131,136.00

PROPREDEUTSCHE TELEKOM AG-NOMDE0005557508

PROPREDIAGEOGB0002374006

PROPREDIASORIN SPAIT0003492391

PROPRED’IETEREN GROUPBE0974259880

PRETERDNB BANK ASANO0010161896

PROPREDNB BANK ASANO0010161896

PRETERDR PORSCHE AKTIENGESELLSCHAFT 
PREFERRED STOCKDE000PAG9113

PROPREDR PORSCHE AKTIENGESELLSCHAFT 
PREFERRED STOCKDE000PAG9113

PROPREDSM FIRMENICH LTDCH1216478797

PRETERDSV A/SDK0060079531

PROPREDSV A/SDK0060079531

PROPREEDENREDFR0010908533

PROPREEDP - ENERGIAS DE PORTUGALPTEDP0AM0009

PRETEREDP RENOVAVEISES0127797019

PROPREEDP RENOVAVEISES0127797019

PROPREEIFFAGEFR0000130452

PROPREELIA  GROUP SABE0003822393

PROPREELISA OYJFI0009007884

PRETEREMS-CHEMIE HOLDING NCH0016440353

PRETEREMS-CHEMIE HOLDING NCH0016440353

PROPREEMS-CHEMIE HOLDING NCH0016440353

PRETERENAGASES0130960018

PROPREENAGASES0130960018

PRETERENDEAVOUR MINING PLCGB00BL6K5J42

PROPREENDEAVOUR MINING PLCGB00BL6K5J42

PROPREENDESAES0130670112

PROPREENEL SPAIT0003128367

PROPREENGIE SA LOYALTY BONUS 2020FR0013215407
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0.01EUR81,350.005,000.00

0.33EUR2,568,548.93169,698.00

0.05GBP376,285.7140,848.00

0.28EUR2,152,987.20173,628.00

0.13SEK993,965.1056,408.00

0.07SEK536,214.5534,090.00

0.03SEK227,935.648,849.00

0.01SEK91,055.773,535.00

0.01SEK88,943.583,453.00

0.03SEK206,015.297,998.00

0.01SEK68,079.322,643.00

0.23NOK1,792,538.6471,000.00

0.00NOK6,286.51249.00

0.14EUR1,100,040.2525,075.00

0.59EUR4,550,128.0022,660.00

0.13SEK1,020,180.1843,601.00

0.03EUR206,827.202,439.00

0.06EUR448,243.207,782.00

0.02EUR168,940.802,933.00

0.06EUR475,479.055,617.00

0.18SEK1,403,531.0213,370.00

0.05EUR358,279.4018,331.00

0.09EUR678,230.806,604.00

0.35GBP2,721,290.1371,631.00

0.03SEK227,414.1437,633.00

0.00SEK410.9268.00

0.49EUR3,743,062.409,667.00

0.19EUR1,443,598.0042,710.00

PROPREENGIE SA LOYALTY BONUS 2026FR001400LBT4

PROPREENI SPAIT0003132476

PROPREENTAIN PLCIM00B5VQMV65

PROPREE.ON SEDE000ENAG999

PROPREEPIROC ABSE0015658109

PROPREEPIROC ABSE0015658117

PRETEREQT ABSE0012853455

PRETEREQT ABSE0012853455

PRETEREQT ABSE0012853455

PRETEREQT ABSE0012853455

PROPREEQT ABSE0012853455

PRETEREQUINOR ASANO0010096985

PROPREEQUINOR ASANO0010096985

PROPREERSTE GROUP BANKAT0000652011

PROPREESSILOR LUXOTTICA SAFR0000121667

PROPREESSITY ABSE0009922164

PROPREEURAZEO SA LOYALTY BONUS 2025FR001400ECW1

PRETEREUROFINS SCIENTIFIC SEFR0014000MR3

PROPREEUROFINS SCIENTIFIC SEFR0014000MR3

PROPREEURONEXTNL0006294274

PROPREEVOLUTION  ABSE0012673267

PROPREEVONIK INDUSTRIES AGDE000EVNK013

PROPREEXOR NVNL0012059018

PROPREEXPERIAN PLCGB00B19NLV48

PRETERFASTIGHETS AB BALDERSE0017832488

PROPREFASTIGHETS AB BALDERSE0017832488

PROPREFERRARI NVNL0011585146

PROPREFERROVIAL SENL0015001FS8
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0.08EUR608,198.3642,119.00

0.31GBP2,399,116.4113,726.00

0.19EUR1,457,930.70117,765.00

0.05EUR348,026.5628,112.00

0.00EUR123.8010.00

0.08EUR577,843.2014,592.00

0.00EUR396.0010.00

0.13EUR961,720.4834,384.00

0.08EUR633,916.4031,382.00

0.07EUR526,506.8013,892.00

0.09CHF686,520.241,364.00

0.09CHF665,884.371,323.00

0.01CHF38,755.1777.00

0.00CHF5,033.1410.00

0.05EUR385,536.004,016.00

0.17DKK1,287,212.474,907.00

0.20EUR1,511,364.0014,964.00

0.04SEK270,522.3213,510.00

0.06EUR438,928.0027,433.00

0.06EUR457,440.0028,590.00

0.05CHF410,412.97102.00

0.21CHF1,601,415.32398.00

0.02CHF120,709.7030.00

0.09CHF684,021.62170.00

0.02NOK147,490.519,773.00

0.00NOK724.4048.00

0.56GBP4,328,358.38790,247.00

0.03EUR204,650.8223,670.00

PROPREFINECOBANKIT0000072170

PROPREFLUTTER ENTERTAINMENT PLCIE00BWT6H894

PGARANFORTUM OYJFI0009007132

PRETERFORTUM OYJFI0009007132

PROPREFORTUM OYJFI0009007132

PRETERFRESENIUS MEDICAL CARE AGDE0005785802

PROPREFRESENIUS MEDICAL CARE AGDE0005785802

PROPREFRESENIUS SE & CO KGAADE0005785604

PROPREGALP ENERGIA SGPS SA-BPTGAL0AM0009

PROPREGEA GROUP AGDE0006602006

PRETERGEBERIT AG-NOMCH0030170408

PRETERGEBERIT AG-NOMCH0030170408

PRETERGEBERIT AG-NOMCH0030170408

PROPREGEBERIT AG-NOMCH0030170408

PROPREGECINA ACTFR0010040865

PROPREGENMABDK0010272202

PGARANGERRESHEIMER AGDE000A0LD6E6

PROPREGETINGE ABSE0000202624

PGARANGETLINK SEFR0010533075

PROPREGETLINK SEFR0010533075

PRETERGIVAUDAN NCH0010645932

PRETERGIVAUDAN NCH0010645932

PRETERGIVAUDAN NCH0010645932

PRETERGIVAUDAN NCH0010645932

PRETERGJENSIDIGE FORSIKRING ASANO0010582521

PROPREGJENSIDIGE FORSIKRING ASANO0010582521

PROPREGLENCORE PLCJE00B4T3BW64

PRETERGRIFOLS SAES0171996087
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0.00EUR86.4610.00

0.06EUR496,563.657,109.00

0.80GBP6,172,780.27315,059.00

0.27GBP2,089,561.07525,560.00

0.10GBP805,054.8831,148.00

0.14EUR1,112,498.804,787.00

0.04GBP296,271.2431,087.00

0.00GBP95.3010.00

0.12EUR920,657.929,728.00

0.09EUR682,367.609,032.00

0.27EUR2,043,476.6022,382.00

0.03CHF266,065.772,169.00

0.00CHF4,416.0336.00

0.06EUR491,269.407,316.00

1.60EUR12,293,346.00165,100.00

0.12EUR909,528.9012,215.00

0.03SEK260,757.4617,314.00

0.05SEK402,039.9826,695.00

0.71EUR5,436,165.002,415.00

0.21SEK1,596,150.37160,449.00

0.04GBP341,944.3015,176.00

0.41CHF3,161,491.7540,172.00

0.02SEK139,159.373,784.00

1.55GBP11,905,349.991,461,469.00

0.04SEK293,466.0137,981.00

0.08EUR648,461.8956,339.00

0.70EUR5,412,542.97470,247.00

0.09EUR703,426.254,945.00

PROPREGRIFOLS SAES0171996087

PROPREGROUPE BRUXELLES LAMBERTBE0003797140

PROPREGSK PLCGB00BN7SWP63

PROPREHALEON PLCGB00BMX86B70

PROPREHALMA PLCGB0004052071

PROPREHANNOVER RUECK SEDE0008402215

PRETERHARGREAVES LANSDOWNGB00B1VZ0M25

PROPREHARGREAVES LANSDOWNGB00B1VZ0M25

PROPREHEIDELBERG MATERIALS AGDE0006047004

PROPREHEINEKEN HOLDING NVNL0000008977

PROPREHEINEKEN NVNL0000009165

PRETERHELVETIA HOLDING LTDCH0466642201

PROPREHELVETIA HOLDING LTDCH0466642201

PROPREHENKEL KGAADE0006048408

PGARANHENKEL KGAA VZ PFDDE0006048432

PROPREHENKEL KGAA VZ PFDDE0006048432

PRETERHENNES & MAURITZ AB-B SHSSE0000106270

PROPREHENNES & MAURITZ AB-B SHSSE0000106270

PROPREHERMES INTERNATIONALFR0000052292

PROPREHEXAGON ABSE0015961909

PROPREHIKMA PHARMACEUTICALSGB00B0LCW083

PROPREHOLCIM LTDCH0012214059

PROPREHOLMEN ABSE0011090018

PROPREHSBC HOLDINGS PLCGB0005405286

PROPREHUSQVARNA ABSE0001662230

PGARANIBERDROLA SAES0144580Y14

PROPREIBERDROLA SAES0144580Y14

PROPREIMCD B.VNL0010801007
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0.18GBP1,403,827.1865,558.00

0.46EUR3,556,764.2583,005.00

0.03SEK233,476.587,671.00

0.07SEK542,294.8024,649.00

0.03EUR194,553.125,946.00

0.43EUR3,328,442.00101,725.00

0.14GBP1,043,859.60112,007.00

0.02EUR189,504.0018,800.00

0.48EUR3,715,500.00250,000.00

0.01EUR81,265.425,468.00

0.16GBP1,200,466.8013,055.00

0.10GBP755,756.3213,053.00

0.52EUR3,965,286.711,124,585.00

0.40SEK3,098,329.35133,512.00

0.04EUR273,497.702,397.00

0.04GBP305,211.62225,450.00

0.01EUR88,172.704,235.00

0.05EUR373,667.8519,311.00

0.04CHF328,811.056,500.00

0.06CHF490,231.999,691.00

0.15EUR1,188,300.0017,000.00

0.01EUR66,405.00950.00

0.25EUR1,910,040.005,788.00

0.13EUR1,025,190.4012,688.00

0.04EUR281,550.9217,564.00

0.05GBP381,191.90131,197.00

0.01GBP109,871.2037,815.00

0.14EUR1,103,466.0013,160.00

PROPREIMPERIAL BRAND SHS PLCGB0004544929

PROPREINDITEXES0148396007

PROPREINDUSTRIVARDEN AB ASE0000190126

PROPREINDUTRADE ABSE0001515552

PGARANINFINEON TECHNOLOGIES AG-NOMDE0006231004

PROPREINFINEON TECHNOLOGIES AG-NOMDE0006231004

PROPREINFORMA PLCGB00BMJ6DW54

PROPREINFRASTRUTTURE WIRELESS ITALIANE 
SPAIT0005090300

PRETERING GROUP NVNL0011821202

PROPREING GROUP NVNL0011821202

PROPREINTERCONTINENTAL HOTELS GROUP 
PLCGB00BHJYC057

PROPREINTERTEK GROUPGB0031638363

PROPREINTESA SANPAOLO SPAIT0000072618

PROPREINVESTOR ABSE0015811963

PROPREIPSENFR0010259150

PROPREJD SPORTS FASHION PLCGB00BM8Q5M07

PROPREJDE PEETS B VNL0014332678

PROPREJERONIMO MARTINS SGPS SAPTJMT0AE0001

PRETERJULIUS BAER GRUPPECH0102484968

PROPREJULIUS BAER GRUPPECH0102484968

PRETERKBC GROUPEBE0003565737

PROPREKBC GROUPEBE0003565737

PROPREKERINGFR0000121485

PROPREKERRY GROUP AIE0004906560

PROPREKESKO OYJ BFI0009000202

PRETERKINGFISHERGB0033195214

PROPREKINGFISHERGB0033195214

PROPREKINGSPAN GROUP PLCIE0004927939
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0.62EUR4,769,921.58188,833.00

0.06EUR448,794.4217,767.00

0.06EUR441,016.556,341.00

0.17EUR1,300,216.2028,389.00

0.07NOK546,834.568,238.00

0.26EUR2,031,782.0471,441.00

0.10EUR799,182.82234,502.00

0.21EUR1,582,240.7562,663.00

0.05CHF373,240.951,502.00

0.09CHF707,219.542,846.00

0.03EUR263,790.00600.00

0.04EUR296,020.088,348.00

0.06GBP469,085.2361,576.00

0.01SEK103,358.854,501.00

0.02SEK145,519.906,337.00

0.01SEK94,242.334,104.00

0.07EUR508,850.646,367.00

0.17GBP1,299,108.28470,046.00

0.70EUR5,393,842.8255,687.00

0.26EUR1,970,132.4020,340.00

0.09EUR694,928.6432,128.00

0.06SEK468,796.0120,377.00

0.11CHF867,951.468.00

0.09CHF670,765.7862.00

0.01CHF54,094.015.00

0.39GBP3,001,350.444,938,060.00

0.11CHF870,862.7711,852.00

0.43GBP3,322,818.2532,075.00

PGARANKLEPIERRE REITSFR0000121964

PROPREKLEPIERRE REITSFR0000121964

PROPREKNORR BREMSE AGDE000KBX1006

PROPREKONE BFI0009013403

PROPREKONGSBERG GRUPPEN ASANO0003043309

PROPREKONINKLIJKE AHOLD DELHAIZENL0011794037

PROPREKONINKLIJKE KPN NVNL0000009082

PROPREKONINKLIJKE PHILIPS N.V.NL0000009538

PRETERKUEHNE UND NAGEL INTERNATIONAL 
AG-NOMCH0025238863

PROPREKUEHNE UND NAGEL INTERNATIONAL 
AG-NOMCH0025238863

PROPREL OREAL SA LOYALTY BONUS 2026FR001400M8G9

PROPRELA FRANCAISE DES JEUX  SAFR0013451333

PROPRELAND SECURITIES GROUP PLC R E I TGB00BYW0PQ60

PRETERLATOUR AB INVESTMENTSE0010100958

PRETERLATOUR AB INVESTMENTSE0010100958

PROPRELATOUR AB INVESTMENTSE0010100958

PROPRELEG IMMOBILIEN SEDE000LEG1110

PROPRELEGAL & GENERAL GROUPGB0005603997

PGARANLEGRANDFR0010307819

PROPRELEGRANDFR0010307819

PROPRELEONARDO AZIONE POST RAGGRUPPA-
MENTOIT0003856405

PROPRELIFCO ABSE0015949201

PROPRELINDT & SPRUENGLI AG-NOMCH0010570759

PRETERLINDT AND SPRUENGLI PSCH0010570767

PROPRELINDT AND SPRUENGLI PSCH0010570767

PROPRELLOYDS BANKING GROUP PLCGB0008706128

PROPRELOGITECH INTERNATIONAL NOMCH0025751329

PROPRELONDON STOCK EXCHANGEGB00B0SWJX34
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0.39CHF2,966,534.115,700.00

1.02EUR7,819,614.9017,786.00

0.04EUR301,760.0032.00

0.03SEK195,507.504,187.00

2.12EUR16,291,052.8021,037.00

0.00EUR19,023.751,425.00

0.04EUR280,069.6520,979.00

0.03EUR198,394.3514,861.00

0.00EUR133.5010.00

0.11GBP853,784.59115,392.00

0.57EUR4,368,343.3261,578.00

0.20EUR1,530,759.1510,277.00

0.07EUR576,236.5053,980.00

0.06GBP465,629.28197,713.00

0.12EUR960,838.2014,985.00

0.02GBP144,802.208,140.00

0.07GBP504,139.3628,340.00

0.08NOK611,398.4236,946.00

0.13EUR1,017,887.204,492.00

0.55EUR4,244,011.2010,296.00

0.46GBP3,514,794.89286,382.00

0.20GBP1,569,747.92441,650.00

0.05EUR382,993.204,584.00

0.08EUR649,760.3230,448.00

0.45CHF3,478,535.7437,000.00

2.02CHF15,512,389.11165,000.00

0.02CHF125,415.321,334.00

0.04EUR273,763.0549,975.00

PROPRELONZA GROUP AG NCH0013841017

PROPREL’OREAL PRIME 2013FR0011149590

PROPRELOTUS BAKERIESBE0003604155

PROPRELUNDBERGFORETAGEN AB BSE0000108847

PROPRELVMH MOET HENNESSY LOUIS VUITTON 
SEFR0000121014

PRETERMEDIOBANCA SPAIT0000062957

PRETERMEDIOBANCA SPAIT0000062957

PRETERMEDIOBANCA SPAIT0000062957

PROPREMEDIOBANCA SPAIT0000062957

PROPREMELROSE INDUSTRIES PLCGB00BNGDN821

PROPREMERCEDES BENZ GROUP AGDE0007100000

PROPREMERCK KGAADE0006599905

PROPREMETSO CORPORATIONFI0009014575

PROPREM&G PLCGB00BKFB1C65

PROPREMONCLER SPAIT0004965148

PRETERMONDI PLCGB00BMWC6P49

PROPREMONDI PLCGB00BMWC6P49

PROPREMOWI ASANO0003054108

PROPREMTU AERO ENGINES HLDG AGDE000A0D9PT0

PROPREMUENCHENER RUECKVERSICHERUNGS 
AG-NOMDE0008430026

PROPRENATIONAL GRID PLCGB00BDR05C01

PROPRENATWEST GROUP PLCGB00BM8PJY71

PROPRENEMETSCHEKDE0006452907

PROPRENESTE CORPORATIONFI0009013296

PRETERNESTLE SACH0038863350

PRETERNESTLE SACH0038863350

PROPRENESTLE SACH0038863350

PROPRENEXI SPAIT0005366767
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0.13GBP1,028,023.899,745.00

0.07SEK555,658.49126,380.00

0.00SEK43.9710.00

0.00GBP0.0022,318.00

0.12EUR931,721.5521,493.00

0.17EUR1,327,308.89389,069.00

0.35SEK2,688,908.09245,389.00

0.07NOK519,807.7689,333.00

1.85CHF14,187,162.33156,242.00

3.91DKK30,052,983.35248,335.00

0.20DKK1,517,636.6029,128.00

0.03GBP209,668.3750,704.00

0.00GBP41.3510.00

0.02EUR125,235.004,950.00

0.06EUR446,800.0010,000.00

0.00EUR3,440.3677.00

0.19EUR1,489,211.25142,850.00

0.03EUR223,580.136,247.00

0.03NOK256,059.4540,000.00

0.00NOK22,597.253,530.00

0.09DKK691,719.8313,376.00

0.11DKK847,466.615,910.00

0.14CHF1,091,618.23900.00

0.13CHF983,669.32811.00

0.08GBP599,905.8952,615.00

0.29EUR2,264,900.0015,950.00

0.06GBP425,972.3227,894.00

0.05GBP350,815.8861,160.00

PROPRENEXT PLCGB0032089863

PRETERNIBE INDUSTRIER AB BSE0015988019

PROPRENIBE INDUSTRIER AB BSE0015988019

PROPRENMC HEALTH PLC-W/IGB00B7FC0762

PROPRENN GROUP NVNL0010773842

PROPRENOKIA OYJFI0009000681

PROPRENORDEA BANK ABPFI4000297767

PROPRENORSK HYDRO ASANO0005052605

PROPRENOVARTIS AG-NOMCH0012005267

PROPRENOVO NORDISK ASDK0062498333

PROPRENOVONESIS A/SDK0060336014

PRETEROCADO GROUPGB00B3MBS747

PROPREOCADO GROUPGB00B3MBS747

PROPREOCINL0010558797

PRETEROMV AGAT0000743059

PROPREOMV AGAT0000743059

PROPREORANGEFR0000133308

PROPREORION NEW BFI0009014377

PRETERORKLA ASANO0003733800

PROPREORKLA ASANO0003733800

PROPREORSTED SHDK0060094928

PROPREPANDORA ABDK0060252690

PRETERPARTNERS GROUP HOLDING NCH0024608827

PROPREPARTNERS GROUP HOLDING NCH0024608827

PROPREPEARSONGB0006776081

PROPREPERNOD RICARDFR0000120693

PROPREPERSIMMON PLCGB0006825383

PROPREPHOENIX GROUP HOLDINGS PLCGB00BGXQNP29
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0.08EUR577,220.9912,043.00

0.00EUR479.3010.00

0.04EUR342,676.1628,748.00

0.46EUR3,556,722.76112,876.00

0.23GBP1,759,034.68214,271.00

0.15EUR1,121,097.9021,905.00

0.23EUR1,743,953.0516,793.00

0.05EUR401,830.669,229.00

0.09EUR702,580.2417,978.00

0.05EUR370,095.207,841.00

0.05EUR359,388.00447.00

0.38GBP2,886,121.8455,158.00

0.06EUR457,457.009,140.00

0.06EUR443,301.9028,326.00

0.73GBP5,586,398.44144,421.00

0.00EUR4,470.0050.00

0.02EUR173,436.001,940.00

0.00EUR894.0010.00

0.08EUR616,453.8613,189.00

0.13GBP967,094.92202,850.00

0.17EUR1,343,435.3891,235.00

0.06EUR433,534.7817,746.00

0.72GBP5,530,122.7886,297.00

0.08CHF618,512.492,519.00

0.15CHF1,124,706.845,000.00

1.42CHF10,926,751.9148,576.00

0.04DKK302,915.37984.00

0.41GBP3,179,679.90657,257.00

PRETERPORSCHE AUTOMOBIL HOLDING SEDE000PAH0038

PROPREPORSCHE AUTOMOBIL HOLDING SEDE000PAH0038

PROPREPOSTE ITALIANE SPAIT0003796171

PROPREPROSUS N VNL0013654783

PROPREPRUDENTIAL PLCGB0007099541

PROPREPRYSMIAN SPAIT0004176001

PROPREPUBLICIS GROUPEFR0000130577

PROPREPUMA AGDE0006969603

PROPREQIAGEN NVNL0015001WM6

PROPRERANDSTAD HOLDING NVNL0000379121

PROPRERATIONAL AGDE0007010803

PROPRERECKITT BENCKISER GROUP PLCGB00B24CGK77

PROPRERECORDATI INDUSTRIA CHIMICA EIT0003828271

PROPREREDEIA CORPORACION SAES0173093024

PROPRERELX PLCGB00B2B0DG97

PRETERREMY COINTREAUFR0000130395

PRETERREMY COINTREAUFR0000130395

PROPREREMY COINTREAUFR0000130395

PROPRERENAULT SAFR0000131906

PROPRERENTOKIL INITIALGB00B082RF11

PROPREREPSOLES0173516115

PROPREREXELFR0010451203

PROPRERIO TINTO PLCGB0007188757

PROPREROCHE HOLDINGCH0012032113

PRETERROCHE HOLDING LTDCH0012032048

PROPREROCHE HOLDING LTDCH0012032048

PROPREROCKWOOL A/SDK0010219153

PROPREROLLS-ROYCE HOLDINGS  PLCGB00B63H8491
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0.21EUR1,585,883.2648,602.00

3.68EUR28,302,488.401,408,084.00

0.06SEK471,865.706,303.00

0.70EUR5,386,183.4026,377.00

0.04SEK291,806.5812,310.00

0.14GBP1,105,139.6980,933.00

0.06GBP439,213.87142,386.00

0.01NOK107,408.121,813.00

0.03NOK215,408.663,636.00

0.17EUR1,276,045.9233,651.00

0.12CHF912,615.2728,732.00

0.20SEK1,544,630.2081,400.00

1.04EUR8,018,190.4486,143.00

1.76EUR13,510,495.8079,614.00

0.07EUR537,499.201,904.00

0.00EUR2,823.0010.00

0.06EUR445,585.002,195.00

0.06CHF497,667.992,174.00

0.03CHF223,503.62953.00

0.01CHF104,598.76446.00

0.06CHF497,195.882,120.00

1.17EUR8,981,715.6041,756.00

0.02GBP166,678.2840,342.00

0.01GBP97,386.6823,571.00

0.00GBP41.3210.00

0.59EUR4,545,903.60148,365.00

0.06EUR451,084.806,528.00

0.19SEK1,449,620.07117,087.00

PROPRERWE AGDE0007037129

PGARANRYANAIR HOLDINGS PLCIE00BYTBXV33

PROPRESAAB BSE0000112385

PROPRESAFRANFR0000073272

PROPRESAGAX BSE0005127818

PROPRESAGE GRPGB00B8C3BL03

PROPRESAINSBURY(J)GB00B019KW72

PRETERSALMAR ASANO0010310956

PROPRESALMAR ASANO0010310956

PROPRESAMPO OYJ AFI4000552500

PROPRESANDOZ GROUP LTDCH1243598427

PROPRESANDVIKSE0000667891

PROPRESANOFIFR0000120578

PROPRESAP SEDE0007164600

PRETERSARTORIUS AG PFDDE0007165631

PROPRESARTORIUS AG PFDDE0007165631

PROPRESARTORIUS STEDIM BIOTECHFR0013154002

PROPRESCHINDLER HOLDING NCH0024638212

PRETERSCHINDLER HOLDING PSCH0024638196

PRETERSCHINDLER HOLDING PSCH0024638196

PROPRESCHINDLER HOLDING PSCH0024638196

PROPRESCHNEIDER ELECTRIC SAFR0000121972

PRETERSCHRODERS LTDGB00BP9LHF23

PRETERSCHRODERS LTDGB00BP9LHF23

PROPRESCHRODERS LTDGB00BP9LHF23

PGARANSCOR SE ACT PROVFR0010411983

PROPRESCOUT 24 AGDE000A12DM80

PROPRESEB ASE0000148884
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0.00EUR6,116.0055.00

0.02EUR122,320.001,100.00

0.00EUR22,240.00200.00

0.01SEK94,736.309,976.00

0.01SEK94,736.309,976.00

0.01SEK99,066.6710,432.00

0.12GBP955,839.7096,249.00

0.02GBP184,786.656,396.00

0.06GBP447,290.0115,482.00

0.11CHF826,552.4610,000.00

0.02CHF179,775.162,175.00

0.02GBP167,642.585,000.00

2.14GBP16,442,820.22490,413.00

1.33EUR10,241,601.6058,224.00

0.03EUR193,000.0010,000.00

0.01EUR108,080.005,600.00

0.06EUR488,193.5025,295.00

0.05EUR401,534.707,707.00

0.10EUR760,399.5014,595.00

0.00EUR521.0010.00

0.03CHF234,789.0312,514.00

0.02CHF129,120.836,882.00

0.38CHF2,953,298.6611,000.00

0.03CHF202,703.68755.00

0.07SEK512,548.1331,354.00

0.00SEK163.4710.00

0.08SEK600,555.5630,644.00

0.11GBP830,309.8672,421.00

PROPRESEB SAFR0000121709

PROPRESEB SA LOYALTY BONUS 2025FR001400ECB5

PROPRESEB SA LOYALTY BONUS 2026FR001400M8E4

PRETERSECURITAS ABSE0000163594

PRETERSECURITAS ABSE0000163594

PROPRESECURITAS ABSE0000163594

PROPRESEGRO PLC REITGB00B5ZN1N88

PRETERSEVERN TRENT PLCGB00B1FH8J72

PROPRESEVERN TRENT PLCGB00B1FH8J72

PRETERSGS LTDCH1256740924

PROPRESGS LTDCH1256740924

PRETERSHELL PLCGB00BP6MXD84

PROPRESHELL PLCGB00BP6MXD84

PROPRESIEMENS AG-NOMDE0007236101

PRETERSIEMENS ENERGY AGDE000ENER6Y0

PRETERSIEMENS ENERGY AGDE000ENER6Y0

PROPRESIEMENS ENERGY AGDE000ENER6Y0

PRETERSIEMENS HEALTHINEERS AGDE000SHL1006

PRETERSIEMENS HEALTHINEERS AGDE000SHL1006

PROPRESIEMENS HEALTHINEERS AGDE000SHL1006

PRETERSIG GROUP LTDCH0435377954

PROPRESIG GROUP LTDCH0435377954

PRETERSIKA LTDCH0418792922

PROPRESIKA LTDCH0418792922

PRETERSKANSKA AB-B SHSSE0000113250

PROPRESKANSKA AB-B SHSSE0000113250

PROPRESKF AB-B SHSSE0000108227

PROPRESMITH & NEPHEWGB0009223206
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0.08GBP592,804.5931,324.00

0.09EUR688,715.7516,901.00

0.02EUR187,450.004,600.00

0.00EUR407.5010.00

0.08EUR638,188.79148,347.00

0.17EUR1,329,725.0852,372.00

0.06EUR486,167.255,947.00

0.03EUR213,734.40968.00

0.00EUR2,208.0010.00

0.14CHF1,068,007.954,101.00

0.00CHF2,604.2610.00

0.09GBP666,974.536,439.00

0.22GBP1,666,734.2085,402.00

0.03GBP240,908.8947,225.00

0.19GBP1,437,755.17177,979.00

0.27EUR2,088,000.00100,000.00

0.05EUR417,600.0020,000.00

0.01EUR83,520.004,000.00

0.12EUR952,148.8845,601.00

0.24EUR1,876,829.1249,856.00

0.06EUR485,333.6038,672.00

0.12CHF928,112.577,400.00

0.01CHF109,492.20873.00

0.07SEK563,474.4740,808.00

0.00SEK138.0810.00

0.11SEK882,723.58107,711.00

0.00SEK81.9510.00

0.00DKK31,362.03996.00

PROPRESMITHS GROUPGB00B1WY2338

PRETERSMURFIT KAPPAIE00B1RR8406

PRETERSMURFIT KAPPAIE00B1RR8406

PROPRESMURFIT KAPPAIE00B1RR8406

PROPRESNAM RETE GASIT0003153415

PROPRESOCIETE GENERALE AFR0000130809

PROPRESODEXO LOYALTY BONUS 26FR0013536729

PRETERSOFINABE0003717312

PROPRESOFINABE0003717312

PRETERSONOVA HOLDING AGCH0012549785

PROPRESONOVA HOLDING AGCH0012549785

PROPRESPIRAX-SARCO ENGINEERING PLCGB00BWFGQN14

PROPRESSE PLCGB0007908733

PROPREST JAMES’S PLACEGB0007669376

PROPRESTANDARD CHARTEREDGB0004082847

PRETERSTELLANTIS NVNL00150001Q9

PRETERSTELLANTIS NVNL00150001Q9

PRETERSTELLANTIS NVNL00150001Q9

PROPRESTELLANTIS NVNL00150001Q9

PROPRESTMICROELECTRONICS NVNL0000226223

PROPRESTORA ENSO OYJ-RFI0009005961

PRETERSTRAUMANN HOLDING LTDCH1175448666

PROPRESTRAUMANN HOLDING LTDCH1175448666

PRETERSVENSKA CELLULOSA SCA ABSE0000112724

PROPRESVENSKA CELLULOSA SCA ABSE0000112724

PRETERSVENSKA HANDELSBANKEN ABSE0007100599

PROPRESVENSKA HANDELSBANKEN ABSE0007100599

PROPRESVITZER GROUP ASDK0062616637
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0.15SEK1,120,511.3561,913.00

0.13CHF1,013,153.871,600.00

0.06CHF473,016.21747.00

0.04CHF277,679.213,200.00

0.01CHF102,480.981,181.00

0.02CHF145,434.491,676.00

0.00CHF867.7510.00

0.26CHF2,035,688.7920,000.00

0.04CHF286,930.342,819.00

0.14CHF1,082,265.732,108.00

0.07EUR564,904.016,479.00

0.13EUR1,010,021.0010,030.00

0.05EUR355,055.405,022.00

0.06GBP460,950.26298,412.00

0.02EUR178,320.00800,000.00

0.00EUR15,603.0070,000.00

0.00EUR227.361,020.00

0.14SEK1,049,598.08219,105.00

0.21EUR1,598,280.00380,000.00

0.00EUR33,753.158,025.00

0.06NOK486,065.3745,000.00

0.00NOK34,175.803,164.00

0.05EUR419,279.404,905.00

0.04SEK282,145.7732,117.00

0.04SEK315,892.06146,766.00

0.00SEK21.5210.00

0.03CHF218,109.513,720.00

0.07EUR501,803.7832,013.00

PROPRESWEDBANK A SHS ASE0000242455

PRETERSWISS LIFE HOLDING NOMCH0014852781

PROPRESWISS LIFE HOLDING NOMCH0014852781

PRETERSWISS PRIME SITE REITCH0008038389

PRETERSWISS PRIME SITE REITCH0008038389

PRETERSWISS PRIME SITE REITCH0008038389

PROPRESWISS PRIME SITE REITCH0008038389

PRETERSWISS RE AGCH0126881561

PROPRESWISS RE AGCH0126881561

PROPRESWISSCOM NCH0008742519

PROPRESYENSQO SABE0974464977

PROPRESYMRISEDE000SYM9999

PROPRETALANX AGDE000TLX1005

PROPRETAYLOR WINPEY PLCGB0008782301

PRETERTELECOM ITALIA SPAIT0003497168

PRETERTELECOM ITALIA SPAIT0003497168

PROPRETELECOM ITALIA SPAIT0003497168

PROPRETELEFON AB LM ERICSSONSE0000108656

PRETERTELEFONICA SAES0178430E18

PROPRETELEFONICA SAES0178430E18

PRETERTELENORNO0010063308

PROPRETELENORNO0010063308

PROPRETELEPERFORMANCE SEFR0000051807

PROPRETELE2 BSE0005190238

PRETERTELIA COMPANY ABSE0000667925

PROPRETELIA COMPANY ABSE0000667925

PROPRETEMENOS AG-NOMCH0012453913

PROPRETENARIS SALU2598331598



AMUNDI MSCI EUROPE II UCITS ETF

497 Half - yearly information documents: 04.30.2024

% TNA
Quotation 

Ccy

Market 

Value - FCY
Nominal

Holding 

Status
Asset DescriptionAsset Code

0.10EUR735,049.6697,694.00

0.25GBP1,907,146.28549,616.00

0.01EUR107,879.85683.00

0.16EUR1,219,058.107,718.00

0.07GBP503,750.449,125.00

0.05CHF350,098.351,773.00

0.00CHF8,885.7445.00

0.01CHF77,903.542,000.00

0.00CHF2,882.4374.00

1.48EUR11,360,081.57165,623.00

0.02DKK133,014.527,163.00

0.03DKK212,994.0711,470.00

0.03DKK220,106.2611,853.00

0.81CHF6,227,369.68251,635.00

0.15EUR1,120,950.009,000.00

0.00EUR26,030.95209.00

0.04EUR312,900.0015,000.00

0.01EUR46,538.662,231.00

0.08EUR653,424.488,326.00

0.53EUR4,095,413.14118,433.00

1.20GBP9,259,947.07190,992.00

0.09GBP691,089.8356,498.00

0.00GBP782.8664.00

0.05EUR415,500.0015,000.00

0.17EUR1,309,323.6047,268.00

0.18EUR1,356,336.9241,201.00

0.16EUR1,232,387.10103,215.00

0.26EUR2,025,453.84169,636.00

PROPRETERNA SPAIT0003242622

PROPRETESCO PLCGB00BLGZ9862

PGARANTHALES SAFR0000121329

PROPRETHALES SAFR0000121329

PROPRETHE BERKELEY GROUP HOLDINGS PLCGB00BLJNXL82

PRETERTHE SWATCH GROUPCH0012255151

PROPRETHE SWATCH GROUPCH0012255151

PRETERTHE SWATCH GROUP NCH0012255144

PROPRETHE SWATCH GROUP NCH0012255144

PROPRETOTAL ENERGIES SEFR0000120271

PRETERTRYGVESTADK0060636678

PRETERTRYGVESTADK0060636678

PROPRETRYGVESTADK0060636678

PROPREUBS GROUP INC NAMEN AKTCH0244767585

PRETERUCB SABE0003739530

PROPREUCB SABE0003739530

PRETERUMICORE SABE0974320526

PROPREUMICORE SABE0974320526

PROPREUNIBAIL RODAMCO SE REITSFR0013326246

PROPREUNICREDIT SPAIT0005239360

PROPREUNILEVERGB00B10RZP78

PRETERUNITED UTILITIES GROUP PLCGB00B39J2M42

PROPREUNITED UTILITIES GROUP PLCGB00B39J2M42

PRETERUNIVERSAL MUSIC GROUP NVNL0015000IY2

PROPREUNIVERSAL MUSIC GROUP NVNL0015000IY2

PROPREUPM KYMMENE OYJFI0009005987

PGARANVALEO SAFR0013176526

PGARANVALEO SAFR0013176526
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0.20EUR1,545,191.2795,001.00

0.14CHF1,073,358.322,275.00

0.20EUR1,506,554.2851,612.00

0.05EUR422,726.405,904.00

0.00EUR716.0010.00

0.26DKK2,024,420.9580,143.00

0.56EUR4,277,148.7538,795.00

0.07EUR525,527.3454,937.00

0.19GBP1,430,499.111,805,355.00

0.02EUR181,542.247,227.00

0.00EUR26,560.00200.00

0.01EUR98,272.00740.00

0.02EUR159,625.601,202.00

0.24EUR1,868,999.6516,231.00

0.06SEK436,705.1117,504.00

0.37SEK2,851,700.43118,093.00

0.01SEK101,560.7034,123.00

0.08EUR606,114.0022,300.00

0.11EUR855,898.2031,490.00

0.04EUR269,426.8210,803.00

0.02EUR139,834.808,055.00

0.08EUR601,402.4834,643.00

0.00EUR173.6010.00

0.08GBP580,585.7615,654.00

0.06GBP440,056.0748,392.00

0.34EUR2,630,899.0018,692.00

0.02EUR122,216.6612,466.00

0.00EUR98.0410.00

PGARANVALLOUREC SAFR0013506730

PROPREVAT GROUP LTDCH0311864901

PROPREVEOLIA ENVIRONNEMENTFR0000124141

PRETERVERBUND AAT0000746409

PROPREVERBUND AAT0000746409

PROPREVESTAS WIND SYSTEM A/SDK0061539921

PROPREVINCI SAFR0000125486

PROPREVIVENDIFR0000127771

PROPREVODAFONE GROUPGB00BH4HKS39

PROPREVOESTALPINE AGAT0000937503

PRETERVOLKSWAGEN AGDE0007664005

PRETERVOLKSWAGEN AGDE0007664005

PROPREVOLKSWAGEN AGDE0007664005

PROPREVOLKSWAGEN AG PFDDE0007664039

PROPREVOLVO ASE0000115420

PROPREVOLVO AB-B SHSSE0000115446

PROPREVOLVO CAR ABSE0021628898

PRETERVONOVIA SE NAMEN AKT REITDE000A1ML7J1

PROPREVONOVIA SE NAMEN AKT REITDE000A1ML7J1

PROPREWARAHOUSES DE PAUW NVBE0974349814

PRETERWARTSILA OYJFI0009003727

PRETERWARTSILA OYJFI0009003727

PROPREWARTSILA OYJFI0009003727

PROPREWHITBREADGB00B1KJJ408

PROPREWISE PLCGB00BL9YR756

PROPREWOLTERS KLUWER CVANL0000395903

PRETERWORLDLINEFR0011981968

PROPREWORLDLINEFR0011981968



AMUNDI MSCI EUROPE II UCITS ETF

499 Half - yearly information documents: 04.30.2024

% TNA
Quotation 

Ccy

Market 

Value - FCY
Nominal

Holding 

Status
Asset DescriptionAsset Code

0.09GBP694,224.7873,348.00

0.04NOK273,418.4210,197.00

0.06EUR479,809.6219,457.00

0.00EUR246.6010.00

0.53CHF4,076,475.999,000.00

0.13CHF1,004,624.862,218.00

0.33GBP2,562,196.3776,073.00

110.22847,352,314.03

0.06EUR464,433.06660,000.00

0.18EUR1,415,647.621,382,831.00

0.03EUR195,831.36203,000.00

0.272,075,912.04
110.49849,428,226.07

-0.00EUR-19,520.00-19,520.00

-0.00-19,520.00

0.00EUR731.48731.48

0.04EUR279,483.27279,483.27

0.04280,214.75

-0.01CHF-66,243.45-64,964.95

0.01DKK55,981.56417,532.83

2.97EUR22,825,765.0022,825,765.00

-0.00EUR-21,796.82-21,796.82

0.26EUR2,028,948.232,028,948.23

-0.12GBP-940,082.37-802,736.34

0.00JPY0.011.00

0.02NOK137,543.761,628,655.64

PROPREWPP PLCJE00B8KF9B49

PROPREYARA INTERNATIONAL ASANO0010208051

PRETERZALANDODE000ZAL1111

PROPREZALANDODE000ZAL1111

PRETERZURICH INSURANCE GROUP AGCH0011075394

PROPREZURICH INSURANCE GROUP AGCH0011075394

PROPRE3I GROUPGB00B1YW4409

Total Action
Obligation

PGARANEUROPEAN INVESTMENT BANK 0.01% 
15/11/2035XS2194790262

PGARANFEDERAL REPUBLIC OF GERMANY 2.6% 
15/08/2033DE000BU2Z015

PGARANNRW BANK 0.25% 04/07/2025DE000NWB18E4

Total Obligation
Total Valeurs mobilieres
Liquidites

APPELS DE MARGES

PROPREAPPEL MARGE EUR

Total APPELS DE MARGES
AUTRES

PROPREPROV COM MVTS EUR

PROPREPROV INTCREDCPTDEPCE

Total AUTRES
BANQUE OU ATTENTE

PROPREBANQUE CHF SGP

PROPREBANQUE DKK SGP

PROPREBANQUE EUR CACEIS CO

PROPREBANQUE EUR NEWEDG

PROPREBANQUE EUR SGP

PROPREBANQUE GBP SGP

PROPREBANQUE JPY SGP

PROPREBANQUE NOK SGP
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0.00SEK34,701.48407,256.58

0.00USD0.330.35

0.02USD134,874.58144,214.65

0.03CHF192,741.43189,021.52

0.00DKK7,224.1853,880.80

0.00EUR34,206.1434,206.14

0.00GBP3,377.482,884.03

0.00NOK409.974,854.47

0.00SEK10,168.76119,340.62

0.00CHF1,710.001,677.00

0.05EUR364,017.88364,017.88

0.01NOK94,135.231,114,655.28

0.01CHF81,785.8780,207.40

3.2524,979,469.25

-0.27EUR-2,057,092.00-2,057,092.00

-0.50EUR-3,846,522.00-3,846,522.00

-0.50EUR-3,808,223.00-3,808,223.00

-1.53EUR-11,765,836.00
-

11,765,836.00

-0.18EUR-1,348,092.00-1,348,092.00

0.03EUR246,409.80246,409.80

-2.94-22,579,355.20

-0.02EUR-175,959.27-175,959.27

-0.02-175,959.27
0.322,484,849.53

-0.00EUR-7,675.00111.00

-0.00-7,675.00
-0.00-7,675.00

PROPREBANQUE SEK SGP

PROPREBANQUE USD NEWEDG

PROPREBANQUE USD SGP

PROPRECES TMP REG DIFF CHF

PROPRECES TMP REG DIFF DKK

PROPRECES TMP REG DIFF EUR

PROPRECES TMP REG DIFF GBP

PROPRECES TMP REG DIFF NOK

PROPRECES TMP REG DIFF SEK

PROPREINDEMN PT A REC CHF

PROPREINDEMN PT A REC EUR

PROPREINDEMN PT A REC NOK

PROPREVTE DIFF TITRES CHF

Total BANQUE OU ATTENTE
DEPOSIT DE GARANTIE

PROPRECOLLAT.CASH REC.P/E

PROPRECOLLAT.CASH REC.P/E

PROPRECOLLAT.CASH REC.P/E

PROPRECOLLAT.CASH REC.P/E

PROPRECOLLAT.CASH REC.P/E

PROPREGAR SUR MAT FERM V

Total DEPOSIT DE GARANTIE
FRAIS DE GESTION

PROPREPRCOMGESTFIN

Total FRAIS DE GESTION
Total Liquidites
Futures

Indices ( Livraison du sous-jacent )

PROPREMSCI EUROPE 0624ZRP240624

Total Indices ( Livraison du sous-jacent )
Total Futures



AMUNDI MSCI EUROPE II UCITS ETF

501 Half - yearly information documents: 04.30.2024

% TNA
Quotation 

Ccy

Market 

Value - FCY
Nominal

Holding 

Status
Asset DescriptionAsset Code

-0.20EUR-1,511,364.00-1,401,808.82

-0.01EUR-75,919.78-73,874.65

-0.18EUR-1,415,647.62-1,387,120.67

-0.03EUR-195,831.36-186,482.41

-1.60EUR-12,293,346.00
-

11,258,895.77

-0.03EUR-194,553.12-183,066.35

-0.10EUR-793,612.80-738,262.38

-0.08EUR-648,461.89-609,700.26

-0.19EUR-1,457,930.70-1,323,300.46

-0.08EUR-619,650.00-591,154.86

-0.02EUR-162,637.47-155,158.45

-0.01EUR-107,879.85-101,035.19

-0.62EUR-4,769,921.58-4,403,928.10

-1.41EUR-10,841,128.28
-

10,015,628.23

-0.79EUR-6,038,158.20-5,681,698.11

-0.70EUR-5,393,842.82-5,078,615.03

-0.59EUR-4,545,903.60-4,204,168.12

-0.06EUR-438,928.00-404,278.09

-0.16EUR-1,232,387.10-1,106,890.05

-0.26EUR-2,025,453.84-1,819,196.82

-0.20EUR-1,545,191.27-1,432,787.32

-3.68EUR-28,302,488.40
-

26,709,638.43

-0.06EUR-464,433.06-455,178.16

-11.07-85,074,670.74

0.00CHF302.87440,940.00

0.00CHF0.00392,404.20

Dossiers

AD1 REME:Prise depot de Collateral (Doss.)

PGAR1PDC/DE000A0LD6E6/31/PDC-04121064

PGAR1PDC/DE000A0WMPJ6/31/PDC-04121060

PGAR1PDC/DE000BU2Z015/31/PDC-04121090

PGAR1PDC/DE000NWB18E4/31/PDC-04121011

PGAR1PDC/DE0006048432/31/PDC-04121057

PGAR1PDC/DE0006231004/31/PDC-04120989

PGAR1PDC/ES0109067019/31/PDC-04121091

PGAR1PDC/ES0144580Y14/31/PDC-04120977

PGAR1PDC/FI0009007132/31/PDC-04121063

PGAR1PDC/FR0000120404/31/PDC-04120978

PGAR1PDC/FR0000120404/31/PDC-04121058

PGAR1PDC/FR0000121329/31/PDC-04121044

PGAR1PDC/FR0000121964/31/PDC-04121066

PGAR1PDC/FR0000131104/31/PDC-04121015

PGAR1PDC/FR0006174348/31/PDC-04121062

PGAR1PDC/FR0010307819/31/PDC-04120998

PGAR1PDC/FR0010411983/31/PDC-04121012

PGAR1PDC/FR0010533075/31/PDC-04121056

PGAR1PDC/FR0013176526/31/PDC-04120995

PGAR1PDC/FR0013176526/31/PDC-04121101

PGAR1PDC/FR0013506730/31/PDC-04121002

PGAR1PDC/IE00BYTBXV33/31/PDC-04121110

PGAR1PDC/XS2194790262/31/PDC-04121082

Total AD1 REME:Prise depot de Collateral (Doss.)
Dossier de pret de titres

PRETFIX    ABB LTD-NOMPT—00253638

PRETFIX    ADECCO GROUPPT—00252133



AMUNDI MSCI EUROPE II UCITS ETF

502 Half - yearly information documents: 04.30.2024

% TNA
Quotation 

Ccy

Market 

Value - FCY
Nominal

Holding 

Status
Asset DescriptionAsset Code

0.00EUR252.17414,336.00

0.00NOK0.007,242,960.00

0.00CHF243.17108,921.68

0.00CHF17.05101,877.30

0.00EUR0.00641,148.80

0.00DKK205.78807,888.96

0.00DKK44.68147,691.00

0.00SEK397.772,397,824.23

0.00CHF0.00709,203.62

0.00CHF0.00115,751.40

0.00CHF1,060.851,646,319.04

0.00CHF271.88421,920.96

0.00CHF453.13703,201.60

0.00NOK2.61140,525.97

0.00CHF555.65278,141.72

0.00CHF228.58308,841.00

0.00GBP28.70114,318.16

0.00SEK0.001,168,818.09

0.00CHF79.25252,294.75

0.00CHF2,569.481,104,812.60

0.00CHF0.00289,555.20

0.00DKK471.231,624,438.75

0.00DKK300.341,024,788.92

0.00GBP0.00595,319.43

0.00EUR2.27419,000.00

0.00EUR2.19404,090.42

0.00EUR212.471,070,561.40

0.00EUR1.48205,390.24

PRETFIX    AGEAS NVPT—00253557

PRETFIX    AKER BP SHSPT—00249682

PRETFIX    BARRY CALLEBAPT—00253636

PRETFIX    BC VAUDOISE RPT—00253685

PRETFIX    CARREFOUR SAPT—00247839

PRETFIX    COLOPLAST BPT—00253525

PRETFIX    DSV A/SPT—00253524

PRETFIX    FASTIGHE AB BPT—00252345

PRETFIX    GEBERIT AG-NOPT—00251665

PRETFIX    GIVAUDAN NPT—00252131

PRETFIX    GIVAUDAN NPT—00252878

PRETFIX    GIVAUDAN NPT—00252879

PRETFIX    GIVAUDAN NPT—00252880

PRETFIX    GJENSIDIGE FOPT—00253686

PRETFIX    HELVETIA HOLDPT—00253639

PRETFIX    JULIUS BAER GPT—00252950

PRETFIX    MONDI PLCPT—00253558

PRETFIX    SECURITAS ABPT—00252289

PRETFIX    SIG GROUPPT—00253684

PRETFIX    STRAUMANN HOLPT—00253273

PRETFIX    SWISS PRIME SPT—00251034

PRETFIX    TRYGVESTAPT—00253526

PRETFIX    TRYGVESTAPT—00253527

PRETFIX    UNITED UTILITPT—00252283

PRETPT/AT0000743059/20/0PT—00252575

PRETPT/AT0000746409/15/0PT—00252378

PRETPT/BE0003565737/18/0PT—00252416

PRETPT/BE0003717312/05/0PT—00245751



AMUNDI MSCI EUROPE II UCITS ETF

503 Half - yearly information documents: 04.30.2024

% TNA
Quotation 

Ccy

Market 

Value - FCY
Nominal

Holding 

Status
Asset DescriptionAsset Code

0.00EUR35.52757,173.60

0.00EUR148.423,028,715.00

0.00EUR26.27530,244.00

0.00EUR8.96404,625.20

0.00EUR12.43323,214.00

0.00EUR0.71327,390.11

0.00CHF0.39106,445.44

0.00CHF0.55149,331.87

0.00CHF0.30105,469.56

0.00CHF2.49675,888.13

0.00CHF116.564,257,499.74

0.00CHF6.801,231,510.15

0.00CHF13.764,981,127.54

0.00CHF0.3080,258.37

0.00CHF18.14360,873.94

0.00CHF3.481,258,500.12

0.00CHF12.49980,261.14

0.00CHF0.38103,337.05

0.00CHF0.34121,527.58

0.00EUR0.89123,647.11

0.00CHF6.341,147,961.81

0.00CHF0.39105,422.24

0.00CHF0.83223,676.44

0.00CHF26.88377,443.46

0.00CHF0.1439,362.88

0.00CHF1.91690,472.33

0.00CHF236.6617,191,644.99

0.00CHF53.103,719,685.85

PRETPT/BE0003739530/04/0PT—00251901

PRETPT/BE0974293251/18/0PT—00252410

PRETPT/BE0974293251/21/0PT—00252602

PRETPT/BE0974293251/29/0PT—00253669

PRETPT/BE0974320526/26/0PT—00253631

PRETPT/BMG0112X1056/18/0PT—00253341

PRETPT/CH0008038389/16/0PT—00253245

PRETPT/CH0008038389/25/0PT—00253570

PRETPT/CH0009002962/08/0PT—00253028

PRETPT/CH0010570767/26/0PT—00253679

PRETPT/CH0011075394/19/0PT—00251326

PRETPT/CH0012032048/21/0PT—00252620

PRETPT/CH0012221716/05/0PT—00253034

PRETPT/CH0012255144/26/0PT—00253625

PRETPT/CH0012255151/26/0PT—00253628

PRETPT/CH0012549785/17/0PT—00250516

PRETPT/CH0014852781/25/0PT—00246615

PRETPT/CH0016440353/16/0PT—00250463

PRETPT/CH0016440353/23/0PT—00251518

PRETPT/CH0023405456/13/0PT—00252227

PRETPT/CH0024608827/14/1PT—00249569

PRETPT/CH0024638196/12/0PT—00253181

PRETPT/CH0024638196/15/0PT—00253214

PRETPT/CH0025238863/04/0PT—00252923

PRETPT/CH0030170408/25/0PT—00253568

PRETPT/CH0030170408/26/0PT—00253677

PRETPT/CH0038863350/02/0PT—00252839

PRETPT/CH0038863350/02/0PT—00252840



AMUNDI MSCI EUROPE II UCITS ETF

504 Half - yearly information documents: 04.30.2024

% TNA
Quotation 

Ccy

Market 

Value - FCY
Nominal

Holding 

Status
Asset DescriptionAsset Code

0.00CHF155.652,476,351.21

0.00CHF8.453,061,034.87

0.00CHF4.882,011,618.35

0.00CHF7.6866,065.12

0.00CHF1.92865,683.41

0.00EUR1.70628,661.53

0.00EUR1.56431,250.64

0.00EUR0.51187,717.50

0.00EUR0.28102,439.68

0.00EUR4.32797,298.67

0.00EUR2.22614,012.36

0.00EUR2.28841,209.10

0.00EUR1.12414,057.03

0.00EUR3.38467,750.17

0.00EUR0.73201,301.50

0.00EUR0.57105,060.00

0.00EUR0.61224,443.18

0.00EUR2.84524,538.62

0.00EUR2.09773,015.66

0.00EUR4.62569,117.02

0.00EUR0.0724,874.50

0.00EUR0.38106,555.56

0.00EUR0.95261,729.22

0.00EUR1.03142,102.71

0.00EUR0.92254,017.10

0.00EUR1.95269,815.94

0.00EUR5.361,484,931.78

0.00EUR1.83202,354.83

PRETPT/CH0126881561/21/0PT—00252616

PRETPT/CH0418792922/26/0PT—00253676

PRETPT/CH0432492467/11/0PT—00253130

PRETPT/CH0531751755/22/0PT—00252633

PRETPT/CH1256740924/15/0PT—00253226

PRETPT/DE000A1ML7J1/07/0PT—00251063

PRETPT/DE000A2E4K43/24/0PT—00253554

PRETPT/DE000ENER6Y0/09/0PT—00253056

PRETPT/DE000ENER6Y0/22/0PT—00253494

PRETPT/DE000PAG9113/05/0PT—00251953

PRETPT/DE000PAH0038/25/0PT—00253572

PRETPT/DE000SHL1006/24/0PT—00253551

PRETPT/DE000SHL1006/26/0PT—00253614

PRETPT/DE000ZAL1111/22/0PT—00252634

PRETPT/DE0005158703/11/0PT—00253133

PRETPT/DE0005313704/17/0PT—00253294

PRETPT/DE0005313704/23/0PT—00253510

PRETPT/DE0005785802/20/0PT—00252571

PRETPT/DE0006062144/29/0PT—00253659

PRETPT/DE0007165631/29/0PT—00253670

PRETPT/DE0007664005/21/1PT—00248614

PRETPT/DE0007664005/24/0PT—00253532

PRETPT/DK0060738599/24/0PT—00253539

PRETPT/ES0125220311/18/0PT—00252447

PRETPT/ES0127797019/05/0PT—00252976

PRETPT/ES0130960018/15/0PT—00252362

PRETPT/ES0140609019/22/0PT—00253448

PRETPT/ES0171996087/11/0PT—00252161



AMUNDI MSCI EUROPE II UCITS ETF

505 Half - yearly information documents: 04.30.2024

% TNA
Quotation 

Ccy

Market 

Value - FCY
Nominal

Holding 

Status
Asset DescriptionAsset Code

0.00EUR5.621,555,423.60

0.00EUR0.37135,514.30

0.00EUR1.58583,586.45

0.00EUR1.19330,235.88

0.00EUR0.2281,229.63

0.00EUR0.00681.59

0.00EUR0.034,858.51

0.00EUR0.43197,701.91

0.00EUR1.02189,046.20

0.00EUR0.85156,307.16

0.00EUR1.39256,882.00

0.00EUR0.40147,659.77

0.00EUR1.00460,888.95

0.00GBP1.23290,423.28

0.00GBP0.73228,398.79

0.00GBP0.55174,597.16

0.00GBP0.62195,691.10

0.00GBP0.22106,601.47

0.00GBP1.24195,990.30

0.00GBP0.66307,663.60

0.00GBP1.39328,828.22

0.00GBP0.22106,734.60

0.00GBP1.55610,310.00

0.00GBP1.25394,131.07

0.00EUR3.71685,809.12

0.00EUR0.68188,714.54

0.00EUR1.71236,935.78

0.00EUR0.92170,288.48

PRETPT/ES0178430E18/11/0PT—00253134

PRETPT/FI0009003727/22/0PT—00253463

PRETPT/FI0009003727/23/0PT—00253514

PRETPT/FI0009007132/03/0PT—00252898

PRETPT/FR0000120172/26/0PT—00244183

PRETPT/FR0000120172/26/0PT—00253612

PRETPT/FR0000130395/11/0PT—00252146

PRETPT/FR0000130395/23/0PT—00252294

PRETPT/FR0010220475/25/0PT—00252701

PRETPT/FR0010220475/26/0PT—00252741

PRETPT/FR0010340141/20/0PT—00252568

PRETPT/FR0011981968/05/0PT—00252971

PRETPT/FR0014000MR3/29/0PT—00253656

PRETPT/GB00BF8Q6K64/17/0PT—00250505

PRETPT/GB00BL6K5J42/19/0PT—00251344

PRETPT/GB00BP6MXD84/29/0PT—00253675

PRETPT/GB00BP9LHF23/15/0PT—00253216

PRETPT/GB00BP9LHF23/16/0PT—00253246

PRETPT/GB00B1FH8J72/08/0PT—00252097

PRETPT/GB00B1VZ0M25/14/0PT—00243688

PRETPT/GB00B3MBS747/19/0PT—00251328

PRETPT/GB0030913577/01/1PT—00247923

PRETPT/GB0030913577/31/0PT—00250972

PRETPT/GB0033195214/02/0PT—00252858

PRETPT/IE00B1RR8406/20/1PT—00249860

PRETPT/IE00B1RR8406/26/0PT—00253623

PRETPT/IT0000062957/08/1PT—00249318

PRETPT/IT0000062957/18/1PT—00249719



AMUNDI MSCI EUROPE II UCITS ETF

506 Half - yearly information documents: 04.30.2024

% TNA
Quotation 

Ccy

Market 

Value - FCY
Nominal

Holding 

Status
Asset DescriptionAsset Code

0.00EUR0.0519,997.74

0.00EUR3.36186,306.40

0.00EUR0.0416,438.80

0.00EUR3.051,409,040.00

0.00EUR1.98305,189.00

0.00EUR14.053,075,580.00

0.00EUR2.15397,683.00

0.00EUR11.752,623,925.00

0.00EUR3.39516,545.00

0.00EUR0.50100,466.20

0.00EUR1.45401,400.52

0.00NOK3.98290,446.38

0.00NOK1.76476,049.50

0.00NOK0.502,199,286.77

0.00NOK30.031,231,132.34

0.00NOK0.03105,459.54

0.00SEK0.08267,485.49

0.00SEK0.08334,876.88

0.00SEK0.000.01

0.00EUR1.49549,017.37

0.00EUR1.47541,075.82

0.00SEK0.06104,406.79

0.00SEK0.10334,490.36

0.00EUR0.73201,404.09

0.00SEK0.241,056,684.53

0.00SEK0.07143,662.35

0.00SEK0.03110,553.73

0.00SEK0.08263,398.92

PRETPT/IT0000062957/28/0PT—00251721

PRETPT/IT0003497168/17/0PT—00253287

PRETPT/IT0003497168/25/0PT—00253575

PRETPT/NL0010832176/19/0PT—00253402

PRETPT/NL0011540547/02/0PT—00252844

PRETPT/NL0011821202/02/0PT—00252841

PRETPT/NL0015000IY2/15/1PT—00249666

PRETPT/NL00150001Q9/09/0PT—00253057

PRETPT/NL00150001Q9/11/0PT—00253136

PRETPT/NL00150001Q9/16/0PT—00253257

PRETPT/NL0015435975/26/0PT—00253616

PRETPT/NO0003733800/11/0PT—00253132

PRETPT/NO0010063308/03/0PT—00252886

PRETPT/NO0010096985/20/1PT—00248557

PRETPT/NO0010161896/22/0PT—00253433

PRETPT/NO0010310956/24/0PT—00253544

PRETPT/SE0000106270/16/0PT—00250476

PRETPT/SE0000107203/17/0PT—00253311

PRETPT/SE0000107203/24/0PT—00245371

PRETPT/SE0000112724/19/0PT—00253411

PRETPT/SE0000113250/24/0PT—00253545

PRETPT/SE0000163594/04/0PT—00251927

PRETPT/SE0000667925/29/0PT—00253651

PRETPT/SE0000872095/09/0PT—00253061

PRETPT/SE0007100599/25/0PT—00253571

PRETPT/SE0010100958/04/1PT—00249105

PRETPT/SE0010100958/19/0PT—00250650

PRETPT/SE0012853455/03/0PT—00252899



AMUNDI MSCI EUROPE II UCITS ETF

507 Half - yearly information documents: 04.30.2024

% TNA
Quotation 

Ccy

Market 

Value - FCY
Nominal

Holding 
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0.00SEK0.03105,222.64

0.00SEK0.05102,781.84

0.00SEK0.15248,496.41

0.00SEK0.09188,543.54

0.00EUR1.17323,691.25

0.00SEK0.20885,586.67

0.008,773.90
-11.06-85,065,896.84

0.00EUR9,292.0912,283.00

0.00EUR22,696.91113,906.00

0.00NOK413.77991.00

0.00EUR16,102.0112,301.00

0.00SEK15,995.6525,030.00

0.01USD38,881.46101,400.00

0.00USD7,477.8332,904.00

0.01EUR45,645.4330,686.00

0.00SEK18,429.0680,105.00

0.00SEK25,003.65209,602.00

0.00SEK14,216.04119,171.00

0.01GBP56,497.68216,338.00

0.04EUR273,449.88138,106.00

0.00CHF15,223.742,983.00

0.01EUR94,119.931,223,131.00

0.00GBP4,312.2583,687.00

0.00EUR6,718.9171,860.00

0.00CHF2,718.90954.00

0.00EUR9,649.205,280.00

PRETPT/SE0012853455/03/0PT—00252900

PRETPT/SE0012853455/03/0PT—00252901

PRETPT/SE0012853455/19/0PT—00252480

PRETPT/SE0015949748/29/0PT—00253648

PRETPT/SE0015949748/29/0PT—00253654

PRETPT/SE0015988019/24/0PT—00245404

Total Dossier de pret de titres
Total Dossiers
Coupons

Action

ACHLIGABN AMRO GRP DRNL0011540547

ACHLIGAIB GROUP PLCIE00BF0L3536

ACHLIGAKER BP SHSNO0010345853

ACHLIGAKZO NOBEL BR GRNL0013267909

ACHLIGALFA LAVALSE0000695876

ACHLIGANGLO AMERICAN PLCGB00B1XZS820

ACHLIGANTOFAGASTAGBUSD0456144

ACHLIGASML HOLDING N.V.NL0010273215

ACHLIGASSA ABLOY ABSE0007100581

ACHLIGATLAS COPCO ABSE0017486889

ACHLIGATLAS COPCO RG BSE0017486897

ACHLIGAVIVA PLCGB00BPQY8M80

ACHLIGAXA SAFR0000120628

ACHLIGBALOISE-HOLD. NOM.CH0012410517

ACHLIGBANCO SANTANDER SAES0113900J37

ACHLIGBARRATT DEVELOPMTSGB0000811801

ACHLIGBAYER AGDE000BAY0017

ACHLIGBC VAUDOISE RGCH0531751755

ACHLIGBESI RGNL0012866412
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% TNA
Quotation 

Ccy

Market 

Value - FCY
Nominal

Holding 

Status
Asset DescriptionAsset Code

0.00EUR32,564.1017,139.00

0.01GBP108,498.52157,350.00

0.01ZAR88,044.19157,350.00

0.00EUR15,923.058,515.00

0.00EUR16,259.104,927.00

0.00GBP7,748.0010,671.00

0.00NOK5,549.535,476.00

0.00EUR35,430.5013,370.00

0.00EUR20,074.019,667.00

0.00GBP23,230.05472,289.00

0.00EUR7,984.299,032.00

0.00EUR19,785.6922,382.00

0.00EUR20,858.37160,449.00

0.00USD6,670.7715,176.00

0.01EUR51,770.2283,005.00

0.00EUR3,513.745,468.00

0.00USD13,099.5713,468.00

0.00EUR7,688.9312,688.00

0.00EUR2,625.4213,160.00

0.01GBP80,533.70470,046.00

0.00SEK3,646.1920,377.00

0.01GBP106,406.254,938,060.00

0.00GBP30,560.0832,907.00

0.00GBP4,729.73115,392.00

0.00EUR19,217.9910,277.00

0.00EUR6,315.6653,980.00

0.00GBP30,563.44197,713.00

0.00EUR18,008.0938,586.00

ACHLIGBOUYGUESFR0000120503

ACHLIGBRITISH AMER TOBACCOGB0002875804

ACHLIGBRITISH AM.TOBACCOGB0002875ZAR

ACHLIGCONTINENTAL AGDE0005439004

ACHLIGCOVIVIO REITFR0000064578

ACHLIGCRODA INTERNATIONALGB00BJFFLV09

ACHLIGDNB BANK ASANO0010161896

ACHLIGEVOLUTION ABSE0012673267

ACHLIGFERRARI NVNL0011585146

ACHLIGHALEON PLCGB00BMX86B70

ACHLIGHEINEKEN HOLDINGNL0000008977

ACHLIGHEINEKEN NVNL0000009165

ACHLIGHEXAGON ABSE0015961EUR

ACHLIGHIKMA PHARMACEUTICGBUSD0LCW083

ACHLIGINDITEXES0148396007

ACHLIGING GROUPNL0011821202

ACHLIGINTERCONT HOTELS RGGB00BHJYC057

ACHLIGKERRY GROUP AIE0004906560

ACHLIGKINGSPAN GROUP PLCIE0004927939

ACHLIGLEGAL&GENERAL GRPGB0005603997

ACHLIGLIFCO ABSE0015949201

ACHLIGLLOYDS BANKING GPGB0008706128

ACHLIGLONDON STOCK EXCH.GB00B0SWJX34

ACHLIGMEL INDUST PLCGB00BNGDN821

ACHLIGMERCK KGAADE0006599905

ACHLIGMETSOFI0009014575

ACHLIGM&G PLCGB00BKFB1C65

ACHLIGMONDI PLCGB00BMWC6P49
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% TNA
Quotation 

Ccy

Market 

Value - FCY
Nominal

Holding 

Status
Asset DescriptionAsset Code

0.00EUR10,115.79389,069.00

0.00NOK1,341.533,530.00

0.00GBP9,673.9252,615.00

0.00GBP19,087.8861,160.00

0.00USD29,040.50218,519.00

0.01GBP75,962.7555,966.00

0.00GBP14,087.14202,850.00

0.01EUR39,371.6733,651.00

0.00SEK38,147.5881,400.00

0.00GBP11,229.0163,923.00

0.00GBP21,528.9496,249.00

0.00USD15,645.7872,421.00

0.00GBP4,970.6131,324.00

0.00EUR8.8810.00

0.00GBP8,596.396,439.00

0.00GBP4,424.4147,225.00

0.00USD35,828.54182,427.00

0.01EUR60,079.3245,601.00

0.00GBP17,881.70318,772.00

0.01CHF53,160.81251,635.00

0.00EUR858.942,231.00

0.00EUR13,734.2554,937.00

0.00EUR8,469.5510,803.00

0.251,957,389.46
0.251,957,389.46

100.00768,796,893.22

ACHLIGNOKIA OYJFI0009000681

ACHLIGORKLA ASANO0003733800

ACHLIGPEARSONGB0006776081

ACHLIGPHOENIX GRP RGGB00BGXQNP29

ACHLIGPRUDENTIAL PLCGB0007099USD

ACHLIGRECKITT BENCKISERGB00B24CGK77

ACHLIGRENTOKIL INITIALGB00B082RF11

ACHLIGSAMPO OYJ AFI4000552500

ACHLIGSANDVIKSE0000667891

ACHLIGSCHRODERS LTDGB00BP9LHF23

ACHLIGSEGRO PLC REITGB00B5ZN1N88

ACHLIGSMITH & NEPHEW BCLGBUSD9223206

ACHLIGSMITHS GROUPGB00B1WY2338

ACHLIGSMURFIT KAPPAIE00B1RR8406

ACHLIGSPIRAX-SARCO ENGINGB00BWFGQN14

ACHLIGST JAMES’S PLACEGB0007669376

ACHLIGSTANDARD CHARTEREDGB0004082847

ACHLIGSTELLANTIS NVNL00150001Q9

ACHLIGTAYLOR WINPEY PLCGB0008782301

ACHLIGUBS GROUP NCH0244767585

ACHLIGUMICORE SABE0974320526

ACHLIGVIVENDIFR0000127771

ACHLIGWARAHOUSES DE PAUWBE0974349814

Total Action
Total Coupons

Total Amundi MSCI Europe II UCITS ETF
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Asset value

Assets UCITS accounts currency: EUR
Amount for financial 

period

a) Eligible financial securities referred to in 1° of I of Article L.21420 / 1° of I of Article L.2142455 of the 
Monetary and Financial Code

7,371,238,716.52

b) Bank balances 542,015.36

c) Other assets held by the UCITS 7,521,379,493.43

d)      Total assets held by the UCITS (lines a+b+c) 14,893,160,225.31

e) Liabilities -7,507,416,665.56

f)        Overall net total (lines d+e = UCITS net asset value) 7,385,743,559.75

Number of shares in circulation and net value of fund 
per share

Shares

Number of shares in 

circulation

Currency 
of shares

Net value of fund 

per share 

(Liquidation value)

ACC SHARE / FR0014003IY1 5,547,729.00 EUR 13.2641

EUR HEDGED ACC SHARE / FR0014003N93 49,540,790.00 EUR 11.6369

USD HEDGED DIST SHARE / FR0011669845 224,107.00 USD 212.2291

EUR HEDGED DIST SHARE / FR0011660927 3,309,357.00 EUR 187.1083

I - EUR SHARE / FR0013465804 1,200.00 EUR 144.7454

DIST SHARE / FR0010315770 19,692,595.00 EUR 308.1722
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Share portfolio

Percentage

Contents of share portfolio

Net asset 

value

Total value 

of assets

a) Eligible financial securities and money market instruments admitted to trading on a 
regulated market within the meaning of Article L. 4221° of the French Monetary and Financial 
Code.

12.51 6.20

b) Eligible financial securities and money market instruments admitted to trading on another 
recognised regulated market which operates regularly, is open to the public, and is located in 
a EU Member State or in another country which is party to the Agreement on the European 
Economic Area.

- -

c) Eligible financial securities and money market instruments admitted to an official listing on 
a thirdcountry stock exchange or traded on another recognised thirdcountry regulated market 
operating regularly and open to the public, provided that this stock exchange or market is not 
listed by the AFM or that the choice of this stock exchange or market is provided for by law or 
by the Articles of Association of the UCITS / generalpurpose investment fund.

87.29 43.29

d) Newly issued financial securities mentioned in item 4, section I of Article R. 21411 / 4, 
section I of Article R. 2143218 of the French Monetary and Financial Code.

- -

e) Other assets - -
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Breakdown of assets per currency

Currency (10 main currencies)

Amount 
accounts currency of 

UCITS Percentage

EUR Net asset value Total asset value

US Dollar 6,447,110,750.33 87.29 43.29

Euro 924,127,966.19 12.51 6.20

- - - -

- - - -

- - - -

- - - -

- - - -

- - - -

- - - -

- - - -

Other currency - - -

Total 7,371,238,716.52 99.80 49.49

Breakdown of assets by issuer’s country of residence

Country (10 main countries)

Percentage

Net asset value Total asset value

United States of America 86.28 42.79

France 12.51 6.20

Curacao 0.73 0.36

Netherlands 0.28 0.14

- - -

- - -

- - -

- - -

- - -

- - -

Other countries - -

Total 99.80 49.49
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Breakdown of assets by economic sector

Economic sector (10 main sectors

Percentage

Net asset value Total asset value

Internet 12.91 6.40

Semiconductors 12.85 6.37

Pharmaceuticals 11.08 5.49

Broadline Retailers 9.23 4.58

Computer Hardware 6.70 3.32

Software 6.28 3.12

Banks 4.14 2.05

Financial Administration 3.12 1.55

Biotechnology 3.07 1.52

Integrated Oil and Gas 3.04 1.51

Other sectors 27.38 13.58

Total 99.80 49.49

Breakdown of other assets by nature

Percentage

Kind of asset Net asset value Total asset value

UCITS shares - -

- UCITS and equivalents of other EU member states - -

- AIFs and equivalents from other EU member states - -

- Other CIUs and investment funds - -

Other assets - -

Total - -
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Indication of movements occurring in the composition 
of the securities portfolio during the reference period

Items of share portfolio

Movements  

(in amount)

 UCITS accounts currency: EUR Acquisitions

Sales / 

Refundings

a) Eligible financial securities and money market instruments admitted to 
trading on a regulated market within the meaning of Article L. 4221° of the 
French Monetary and Financial Code.

3,395,408.00 3,560,791.55

b) Eligible financial securities and money market instruments admitted to 
trading on another recognised regulated market which operates regularly, is 
open to the public, and is located in a EU Member State or in another 
country which is party to the Agreement on the European Economic Area.

- -

c) Eligible financial securities and money market instruments admitted to an 
official listing on a thirdcountry stock exchange or traded on another 
recognised thirdcountry regulated market operating regularly and open to 
the public, provided that this stock exchange or market is not listed by the 
AFM or that the choice of this stock exchange or market is provided for by 
law or by the Articles of Association of the UCITS / generalpurpose 
investment fund.

16,492,896,170.66 16,365,779,251.25

d) Newly issued financial securities mentioned in item 4, section I of Article 
R. 21411 / 4, section I of Article R. 2143218 of the French Monetary and 
Financial Code.

- -

e) Other assets 99,999,938.94 8,985,144.49

Total on the period 16,596,291,517.60 16,378,325,187.29



Date Share category
Share 

currency Nature Net amount Tax credit
Gross 

amount

12/12/2023 
USD HEDGED DIST 
SHARE

- Dividends paid 2.550665 0.00 2.55

12/12/2023 
EUR HEDGED DIST 
SHARE

- Dividends paid 2.34 0.00 2.34

12/12/2023 DIST SHARE - Dividends paid 3.85 0.00 3.85

- - - - - - -

- - - - - - -

- - - - - - -

AMUNDI MSCI WORLD II UCITS ETF

516 Half - yearly information documents: 04.30.2024

Indication of the figures concerning unit distributions 
on results and/or on net capital gains or losses, paid 
during the period or to be paid, after deduction of taxes
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Information on overperformance fees (in EUR)
Outperformance fee (variable 

charges): amount and % of fees for 

the period
Provisioned variable 

management fees %

Acquired Variable 

Management Fees  

(due to redemptions) %Share class:

ACC SHARE / FR0014003IY1 - - - -

EUR HEDGED ACC SHARE / 
FR0014003N93

- - - -

USD HEDGED DIST SHARE / 
FR0011669845

- - - -

EUR HEDGED DIST SHARE / 
FR0011660927

- - - -

I - EUR SHARE / FR0013465804 - - - -

DIST SHARE / FR0010315770 - - - -

(1) in relation to the net assets of the accounting order.

(2) in relation to average net assets.
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Transparency of securities financing transactions and the 
reuse of financial instruments under the SFTR regulation 
(in the UCI’s accounting currency)

% of assets that can 
be lent -

Securities 

Lending

1.1. Amount of securities and commodities loaned as a proportion of total loanable assets defined as 

excluding cash and cash equivalents

1. General informations

% of assets under manage-
ment

100.02----

Absolute value 7,387,464,758.80----

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

1.2. Amount of assets engaged in each type of securities financing transaction and total return swaps 

expressed in absolute value (in the currency of the mutual fund) and in proportion of the assets under 

management of the organization

2.1. The top ten issuers of guarantees for all types of securities financing transactions and global return 

swaps (breakdown of collateral and commodity volumes by issuer names)

2. Concentration data

Amount
1

Denomination

-

-

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

2.2. The top ten counterparties for each type of securities financing and total return transactions separately 

(name of counterparty and gross volume of outstanding trades)

Amount 6,304,520,097.99----
1

Denomination MORGAN STANLEY ----

Amount 1,082,944,660.81----
2

Denomination SOCIETE 
GENERALE 

----

3.1. Type and quality of guarantees 

Amundi Asset Management undertakes to accept only securities of a high credit quality and to increase the value of 
its collateral by applying valuation discounts to securities loaned to it. This process is regularly reviewed and updated.

3. Aggregate transaction data for each type of securities financing transaction and aggregate return swap 

separately broken down by the following categories
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Open -----

1 to 3 months -----

More than 1 year -----

3 months to 1 year -----

1 week to 1 month -----

1 day to 1 week -----

Less than 1 day -----

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

3.2. Guarantee period

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

3.3. Currency of the guarantee

Amount -----
1

Currency -----

Open -----

1 to 3 months -----

More than 1 year -----

3 months to 1 year 7,387,464,758.80----

1 week to 1 month -----

1 day to 1 week -----

Less than 1 day -----

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

3.4. Maturity of Securities Financing Transactions and Global Return Swap Agreements

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

3.5. Country where the counterparties are established

Amount 6,304,520,097.99----
1

Country GERMANY----

Amount 1,082,944,660.81----
2

Country FRANCE----

Bilateral 7,387,464,758.80----

Central counterparty -----

Tri-parts -----

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

3.6. Regulation and compensation
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“The regulations governing UCITS forbid the reuse of collateral securities. Cash collateral received is: 

- reinvested in short-term money market funds (as defined by ESMA in its ‘Guidelines on ETFs and other UCITS 
issues’); 

- placed on deposit; 

- reinvested in high-quality long-term government bonds; 

- reinvested in high-quality short-term government bonds; or 

- used for the purpose of reverse repurchase transactions. 

The maximum proportion of received collateral that may be reused is 0% in the case of securities and 100% in the 
case of cash. 

The effective usage amounts to 0% for collateral securities and 100% for cash collateral.

4. Data on the reuse of guarantees (collateral)

Number of custodians -

5. Retention of Guarantees Received by the Mutual Fund in Securities Financing Transactions and Global 

Return Swaps

Amount
1

Denomination

-

-

Amundi Asset Management undertakes to do business with a limited number of depositaries, selected to ensure the 
adequate custody of securities received and cash.

6. Retention of Guarantees Provided by the Mutual Fund in SFT Transactions and Global Return Swaps

Securities lending and repurchase agreements: 

For securities lending transactions and repurchase agreements, Amundi Asset Management has entrusted Amundi 
Intermédiation, acting on behalf of the UCITS, with the following responsibilities: selecting counterparties, ordering the 
implementation of market agreements, monitoring counterparty risk, performing qualitative and quantitative monitoring 
of collateralisation (dispersion checks, ratings, liquid assets), repurchase agreements and securities lending. Income 
generated from these transactions is paid into the UCITS. Costs generated by these transactions are incurred by the 
UCITS. Charges by Amundi Intermédiation must not exceed 50% of the income generated by these transactions.

7. Revenue and cost data for each type of securities financing transaction and total return swap
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Inventory at 04.30.2024

% TNA
Quotation 

Ccy

Market 

Value - FCY
Nominal

Holding 

Status
Asset DescriptionAsset Code

Valeurs mobilieres

Action

PROPREACCOR SAFR0000120404

PROPREADOBE INCUS00724F1012

PROPREADPFR0010340141

PROPREADVANCED MICRO DEVICES INCUS0079031078

PROPREAERCAP HOLDINGS NVNL0000687663

PROPREAIR LIQUIDE PRIME FIDELITEFR0000053951

PROPREAKAMAI TECHNOLOGIES INCUS00971T1016

PROPREALPHABET INCUS02079K3059

PROPREALPHABET INC SHS CUS02079K1079

PROPREALSTOMFR0010220475

PROPREAMAZON.COM INCUS0231351067

PROPREAMERICAN INTL GRPUS0268747849

PROPREAMERICAN TOWER REDITUS03027X1000

PROPREAMGEN INCUS0311621009

PROPREAPPLE INCUS0378331005

PROPREAPPLIED MATERIALS INCUS0382221051

PROPREARCHER-DANIELS MIDLAND COUS0394831020

PROPREARISTA NETWORKSUS0404131064

PROPREARKEMAFR0010313833

PROPREAT&T INCUS00206R1023

PROPREAUTODESK INCUS0527691069

PROPREAUTOMATIC DATA PROCESSING INCUS0530151036

PROPREAUTOZONE INCUS0533321024

PROPREAXA SAFR0000120628

0.03EUR2,258,004.6054,660.00

0.67USD49,549,322.36114,471.00

0.00EUR158,098.501,323.00

3.28USD242,410,495.691,636,554.00

0.29USD21,074,575.58266,706.00

0.36EUR26,511,266.76144,177.00

0.02USD1,731,455.6818,343.00

7.47USD551,858,377.333,624,982.00

0.67USD49,480,382.85321,349.00

0.00EUR103,455.636,955.00

7.66USD565,886,415.713,457,566.00

0.12USD8,832,804.75125,408.00

1.13USD83,348,557.18519,471.00

0.66USD48,558,795.27189,536.00

6.70USD494,633,381.743,105,071.00

0.78USD57,388,252.56308,897.00

0.21USD15,683,464.88285,877.00

0.23USD16,867,575.2970,298.00

0.00EUR293,673.303,026.00

0.13USD9,799,074.89620,347.00

0.14USD10,181,366.4751,146.00

1.33USD98,591,355.22435,813.00

0.12USD8,936,249.523,232.00

1.39EUR102,700,433.523,165,858.00
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% TNA
Quotation 

Ccy

Market 

Value - FCY
Nominal

Holding 

Status
Asset DescriptionAsset Code

PROPREBANK OF AMERICA CORPUS0605051046

PROPREBAXTER INTERNATIONAL INCUS0718131099

PROPREBECTON DICKINSON & COUS0758871091

PROPREBIOGEN INCUS09062X1037

PROPREBNP PARIBASFR0000131104

PROPREBOLLORE SAFR0000039299

PROPREBOOKING HOLDINGS INCUS09857L1089

PROPREBOOZ ALLEN HAMILTON HLDG CL AUS0995021062

PROPREBOSTON SCIENTIFIC CORPUS1011371077

PROPREBOUYGUESFR0000120503

PROPREBROADCOM INCUS11135F1012

PROPREBUREAU VERITASFR0006174348

PROPREBURLINGTON STORESUS1220171060

PROPRECADENCE DESIGN SYSTEMS INCUS1273871087

PROPRECAPGEMINI SEFR0000125338

PROPRECARREFOUR SAFR0000120172

PROPRECENCORA INCUS03073E1055

PROPRECHIPOTLE MEXICAN GRILL CL AUS1696561059

PROPRECIE GENERALE DES ETABLISSEMENTS 
MICHELIN SAFR001400AJ45

PROPRECME GROUP INCUS12572Q1058

PROPRECOCA-COLA COUS1912161007

PROPRECOMPAGNIE DE SAINT-GOBAIN SAFR0000125007

PROPRECOPARTUS2172041061

PROPRECORPAY INCUS2199481068

PROPRECORTEVA INCUS22052L1044

PROPRECOSTCO WHOLESALEUS22160K1051

PROPRECREDIT AGRICOLE SAFR0000045072

PROPRECROWDSTRIKE HOLDINGS INCUS22788C1053

0.39USD29,013,417.09838,222.00

0.17USD12,459,293.90330,000.00

0.24USD17,418,652.3379,390.00

0.02USD1,808,566.429,002.00

3.30EUR243,658,123.973,603,877.00

0.00EUR243,414.4039,904.00

0.18USD13,569,214.024,203.00

0.01USD380,896.762,758.00

0.77USD57,184,994.63850,773.00

0.00EUR319,623.359,235.00

0.61USD45,332,209.5537,278.00

0.00EUR333,454.6212,161.00

0.08USD5,669,729.7533,691.00

0.10USD7,265,753.7328,186.00

0.02EUR1,442,295.207,288.00

0.01EUR450,157.1128,509.00

0.21USD15,321,333.2268,531.00

0.14USD10,114,856.963,423.00

0.02EUR1,175,271.1232,484.00

0.11USD8,163,068.8841,635.00

1.04USD76,552,050.601,325,130.00

0.54EUR40,047,549.34536,399.00

0.13USD9,639,523.42189,782.00

0.12USD9,161,263.4532,421.00

0.53USD39,291,267.29776,135.00

0.25USD18,542,883.6127,427.00

0.01EUR780,127.3553,617.00

1.32USD97,738,592.10357,240.00
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% TNA
Quotation 

Ccy

Market 

Value - FCY
Nominal

Holding 

Status
Asset DescriptionAsset Code

PROPRECSX CORPUS1264081035

PROPRECVS HEALTH CORPUS1266501006

PROPREDANONE SAFR0000120644

PROPREDASSAULT AVIATION SAFR0014004L86

PROPREDASSAULT SYSTEMES SEFR0014003TT8

PROPREDOCUSIGN INCUS2561631068

PROPREDUPONT DE NEMOURS INCUS26614N1028

PROPREEDENREDFR0010908533

PROPREEIFFAGEFR0000130452

PROPREELECTRONIC ARTS INCUS2855121099

PROPREELEVANCE HEALTH INCUS0367521038

PROPREELI LILLY & COUS5324571083

PROPREENGIE SA LOYALTY BONUS 2020FR0013215407

PROPREEURAZEO SA LOYALTY BONUS 2025FR001400ECW1

PROPREFIDELITY NATIONAL INFORM SVCESUS31620M1062

PROPREFREEPORT MCMORAN INCUS35671D8570

PROPREF5 INCUS3156161024

PROPREGENERAL MOTORSUS37045V1008

PROPREGETLINK SEFR0010533075

PROPREGLOBAL PAYMENTSUS37940X1028

PROPREHERMES INTERNATIONALFR0000052292

PROPREHOLOGIC INCUS4364401012

PROPREHOME DEPOT INCUS4370761029

PROPREIDEXX LABSUS45168D1046

PROPREINTUITUS4612021034

PROPREINTUITIVE SURGICALUS46120E6023

PROPREJOHNSON & JOHNSONUS4781601046

PROPREKERINGFR0000121485

0.11USD7,853,652.28252,785.00

0.60USD44,261,601.14698,962.00

0.53EUR38,827,229.98661,903.00

0.00EUR207,236.001,030.00

0.01EUR1,066,649.1528,805.00

0.13USD9,853,719.90186,150.00

0.13USD9,232,604.63136,165.00

0.01EUR458,693.8210,317.00

0.00EUR262,986.602,622.00

0.24USD17,511,893.89147,647.00

0.86USD63,188,358.91127,822.00

2.50USD184,865,568.67253,063.00

0.21EUR15,150,900.59931,217.00

0.00EUR164,681.601,942.00

0.33USD24,447,960.42384,879.00

0.44USD32,736,726.71700,916.00

0.12USD9,140,479.6159,122.00

0.15USD10,885,226.79261,375.00

0.00EUR333,264.0020,829.00

0.02USD1,166,788.6310,162.00

0.04EUR2,647,176.001,176.00

0.14USD10,423,202.53147,090.00

0.00USD277,878.49889.00

0.50USD37,104,125.2180,513.00

1.74USD128,666,790.83219,905.00

0.48USD35,094,256.50101,248.00

1.98USD146,053,411.721,080,072.00

0.57EUR42,405,000.00128,500.00
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% TNA
Quotation 

Ccy

Market 

Value - FCY
Nominal

Holding 

Status
Asset DescriptionAsset Code

PROPREKLA CORPORATIONUS4824801009

PROPREKNIGHT-SWIFT TRANSPORTATIONUS4990491049

PROPRELAM RESEARCH CORPUS5128071082

PROPRELEGRANDFR0010307819

PROPRELENNAR AUS5260571048

PROPREL’OREAL PRIME 2013FR0011149590

PROPRELVMH MOET HENNESSY LOUIS VUITTON 
SEFR0000121014

PROPREMASTERCARD INC SHS AUS57636Q1040

PROPREMC DONALD’S CORPUS5801351017

PROPREMERCK AND CO INCUS58933Y1055

PROPREMETA PLATFORMS INCUS30303M1027

PROPREMETTLER TOLEDO INTERNATIONAL INCUS5926881054

PROPREMICRON TECHNOLOGY INCUS5951121038

PROPREMICROSOFT CORPUS5949181045

PROPREMOHAWK INDUSTRIESUS6081901042

PROPREMONDELEZ INTERNATIONALUS6092071058

PROPREMONOLITHIC POWER SYSTEMSUS6098391054

PROPREMONSTER BEVERAGE CORPUS61174X1090

PROPRENETFLIX INCUS64110L1061

PROPRENIKE INC -B-US6541061031

PROPRENVIDIA CORPUS67066G1040

PROPREORANGEFR0000133308

PROPREOREILLY AUTOMOTIVE INCUS67103H1077

PROPREOTIS WORLDWIDE CORPORATIONUS68902V1070

PROPREPACCAR INCUS6937181088

PROPREPAYCOM SOFTWARE INCUS70432V1026

PROPREPAYPAL HOLDINGS INCUS70450Y1038

PROPREPEPSICO INCUS7134481081

0.00USD195,973.03304.00

0.03USD2,125,347.7849,157.00

0.58USD43,103,995.6051,530.00

0.02EUR1,152,537.1411,899.00

0.17USD12,333,225.2786,976.00

0.07EUR4,934,191.9511,223.00

0.59EUR43,364,851.2055,998.00

1.08USD79,801,107.69189,112.00

0.06USD4,647,744.7218,201.00

2.17USD160,149,896.171,325,184.00

4.41USD325,488,125.47809,048.00

0.05USD3,549,080.383,086.00

1.51USD111,883,486.181,059,060.00

1.12USD82,759,706.06227,290.00

0.11USD8,363,868.1377,550.00

0.14USD10,285,552.96152,875.00

0.33USD24,114,033.4438,522.00

0.09USD6,890,438.58137,841.00

1.67USD123,455,625.16239,730.00

0.27USD20,264,670.64234,858.00

4.99USD368,473,722.65455,997.00

0.01EUR926,667.8388,889.00

0.23USD16,888,772.2417,822.00

0.09USD6,635,999.4477,802.00

0.15USD10,762,337.62108,450.00

0.20USD14,993,569.6085,285.00

0.23USD17,087,191.96269,000.00

0.38USD28,242,336.10171,668.00
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Quotation 

Ccy

Market 

Value - FCY
Nominal

Holding 

Status
Asset DescriptionAsset Code

PROPREPERNOD RICARDFR0000120693

PROPREPFIZER INCUS7170811035

PROPREPROCTER AND GAMBLE COUS7427181091

PROPREPROLOGIS REITUS74340W1036

PROPREPUBLICIS GROUPEFR0000130577

PROPREQORVO INC SHSUS74736K1016

PROPREQUALCOMM INCUS7475251036

PROPREREGENERON PHARMAUS75886F1075

PROPRERENAULT SAFR0000131906

PROPREREXELFR0010451203

PROPREROPER TECHNOLOGIES INCUS7766961061

PROPREROSS STORES INCUS7782961038

PROPRESAFRANFR0000073272

PROPRESALESFORCE.COMUS79466L3024

PROPRESANOFIFR0000120578

PROPRESCHNEIDER ELECTRIC SAFR0000121972

PROPRESCOR SE ACT PROVFR0010411983

PROPRESEB SA LOYALTY BONUS 2025FR001400ECB5

PROPRESHERWIN WILLIAMS COUS8243481061

PROPRESLBAN8068571086

PROPRESNOWFLAKE INCUS8334451098

PROPRESOCIETE GENERALE AFR0000130809

PROPRESODEXO LOYALTY BONUS 26FR0013536729

PROPRESYNOPSYS INCUS8716071076

PROPRETARGET CORPUS87612E1064

PROPRETELEDYNE TECHNOLOGIES INC.US8793601050

PROPRETHALES SAFR0000121329

PROPRETHE CIGNA GROUPUS1255231003

0.06EUR4,331,710.0030,505.00

1.44USD106,183,392.864,431,561.00

0.52USD38,606,320.32252,940.00

0.78USD57,941,971.43607,099.00

0.01EUR1,044,315.6010,056.00

0.09USD6,684,985.4461,177.00

1.53USD113,136,611.36729,402.00

1.95USD144,124,073.12173,023.00

0.01EUR400,281.368,564.00

0.00EUR329,023.2413,468.00

0.44USD32,175,701.0667,266.00

0.17USD12,364,831.14102,054.00

0.04EUR2,845,731.2013,936.00

0.16USD12,063,251.1947,961.00

1.22EUR90,105,535.52968,044.00

0.07EUR5,483,114.1025,491.00

0.00EUR222,783.447,271.00

0.00EUR122,987.201,106.00

0.12USD8,499,200.8630,332.00

0.73USD53,729,908.851,209,998.00

0.40USD29,484,589.01203,134.00

0.05EUR4,057,982.14159,826.00

0.00EUR335,992.504,110.00

0.23USD17,017,585.6534,294.00

0.34USD25,212,847.94167,467.00

0.06USD4,720,826.1513,232.00

0.01EUR744,892.204,716.00

0.10USD7,189,551.7821,531.00
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Market 

Value - FCY
Nominal

Holding 

Status
Asset DescriptionAsset Code

PROPRETHERMO FISHER SCIEUS8835561023

PROPRETJX COMPANIES INCUS8725401090

PROPRETOTAL ENERGIES SEFR0000120271

PROPRETRIMBLE NAVIGATIONUS8962391004

PROPRETRUIST FINANCIAL CORPORATIONUS89832Q1094

PROPREUBER TECHNOLOGIES INCUS90353T1007

PROPREULTA BEAUTY INC.US90384S3031

PROPREUNION PACIFIC CORPUS9078181081

PROPREUNITED AIRLINES HOLDINS INCUS9100471096

PROPREUNITED THERAPEUTICS CORPUS91307C1027

PROPREUNITEDHEALTH GROUPUS91324P1021

PROPREVALEO SAFR0013176526

PROPREVEOLIA ENVIRONNEMENTFR0000124141

PROPREVERISIGNUS92343E1029

PROPREVERIZON COMMUNICATIONS INCUS92343V1044

PROPREVERTEX PHARMACEUTICALS INCUS92532F1003

PROPREVIATRIS INCUS92556V1061

PROPREVINCI SAFR0000125486

PROPREVIVENDIFR0000127771

PROPREWALMART INCUS9311421039

PROPREWELLTOWER INC REITUS95040Q1040

PROPREWENDEL ACTFR0000121204

PROPREWORKDAY INCUS98138H1014

PROPREWORLDLINEFR0011981968

PROPREZOETIS INCUS98978V1035

PROPREZOOMINFO TECHNOLOGIES INCUS98980F1049

Total Action
Total Valeurs mobilieres

0.87USD64,476,386.10121,222.00

1.26USD92,760,992.501,054,147.00

3.04EUR224,781,776.203,277,180.00

0.05USD4,046,277.0072,024.00

0.38USD28,267,801.54804,936.00

0.49USD36,076,910.77582,092.00

0.08USD5,872,783.0215,511.00

0.62USD45,783,136.37206,416.00

0.05USD3,949,461.7582,063.00

0.11USD8,066,387.0136,807.00

1.32USD97,761,006.22216,107.00

0.00EUR126,814.7410,621.00

0.01EUR749,248.9225,668.00

0.30USD21,986,513.20138,713.00

0.23USD16,916,345.24458,035.00

0.99USD72,995,615.04198,698.00

0.74USD54,554,284.015,041,674.00

0.03EUR2,526,268.5022,914.00

0.18EUR13,405,763.701,401,397.00

0.98USD72,350,328.171,303,464.00

0.46USD33,894,372.99380,369.00

0.00EUR120,926.951,259.00

0.23USD16,674,140.9772,851.00

0.00EUR15,804.051,612.00

0.38USD27,869,568.99187,136.00

0.12USD8,973,266.87604,960.00

99.807,371,238,716.52
99.807,371,238,716.52
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Swap de Taux

PROPREINDEX LEG MS ACC EURSWAP03938386

PROPREINDEX LEG MS DIST EUSWAP03937643

PROPREINDEX LEG MS DIST EUSWAP03970146

PROPREINDEX LEG MS I EUR LSWAP03937645

PROPREINDEX LEG MS MONTHLYSWAP03937642

PROPREINDEX LEG MS MONTHLYSWAP03938385

PROPREINDEX LEG SG I EUR LSWAP03902992

PROPREINDEX LEG SG MONTHLYSWAP03979381

PROPREINDEX LEG SG Y HDG DSWAP03902971

PROPREINDEX LEG SG Y HDG DSWAP03902974

PROPREVRAC LEG LYX ETF MSCSWAP03589595

PROPREVRAC LEG MS LYX ETFSWAP03937411

PROPREVRAC LEG MS LYX ETFSWAP04011480

Total Swap de Taux
Liquidites

AUTRES

PROPREPROV COM MVTS EUR

Total AUTRES
BANQUE OU ATTENTE

PROPREÀ RECEVOIR SUR SWAP

PROPREÀ RECEVOIR SUR SWAP

PROPREÀ VERSER SUR SWAP

PROPREACH DIFF TITRES USD

PROPREBANQUE AUD SGP

PROPREBANQUE CAD SGP

PROPREBANQUE EUR SGP

PROPREBANQUE JPY SGP

1.00EUR73,579,594.9173,884,668.98

47.75EUR3,526,739,584.94
3,541,461,249.

56

34.43EUR2,542,548,357.46
2,579,321,999.

41

0.00EUR87,057.4887,889.08

1.54EUR113,790,503.55
114,926,282.7

2

0.65EUR47,774,999.6548,224,404.44

0.00EUR86,855.8377,455.20

7.17EUR529,358,229.03
472,077,628.8

0

6.85EUR505,930,268.44
451,147,658.4

0

0.64EUR47,569,307.5147,977,441.02

-14.69EUR
-

1,085,151,894.45
971,280,183.4

2

-50.78EUR
-

3,750,363,394.90
3,778,584,494.

78

-34.33EUR
-

2,535,723,427.17
2,579,321,999.

41

0.2216,226,042.28

-0.00EUR-252,412.61-252,412.61

-0.00-252,412.61

0.00EUR2,833.292,833.29

0.37USD27,453,634.8129,354,799.02

-0.09EUR-6,636,294.59-6,636,294.59

-1.72USD-127,275,606.75
-

136,089,442.5

-0.00AUD-737.09-1,213.73

0.00CAD7.1910.56

0.01EUR528,212.05528,212.05

-0.00JPY-2,756.14-463,755.00
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PROPREBANQUE USD SGP

PROPREVTE DIFF TITRES USD

Total BANQUE OU ATTENTE
FRAIS DE GESTION

PROPREPRCOMGESTFIN

Total FRAIS DE GESTION
Total Liquidites
Coupons

Action

ACHLIGAXA SAFR0000120628

ACHLIGBOUYGUESFR0000120503

ACHLIGVIVENDIFR0000127771

Total Action
Total Coupons

Total Amundi MSCI World II UCITS ETF

0.00USD13,796.1214,751.50

1.35USD99,821,971.94
106,734,643.5

0

-0.08-6,094,939.17

-0.03EUR-2,010,141.86-2,010,141.86

-0.03-2,010,141.86
-0.11-8,357,493.64

0.08EUR6,268,398.843,165,858.00

0.00EUR17,546.509,235.00

0.00EUR350,349.251,401,397.00

0.096,636,294.59
0.096,636,294.59

100.007,385,743,559.75
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Asset value

Assets UCITS accounts currency: EUR
Amount for financial 

period

a) Eligible financial securities referred to in 1° of I of Article L.21420 / 1° of I of Article L.2142455 of the 
Monetary and Financial Code

924,951,034.45

b) Bank balances 51,126.95

c) Other assets held by the UCITS 942,173,383.44

d)      Total assets held by the UCITS (lines a+b+c) 1,867,175,544.84

e) Liabilities -936,683,048.53

f)        Overall net total (lines d+e = UCITS net asset value) 930,492,496.31

Number of shares in circulation and net value of fund 
per share

Shares

Number of shares in 

circulation

Currency 
of shares

Net value of fund 

per share 

(Liquidation value)

EUR ACC SHARE / FR0010429068 69,471,196.00 EUR 11.9537

USD ACC SHARE / FR0010435297 8,359,414.00 USD 11.9537

I-EUR SHARE / FR0013465796 1,200.00 EUR 105.3305
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Share portfolio

Percentage

Contents of share portfolio

Net asset 

value

Total value 

of assets

a) Eligible financial securities and money market instruments admitted to trading on a 
regulated market within the meaning of Article L. 4221° of the French Monetary and Financial 
Code.

82.48 41.11

b) Eligible financial securities and money market instruments admitted to trading on another 
recognised regulated market which operates regularly, is open to the public, and is located in 
a EU Member State or in another country which is party to the Agreement on the European 
Economic Area.

- -

c) Eligible financial securities and money market instruments admitted to an official listing on 
a thirdcountry stock exchange or traded on another recognised thirdcountry regulated market 
operating regularly and open to the public, provided that this stock exchange or market is not 
listed by the AFM or that the choice of this stock exchange or market is provided for by law or 
by the Articles of Association of the UCITS / generalpurpose investment fund.

16.92 8.43

d) Newly issued financial securities mentioned in item 4, section I of Article R. 21411 / 4, 
section I of Article R. 2143218 of the French Monetary and Financial Code.

- -

e) Other assets - -
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Breakdown of assets per currency

Currency (10 main currencies)

Amount 
accounts currency of 

UCITS Percentage

EUR Net asset value Total asset value

Euro 767,482,786.92 82.48 41.11

US Dollar 157,468,247.53 16.92 8.43

- - - -

- - - -

- - - -

- - - -

- - - -

- - - -

- - - -

- - - -

Other currency - - -

Total 924,951,034.45 99.40 49.54

Breakdown of assets by issuer’s country of residence

Country (10 main countries)

Percentage

Net asset value Total asset value

France 82.48 41.11

United States of America 16.92 8.43

- - -

- - -

- - -

- - -

- - -

- - -

- - -

- - -

Other countries - -

Total 99.40 49.54
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Breakdown of assets by economic sector

Economic sector (10 main sectors

Percentage

Net asset value Total asset value

Banks 9.11 4.54

Integrated Oil and Gas 9.07 4.52

Clothing and Accessories 9.08 4.52

Computer Services 7.74 3.86

Pharmaceuticals 6.50 3.24

Specialty Chemicals 6.50 3.24

Beauty products 6.41 3.20

Heavy Construction 4.85 2.42

Electrical components 4.62 2.30

Full Line Insurance 4.49 2.24

Other sectors 31.03 15.46

Total 99.40 49.54

Breakdown of other assets by nature

Percentage

Kind of asset Net asset value Total asset value

UCITS shares - -

- UCITS and equivalents of other EU member states - -

- AIFs and equivalents from other EU member states - -

- Other CIUs and investment funds - -

Other assets - -

Total - -
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Indication of movements occurring in the composition 
of the securities portfolio during the reference period

Items of share portfolio

Movements  

(in amount)

 UCITS accounts currency: EUR Acquisitions

Sales / 

Refundings

a) Eligible financial securities and money market instruments admitted to 
trading on a regulated market within the meaning of Article L. 4221° of the 
French Monetary and Financial Code.

6,635,209.14 48,674,218.38

b) Eligible financial securities and money market instruments admitted to 
trading on another recognised regulated market which operates regularly, is 
open to the public, and is located in a EU Member State or in another 
country which is party to the Agreement on the European Economic Area.

- -

c) Eligible financial securities and money market instruments admitted to an 
official listing on a thirdcountry stock exchange or traded on another 
recognised thirdcountry regulated market operating regularly and open to 
the public, provided that this stock exchange or market is not listed by the 
AFM or that the choice of this stock exchange or market is provided for by 
law or by the Articles of Association of the UCITS / generalpurpose 
investment fund.

666,215,854.38 648,454,197.13

d) Newly issued financial securities mentioned in item 4, section I of Article 
R. 21411 / 4, section I of Article R. 2143218 of the French Monetary and 
Financial Code.

- -

e) Other assets - -

Total on the period 672,851,063.52 697,128,415.51



Date Share category
Share 

currency Nature Net amount Tax credit
Gross 

amount

- - - - - - -

- - - - - - -

- - - - - - -

- - - - - - -

- - - - - - -

- - - - - - -

AMUNDI MSCI EMERGING MARKETS III UCITS ETF
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Indication of the figures concerning unit distributions 
on results and/or on net capital gains or losses, paid 
during the period or to be paid, after deduction of taxes
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Information on overperformance fees (in EUR)
Outperformance fee (variable 

charges): amount and % of fees for 

the period
Provisioned variable 

management fees %

Acquired Variable 

Management Fees  

(due to redemptions) %Share class:

EUR ACC SHARE / FR0010429068 - - - -

USD ACC SHARE / FR0010435297 - - - -

I-EUR SHARE / FR0013465796 - - - -

(1) in relation to the net assets of the accounting order.

(2) in relation to average net assets.
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Transparency of securities financing transactions and the 
reuse of financial instruments under the SFTR regulation 
(in the UCI’s accounting currency)

% of assets that can 
be lent -

Securities 

Lending

1.1. Amount of securities and commodities loaned as a proportion of total loanable assets defined as 

excluding cash and cash equivalents

1. General informations

% of assets under manage-
ment

96.87----

Absolute value 901,393,930.61----

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

1.2. Amount of assets engaged in each type of securities financing transaction and total return swaps 

expressed in absolute value (in the currency of the mutual fund) and in proportion of the assets under 

management of the organization

2.1. The top ten issuers of guarantees for all types of securities financing transactions and global return 

swaps (breakdown of collateral and commodity volumes by issuer names)

2. Concentration data

Amount
1

Denomination

-

-

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

2.2. The top ten counterparties for each type of securities financing and total return transactions separately 

(name of counterparty and gross volume of outstanding trades)

Amount 901,393,930.61----
1

Denomination SOCIETE 
GENERALE 

----

3.1. Type and quality of guarantees 

Amundi Asset Management undertakes to accept only securities of a high credit quality and to increase the value of 
its collateral by applying valuation discounts to securities loaned to it. This process is regularly reviewed and updated.

3. Aggregate transaction data for each type of securities financing transaction and aggregate return swap 

separately broken down by the following categories
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Open -----

1 to 3 months -----

More than 1 year -----

3 months to 1 year -----

1 week to 1 month -----

1 day to 1 week -----

Less than 1 day -----

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

3.2. Guarantee period

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

3.3. Currency of the guarantee

Amount -----
1

Currency -----

Open -----

1 to 3 months -----

More than 1 year -----

3 months to 1 year 901,393,930.61----

1 week to 1 month -----

1 day to 1 week -----

Less than 1 day -----

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

3.4. Maturity of Securities Financing Transactions and Global Return Swap Agreements

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

3.5. Country where the counterparties are established

Amount 901,393,930.61----
1

Country FRANCE----

Bilateral 901,393,930.61----

Central counterparty -----

Tri-parts -----

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

3.6. Regulation and compensation
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“The regulations governing UCITS forbid the reuse of collateral securities. Cash collateral received is: 

- reinvested in short-term money market funds (as defined by ESMA in its ‘Guidelines on ETFs and other UCITS 
issues’); 

- placed on deposit; 

- reinvested in high-quality long-term government bonds; 

- reinvested in high-quality short-term government bonds; or 

- used for the purpose of reverse repurchase transactions. 

The maximum proportion of received collateral that may be reused is 0% in the case of securities and 100% in the 
case of cash. 

The effective usage amounts to 0% for collateral securities and 100% for cash collateral.

4. Data on the reuse of guarantees (collateral)

Number of custodians -

5. Retention of Guarantees Received by the Mutual Fund in Securities Financing Transactions and Global 

Return Swaps

Amount
1

Denomination

-

-

Amundi Asset Management undertakes to do business with a limited number of depositaries, selected to ensure the 
adequate custody of securities received and cash.

6. Retention of Guarantees Provided by the Mutual Fund in SFT Transactions and Global Return Swaps

Securities lending and repurchase agreements: 

For securities lending transactions and repurchase agreements, Amundi Asset Management has entrusted Amundi 
Intermédiation, acting on behalf of the UCITS, with the following responsibilities: selecting counterparties, ordering the 
implementation of market agreements, monitoring counterparty risk, performing qualitative and quantitative monitoring 
of collateralisation (dispersion checks, ratings, liquid assets), repurchase agreements and securities lending. Income 
generated from these transactions is paid into the UCITS. Costs generated by these transactions are incurred by the 
UCITS. Charges by Amundi Intermédiation must not exceed 50% of the income generated by these transactions.

7. Revenue and cost data for each type of securities financing transaction and total return swap
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Inventory at 04.30.2024

% TNA
Quotation 

Ccy

Market 

Value - FCY
Nominal

Holding 

Status
Asset DescriptionAsset Code

Valeurs mobilieres

Action

PROPREAIR LIQUIDE PRIME FIDELITEFR0000053951

PROPREAKAMAI TECHNOLOGIES INCUS00971T1016

PROPREALPHABET INCUS02079K3059

PROPREALPHABET INC SHS CUS02079K1079

PROPREAMAZON.COM INCUS0231351067

PROPREAPPLE INCUS0378331005

PROPREAXA SAFR0000120628

PROPREBNP PARIBASFR0000131104

PROPREBOUYGUESFR0000120503

PROPRECAPGEMINI SEFR0000125338

PROPRECIE GENERALE DES ETABLISSEMENTS 
MICHELIN SAFR001400AJ45

PROPRECISCO SYSTEMS INCUS17275R1023

PROPRECREDIT AGRICOLE SAFR0000045072

PROPRECSX CORPUS1264081035

PROPREDANONE SAFR0000120644

PROPREDOLLAR TREE INCUS2567461080

PROPREELI LILLY & COUS5324571083

PROPREENGIE SA LOYALTY BONUS 2020FR0013215407

PROPREJP MORGAN CHASE & COUS46625H1005

PROPREKERINGFR0000121485

PROPREL’OREAL PRIME 2013FR0011149590

PROPRELVMH MOET HENNESSY LOUIS VUITTON 
SEFR0000121014

PROPREMETA PLATFORMS INCUS30303M1027

PROPREMICRON TECHNOLOGY INCUS5951121038

6.50EUR60,507,185.04329,058.00

0.11USD1,057,959.7311,208.00

0.44USD4,071,897.7426,747.00

0.67USD6,280,571.3940,789.00

2.51USD23,338,297.87142,597.00

0.86USD7,962,539.2149,985.00

4.49EUR41,750,280.001,287,000.00

4.00EUR37,185,500.00550,000.00

0.70EUR6,545,131.71189,111.00

7.74EUR72,035,600.00364,000.00

2.08EUR19,373,376.96535,472.00

0.84USD7,812,630.11177,813.00

4.85EUR45,105,000.003,100,000.00

0.18USD1,642,188.0252,857.00

4.22EUR39,302,200.00670,000.00

1.13USD10,518,803.3795,114.00

1.34USD12,514,401.7817,131.00

1.45EUR13,504,262.70830,010.00

0.26USD2,445,772.1413,639.00

1.25EUR11,667,480.0035,356.00

6.42EUR59,696,116.65135,781.00

7.82EUR72,793,600.0094,000.00

1.27USD11,829,926.4429,405.00

0.93USD8,624,682.2081,639.00
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% TNA
Quotation 

Ccy

Market 

Value - FCY
Nominal

Holding 

Status
Asset DescriptionAsset Code

PROPREMICROSOFT CORPUS5949181045

PROPRENVIDIA CORPUS67066G1040

PROPREPFIZER INCUS7170811035

PROPREPROGRESSIVE CORPUS7433151039

PROPRERENAULT SAFR0000131906

PROPRESALESFORCE.COMUS79466L3024

PROPRESANOFIFR0000120578

PROPRESCHNEIDER ELECTRIC SAFR0000121972

PROPRESCOR SE ACT PROVFR0010411983

PROPRESTARBUCKSUS8552441094

PROPRETOTAL ENERGIES SEFR0000120271

PROPRETRAVELERS COMPANIES INCUS89417E1091

PROPREVEOLIA ENVIRONNEMENTFR0000124141

PROPREVINCI SAFR0000125486

PROPREVIVENDIFR0000127771

PROPREWORLDLINEFR0011981968

Total Action
Total Valeurs mobilieres
Swap de Taux

PROPREFEES LEG C EUR LYX MSWAP03547779

PROPREFEES LEG C USD LYX MSWAP03547686

PROPREFEES LEG I EUR LYX MSWAP03872740

PROPREINDEX LEG C EUR LYXSWAP03547824

PROPREINDEX LEG C USD LYXSWAP03547772

PROPREINDEX LEG I EUR LYXSWAP03872739

PROPREVRAC LEG LYX MSCI EMSWAP03547676

Total Swap de Taux

1.26USD11,700,472.5032,134.00

1.33USD12,395,666.8715,340.00

1.21USD11,285,283.54470,991.00

0.36USD3,394,908.3517,431.00

0.75EUR6,945,564.00148,600.00

0.33USD3,046,687.1412,113.00

3.94EUR36,707,028.80394,360.00

4.62EUR43,020,000.00200,000.00

2.37EUR22,033,469.12719,108.00

0.90USD8,393,660.29101,423.00

9.07EUR84,365,700.001,230,000.00

0.98USD9,151,898.8446,124.00

4.39EUR40,866,000.001,400,000.00

4.15EUR38,587,500.00350,000.00

1.66EUR15,412,614.841,611,187.00

0.01EUR79,177.108,076.00

99.40924,951,034.45
99.40924,951,034.45

0.04EUR418,489.921.00

0.01EUR49,705.171.00

0.00EUR62.961.00

89.24EUR830,401,397.66
804,469,502.5

6

10.74EUR99,921,175.4296,801,983.41

0.01EUR126,391.03122,444.64

-99.40EUR-924,951,034.45
901,393,930.6

1

0.645,966,187.71
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% TNA
Quotation 

Ccy

Market 

Value - FCY
Nominal

Holding 

Status
Asset DescriptionAsset Code

Liquidites

AUTRES

PROPREPROV COM MVTS EUR

Total AUTRES
BANQUE OU ATTENTE

PROPREÀ RECEVOIR SUR SWAP

PROPREÀ RECEVOIR SUR SWAP

PROPREÀ VERSER SUR SWAP

PROPREACH DIFF TITRES USD

PROPREBANQUE AUD SGP

PROPREBANQUE EUR SGP

PROPREBANQUE JPY SGP

PROPREBANQUE PLN SGP

PROPREBANQUE USD SGP

PROPREVTE DIFF TITRES USD

Total BANQUE OU ATTENTE
FRAIS DE GESTION

PROPREPRCOMGESTFIN

Total FRAIS DE GESTION
Total Liquidites
Coupons

Action

ACHLIGAXA SAFR0000120628

ACHLIGBOUYGUESFR0000120503

ACHLIGVIVENDIFR0000127771

Total Action
Total Coupons

Total AMUNDI MSCI Emerging Markets III UCITS ETF

-0.00EUR-11,284.06-11,284.06

-0.00-11,284.06

0.00EUR125.97125.97

0.62USD5,794,068.506,195,307.74

-0.36EUR-3,310,367.65-3,310,367.65

-0.85USD-7,945,667.65-8,495,905.14

-0.00AUD-1,910.96-3,146.69

0.00EUR11,591.8611,591.86

-0.00JPY-1,116.14-187,804.00

0.00PLN0.00-0.01

0.00USD39,535.0942,272.89

0.23USD2,151,599.162,300,597.40

-0.35-3,262,141.82

-0.05EUR-461,667.62-461,667.62

-0.05-461,667.62
-0.40-3,735,093.50

0.27EUR2,548,260.001,287,000.00

0.04EUR359,310.90189,111.00

0.04EUR402,796.751,611,187.00

0.363,310,367.65
0.363,310,367.65

100.00930,492,496.31
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Asset value

Assets UCITS accounts currency: JPY
Amount for financial 

period

a) Eligible financial securities referred to in 1° of I of Article L.21420 / 1° of I of Article L.2142455 of the 

Monetary and Financial Code
-

b) Bank balances 829,948,423.00

c) Other assets held by the UCITS 126,708,972,610.00

d)      Total assets held by the UCITS (lines a+b+c) 127,538,921,033.00

e) Liabilities -1,028,428,521.00

f)        Overall net total (lines d+e = UCITS net asset value) 126,510,492,512.00

Number of shares in circulation and net value of fund 
per share

Shares

Number of shares in 

circulation

Currency 
of shares

Net value of fund 

per share 

(Liquidation value)

JPY DIST SHARE / FR0010377028 831,378.00 JPY 26,454.7862

EUR HEDGED DIST SHARE / FR0011475078 463,839.00 EUR 36,582.0445

EUR DIST SHARE / FR0010245514 3,284,061.00 EUR 26,658.5749



AMUNDI JAPAN TOPIX II UCITS ETF

545 Half - yearly information documents: 04.30.2024

Share portfolio

Percentage

Contents of share portfolio

Net asset 

value

Total value 

of assets

a) Eligible financial securities and money market instruments admitted to trading on a 

regulated market within the meaning of Article L. 4221° of the French Monetary and Financial 

Code.

- -

b) Eligible financial securities and money market instruments admitted to trading on another 

recognised regulated market which operates regularly, is open to the public, and is located in 

a EU Member State or in another country which is party to the Agreement on the European 

Economic Area.

- -

c) Eligible financial securities and money market instruments admitted to an official listing on 

a thirdcountry stock exchange or traded on another recognised thirdcountry regulated market 

operating regularly and open to the public, provided that this stock exchange or market is not 

listed by the AFM or that the choice of this stock exchange or market is provided for by law or 

by the Articles of Association of the UCITS / generalpurpose investment fund.

- -

d) Newly issued financial securities mentioned in item 4, section I of Article R. 21411 / 4, 

section I of Article R. 2143218 of the French Monetary and Financial Code.
- -

e) Other assets 99.64 98.83
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Breakdown of assets per currency

Currency (10 main currencies)

Amount 
accounts currency of 

UCITS Percentage

JPY Net asset value Total asset value

- - - -

- - - -

- - - -

- - - -

- - - -

- - - -

- - - -

- - - -

- - - -

- - - -

Other currency - - -

Total - - -

Breakdown of assets by issuer’s country of residence

Country (10 main countries)

Percentage

Net asset value Total asset value

- - -

- - -

- - -

- - -

- - -

- - -

- - -

- - -

- - -

- - -

Other countries - -

Total - -
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Breakdown of assets by economic sector

Economic sector (10 main sectors

Percentage

Net asset value Total asset value

- - -

- - -

- - -

- - -

- - -

- - -

- - -

- - -

- - -

- - -

Other sectors - -

Total - -

Breakdown of other assets by nature

Percentage

Kind of asset Net asset value Total asset value

UCITS shares 99.64 98.83

- UCITS and equivalents of other EU member states 99.64 98.83

- AIFs and equivalents from other EU member states - -

- Other CIUs and investment funds - -

Other assets - -

Total 99.64 98.83
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Indication of movements occurring in the composition 
of the securities portfolio during the reference period

Items of share portfolio

Movements  

(in amount)

 UCITS accounts currency: JPY Acquisitions

Sales / 

Refundings

a) Eligible financial securities and money market instruments admitted to 

trading on a regulated market within the meaning of Article L. 4221° of the 

French Monetary and Financial Code.

- -

b) Eligible financial securities and money market instruments admitted to 

trading on another recognised regulated market which operates regularly, is 

open to the public, and is located in a EU Member State or in another 

country which is party to the Agreement on the European Economic Area.

- -

c) Eligible financial securities and money market instruments admitted to an 

official listing on a thirdcountry stock exchange or traded on another 

recognised thirdcountry regulated market operating regularly and open to 

the public, provided that this stock exchange or market is not listed by the 

AFM or that the choice of this stock exchange or market is provided for by 

law or by the Articles of Association of the UCITS / generalpurpose 

investment fund.

- -

d) Newly issued financial securities mentioned in item 4, section I of Article 

R. 21411 / 4, section I of Article R. 2143218 of the French Monetary and 

Financial Code.

- -

e) Other assets 28,470,297,091.00 45,838,790,155.00

Total on the period 28,470,297,091.00 45,838,790,155.00



Date Share category
Share 

currency Nature Net amount Tax credit
Gross 

amount

12/12/2023 JPY DIST SHARE - Dividends paid 290.00 0.00 290.00

12/12/2023
EUR HEDGED DIST 

SHARE
- Dividends paid 373.724616 0.00 373.72

12/12/2023 EUR DIST SHARE - Dividends paid 285.789413 0.00 285.79

- - - - - - -

- - - - - - -

- - - - - - -

AMUNDI JAPAN TOPIX II UCITS ETF
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Indication of the figures concerning unit distributions 
on results and/or on net capital gains or losses, paid 
during the period or to be paid, after deduction of taxes
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Information on overperformance fees (in EUR)
Outperformance fee (variable 

charges): amount and % of fees for 

the period
Provisioned variable 

management fees %

Acquired Variable 

Management Fees  

(due to redemptions) %Share class:

JPY DIST SHARE / FR0010377028 - - - -

EUR HEDGED DIST SHARE / 

FR0011475078
- - - -

EUR DIST SHARE / FR0010245514 - - - -

(1) in relation to the net assets of the accounting order.

(2) in relation to average net assets.
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Transparency of securities financing transactions and the 
reuse of financial instruments under the SFTR regulation 
(in the UCI’s accounting currency)

% of assets that can 
be lent

3.52

Securities 

Lending

1.1. Amount of securities and commodities loaned as a proportion of total loanable assets defined as 

excluding cash and cash equivalents

1. General informations

% of assets under manage-

ment
----3.49

Absolute value ----4,410,597,726.00

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

1.2. Amount of assets engaged in each type of securities financing transaction and total return swaps 

expressed in absolute value (in the currency of the mutual fund) and in proportion of the assets under 

management of the organization

2.1. The top ten issuers of guarantees for all types of securities financing transactions and global return 

swaps (breakdown of collateral and commodity volumes by issuer names)

2. Concentration data

Amount
1

Denomination

1,159,301,510.00

LVMH MOET HENNESSY LOUIS VUITTON

Amount
2

Denomination

327,094,220.00

RYANAIR HOLDINGS

Amount
3

Denomination

266,883,468.00

SOCIETE GENERALE

Amount
4

Denomination

122,171,167.00

FORTUM CORPORATION

Amount
5

Denomination

64,252,953.00

BNP PARIBAS

Amount
6

Denomination

55,459,337.00

BIOMERIEUX

Amount
7

Denomination

21,212,515.00

ARKEMA SA

Amount
8

Denomination

4,980,309.00

AIXTRON

Amount
9

Denomination

3,185,351.00

TOTAL ENERGIES

Amount
10

Denomination

753,062.00

LEG IMMOBILIEN
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TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

2.2. The top ten counterparties for each type of securities financing and total return transactions separately 

(name of counterparty and gross volume of outstanding trades)

Amount ----2,672,893,243.00

1
Denomination ----

SOCIETE 

GENERALE

Amount ----833,216,460.00

2
Denomination ----

MORGAN 

STANLEY

Amount ----642,284,666.00
3

Denomination ----NATIXIS

Amount ----257,672,817.00
4

Denomination ----CCF

Amount ----4,530,540.00
5

Denomination ----UBS

3.1. Type and quality of guarantees 

Amundi Asset Management undertakes to accept only securities of a high credit quality and to increase the value of 

its collateral by applying valuation discounts to securities loaned to it. This process is regularly reviewed and updated.

3. Aggregate transaction data for each type of securities financing transaction and aggregate return swap 

separately broken down by the following categories

Open ----4,888,765,601.00

1 to 3 months -----

More than 1 year -----

3 months to 1 year -----

1 week to 1 month -----

1 day to 1 week -----

Less than 1 day -----

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

3.2. Guarantee period

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

3.3. Currency of the guarantee

Amount ----4,888,765,601.00
1

Currency ----EUR
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Open ----67,270,721.00

1 to 3 months -----

More than 1 year ----234,762,427.00

3 months to 1 year -----

1 week to 1 month ----1,389,284,263.00

1 day to 1 week ----2,719,280,315.00

Moins,d’1,jour -----

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

3.4. Maturity of Securities Financing Transactions and Global Return Swap Agreements

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

3.5. Country where the counterparties are established

Amount ----3,572,850,726.00
1

Country ----FRANCE

Amount ----833,216,460.00
2

Country ----GERMANY

Amount ----4,530,540.00
3

Country ----SWITZERLAND

----4,410,597,726.00

Less than 1 day -----

“The regulations governing UCITS forbid the reuse of collateral securities. Cash collateral received is: 

- reinvested in short-term money market funds (as defined by ESMA in its ‘Guidelines on ETFs and other UCITS 

issues’); 

- placed on deposit; 

- reinvested in high-quality long-term government bonds; 

- reinvested in high-quality short-term government bonds; or 

- used for the purpose of reverse repurchase transactions. 

The maximum proportion of received collateral that may be reused is 0% in the case of securities and 100% in the 

case of cash. 

The effective usage amounts to 0% for collateral securities and 100% for cash collateral.

4. Data on the reuse of guarantees (collateral)

Bilateral ----4,410,597,726.00

Central counterparty -----

Tri-parts -----

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

3.6. Regulation and compensation
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Amundi Asset Management undertakes to do business with a limited number of depositaries, selected to ensure the 

adequate custody of securities received and cash.

6. Retention of Guarantees Provided by the Mutual Fund in SFT Transactions and Global Return Swaps

The UCITS will be able to use efficient portfolio management techniques in accordance with the provisions of Article 

R214-18 of the Monetary and Financial Code and in particular reverse transactions in financial securities. 

- Maximum proportion of assets under management eligible for SFTs: up to 25% of the assets of the UCITS. 

- Expected share of assets under management eligible for SFTs: 10% of the assets of the UCITS. 

The total revenues generated by efficient portfolio management techniques shall be shared between the relevant 

compartment and the security lending agent. Each compartment receives 65% while the agent receives 35% of this 

income. All direct and indirect operational costs related to these operations are borne by the agent and have therefore 

been excluded from the financial management and administrative costs external to the management company. 

 

7. Revenues 

Securities Securities Repurchase  

Lending borrowing agreements Reverse repos TRS 

OPC (absolute value) 75,741,620.00 - - - -

7. Revenue and cost data for each type of securities financing transaction and total return swap

Number of custodians 2

5. Retention of Guarantees Received by the Mutual Fund in Securities Financing Transactions and Global 

Return Swaps

Amount
1

Denomination

2,854,791,556.00

CACEIS

Amount
2

Denomination

2,033,974,045.00

SOCIETE GENERALE
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Inventory at 04.30.2024

% TNA
Quotation 

Ccy

Market 

Value - FCY
Nominal

Holding 

Status
Asset DescriptionAsset Code

Valeurs mobilieres

O.P.C.V.M.

PROPRELYXOR UCITS ETF JAPAN (TOPIX)EVL935823

PROPRELYXOR UCITS ETF JAPAN (TOPIX)EVL935823

PROPRELYXOR UCITS ETF JAPAN (TOPIX)EVL935823

Total O.P.C.V.M.
Total Valeurs mobilieres
Liquidites

AUTRES

PROPRECREDITEUR DIV JPY G5

PROPREPROV COM MVTS EUR

PROPREPROV COM MVTS EUR

PROPREPROV COM MVTS JPY

PROPREPROV COM MVTS JPY

Total AUTRES
BANQUE OU ATTENTE

PROPREBANQUE EUR SGP G1

PROPREBANQUE EUR SGP G4

PROPREBANQUE EUR SGP G5

PROPREBANQUE JPY SGP G1

PROPREBANQUE JPY SGP G4

PROPREBANQUE JPY SGP G5

Total BANQUE OU ATTENTE
DEPOSIT DE GARANTIE

PROPRECOLLAT.CASH REC.OTC

PROPRECOLLAT.CASH VER.OTC

PROPRECOLLAT.CASH VER.OTC

PROPRECOLLAT.CASH VER.OTC

17.39JPY
21,996,269,625.0

0
15,149,204.00

69.22JPY
87,569,827,597.0

0

60,310,825.65

8

13.03JPY
16,486,497,137.0

0

11,354,530.22

84

99.64126,052,594,359.00

99.64126,052,594,359.00

-0.00JPY-2,010,853.00-2,010,853.00

-0.00EUR-2,799,515.00-16,637.78

-0.06EUR-70,529,492.00-419,163.34

-0.00JPY-5,637,426.00-5,637,426.00

-0.03JPY-38,373,396.00
-

38,373,396.00

-0.09-119,350,682.00

-0.00EUR-62,523.00-371.58

-0.01EUR-7,143,205.00-42,452.73

0.41EUR520,849,714.003,095,458.34

0.03JPY39,204,534.0039,204,534.00

0.15JPY195,727,370.00
195,727,370.0

0

0.06JPY74,166,805.0074,166,805.00

0.65822,742,695.00

-0.42EUR-535,074,909.00-3,180,000.00

0.00EUR3,365,251.0020,000.00

0.01EUR15,143,630.0090,000.00

0.00EUR5,047,877.0030,000.00
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% TNA
Quotation 

Ccy

Market 

Value - FCY
Nominal

Holding 

Status
Asset DescriptionAsset Code

PROPRECOLLAT.CASH VER.OTC

Total DEPOSIT DE GARANTIE
FRAIS DE GESTION

PROPREPRCOMGESTFIN

PROPREPRCOMGESTFIN

PROPREPRCOMGESTFIN

Total FRAIS DE GESTION
Total Liquidites
Change a terme

Change a terme

RECUOACT 240507 EUR/JPY DE

VERSEOACT 240507 EUR/JPY DE

RECUOACT 240507 EUR/JPY DE

VERSEOACT 240507 EUR/JPY DE

RECUOACT 240507 EUR/JPY DE

VERSEOACT 240507 EUR/JPY DE

RECUOACT 240507 EUR/JPY DE

VERSEOACT 240507 EUR/JPY DE

RECUOACT 240507 EUR/JPY DE

VERSEOACT 240507 EUR/JPY DE

RECUOACT 240507 EUR/JPY DE

VERSEOACT 240507 EUR/JPY DE

RECUOACT 240507 EUR/JPY DE

VERSEOACT 240507 EUR/JPY DE

RECUOACT 240507 EUR/JPY DE

VERSEOACT 240507 EUR/JPY DE

RECUOACT 240507 EUR/JPY DE

VERSEOACT 240507 EUR/JPY DE

RECUOACT 240507 EUR/JPY DE

VERSEOACT 240507 EUR/JPY DE

0.01EUR11,778,379.0070,000.00

-0.40-499,739,772.00

-0.03JPY-41,484,319.00
-

41,484,319.00

-0.16JPY-201,588,576.00
-

201,588,576.0

-0.03JPY-43,014,583.00
-

43,014,583.00

-0.23-286,087,478.00
-0.07-82,435,237.00

14.60EUR
18,475,241,750.0

0

109,841,985.0

8

-14.14JPY-17,885,800,000.00-17,885,800,000.00

0.10EUR122,376,345.00727,571.57

-0.09JPY-118,100,000.00-118,100,000.00

0.11EUR138,088,998.00820,988.97

-0.11JPY-134,400,000.00-134,400,000.00

0.13EUR166,996,650.00992,855.40

-0.13JPY-163,000,000.00-163,000,000.00

0.13EUR169,306,604.001,006,588.91

-0.13JPY-164,900,000.00-164,900,000.00

0.02EUR31,210,728.00185,559.05

-0.02JPY-30,100,000.00-30,100,000.00

0.07EUR83,765,264.00498,014.75

-0.06JPY-81,500,000.00-81,500,000.00

0.39EUR498,963,748.002,966,519.70

-0.39JPY-490,500,000.00-490,500,000.00

0.02EUR23,174,145.00137,778.66

-0.02JPY-22,800,000.00-22,800,000.00

0.21EUR267,356,519.001,589,531.07

-0.21JPY-264,700,000.00-264,700,000.00
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% TNA
Quotation 

Ccy

Market 

Value - FCY
Nominal

Holding 

Status
Asset DescriptionAsset Code

RECUOACT 240507 EUR/JPY DE

VERSEOACT 240507 EUR/JPY DE

RECUOVCT 240507 EUR/JPY DE

VERSEOVCT 240507 EUR/JPY DE

RECUOVCT 240507 EUR/JPY DE

VERSEOVCT 240507 EUR/JPY DE

RECUOVCT 240507 EUR/JPY DE

VERSEOVCT 240507 EUR/JPY DE

RECUOVCT 240507 EUR/JPY DE

VERSEOVCT 240507 EUR/JPY DE

RECUOVCT 240507 EUR/JPY DE

VERSEOVCT 240507 EUR/JPY DE

RECUOVCT 240507 EUR/JPY DE

VERSEOVCT 240507 EUR/JPY DE

RECUOVCT 240507 EUR/JPY DE

VERSEOVCT 240507 EUR/JPY DE

RECUOVCT 240507 EUR/JPY DE

VERSEOVCT 240507 EUR/JPY DE

RECUOVCT 240507 EUR/JPY DE

VERSEOVCT 240507 EUR/JPY DE

RECUOVCT 240507 EUR/JPY DE

VERSEOVCT 240507 EUR/JPY DE

RECUOVCT 240507 EUR/JPY DE

VERSEOVCT 240507 EUR/JPY DE

RECUOVCT 240507 EUR/JPY DE

VERSEOVCT 240507 EUR/JPY DE

Total Change a terme
Total Change a terme

Total AMUNDI Japan TOPIX II UCITS ETF

0.11EUR141,962,363.00844,017.52

-0.11JPY-141,600,000.00-141,600,000.00

0.16JPY207,600,000.00
207,600,000.0

0

-0.17EUR-214,891,908.00-1,277,610.01

0.24JPY299,400,000.00
299,400,000.0

0

-0.24EUR-309,738,422.00-1,841,506.79

0.04JPY49,300,000.0049,300,000.00

-0.04EUR-50,471,432.00-300,070.89

0.48JPY604,200,000.00
604,200,000.0

0

-0.49EUR-621,953,089.00-3,697,735.75

0.14JPY180,400,000.00
180,400,000.0

0

-0.15EUR-184,703,277.00-1,098,127.69

0.06JPY72,000,000.0072,000,000.00

-0.06EUR-73,982,133.00-439,850.50

0.03JPY37,400,000.0037,400,000.00

-0.03EUR-38,359,424.00-228,060.63

0.27JPY347,500,000.00
347,500,000.0

0

-0.28EUR-356,032,067.00-2,116,739.23

0.16JPY208,700,000.00
208,700,000.0

0

-0.17EUR-213,413,879.00-1,268,822.59

0.61JPY768,400,000.00
768,400,000.0

0

-0.62EUR-784,851,525.00-4,666,225.79

0.23JPY294,400,000.00
294,400,000.0

0

-0.24EUR-301,089,479.00-1,790,085.70

0.21JPY271,600,000.00
271,600,000.0

0

-0.22EUR-272,123,089.00-1,617,870.05

0.43540,333,390.00
0.43540,333,390.00

100.00
126,510,492,512.

00
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Asset value

Assets UCITS accounts currency: EUR
Amount for financial 

period

a) Eligible financial securities referred to in 1° of I of Article L.21420 / 1° of I of Article L.2142455 of the 

Monetary and Financial Code
3,551,098,525.15

b) Bank balances 62,686,905.47

c) Other assets held by the UCITS 279,778,312.48

d)      Total assets held by the UCITS (lines a+b+c) 3,893,563,743.10

e) Liabilities -146,657,883.39

f)        Overall net total (lines d+e = UCITS net asset value) 3,746,905,859.71

Number of shares in circulation and net value of fund 
per share

Shares

Number of shares in 

circulation

Currency 
of shares

Net value of fund 

per share 

(Liquidation value)

ACC SHARE / FR0013380607 6,899,678.00 EUR 37.5132

J-EUR SHARE / FR0011122233 1,644.00 EUR 6,718.613

DIST SHARE / FR0007052782 43,906,250.00 EUR 79.1921
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Share portfolio

Percentage

Contents of share portfolio

Net asset 

value

Total value 

of assets

a) Eligible financial securities and money market instruments admitted to trading on a 

regulated market within the meaning of Article L. 4221° of the French Monetary and Financial 

Code.

94.77 91.20

b) Eligible financial securities and money market instruments admitted to trading on another 

recognised regulated market which operates regularly, is open to the public, and is located in 

a EU Member State or in another country which is party to the Agreement on the European 

Economic Area.

- -

c) Eligible financial securities and money market instruments admitted to an official listing on 

a thirdcountry stock exchange or traded on another recognised thirdcountry regulated market 

operating regularly and open to the public, provided that this stock exchange or market is not 

listed by the AFM or that the choice of this stock exchange or market is provided for by law or 

by the Articles of Association of the UCITS / generalpurpose investment fund.

- -

d) Newly issued financial securities mentioned in item 4, section I of Article R. 21411 / 4, 

section I of Article R. 2143218 of the French Monetary and Financial Code.
- -

e) Other assets - -
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Breakdown of assets per currency

Currency (10 main currencies)

Amount 
accounts currency of 

UCITS Percentage

EUR Net asset value Total asset value

Euro 3,551,098,525.15 94.77 91.20

- - - -

- - - -

- - - -

- - - -

- - - -

- - - -

- - - -

- - - -

- - - -

Other currency - - -

Total 3,551,098,525.15 94.77 91.20

Breakdown of assets by issuer’s country of residence

Country (10 main countries)

Percentage

Net asset value Total asset value

France 87.05 83.77

Netherlands 7.16 6.89

Luxembourg 0.56 0.54

- - -

- - -

- - -

- - -

- - -

- - -

- - -

Other countries - -

Total 94.77 91.20
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Breakdown of assets by economic sector

Economic sector (10 main sectors

Percentage

Net asset value Total asset value

Clothing and Accessories 15.53 14.95

Integrated Oil and Gas 9.12 8.77

Aerospace 8.87 8.54

Electrical components 6.59 6.35

Banks 6.02 5.79

Pharmaceuticals 5.67 5.46

Beauty products 5.68 5.46

Specialty Chemicals 5.15 4.96

Heavy Construction 3.49 3.36

Medical Supplies 3.41 3.28

Other sectors 25.24 24.28

Total 94.77 91.20

Breakdown of other assets by nature

Percentage

Kind of asset Net asset value Total asset value

UCITS shares - -

- UCITS and equivalents of other EU member states - -

- AIFs and equivalents from other EU member states - -

- Other CIUs and investment funds - -

Other assets - -

Total - -
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Indication of movements occurring in the composition 
of the securities portfolio during the reference period

Items of share portfolio

Movements  

(in amount)

 UCITS accounts currency: EUR Acquisitions

Sales / 

Refundings

a) Eligible financial securities and money market instruments admitted to 

trading on a regulated market within the meaning of Article L. 4221° of the 

French Monetary and Financial Code.

199,979,709.77 93,964,162.39

b) Eligible financial securities and money market instruments admitted to 

trading on another recognised regulated market which operates regularly, is 

open to the public, and is located in a EU Member State or in another 

country which is party to the Agreement on the European Economic Area.

- -

c) Eligible financial securities and money market instruments admitted to an 

official listing on a thirdcountry stock exchange or traded on another 

recognised thirdcountry regulated market operating regularly and open to 

the public, provided that this stock exchange or market is not listed by the 

AFM or that the choice of this stock exchange or market is provided for by 

law or by the Articles of Association of the UCITS / generalpurpose 

investment fund.

- -

d) Newly issued financial securities mentioned in item 4, section I of Article 

R. 21411 / 4, section I of Article R. 2143218 of the French Monetary and 

Financial Code.

- -

e) Other assets - -

Total on the period 199,979,709.77 93,964,162.39



Date Share category
Share 

currency Nature Net amount Tax credit
Gross 

amount

12/12/2023 J-EUR SHARE - Dividends paid 178.77 0.00 178.77

12/12/2023 DIST SHARE - Dividends paid 2.10 0.00 2.10

- - - - - - -

- - - - - - -

- - - - - - -

- - - - - - -

AMUNDI CAC 40 UCITS ETF
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Indication of the figures concerning unit distributions 
on results and/or on net capital gains or losses, paid 
during the period or to be paid, after deduction of taxes
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Information on overperformance fees (in EUR)
Outperformance fee (variable 

charges): amount and % of fees for 

the period
Provisioned variable 

management fees %

Acquired Variable 

Management Fees  

(due to redemptions) %Share class:

ACC SHARE / FR0013380607 - - - -

J-EUR SHARE / FR0011122233 - - - -

DIST SHARE / FR0007052782 - - - -

(1) in relation to the net assets of the accounting order.

(2) in relation to average net assets.
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Transparency of securities financing transactions and the 
reuse of financial instruments under the SFTR regulation 
(in the UCI’s accounting currency)

% of assets that can 
be lent

3.39

Securities 

Lending

1.1. Amount of securities and commodities loaned as a proportion of total loanable assets defined as 

excluding cash and cash equivalents

1. General informations

% of assets under manage-

ment
----3.32

Absolute value ----124,472,941.07

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

1.2. Amount of assets engaged in each type of securities financing transaction and total return swaps 

expressed in absolute value (in the currency of the mutual fund) and in proportion of the assets under 

management of the organization

2.1. The top ten issuers of guarantees for all types of securities financing transactions and global return 

swaps (breakdown of collateral and commodity volumes by issuer names)

2. Concentration data

Amount
1

Denomination

74,988,034.80

RYANAIR HOLDINGS 

Amount
2

Denomination

12,517,447.12

AIR LIQUIDE 

Amount
3

Denomination

8,761,955.60

LEGRAND 

Amount
4

Denomination

7,631,712.00

LVMH MOET HENNESSY LOUIS VUITTON 

Amount
5

Denomination

7,094,722.96

BNP PARIBAS 

Amount
6

Denomination

6,369,488.55

ARKEMA 

Amount
7

Denomination

3,900,043.04

SCOR 

Amount
8

Denomination

2,738,211.00

GERRESHEIMER 

Amount
9

Denomination

2,492,533.95

AVIVA 

Amount
10

Denomination

2,235,600.00

CELLNEX TELECOM 



3. Aggregate transaction data for each type of securities financing transaction and aggregate return swap 

separately broken down by the following categories
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TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

2.2. The top ten counterparties for each type of securities financing and total return transactions separately 

(name of counterparty and gross volume of outstanding trades)

Amount ----62,786,553.83
1

Denomination ----CCF

Amount ----37,082,563.33
2

Denomination ----NATIXIS

Amount ----8,082,057.82
3

Denomination ----
SOCIETE 

GENERALE 

Amount ----4,476,972.61
4

Denomination ----BNP PARIBAS

Amount ----3,555,085.84
5

Denomination ----UBS 

Amount ----3,337,464.62
6

Denomination ----CREDIT AGRICOLE 

Amount ----2,870,272.15
7

Denomination ----BANK OF AMERICA

Amount ----1,718,828.29
8

Denomination ----MORGAN STANLEY 

Amount ----563,142.58
9

Denomination ----JP MORGAN AG 

3.1. Type and quality of guarantees 

Amundi Asset Management undertakes to accept only securities of a high credit quality and to increase the value of 

its collateral by applying valuation discounts to securities loaned to it. This process is regularly reviewed and updated.

Open ----144,663,179.84

1 to 3 months -----

More than 1 year -----

3 months to 1 year -----

1 week to 1 month -----

1 day to 1 week -----

Less than 1 day -----

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

3.2. Guarantee period
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TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

3.3. Currency of the guarantee

Amount ----142,170,645.89
1

Currency ----EUR

Amount ----2,492,533.95
2

Currency ----GBP

Open -----

1 to 3 months -----

More than 1 year ----18,160,968.32

3 months to 1 year -----

1 week to 1 month ----96,880,408.36

1 day to 1 week ----9,431,564.39

Less than 1 day -----

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

3.4. Maturity of Securities Financing Transactions and Global Return Swap Agreements

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

3.5. Country where the counterparties are established

Amount ----115,765,612.21
1

Country ----FRANCE

Amount ----3,555,085.84
2

Country ----SWITZERLAND

Amount ----2,870,272.15

3
Country ----

UNITED STATES 

OF AMERICA

Amount ----2,281,970.87
4

Country ----GERMANY

Bilateral ----124,472,941.07

Central counterparty -----

Tri-parts -----

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

3.6. Regulation and compensation
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“The regulations governing UCITS forbid the reuse of collateral securities. Cash collateral received is: 

- reinvested in short-term money market funds (as defined by ESMA in its ‘Guidelines on ETFs and other UCITS 

issues’); 

- placed on deposit; 

- reinvested in high-quality long-term government bonds; 

- reinvested in high-quality short-term government bonds; or 

- used for the purpose of reverse repurchase transactions. 

The maximum proportion of received collateral that may be reused is 0% in the case of securities and 100% in the 

case of cash. 

The effective usage amounts to 0% for collateral securities and 100% for cash collateral.

4. Data on the reuse of guarantees (collateral)

Number of custodians 2

5. Retention of Guarantees Received by the Mutual Fund in Securities Financing Transactions and Global 

Return Swaps

Amount
1

Denomination

135,232,913.84

SOCIETE GENERALE

Amundi Asset Management undertakes to do business with a limited number of depositaries, selected to ensure the 

adequate custody of securities received and cash.

6. Retention of Guarantees Provided by the Mutual Fund in SFT Transactions and Global Return Swaps

The UCITS will be able to use efficient portfolio management techniques in accordance with the provisions of Article 

R214-18 of the Monetary and Financial Code and in particular reverse transactions in financial securities. 

- Maximum proportion of assets under management eligible for SFTs: up to 25% of the assets of the UCITS. 

- Expected share of assets under management eligible for SFTs: 10% of the assets of the UCITS. 

The total revenues generated by efficient portfolio management techniques shall be shared between the relevant 

compartment and the security lending agent. Each compartment receives 65% while the agent receives 35% of this 

income. All direct and indirect operational costs related to these operations are borne by the agent and have therefore 

been excluded from the financial management and administrative costs external to the management company. 

 

7. Revenues 

Securities Securities Repurchase  

Lending borrowing agreements Reverse repos TRS 

OPC (absolute value) 454,294.39 - - - -

7. Revenue and cost data for each type of securities financing transaction and total return swap

Amount
2

Denomination

9,430,266.00

CACEIS
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Inventory at 04.30.2024

% TNA
Quotation 

Ccy

Market 

Value - FCY
Nominal

Holding 

Status
Asset DescriptionAsset Code

Valeurs mobilieres

Action

PROPREACCOR SAFR0000120404

PGARANAIR LIQUIDEFR0000120073

PROPREAIR LIQUIDEFR0000120073

PROPREAIR LIQUIDE PRIME FIDELITEFR0000053951

PROPREAIRBUS BR BEARER SHSNL0000235190

PGARANAIXTRONDE000A0WMPJ6

PRETERARCELORMITTAL SALU1598757687

PRETERARCELORMITTAL SALU1598757687

PRETERARCELORMITTAL SALU1598757687

PROPREARCELORMITTAL SALU1598757687

PGARANARKEMAFR0010313833

PGARANAVIVA PLCGB00BPQY8M80

PROPREAXA SAFR0000120628

PGARANBIOMERIEUX SAFR0013280286

PGARANBNP PARIBASFR0000131104

PROPREBNP PARIBASFR0000131104

PROPREBOUYGUESFR0000120503

PROPRECAPGEMINI SEFR0000125338

PRETERCARREFOUR SAFR0000120172

PRETERCARREFOUR SAFR0000120172

PRETERCARREFOUR SAFR0000120172

PRETERCARREFOUR SAFR0000120172

PRETERCARREFOUR SAFR0000120172

PROPRECARREFOUR SAFR0000120172

0.42EUR15,674,005.44379,424.00

0.33EUR12,517,447.1268,074.00

0.22EUR8,420,968.4845,796.00

4.93EUR184,699,369.281,004,456.00

4.91EUR183,831,147.481,188,461.00

0.05EUR1,842,360.8084,280.00

0.09EUR3,208,240.00136,000.00

0.01EUR281,570.2411,936.00

0.01EUR281,570.2411,936.00

0.54EUR20,396,857.60864,640.00

0.17EUR6,369,488.5565,631.00

0.07GBP2,492,533.95457,027.00

3.33EUR124,668,542.003,843,050.00

0.05EUR1,811,800.0018,118.00

0.19EUR7,094,722.96104,936.00

4.24EUR158,975,922.872,351,367.00

0.35EUR13,264,559.38383,258.00

1.75EUR65,439,395.10330,669.00

0.40EUR14,811,020.00938,000.00

0.01EUR193,332.7612,244.00

0.01EUR315,800.0020,000.00

0.06EUR2,120,897.01134,319.00

0.02EUR796,068.6450,416.00

0.00EUR157.9010.00
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% TNA
Quotation 

Ccy

Market 

Value - FCY
Nominal

Holding 

Status
Asset DescriptionAsset Code

PGARANCELLNEX TELECOM S.A.ES0105066007

PROPRECIE GENERALE DES ETABLISSEMENTS 
MICHELIN SAFR001400AJ45

PROPRECOMPAGNIE DE SAINT-GOBAIN SAFR0000125007

PROPRECREDIT AGRICOLE SAFR0000045072

PROPREDANONE SAFR0000120644

PRETERDASSAULT SYSTEMES SEFR0014003TT8

PROPREDASSAULT SYSTEMES SEFR0014003TT8

PROPREEDENREDFR0010908533

PROPREENGIE SAFR0010208488

PROPREENGIE SA LOYALTY BONUS 2020FR0013215407

PROPREESSILOR LUXOTTICA SAFR0000121667

PRETEREUROFINS SCIENTIFIC SEFR0014000MR3

PRETEREUROFINS SCIENTIFIC SEFR0014000MR3

PRETEREUROFINS SCIENTIFIC SEFR0014000MR3

PRETEREUROFINS SCIENTIFIC SEFR0014000MR3

PRETEREUROFINS SCIENTIFIC SEFR0014000MR3

PRETEREUROFINS SCIENTIFIC SEFR0014000MR3

PRETEREUROFINS SCIENTIFIC SEFR0014000MR3

PRETEREUROFINS SCIENTIFIC SEFR0014000MR3

PRETEREUROFINS SCIENTIFIC SEFR0014000MR3

PRETEREUROFINS SCIENTIFIC SEFR0014000MR3

PRETEREUROFINS SCIENTIFIC SEFR0014000MR3

PROPREEUROFINS SCIENTIFIC SEFR0014000MR3

PGARANFORTUM OYJFI0009007132

PGARANGERRESHEIMER AGDE000A0LD6E6

PROPREHERMES INTERNATIONALFR0000052292

PROPREKERINGFR0000121485

PGARANLEG IMMOBILIEN SEDE000LEG1110

0.06EUR2,235,600.0072,000.00

1.38EUR51,808,819.321,431,974.00

1.85EUR69,250,061.74927,539.00

0.82EUR30,899,456.702,123,674.00

2.02EUR75,738,213.741,291,139.00

0.00EUR95,463.342,578.00

1.33EUR49,653,230.761,340,892.00

0.59EUR22,251,429.72500,482.00

0.07EUR2,598,335.27159,701.00

1.52EUR56,990,311.953,502,785.00

3.41EUR127,848,958.40636,698.00

0.03EUR970,387.2016,847.00

0.00EUR100,800.001,750.00

0.11EUR4,182,854.4072,619.00

0.01EUR270,720.004,700.00

0.08EUR2,870,265.6049,831.00

0.00EUR99,072.001,720.00

0.01EUR215,884.803,748.00

0.01EUR288,000.005,000.00

0.00EUR98,668.801,713.00

0.09EUR3,555,072.0061,720.00

0.03EUR1,279,756.8022,218.00

0.02EUR577,612.8010,028.00

0.02EUR835,167.1867,461.00

0.07EUR2,738,211.0027,111.00

3.82EUR142,954,257.0063,507.00

1.31EUR49,260,750.00149,275.00

0.00EUR30,529.44382.00



AMUNDI CAC 40 UCITS ETF
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% TNA
Quotation 

Ccy

Market 

Value - FCY
Nominal

Holding 

Status
Asset DescriptionAsset Code

PGARANLEGRANDFR0010307819

PROPRELEGRANDFR0010307819

PROPREL’OREAL PRIME 2013FR0011149590

PROPRELOREAL SAFR0000120321

PGARANLVMH MOET HENNESSY LOUIS VUITTON 
SEFR0000121014

PROPRELVMH MOET HENNESSY LOUIS VUITTON 
SEFR0000121014

PROPREORANGEFR0000133308

PRETERPERNOD RICARDFR0000120693

PRETERPERNOD RICARDFR0000120693

PRETERPERNOD RICARDFR0000120693

PRETERPERNOD RICARDFR0000120693

PRETERPERNOD RICARDFR0000120693

PRETERPERNOD RICARDFR0000120693

PRETERPERNOD RICARDFR0000120693

PROPREPERNOD RICARDFR0000120693

PGARANPROSUS N VNL0013654783

PROPREPUBLICIS GROUPEFR0000130577

PROPRERENAULT SAFR0000131906

PGARANRYANAIR HOLDINGS PLCIE00BYTBXV33

PGARANRYANAIR HOLDINGS PLCIE00BYTBXV33

PROPRESAFRANFR0000073272

PROPRESANOFIFR0000120578

PROPRESCHNEIDER ELECTRIC SAFR0000121972

PGARANSCOR SE ACT PROVFR0010411983

PRETERSOCIETE GENERALE AFR0000130809

PROPRESOCIETE GENERALE AFR0000130809

PRETERSTELLANTIS NVNL00150001Q9

PRETERSTELLANTIS NVNL00150001Q9

0.23EUR8,761,955.6090,460.00

1.38EUR51,823,199.52535,032.00

5.43EUR203,367,141.90462,566.00

0.25EUR9,272,218.5021,090.00

0.20EUR7,631,712.009,855.00

10.40EUR389,803,532.80503,362.00

1.04EUR38,925,115.203,733,824.00

0.03EUR1,278,000.009,000.00

0.08EUR2,982,000.0021,000.00

0.01EUR251,908.001,774.00

0.21EUR8,035,638.0056,589.00

0.02EUR710,000.005,000.00

0.00EUR102,524.00722.00

0.05EUR1,728,140.0012,170.00

1.15EUR43,143,292.00303,826.00

0.04EUR1,390,788.3844,138.00

1.27EUR47,662,892.15458,959.00

0.52EUR19,401,540.30415,095.00

0.01EUR523,705.5026,055.00

1.99EUR74,464,329.303,704,693.00

3.97EUR148,707,424.80728,244.00

5.67EUR212,416,844.122,282,089.00

6.59EUR247,078,917.001,148,670.00

0.10EUR3,900,043.04127,286.00

0.06EUR2,093,887.9182,469.00

0.95EUR35,514,541.791,398,761.00

0.08EUR2,839,680.00136,000.00

0.03EUR1,044,000.0050,000.00



AMUNDI CAC 40 UCITS ETF

573 Half - yearly information documents: 04.30.2024

% TNA
Quotation 

Ccy

Market 

Value - FCY
Nominal

Holding 

Status
Asset DescriptionAsset Code

PRETERSTELLANTIS NVNL00150001Q9

PRETERSTELLANTIS NVNL00150001Q9

PRETERSTELLANTIS NVNL00150001Q9

PROPRESTELLANTIS NVNL00150001Q9

PROPRESTMICROELECTRONICS NVNL0000226223

PRETERTELEPERFORMANCE SEFR0000051807

PRETERTELEPERFORMANCE SEFR0000051807

PRETERTELEPERFORMANCE SEFR0000051807

PROPRETELEPERFORMANCE SEFR0000051807

PROPRETHALES SAFR0000121329

PRETERTOTAL ENERGIES SEFR0000120271

PRETERTOTAL ENERGIES SEFR0000120271

PROPRETOTAL ENERGIES SEFR0000120271

PROPREUNIBAIL RODAMCO SE REITSFR0013326246

PGARANVALEO SAFR0013176526

PGARANVALLOUREC SAFR0013506730

PROPREVEOLIA ENVIRONNEMENTFR0000124141

PROPREVINCI SAFR0000125486

PROPREVIVENDIFR0000127771

Total Action
Total Valeurs mobilieres
Liquidites

APPELS DE MARGES

PROPREAPPEL MARGE EUR

Total APPELS DE MARGES
AUTRES

PROPREPROV COM MVTS EUR

Total AUTRES
BANQUE OU ATTENTE

PROPREBANQUE EUR CACEIS CO

0.95EUR35,496,000.001,700,000.00

0.61EUR22,968,000.001,100,000.00

0.01EUR438,480.0021,000.00

0.97EUR36,454,684.321,745,914.00

1.28EUR48,119,984.771,278,257.00

0.03EUR1,282,200.0015,000.00

0.02EUR854,800.0010,000.00

0.11EUR4,274,000.0050,000.00

0.10EUR3,816,596.5244,649.00

0.89EUR33,289,542.00210,760.00

0.04EUR1,371,800.0020,000.00

0.02EUR685,900.0010,000.00

9.12EUR341,550,969.774,979,603.00

0.50EUR18,598,739.76236,987.00

0.00EUR4,441.68372.00

0.02EUR588,077.3436,156.00

0.95EUR35,592,388.651,219,335.00

3.14EUR117,495,519.751,065,719.00

0.37EUR13,861,076.601,448,994.00

101.713,810,803,840.73
101.713,810,803,840.73

-0.02EUR-935,749.00-935,749.00

-0.02-935,749.00

-0.00EUR-15,429.04-15,429.04

-0.00-15,429.04

0.25EUR9,430,266.009,430,266.00



AMUNDI CAC 40 UCITS ETF
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% TNA
Quotation 

Ccy

Market 

Value - FCY
Nominal

Holding 

Status
Asset DescriptionAsset Code

PROPREBANQUE EUR NEWEDG

PROPREBANQUE EUR SGP

PROPREBANQUE USD SGP

PROPRECES TMP REG DIFF CHF

PROPRECES TMP REG DIFF EUR

PROPREINDEMN PT A REC EUR

Total BANQUE OU ATTENTE
DEPOSIT DE GARANTIE

PROPRECOLLAT.CASH REC.P/E

PROPRECOLLAT.CASH REC.P/E

PROPRECOLLAT.CASH REC.P/E

PROPRECOLLAT.CASH REC.P/E

PROPREGAR SUR MAT FERM V

Total DEPOSIT DE GARANTIE
FRAIS DE GESTION

PROPREPRCOMGESTFIN

Total FRAIS DE GESTION
Total Liquidites
Futures

Indices ( Livraison du sous-jacent )

PROPRECAC 40      0524CF170524

Total Indices ( Livraison du sous-jacent )
Total Futures
Dossiers

AD1 REME:Prise depot de Collateral (Doss.)

PGAR1PDC/DE000A0LD6E6/31/PDC-04121545

PGAR1PDC/DE000A0WMPJ6/31/PDC-04121561

PGAR1PDC/DE000LEG1110/31/PDC-04121567

PGAR1PDC/ES0105066007/31/PDC-04121601

PGAR1PDC/FI0009007132/31/PDC-04121475

PGAR1PDC/FR0000120073/31/PDC-04121574

PGAR1PDC/FR0000121014/31/PDC-04121619

-0.01EUR-195,249.74-195,249.74

1.42EUR53,195,394.1753,195,394.17

0.00USD61,245.3065,486.54

0.00CHF269.63264.43

0.01EUR383,042.05383,042.05

0.11EUR3,963,830.503,963,830.50

1.7866,838,797.91

-0.08EUR-3,006,672.00-3,006,672.00

-0.12EUR-4,466,533.00-4,466,533.00

-0.01EUR-297,093.00-297,093.00

-0.04EUR-1,659,968.00-1,659,968.00

0.11EUR4,295,500.004,295,500.00

-0.14-5,134,766.00

-0.02EUR-848,275.77-848,275.77

-0.02-848,275.77
1.6059,904,578.10

0.01EUR432,004.00781.00

0.01432,004.00
0.01432,004.00

-0.07EUR-2,738,211.00-2,537,197.52

-0.05EUR-1,842,360.80-1,718,099.63

-0.00EUR-30,529.44-27,602.74

-0.06EUR-2,235,600.00-2,130,170.90

-0.02EUR-835,167.18-777,224.12

-0.33EUR-12,517,447.12
-

11,700,844.69

-0.20EUR-7,631,712.00-7,157,817.16



AMUNDI CAC 40 UCITS ETF
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% TNA
Quotation 

Ccy

Market 

Value - FCY
Nominal

Holding 

Status
Asset DescriptionAsset Code

PGAR1PDC/FR0000131104/31/PDC-04121480

PGAR1PDC/FR0010307819/31/PDC-04121471

PGAR1PDC/FR0010313833/31/PDC-04121634

PGAR1PDC/FR0010411983/31/PDC-04121635

PGAR1PDC/FR0013176526/31/PDC-04121584

PGAR1PDC/FR0013280286/31/PDC-04121647

PGAR1PDC/FR0013506730/31/PDC-04121530

PGAR1PDC/GB00BPQY8M80/31/PDC-04121614

PGAR1PDC/IE00BYTBXV33/31/PDC-04121564

PGAR1PDC/IE00BYTBXV33/31/PDC-04121591

PGAR1PDC/NL0013654783/31/PDC-04121519

Total AD1 REME:Prise depot de Collateral (Doss.)
Dossier de pret de titres

PRETFIX    CARREFOUR SAPT—00246407

PRETFIX    CARREFOUR SAPT—00249615

PRETFIX    CARREFOUR SAPT—00250948

PRETFIX    CARREFOUR SAPT—00250949

PRETFIX    CARREFOUR SAPT—00250950

PRETPT/FR0000051807/02/0PT—00251009

PRETPT/FR0000051807/26/0PT—00250887

PRETPT/FR0000051807/29/0PT—00250920

PRETPT/FR0000073272/03/1PT—00248053

PRETPT/FR0000073272/11/0PT—00250331

PRETPT/FR0000120172/13/0PT—00243594

PRETPT/FR0000120172/26/0PT—00250895

PRETPT/FR0000120172/26/0PT—00253613

PRETPT/FR0000120271/01/0PT—00251873

PRETPT/FR0000120271/16/0PT—00251270

PRETPT/FR0000120271/17/0PT—00253298

-0.19EUR-7,094,722.96-6,623,941.45

-0.23EUR-8,761,955.60-8,241,456.00

-0.17EUR-6,369,488.55-5,958,583.16

-0.10EUR-3,900,043.04-3,720,760.58

-0.00EUR-4,441.68-4,114.20

-0.05EUR-1,811,800.00-1,727,670.50

-0.02EUR-588,077.34-558,273.30

-0.07GBP-2,492,533.95-2,331,520.50

-1.99EUR-74,464,329.30
-

70,446,174.82

-0.01EUR-523,705.50-495,445.93

-0.04EUR-1,390,788.38-1,297,419.78

-3.61-135,232,913.84

0.00EUR5.292,439,770.32

0.00EUR0.00353,180.00

0.00EUR0.0016,700,152.00

0.00EUR0.00201,719.90

0.00EUR0.00353,180.00

0.00EUR4.882,250,292.50

0.00EUR3.421,577,960.00

0.00EUR16.047,403,125.00

0.00EUR0.000.001366

0.00EUR0.000.01

0.00EUR0.00-0.01

0.00EUR0.44201,718.06

0.00EUR2.27838,125.67

0.00EUR0.000.01

0.00EUR0.000.01

0.00EUR1.50692,675.00



AMUNDI CAC 40 UCITS ETF
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% TNA
Quotation 

Ccy

Market 

Value - FCY
Nominal

Holding 

Status
Asset DescriptionAsset Code

PRETPT/FR0000120271/24/0PT—00253548

PRETPT/FR0000120271/28/0PT—00251717

PRETPT/FR0000120693/17/0PT—00253310

PRETPT/FR0000120693/23/0PT—00253515

PRETPT/FR0000120693/24/0PT—00253543

PRETPT/FR0000120693/25/0PT—00253573

PRETPT/FR0000120693/30/0PT—00253709

PRETPT/FR0000120693/30/0PT—00253715

PRETPT/FR0000120693/30/0PT—00253720

PRETPT/FR0000121014/03/0PT—00250082

PRETPT/FR0000121667/14/1PT—00248382

PRETPT/FR0000130809/20/1PT—00249873

PRETPT/FR0011981968/06/1PT—00249209

PRETPT/FR0014000MR3/17/0PT—00253283

PRETPT/FR0014000MR3/17/0PT—00253293

PRETPT/FR0014000MR3/18/0PT—00253334

PRETPT/FR0014000MR3/18/0PT—00253382

PRETPT/FR0014000MR3/19/0PT—00253385

PRETPT/FR0014000MR3/22/0PT—00253441

PRETPT/FR0014000MR3/22/0PT—00253445

PRETPT/FR0014000MR3/22/0PT—00253465

PRETPT/FR0014000MR3/23/0PT—00253503

PRETPT/FR0014000MR3/23/0PT—00253504

PRETPT/FR0014000MR3/29/0PT—00253657

PRETPT/FR0014003TT8/11/0PT—00253141

PRETPT/LU1598757687/20/0PT—00252580

PRETPT/LU1598757687/29/0PT—00253663

PRETPT/LU1598757687/29/0PT—00253665

0.00EUR3.031,398,946.00

0.00EUR0.00-0.01

0.00EUR3.781,394,786.25

0.00EUR9.123,365,885.25

0.00EUR0.72265,129.62

0.00EUR22.918,457,395.82

0.00EUR1.98732,072.50

0.00EUR0.29105,711.27

0.00EUR5.181,911,611.88

0.00EUR0.00-0.01

0.00EUR0.00-0.01

0.00EUR11.832,183,888.39

0.00EUR0.00-0.01

0.00EUR12.284,532,732.74

0.00EUR0.29106,599.85

0.00EUR2.781,026,221.53

0.00EUR0.79290,847.28

0.00EUR6.553,024,123.80

0.00EUR0.29106,437.73

0.00EUR0.63231,935.24

0.00EUR0.83306,528.00

0.00EUR0.29106,357.43

0.00EUR13.843,832,096.05

0.00EUR2.851,315,861.05

0.00EUR0.29105,549.77

0.00EUR0.000.01

0.00EUR1.05291,984.40

0.00EUR9.013,326,900.00
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% TNA
Quotation 

Ccy

Market 

Value - FCY
Nominal

Holding 

Status
Asset DescriptionAsset Code

PRETPT/LU1598757687/30/0PT—00253704

PRETPT/NL00150001Q9/02/0PT—00252845

PRETPT/NL00150001Q9/09/0PT—00253048

PRETPT/NL00150001Q9/09/0PT—00253058

PRETPT/NL00150001Q9/17/0PT—00253301

PRETPT/NL00150001Q9/26/0PT—00252731

Total Dossier de pret de titres
Total Dossiers
Coupons

Action

ACHLIGAXA SAFR0000120628

ACHLIGBOUYGUESFR0000120503

ACHLIGSTELLANTIS NVNL00150001Q9

ACHLIGVIVENDIFR0000127771

Total Action
Total Coupons

Total Amundi CAC 40 UCITS ETF

0.00EUR1.05291,984.40

0.00EUR165.3326,540,525.00

0.00EUR193.8735,554,055.00

0.00EUR5.871,311,962.50

0.00EUR24.553,568,538.00

0.00EUR4.21506,682.75

0.00539.33
-3.61-135,232,374.51

0.20EUR7,609,239.003,843,050.00

0.02EUR728,190.20383,258.00

0.06EUR2,298,133.691,744,314.00

0.01EUR362,248.501,448,994.00

0.2910,997,811.39
0.2910,997,811.39

100.003,746,905,859.71
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Asset value

Assets UCITS accounts currency: EUR
Amount for financial 

period

a) Eligible financial securities referred to in 1° of I of Article L.21420 / 1° of I of Article L.2142455 of the 

Monetary and Financial Code
-

b) Bank balances 1,106,899.48

c) Other assets held by the UCITS 2,850,579,232.53

d)      Total assets held by the UCITS (lines a+b+c) 2,851,686,132.01

e) Liabilities -1,753,617.20

f)        Overall net total (lines d+e = UCITS net asset value) 2,849,932,514.81

Number of shares in circulation and net value of fund 
per share

Shares

Number of shares in 

circulation

Currency 
of shares

Net value of fund 

per share 

(Liquidation value)

ACC SHARE / FR0007054358 52,615,987.00 EUR 52.4154

CHF HEDGED ACC SHARE / FR0012399731 170,353.00 CHF 165.9762

GBP HEDGED ACC SHARE / FR0012399772 75,662.00 GBP 235.9685

USD HEDGED ACC SHARE / FR0012399806 198,137.00 USD 231.7161



AMUNDI EURO STOXX 50 II UCITS ETF

580 Half - yearly information documents: 04.30.2024

Share portfolio

Percentage

Contents of share portfolio

Net asset 

value

Total value 

of assets

a) Eligible financial securities and money market instruments admitted to trading on a 

regulated market within the meaning of Article L. 4221° of the French Monetary and Financial 

Code.

- -

b) Eligible financial securities and money market instruments admitted to trading on another 

recognised regulated market which operates regularly, is open to the public, and is located in 

a EU Member State or in another country which is party to the Agreement on the European 

Economic Area.

- -

c) Eligible financial securities and money market instruments admitted to an official listing on 

a thirdcountry stock exchange or traded on another recognised thirdcountry regulated market 

operating regularly and open to the public, provided that this stock exchange or market is not 

listed by the AFM or that the choice of this stock exchange or market is provided for by law or 

by the Articles of Association of the UCITS / generalpurpose investment fund.

- -

d) Newly issued financial securities mentioned in item 4, section I of Article R. 21411 / 4, 

section I of Article R. 2143218 of the French Monetary and Financial Code.
- -

e) Other assets 99.99 99.93



AMUNDI EURO STOXX 50 II UCITS ETF

581 Half - yearly information documents: 04.30.2024

Breakdown of assets per currency

Currency (10 main currencies)

Amount 
accounts currency of 

UCITS Percentage

EUR Net asset value Total asset value

- - - -

- - - -

- - - -

- - - -

- - - -

- - - -

- - - -

- - - -

- - - -

- - - -

Other currency - - -

Total - - -

Breakdown of assets by issuer’s country of residence

Country (10 main countries)

Percentage

Net asset value Total asset value

- - -

- - -

- - -

- - -

- - -

- - -

- - -

- - -

- - -

- - -

Other countries - -

Total - -



AMUNDI EURO STOXX 50 II UCITS ETF

582 Half - yearly information documents: 04.30.2024

Breakdown of assets by economic sector

Economic sector (10 main sectors

Percentage

Net asset value Total asset value

- - -

- - -

- - -

- - -

- - -

- - -

- - -

- - -

- - -

- - -

Other sectors - -

Total - -

Breakdown of other assets by nature

Percentage

Kind of asset Net asset value Total asset value

UCITS shares 99.99 99.93

- UCITS and equivalents of other EU member states 99.99 99.93

- AIFs and equivalents from other EU member states - -

- Other CIUs and investment funds - -

Other assets - -

Total 99.99 99.93



AMUNDI EURO STOXX 50 II UCITS ETF

583 Half - yearly information documents: 04.30.2024

Indication of movements occurring in the composition 
of the securities portfolio during the reference period

Items of share portfolio

Movements  

(in amount)

 UCITS accounts currency: EUR Acquisitions

Sales / 

Refundings

a) Eligible financial securities and money market instruments admitted to 

trading on a regulated market within the meaning of Article L. 4221° of the 

French Monetary and Financial Code.

- -

b) Eligible financial securities and money market instruments admitted to 

trading on another recognised regulated market which operates regularly, is 

open to the public, and is located in a EU Member State or in another 

country which is party to the Agreement on the European Economic Area.

- -

c) Eligible financial securities and money market instruments admitted to an 

official listing on a thirdcountry stock exchange or traded on another 

recognised thirdcountry regulated market operating regularly and open to 

the public, provided that this stock exchange or market is not listed by the 

AFM or that the choice of this stock exchange or market is provided for by 

law or by the Articles of Association of the UCITS / generalpurpose 

investment fund.

- -

d) Newly issued financial securities mentioned in item 4, section I of Article 

R. 21411 / 4, section I of Article R. 2143218 of the French Monetary and 

Financial Code.

- -

e) Other assets 327,918,933.75 101,799,319.93

Total on the period 327,918,933.75 101,799,319.93



Date Share category
Share 

currency Nature Net amount Tax credit
Gross 

amount

- - - - - - -

- - - - - - -

- - - - - - -

- - - - - - -

- - - - - - -

- - - - - - -

AMUNDI EURO STOXX 50 II UCITS ETF

584 Half - yearly information documents: 04.30.2024

Indication of the figures concerning unit distributions 
on results and/or on net capital gains or losses, paid 
during the period or to be paid, after deduction of taxes



AMUNDI EURO STOXX 50 II UCITS ETF

585 Half - yearly information documents: 04.30.2024

Information on overperformance fees (in EUR)
Outperformance fee (variable 

charges): amount and % of fees for 

the period
Provisioned variable 

management fees %

Acquired Variable 

Management Fees  

(due to redemptions) %Share class:

ACC SHARE / FR0007054358 - - - -

CHF HEDGED ACC SHARE / 

FR0012399731
- - - -

GBP HEDGED ACC SHARE / 

FR0012399772
- - - -

USD HEDGED ACC SHARE / 

FR0012399806
- - - -

(1) in relation to the net assets of the accounting order.

(2) in relation to average net assets.
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Transparency of securities financing transactions and the 
reuse of financial instruments under the SFTR regulation 
(in the UCI’s accounting currency)

% of assets that can 
be lent

Securities 

Lending

1.1. Amount of securities and commodities loaned as a proportion of total loanable assets defined as 

excluding cash and cash equivalents

1. General informations

% of assets under manage-

ment
----

Absolute value ----

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

1.2. Amount of assets engaged in each type of securities financing transaction and total return swaps 

expressed in absolute value (in the currency of the mutual fund) and in proportion of the assets under 

management of the organization

2.1. The top ten issuers of guarantees for all types of securities financing transactions and global return 

swaps (breakdown of collateral and commodity volumes by issuer names)

2. Concentration data

Amount
1

Denomination RYANAIR HOLDINGS

Amount
2

Denomination ASTRAZENECA

Amount
3

Denomination BNP PARIBAS

Amount
4

Denomination SOCIETE GENERALE

Amount
5

Denomination TOTAL ENERGIES

Amount
6

Denomination NRW BANK

Amount
7

Denomination PROSUS 

Amount
8

Denomination NN GROUP

5.70

5.60

159,623,304.04

52,421,965.80

42,364,190.58

27,803,395.52

10,316,718.70

8,328,060.62

3,467,083.29

2,264,403.13

748,047.60
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TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

2.2. The top ten counterparties for each type of securities financing and total return transactions separately 

(name of counterparty and gross volume of outstanding trades)

Amount ----
1

Denomination ----CCF

Amount ----

2
Denomination ----

SOCIETE  

GENERALE

Amount ----

3
Denomination ----

MORGAN  

STANLEY 

Amount ----
4

Denomination ----JP MORGAN

Amount ----
5

Denomination ----BANK OF AMERICA

Amount ----

6
Denomination ----

UNICREDIT BANK 

AG (HYPOVE-

REINSBANK)

3.1. Type and quality of guarantees 

Amundi Asset Management undertakes to accept only securities of a high credit quality and to increase the value of 

its collateral by applying valuation discounts to securities loaned to it. This process is regularly reviewed and updated.

3. Aggregate transaction data for each type of securities financing transaction and aggregate return swap 

separately broken down by the following categories

Open ----

1 to 3 months -----

More than 1 year -----

3 months to 1 year -----

1 week to 1 month -----

1 day to 1 week -----

Less than 1 day -----

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

3.2. Guarantee period

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

3.3. Currency of the guarantee

Amount ----
1

Currency ----EUR

Amount ----
2

Currency ----GBP

64,964,285.15

55,017,261.51

17,201,618.59

10,250,657.23

7,768,772.85

4,420,708.71

201,100,479.24

158,736,288.66

42,364,190.58
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Open -----

1 to 3 months ----

More than 1 year ----

3 months to 1 year -----

1 week to 1 month ----

1 day to 1 week ----

Less than 1 day -----

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

3.4. Maturity of Securities Financing Transactions and Global Return Swap Agreements

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

3.5. Country where the counterparties are established

Amount ----
1

Country ----FRANCE

Amount ----
2

Country ----GERMANY

Amount ----

3
Country ----

UNITED STATES 

OF AMERICA

Bilateral ----

Central counterparty -----

Tri-parts -----

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

3.6. Regulation and compensation

“The regulations governing UCITS forbid the reuse of collateral securities. Cash collateral received is: 

- reinvested in short-term money market funds (as defined by ESMA in its ‘Guidelines on ETFs and other UCITS 

issues’); 

- placed on deposit; 

- reinvested in high-quality long-term government bonds; 

- reinvested in high-quality short-term government bonds; or 

- used for the purpose of reverse repurchase transactions. 

The maximum proportion of received collateral that may be reused is 0% in the case of securities and 100% in the 

case of cash. 

The effective usage amounts to 0% for collateral securities and 100% for cash collateral.

4. Data on the reuse of guarantees (collateral)

14,040,303.62

2,306,799.67

134,377,223.72

8,898,977.03

119,981,546.66

31,872,984.53

7,768,772.85

159,623,304.04
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Number of custodians 2

5. Retention of Guarantees Received by the Mutual Fund in Securities Financing Transactions and Global 

Return Swaps

Amount
1

Denomination SOCIETE GENERALE

Amundi Asset Management undertakes to do business with a limited number of depositaries, selected to ensure the 

adequate custody of securities received and cash.

6. Retention of Guarantees Provided by the Mutual Fund in SFT Transactions and Global Return Swaps

Amount
2

Denomination CACEIS

The UCITS will be able to use efficient portfolio management techniques in accordance with the provisions of Article 

R214-18 of the Monetary and Financial Code and in particular reverse transactions in financial securities. 

- Maximum proportion of assets under management eligible for SFTs: up to 25% of the assets of the UCITS. 

- Expected share of assets under management eligible for SFTs: 10% of the assets of the UCITS. 

The total revenues generated by efficient portfolio management techniques shall be shared between the relevant 

compartment and the security lending agent. Each compartment receives 65% while the agent receives 35% of this 

income. All direct and indirect operational costs related to these operations are borne by the agent and have therefore 

been excluded from the financial management and administrative costs external to the management company. 

 

7. Revenues 

Securities Securities Repurchase  

Lending borrowing agreements Reverse repos TRS 

OPC (absolute value) 224,000.89 - - - -

7. Revenue and cost data for each type of securities financing transaction and total return swap

147,713,865.24

53,386,614.00
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Inventory at 04.30.2024

% TNA
Quotation 

Ccy

Market 

Value - FCY
Nominal

Holding 

Status
Asset DescriptionAsset Code

Valeurs mobilieres

O.P.C.V.M.

PROPRELYXOR UCITS ETF EURO STOXX 50 DEVL935821

Total O.P.C.V.M.
Total Valeurs mobilieres

PROPRELYXOR UCITS ETF EURO STOXX 50 DEVL935821

PROPRELYXOR UCITS ETF EURO STOXX 50 DEVL935821

PROPRELYXOR UCITS ETF EURO STOXX 50 DEVL935821

Liquidites

AUTRES

PROPRECREDITEUR DIV EUR G2

PROPRECREDITEUR DIV EUR G3

PROPRECREDITEUR DIV EUR G4

PROPREPROV COM MVTS EUR

PROPREPROV COM MVTS EUR

PROPREPROV COM MVTS EUR

Total AUTRES
BANQUE OU ATTENTE

PROPREBANQUE CHF SGP G2

PROPREBANQUE EUR SGP G1

PROPREBANQUE EUR SGP G2

PROPREBANQUE EUR SGP G3

PROPREBANQUE EUR SGP G4

PROPREBANQUE GBP SGP G3

PROPREBANQUE USD SGP G4

Total BANQUE OU ATTENTE
DEPOSIT DE GARANTIE

PROPRECOLLAT.CASH REC.OTC

96.77EUR2,757,998,610.012,693,272.00

99.992,849,759,108.56
99.992,849,759,108.56

1.59EUR45,445,547.3944,379.00

0.63EUR17,825,337.2917,407.00

1.00EUR28,489,613.8727,821.00

-0.00EUR-187.71-187.71

-0.00EUR-251.39-251.39

-0.00EUR-2,582.27-2,582.27

-0.00EUR-18,780.92-18,780.92

-0.00EUR-72,341.09-72,341.09

-0.00EUR-133,103.44-133,103.44

-0.01-227,246.82

-0.01CHF-143,685.45-140,912.32

0.01EUR393,582.04393,582.04

0.00EUR35,349.9235,349.92

0.00EUR37.4837.48

-0.00EUR-16,442.75-16,442.75

0.00GBP23,767.0820,294.71

0.02USD654,162.96699,463.75

0.03946,771.28

-0.02USD-439,560.44-470,000.00
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% TNA
Quotation 

Ccy

Market 

Value - FCY
Nominal

Holding 

Status
Asset DescriptionAsset Code

PROPRECOLLAT.CASH REC.OTC

PROPRECOLLAT.CASH REC.OTC

PROPRECOLLAT.CASH REC.OTC

PROPRECOLLAT.CASH REC.OTC

PROPRECOLLAT.CASH VER.OTC

PROPRECOLLAT.CASH VER.OTC

PROPRECOLLAT.CASH VER.OTC

Total DEPOSIT DE GARANTIE
FRAIS DE GESTION

PROPREPRCOMGESTFIN

PROPREPRCOMGESTFIN

PROPREPRCOMGESTFIN

PROPREPRCOMGESTFIN

Total FRAIS DE GESTION
Total Liquidites
Change a terme

Change a terme

RECUOACT 240503 CHF/EUR CC

VERSEOACT 240503 CHF/EUR CC

RECUOACT 240503 CHF/EUR CC

VERSEOACT 240503 CHF/EUR CC

RECUOACT 240503 CHF/EUR CC

VERSEOACT 240503 CHF/EUR CC

RECUOACT 240503 CHF/EUR CC

VERSEOACT 240503 CHF/EUR CC

RECUOACT 240503 CHF/EUR CC

VERSEOACT 240503 CHF/EUR CC

RECUOACT 240503 CHF/EUR CC

VERSEOACT 240503 CHF/EUR CC

RECUOACT 240503 CHF/EUR CC

-0.00USD-18,704.70-20,000.00

-0.00CHF-10,196.80-10,000.00

-0.00USD-46,761.75-50,000.00

0.00CHF10,196.8010,000.00

0.01CHF193,739.17190,000.00

0.00USD9,352.3510,000.00

0.00GBP35,132.9230,000.00

-0.01-266,802.45

-0.02EUR-499,617.67-499,617.67

-0.00EUR-5,094.54-5,094.54

-0.00EUR-3,230.45-3,230.45

-0.00EUR-7,628.74-7,628.74

-0.02-515,571.40
-0.00-62,849.39

0.97CHF27,673,973.5427,135,713.27

-0.98EUR-27,950,861.00
-

27,950,861.00

0.01CHF286,524.79280,951.87

-0.01EUR-288,507.00-288,507.00

0.01CHF281,713.63276,234.28

-0.01EUR-281,281.00-281,281.00

0.00CHF39,201.4638,438.99

-0.00EUR-39,390.00-39,390.00

0.01CHF365,775.15358,660.80

-0.01EUR-365,930.00-365,930.00

0.04CHF1,066,604.501,045,858.99

-0.04EUR-1,068,210.00-1,068,210.00

0.00CHF41,508.2640,700.92
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% TNA
Quotation 

Ccy

Market 

Value - FCY
Nominal

Holding 

Status
Asset DescriptionAsset Code

VERSEOACT 240503 CHF/EUR CC

RECUOACT 240503 CHF/EUR CC

VERSEOACT 240503 CHF/EUR CC

RECUOACT 240503 CHF/EUR CC

VERSEOACT 240503 CHF/EUR CC

RECUOACT 240503 CHF/EUR CC

VERSEOACT 240503 CHF/EUR CC

RECUOACT 240503 CHF/EUR CC

VERSEOACT 240503 CHF/EUR CC

RECUOACT 240503 CHF/EUR CC

VERSEOACT 240503 CHF/EUR CC

RECUOACT 240503 GBP/EUR CG

VERSEOACT 240503 GBP/EUR CG

RECUOACT 240503 GBP/EUR CG

VERSEOACT 240503 GBP/EUR CG

RECUOACT 240503 GBP/EUR CG

VERSEOACT 240503 GBP/EUR CG

RECUOACT 240503 GBP/EUR CG

VERSEOACT 240503 GBP/EUR CG

RECUOACT 240503 GBP/EUR CG

VERSEOACT 240503 GBP/EUR CG

RECUOACT 240503 GBP/EUR CG

VERSEOACT 240503 GBP/EUR CG

RECUOACT 240503 GBP/EUR CG

VERSEOACT 240503 GBP/EUR CG

RECUOACT 240503 GBP/EUR CG

VERSEOACT 240503 GBP/EUR CG

RECUOACT 240503 GBP/EUR CG

-0.00EUR-41,504.00-41,504.00

0.01CHF228,834.13224,383.29

-0.01EUR-231,427.00-231,427.00

0.00CHF136,985.23134,320.86

-0.00EUR-138,997.00-138,997.00

0.01CHF147,889.73145,013.27

-0.01EUR-149,223.00-149,223.00

0.02CHF552,527.99541,781.29

-0.02EUR-554,650.00-554,650.00

0.01CHF380,574.62373,172.42

-0.01EUR-382,236.00-382,236.00

0.64GBP18,232,839.5615,570,115.49

-0.64EUR-18,189,706.00
-

18,189,706.00

0.00GBP112,878.5096,393.72

-0.00EUR-112,620.00-112,620.00

0.00GBP117,289.37100,160.43

-0.00EUR-116,674.00-116,674.00

0.00GBP6,039.605,157.58

-0.00EUR-6,007.00-6,007.00

0.00GBP133,230.73113,773.71

-0.00EUR-132,717.00-132,717.00

0.00GBP17,170.8714,663.24

-0.00EUR-17,135.00-17,135.00

0.00GBP30,677.6026,197.44

-0.00EUR-30,677.00-30,677.00

0.00GBP119,716.44102,233.05

-0.00EUR-119,425.00-119,425.00

0.01GBP207,588.85177,272.57
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% TNA
Quotation 

Ccy

Market 

Value - FCY
Nominal

Holding 

Status
Asset DescriptionAsset Code

VERSEOACT 240503 GBP/EUR CG

RECUOACT 240503 GBP/EUR CG

VERSEOACT 240503 GBP/EUR CG

RECUOACT 240503 GBP/EUR CG

VERSEOACT 240503 GBP/EUR CG

RECUOACT 240503 USD/EUR CU

VERSEOACT 240503 USD/EUR CU

RECUOACT 240503 USD/EUR CU

VERSEOACT 240503 USD/EUR CU

RECUOACT 240503 USD/EUR CU

VERSEOACT 240503 USD/EUR CU

RECUOACT 240503 USD/EUR CU

VERSEOACT 240503 USD/EUR CU

RECUOACT 240503 USD/EUR CU

VERSEOACT 240503 USD/EUR CU

RECUOACT 240503 USD/EUR CU

VERSEOACT 240503 USD/EUR CU

RECUOACT 240503 USD/EUR CU

VERSEOACT 240503 USD/EUR CU

RECUOACT 240503 USD/EUR CU

VERSEOACT 240503 USD/EUR CU

RECUOACT 240503 USD/EUR CU

VERSEOACT 240503 USD/EUR CU

RECUOACT 240503 USD/EUR CU

VERSEOACT 240503 USD/EUR CU

RECUOACT 240503 USD/EUR CU

VERSEOACT 240503 USD/EUR CU

RECUOACT 240503 USD/EUR CU

-0.01EUR-205,147.00-205,147.00

0.01GBP221,571.76189,213.42

-0.01EUR-219,978.00-219,978.00

0.01GBP266,094.63227,234.17

-0.01EUR-265,606.00-265,606.00

1.23USD34,952,195.5037,375,675.30

-1.21EUR-34,566,424.00
-

34,566,424.00

0.00USD12,308.3613,161.78

-0.00EUR-12,234.00-12,234.00

0.09USD2,568,073.302,746,135.76

-0.09EUR-2,547,817.00-2,547,817.00

0.04USD1,177,296.471,258,926.66

-0.04EUR-1,161,866.00-1,161,866.00

0.01USD385,277.09411,991.04

-0.01EUR-379,086.00-379,086.00

0.01USD168,874.80180,584.07

-0.01EUR-166,564.00-166,564.00

0.18USD4,998,654.725,345,246.36

-0.17EUR-4,936,311.00-4,936,311.00

0.02USD435,091.73465,259.68

-0.02EUR-427,956.00-427,956.00

0.04USD1,026,585.951,097,766.32

-0.04EUR-1,031,779.00-1,031,779.00

0.04USD1,013,197.371,083,449.42

-0.04EUR-1,018,486.00-1,018,486.00

0.04USD1,012,301.571,082,491.51

-0.04EUR-1,018,394.00-1,018,394.00

0.01USD270,142.76288,873.64
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% TNA
Quotation 

Ccy

Market 

Value - FCY
Nominal

Holding 

Status
Asset DescriptionAsset Code

VERSEOACT 240503 USD/EUR CU

RECUOACT 240503 USD/EUR CU

VERSEOACT 240503 USD/EUR CU

RECUOACT 240503 USD/EUR CU

VERSEOACT 240503 USD/EUR CU

RECUOACT 240503 USD/EUR CU

VERSEOACT 240503 USD/EUR CU

RECUOACT 240503 USD/EUR CU

VERSEOACT 240503 USD/EUR CU

RECUOVCT 240503 CHF/EUR CC

VERSEOVCT 240503 CHF/EUR CC

RECUOVCT 240503 CHF/EUR CC

VERSEOVCT 240503 CHF/EUR CC

RECUOVCT 240503 CHF/EUR CC

VERSEOVCT 240503 CHF/EUR CC

RECUOVCT 240503 CHF/EUR CC

VERSEOVCT 240503 CHF/EUR CC

RECUOVCT 240503 CHF/EUR CC

VERSEOVCT 240503 CHF/EUR CC

RECUOVCT 240503 CHF/EUR CC

VERSEOVCT 240503 CHF/EUR CC

RECUOVCT 240503 CHF/EUR CC

VERSEOVCT 240503 CHF/EUR CC

RECUOVCT 240503 CHF/EUR CC

VERSEOVCT 240503 CHF/EUR CC

RECUOVCT 240503 CHF/EUR CC

VERSEOVCT 240503 CHF/EUR CC

RECUOVCT 240503 CHF/EUR CC

-0.01EUR-271,279.00-271,279.00

0.00USD142,060.48151,910.52

-0.00EUR-142,234.00-142,234.00

0.03USD898,434.06960,728.77

-0.03EUR-898,387.00-898,387.00

0.04USD1,031,768.871,103,308.61

-0.04EUR-1,033,096.00-1,033,096.00

0.02USD561,576.53600,514.55

-0.02EUR-560,735.00-560,735.00

0.00EUR132,394.00132,394.00

-0.00CHF-131,921.57-129,355.69

0.02EUR531,040.00531,040.00

-0.02CHF-530,380.01-520,064.09

0.01EUR344,012.00344,012.00

-0.01CHF-343,473.03-336,792.46

0.01EUR340,075.00340,075.00

-0.01CHF-337,607.67-331,041.18

0.01EUR281,090.00281,090.00

-0.01CHF-278,552.16-273,134.31

0.01EUR394,374.00394,374.00

-0.01CHF-389,369.09-381,795.84

0.00EUR3,508.003,508.00

-0.00CHF-3,473.62-3,406.06

0.01EUR158,500.00158,500.00

-0.01CHF-156,834.95-153,784.50

0.00EUR8,982.008,982.00

-0.00CHF-8,969.26-8,794.81

0.01EUR253,089.00253,089.00
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% TNA
Quotation 

Ccy

Market 

Value - FCY
Nominal

Holding 

Status
Asset DescriptionAsset Code

VERSEOVCT 240503 CHF/EUR CC

RECUOVCT 240503 GBP/EUR CG

VERSEOVCT 240503 GBP/EUR CG

RECUOVCT 240503 GBP/EUR CG

VERSEOVCT 240503 GBP/EUR CG

RECUOVCT 240503 GBP/EUR CG

VERSEOVCT 240503 GBP/EUR CG

RECUOVCT 240503 GBP/EUR CG

VERSEOVCT 240503 GBP/EUR CG

RECUOVCT 240503 GBP/EUR CG

VERSEOVCT 240503 GBP/EUR CG

RECUOVCT 240503 GBP/EUR CG

VERSEOVCT 240503 GBP/EUR CG

RECUOVCT 240503 GBP/EUR CG

VERSEOVCT 240503 GBP/EUR CG

RECUOVCT 240503 GBP/EUR CG

VERSEOVCT 240503 GBP/EUR CG

RECUOVCT 240503 GBP/EUR CG

VERSEOVCT 240503 GBP/EUR CG

RECUOVCT 240503 GBP/EUR CG

VERSEOVCT 240503 GBP/EUR CG

RECUOVCT 240503 USD/EUR CU

VERSEOVCT 240503 USD/EUR CU

RECUOVCT 240503 USD/EUR CU

VERSEOVCT 240503 USD/EUR CU

RECUOVCT 240503 USD/EUR CU

VERSEOVCT 240503 USD/EUR CU

RECUOVCT 240503 USD/EUR CU

-0.01CHF-252,781.96-247,865.34

0.00EUR120,852.00120,852.00

-0.00GBP-121,326.06-103,607.60

0.01EUR207,203.00207,203.00

-0.01GBP-208,264.10-177,849.21

0.01EUR232,673.00232,673.00

-0.01GBP-233,406.88-199,320.14

0.00EUR127,730.00127,730.00

-0.00GBP-127,682.02-109,035.34

0.00EUR46,032.0046,032.00

-0.00GBP-46,051.38-39,326.04

0.01EUR176,831.00176,831.00

-0.01GBP-176,790.62-150,972.12

0.00EUR15,389.0015,389.00

-0.00GBP-15,443.24-13,187.91

0.00EUR27,810.0027,810.00

-0.00GBP-28,073.02-23,973.24

0.00EUR74,036.0074,036.00

-0.00GBP-74,326.57-63,471.92

0.01EUR229,593.00229,593.00

-0.01GBP-230,789.96-197,085.39

0.01EUR197,388.00197,388.00

-0.01USD-198,981.23-212,777.99

0.02EUR666,987.00666,987.00

-0.02USD-675,926.56-722,793.27

0.02EUR457,131.00457,131.00

-0.02USD-464,329.26-496,524.45

0.01EUR328,649.00328,649.00
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% TNA
Quotation 

Ccy

Market 

Value - FCY
Nominal

Holding 

Status
Asset DescriptionAsset Code

VERSEOVCT 240503 USD/EUR CU

RECUOVCT 240503 USD/EUR CU

VERSEOVCT 240503 USD/EUR CU

RECUOVCT 240503 USD/EUR CU

VERSEOVCT 240503 USD/EUR CU

RECUOVCT 240503 USD/EUR CU

VERSEOVCT 240503 USD/EUR CU

RECUOVCT 240503 USD/EUR CU

VERSEOVCT 240503 USD/EUR CU

RECUOVCT 240503 USD/EUR CU

VERSEOVCT 240503 USD/EUR CU

RECUOVCT 240503 USD/EUR CU

VERSEOVCT 240503 USD/EUR CU

RECUOVCT 240503 USD/EUR CU

VERSEOVCT 240503 USD/EUR CU

RECUOVCT 240503 USD/EUR CU

VERSEOVCT 240503 USD/EUR CU

Total Change a terme
Total Change a terme

Total AMUNDI EURO STOXX 50 II UCITS ETF

-0.01USD-330,540.15-353,458.81

0.02EUR455,039.00455,039.00

-0.02USD-454,695.39-486,222.60

0.01EUR392,687.00392,687.00

-0.01USD-391,537.92-418,685.98

0.03EUR786,996.00786,996.00

-0.03USD-783,498.48-837,823.90

0.02EUR573,473.00573,473.00

-0.02USD-571,128.35-610,728.67

0.00EUR8,357.008,357.00

-0.00USD-8,353.95-8,933.19

0.00EUR107,647.00107,647.00

-0.00USD-107,316.58-114,757.59

0.01EUR179,387.00179,387.00

-0.01USD-179,951.18-192,428.45

0.01EUR361,171.00361,171.00

-0.01USD-362,587.64-387,728.37

0.01236,255.64
0.01236,255.64

100.002,849,932,514.81
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AMUNDI PEA OBLIGATIONS D’ÉTAT EURO UCITS ETF

598 Half - yearly information documents: 04.30.2024

Asset value

Assets UCITS accounts currency: EUR
Amount for financial 

period

a) Eligible financial securities referred to in 1° of I of Article L.21420 / 1° of I of Article L.2142455 of the 
Monetary and Financial Code

30,173,055.78

b) Bank balances 3,954.65

c) Other assets held by the UCITS 31,836,928.67

d)      Total assets held by the UCITS (lines a+b+c) 62,013,939.10

e) Liabilities -31,842,041.59

f)        Overall net total (lines d+e = UCITS net asset value) 30,171,897.51

Number of shares in circulation and net value of fund 
per share

Shares
Number of shares in 

circulation
Currency 
of shares

Net value of fund 
per share 

(Liquidation value)

ACC SHARE / FR0013346681 3,343,000.00 EUR 9.0253



AMUNDI PEA OBLIGATIONS D’ÉTAT EURO UCITS ETF

599 Half - yearly information documents: 04.30.2024

Share portfolio

Percentage

Contents of share portfolio
Net asset 

value
Total value 
of assets

a) Eligible financial securities and money market instruments admitted to trading on a 
regulated market within the meaning of Article L. 4221° of the French Monetary and Financial 
Code.

80.51 39.17

b) Eligible financial securities and money market instruments admitted to trading on another 
recognised regulated market which operates regularly, is open to the public, and is located in 
a EU Member State or in another country which is party to the Agreement on the European 
Economic Area.

- -

c) Eligible financial securities and money market instruments admitted to an official listing on 
a thirdcountry stock exchange or traded on another recognised thirdcountry regulated market 
operating regularly and open to the public, provided that this stock exchange or market is not 
listed by the AFM or that the choice of this stock exchange or market is provided for by law or 
by the Articles of Association of the UCITS / generalpurpose investment fund.

19.49 9.49

d) Newly issued financial securities mentioned in item 4, section I of Article R. 21411 / 4, 
section I of Article R. 2143218 of the French Monetary and Financial Code.

- -

e) Other assets - -



AMUNDI PEA OBLIGATIONS D’ÉTAT EURO UCITS ETF

600 Half - yearly information documents: 04.30.2024

Breakdown of assets per currency

Currency (10 main currencies)

Amount 
accounts currency of 

UCITS Percentage

EUR Net asset value Total asset value

Euro 13,188,605.04 43.71 21.27

Danish krone 11,040,302.71 36.59 17.80

US Dollar 5,882,011.29 19.49 9.49

Swedish krona/kronor 62,136.74 0.21 0.10

- - - -

- - - -

- - - -

- - - -

- - - -

- - - -

Other currency - - -

Total 30,173,055.78 100.00 48.66

Breakdown of assets by issuer’s country of residence

Country (10 main countries)

Percentage

Net asset value Total asset value

Denmark 36.59 17.80

United States of America 19.49 9.49

Belgium 14.77 7.18

Netherlands 11.55 5.62

Luxembourg 8.82 4.29

Austria 2.79 1.36

Germany 2.11 1.03

Finland 2.03 0.99

Portugal 1.64 0.80

Sweden 0.21 0.10

Other countries - -

Total 100.00 48.66



AMUNDI PEA OBLIGATIONS D’ÉTAT EURO UCITS ETF

601 Half - yearly information documents: 04.30.2024

Breakdown of assets by economic sector

Economic sector (10 main sectors

Percentage

Net asset value Total asset value

Iron and Steel 8.83 4.29

Alternative Electricity 8.52 4.15

Pharmaceuticals 8.13 3.95

Internet 6.32 3.07

Trucking 5.77 2.81

Banks 5.36 2.61

Semiconductors 5.24 2.55

Renewable Energy Equipment 5.01 2.44

Pharmaceuticals and Biotechnology 4.88 2.37

Brewers 4.61 2.24

Other sectors 37.33 18.18

Total 100.00 48.66

Breakdown of other assets by nature
Percentage

Kind of asset Net asset value Total asset value

UCITS shares - -

- UCITS and equivalents of other EU member states - -

- AIFs and equivalents from other EU member states - -

- Other CIUs and investment funds - -

Other assets - -

Total - -



AMUNDI PEA OBLIGATIONS D’ÉTAT EURO UCITS ETF

602 Half - yearly information documents: 04.30.2024

Indication of movements occurring in the composition 
of the securities portfolio during the reference period

Items of share portfolio
Movements  
(in amount)

 UCITS accounts currency: EUR Acquisitions
Sales / 

Refundings

a) Eligible financial securities and money market instruments admitted to 
trading on a regulated market within the meaning of Article L. 4221° of the 
French Monetary and Financial Code.

89,675,110.07 86,453,781.39

b) Eligible financial securities and money market instruments admitted to 
trading on another recognised regulated market which operates regularly, is 
open to the public, and is located in a EU Member State or in another 
country which is party to the Agreement on the European Economic Area.

- -

c) Eligible financial securities and money market instruments admitted to an 
official listing on a thirdcountry stock exchange or traded on another 
recognised thirdcountry regulated market operating regularly and open to 
the public, provided that this stock exchange or market is not listed by the 
AFM or that the choice of this stock exchange or market is provided for by 
law or by the Articles of Association of the UCITS / generalpurpose 
investment fund.

11,097,273.48 10,316,407.89

d) Newly issued financial securities mentioned in item 4, section I of Article 
R. 21411 / 4, section I of Article R. 2143218 of the French Monetary and 
Financial Code.

- -

e) Other assets - -

Total on the period 100,772,383.55 96,770,189.28



Date Share category
Share 

currency Nature Net amount Tax credit
Gross 

amount

- - - - - - -

- - - - - - -

- - - - - - -

- - - - - - -

- - - - - - -

- - - - - - -

AMUNDI PEA OBLIGATIONS D’ÉTAT EURO UCITS ETF

603 Half - yearly information documents: 04.30.2024

Indication of the figures concerning unit distributions 
on results and/or on net capital gains or losses, paid 
during the period or to be paid, after deduction of taxes



AMUNDI PEA OBLIGATIONS D’ÉTAT EURO UCITS ETF

604 Half - yearly information documents: 04.30.2024

Information on overperformance fees (in EUR)
Outperformance fee (variable 
charges): amount and % of fees for 
the period

Provisioned variable 
management fees %

Acquired Variable 
Management Fees  

(due to redemptions) %Share class:

ACC SHARE / FR0013346681 - - - -

(1) in relation to the net assets of the accounting order.

(2) in relation to average net assets.



AMUNDI PEA OBLIGATIONS D’ÉTAT EURO UCITS ETF

605 Half - yearly information documents: 04.30.2024

Transparency of securities financing transactions and the 
reuse of financial instruments under the SFTR regulation 
(in the UCI’s accounting currency)

% of assets that can 
be lent -

Securities 
Lending

1.1. Amount of securities and commodities loaned as a proportion of total loanable assets defined as 
excluding cash and cash equivalents

1. General informations

% of assets under manage-
ment

102.14----

Absolute value 30,816,108.30----

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 
Lending

1.2. Amount of assets engaged in each type of securities financing transaction and total return swaps 
expressed in absolute value (in the currency of the mutual fund) and in proportion of the assets under 
management of the organization

2.1. The top ten issuers of guarantees for all types of securities financing transactions and global return 
swaps (breakdown of collateral and commodity volumes by issuer names)

2. Concentration data

Amount
1

Denomination

-

-

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 
Lending

2.2. The top ten counterparties for each type of securities financing and total return transactions separately 
(name of counterparty and gross volume of outstanding trades)

Amount 30,816,108.30----
1

Denomination SOCIETE 
GENERALE 

----

3.1. Type and quality of guarantees 

Amundi Asset Management undertakes to accept only securities of a high credit quality and to increase the value of 
its collateral by applying valuation discounts to securities loaned to it. This process is regularly reviewed and updated.

3. Aggregate transaction data for each type of securities financing transaction and aggregate return swap 
separately broken down by the following categories



AMUNDI PEA OBLIGATIONS D’ÉTAT EURO UCITS ETF

606 Half - yearly information documents: 04.30.2024

Open -----

1 to 3 months -----

More than 1 year -----

3 months to 1 year -----

1 week to 1 month -----

1 day to 1 week -----

Less than 1 day -----

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 
Lending

3.2. Guarantee period

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 
Lending

3.3. Currency of the guarantee

Amount -----
1

Currency -----

Open -----

1 to 3 months -----

More than 1 year -----

3 months to 1 year 30,816,108.30----

1 week to 1 month -----

1 day to 1 week -----

Less than 1 day -----

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 
Lending

3.4. Maturity of Securities Financing Transactions and Global Return Swap Agreements

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 
Lending

3.5. Country where the counterparties are established

Amount 30,816,108.30----
1

Country FRANCE----

Bilateral 30,816,108.30----

Central counterparty -----

Tri-parts -----

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 
Lending

3.6. Regulation and compensation



AMUNDI PEA OBLIGATIONS D’ÉTAT EURO UCITS ETF

607 Half - yearly information documents: 04.30.2024

“The regulations governing UCITS forbid the reuse of collateral securities. Cash collateral received is: 

- reinvested in short-term money market funds (as defined by ESMA in its ‘Guidelines on ETFs and other UCITS 
issues’); 

- placed on deposit; 

- reinvested in high-quality long-term government bonds; 

- reinvested in high-quality short-term government bonds; or 

- used for the purpose of reverse repurchase transactions. 

The maximum proportion of received collateral that may be reused is 0% in the case of securities and 100% in the 
case of cash. 

The effective usage amounts to 0% for collateral securities and 100% for cash collateral.

4. Data on the reuse of guarantees (collateral)

Number of custodians -

5. Retention of Guarantees Received by the Mutual Fund in Securities Financing Transactions and Global 
Return Swaps

Amount
1

Denomination

-

-

Amundi Asset Management undertakes to do business with a limited number of depositaries, selected to ensure the 
adequate custody of securities received and cash.

6. Retention of Guarantees Provided by the Mutual Fund in SFT Transactions and Global Return Swaps

Securities lending and repurchase agreements: 

For securities lending transactions and repurchase agreements, Amundi Asset Management has entrusted Amundi 
Intermédiation, acting on behalf of the UCITS, with the following responsibilities: selecting counterparties, ordering the 
implementation of market agreements, monitoring counterparty risk, performing qualitative and quantitative monitoring 
of collateralisation (dispersion checks, ratings, liquid assets), repurchase agreements and securities lending. Income 
generated from these transactions is paid into the UCITS. Costs generated by these transactions are incurred by the 
UCITS. Charges by Amundi Intermédiation must not exceed 50% of the income generated by these transactions.

7. Revenue and cost data for each type of securities financing transaction and total return swap



AMUNDI PEA OBLIGATIONS D’ÉTAT EURO UCITS ETF

608 Half - yearly information documents: 04.30.2024

Inventory at 04.30.2024

% TNA
Quotation 

Ccy
Market 

Value - FCY
Nominal

Holding 
Status

Asset DescriptionAsset Code

Valeurs mobilieres

Action

PROPREADYEN BVNL0012969182

PROPREAGEAS NVBE0974264930

PROPREALPHABET INCUS02079K3059

PROPREAMAZON.COM INCUS0231351067

PROPREAPPLE INCUS0378331005

PROPREARCELORMITTAL SALU1598757687

PROPREBOEING COUS0970231058

PROPRECARLSBERG BDK0010181759

PROPRED’IETEREN GROUPBE0974259880

PROPREDSV A/SDK0060079531

PROPREELI LILLY & COUS5324571083

PROPREERSTE GROUP BANKAT0000652011

PROPREFERROVIAL SENL0015001FS8

PROPREGALP ENERGIA SGPS SA-BPTGAL0AM0009

PROPREGENMABDK0010272202

PROPREKBC GROUPEBE0003565737

PROPRENOVO NORDISK ASDK0062498333

PROPRENVIDIA CORPUS67066G1040

PROPREORSTED SHDK0060094928

PROPREQUALCOMM INCUS7475251036

PROPRESAP SEDE0007164600

PROPRESOFINABE0003717312

PROPRESVENSKA HANDELSBANKEN ABSE0007100599

PROPRETHE CIGNA GROUPUS1255231003

3.26EUR984,404.20871.00

4.43EUR1,336,606.6230,983.00

4.29USD1,294,171.418,501.00

2.02USD610,474.633,730.00

1.68USD507,365.963,185.00

8.83EUR2,662,744.84112,876.00

0.61USD184,439.561,175.00

4.61DKK1,391,455.2211,003.00

4.45EUR1,343,761.606,613.00

5.77DKK1,741,307.0913,016.00

3.56USD1,075,313.721,472.00

2.79EUR840,944.0319,169.00

3.80EUR1,146,563.6033,922.00

1.64EUR494,031.4024,457.00

3.23DKK975,574.323,719.00

2.37EUR713,818.8010,212.00

4.57DKK1,377,425.8811,382.00

3.86USD1,166,033.071,443.00

8.52DKK2,571,712.5749,730.00

1.38USD415,070.942,676.00

2.11EUR637,902.303,759.00

3.52EUR1,060,944.004,805.00

0.21SEK62,136.747,582.00

0.89USD269,804.37808.00



AMUNDI PEA OBLIGATIONS D’ÉTAT EURO UCITS ETF

609 Half - yearly information documents: 04.30.2024

% TNA
Quotation 

Ccy
Market 

Value - FCY
Nominal

Holding 
Status

Asset DescriptionAsset Code

PROPRETIETOEVRY CORPORATIONFI0009000277

PROPRETRAVELERS COMPANIES INCUS89417E1091

PROPREVESTAS WIND SYSTEM A/SDK0061539921

PROPREWOLTERS KLUWER CVANL0000395903

PROPREZEALAND PHARMADK0060257814

Total Action
Total Valeurs mobilieres
Swap de Taux

PROPREFEES LEG R LYX ETFSWAP03821588

PROPREINDEX LEG R LYX ETFSWAP03821587

PROPREVRAC LEG LYX ETF PEASWAP03821579

Total Swap de Taux
Liquidites

AUTRES

PROPREPROV COM MVTS EUR

Total AUTRES
BANQUE OU ATTENTE

PROPREÀ RECEVOIR SUR SWAP

PROPREACH DIFF TITRES EUR

PROPREBANQUE CHF SGP

PROPREBANQUE DKK SGP

PROPREBANQUE EUR SGP

PROPREBANQUE JPY SGP

PROPREBANQUE NOK SGP

PROPREBANQUE SEK SGP

PROPREBANQUE USD SGP

PROPREVTE DIFF TITRES EUR

Total BANQUE OU ATTENTE

2.03EUR611,320.4034,460.00

1.19USD359,337.631,811.00

5.01DKK1,510,150.3859,784.00

4.49EUR1,355,563.259,631.00

4.88DKK1,472,677.2517,352.00

100.0030,173,055.78
100.0030,173,055.78

0.04EUR10,904.761.00

100.00EUR30,170,933.3130,816,108.30

-100.00EUR-30,173,055.7730,816,108.30

0.038,782.30

-0.01EUR-1,970.65-1,970.65

-0.01-1,970.65

4.34EUR1,308,418.321,308,418.32

-5.49EUR-1,655,079.90-1,655,079.90

-0.00CHF-372.94-365.74

-0.00DKK-798.89-5,958.43

0.01EUR1,833.381,833.38

-0.00JPY-0.51-85.00

0.00NOK777.669,208.25

0.00SEK589.406,917.19

0.00USD754.21806.44

1.15EUR346,672.28346,672.28

0.012,793.01



AMUNDI PEA OBLIGATIONS D’ÉTAT EURO UCITS ETF
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% TNA
Quotation 

Ccy
Market 

Value - FCY
Nominal

Holding 
Status

Asset DescriptionAsset Code

FRAIS DE GESTION

PROPREPRCOMGESTFIN

Total FRAIS DE GESTION
Total Liquidites

Total Amundi PEA Obligations d’État Euro UCITS ETF

-0.04EUR-10,762.93-10,762.93

-0.04-10,762.93
-0.03-9,940.57

100.0030,171,897.51
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AMUNDI MSCI GREECE UCITS ETF

612 Half - yearly information documents: 04.30.2024

Asset value

Assets UCITS accounts currency: EUR
Amount for financial 

period

a) Eligible financial securities referred to in 1° of I of Article L.21420 / 1° of I of Article L.2142455 of the 
Monetary and Financial Code

141,853,023.62

b) Bank balances 9,789.77

c) Other assets held by the UCITS 143,492,771.17

d)      Total assets held by the UCITS (lines a+b+c) 285,355,584.56

e) Liabilities -142,496,921.40

f)        Overall net total (lines d+e = UCITS net asset value) 142,858,663.16

Number of shares in circulation and net value of fund 
per share

Shares

Number of shares in 

circulation

Currency 
of shares

Net value of fund 

per share 

(Liquidation value)

DIST SHARE / FR0010405431 92,991,500.00 EUR 1.5362



AMUNDI MSCI GREECE UCITS ETF

613 Half - yearly information documents: 04.30.2024

Share portfolio

Percentage

Contents of share portfolio

Net asset 

value

Total value 

of assets

a) Eligible financial securities and money market instruments admitted to trading on a 
regulated market within the meaning of Article L. 4221° of the French Monetary and Financial 
Code.

84.01 42.05

b) Eligible financial securities and money market instruments admitted to trading on another 
recognised regulated market which operates regularly, is open to the public, and is located in 
a EU Member State or in another country which is party to the Agreement on the European 
Economic Area.

- -

c) Eligible financial securities and money market instruments admitted to an official listing on 
a thirdcountry stock exchange or traded on another recognised thirdcountry regulated market 
operating regularly and open to the public, provided that this stock exchange or market is not 
listed by the AFM or that the choice of this stock exchange or market is provided for by law or 
by the Articles of Association of the UCITS / generalpurpose investment fund.

15.29 7.66

d) Newly issued financial securities mentioned in item 4, section I of Article R. 21411 / 4, 
section I of Article R. 2143218 of the French Monetary and Financial Code.

- -

e) Other assets - -



AMUNDI MSCI GREECE UCITS ETF

614 Half - yearly information documents: 04.30.2024

Breakdown of assets per currency

Currency (10 main currencies)

Amount 
accounts currency of 

UCITS Percentage

EUR Net asset value Total asset value

Euro 114,755,046.83 80.33 40.21

US Dollar 21,052,722.25 14.74 7.38

Danish krone 5,250,725.20 3.67 1.84

Swiss franc 794,529.34 0.56 0.28

- - - -

- - - -

- - - -

- - - -

- - - -

- - - -

Other currency - - -

Total 141,853,023.62 99.30 49.71

Breakdown of assets by issuer’s country of residence

Country (10 main countries)

Percentage

Net asset value Total asset value

Germany 38.49 19.27

Netherlands 29.03 14.53

United States of America 14.74 7.38

Finland 12.81 6.41

Denmark 3.67 1.84

Switzerland 0.56 0.28

- - -

- - -

- - -

- - -

Other countries - -

Total 99.30 49.71



AMUNDI MSCI GREECE UCITS ETF

615 Half - yearly information documents: 04.30.2024

Breakdown of assets by economic sector

Economic sector (10 main sectors

Percentage

Net asset value Total asset value

Internet 11.32 5.67

Automobiles 10.65 5.33

Banks 10.38 5.19

Specialty Chemicals 7.07 3.54

Production technology equipment 6.36 3.18

Specialty Finance 5.51 2.76

Reinsurance 4.85 2.43

Footwear 4.73 2.37

Fixed Line Telecommunications 4.69 2.35

Commodity Chemicals 4.53 2.27

Other sectors 29.21 14.62

Total 99.30 49.71

Breakdown of other assets by nature

Percentage

Kind of asset Net asset value Total asset value

UCITS shares - -

- UCITS and equivalents of other EU member states - -

- AIFs and equivalents from other EU member states - -

- Other CIUs and investment funds - -

Other assets - -

Total - -



AMUNDI MSCI GREECE UCITS ETF

616 Half - yearly information documents: 04.30.2024

Indication of movements occurring in the composition 
of the securities portfolio during the reference period

Items of share portfolio

Movements  

(in amount)

 UCITS accounts currency: EUR Acquisitions

Sales / 

Refundings

a) Eligible financial securities and money market instruments admitted to 
trading on a regulated market within the meaning of Article L. 4221° of the 
French Monetary and Financial Code.

266,845,060.14 269,396,079.71

b) Eligible financial securities and money market instruments admitted to 
trading on another recognised regulated market which operates regularly, is 
open to the public, and is located in a EU Member State or in another 
country which is party to the Agreement on the European Economic Area.

- -

c) Eligible financial securities and money market instruments admitted to an 
official listing on a thirdcountry stock exchange or traded on another 
recognised thirdcountry regulated market operating regularly and open to 
the public, provided that this stock exchange or market is not listed by the 
AFM or that the choice of this stock exchange or market is provided for by 
law or by the Articles of Association of the UCITS / generalpurpose 
investment fund.

41,231,206.03 46,507,582.93

d) Newly issued financial securities mentioned in item 4, section I of Article 
R. 21411 / 4, section I of Article R. 2143218 of the French Monetary and 
Financial Code.

- -

e) Other assets 5,618,449.33 559,012.95

Total on the period 313,694,715.50 316,462,675.59



Date Share category
Share 

currency Nature Net amount Tax credit
Gross 

amount

12/12/2023  DIST SHARE - Dividends paid 0.03 0.00 0.03

- - - - - - -

- - - - - - -

- - - - - - -

- - - - - - -

- - - - - - -

AMUNDI MSCI GREECE UCITS ETF

617 Half - yearly information documents: 04.30.2024

Indication of the figures concerning unit distributions 
on results and/or on net capital gains or losses, paid 
during the period or to be paid, after deduction of taxes



AMUNDI MSCI GREECE UCITS ETF

618 Half - yearly information documents: 04.30.2024

Information on overperformance fees (in EUR)
Outperformance fee (variable 

charges): amount and % of fees for 

the period
Provisioned variable 

management fees %

Acquired Variable 

Management Fees  

(due to redemptions) %Share class:

DIST SHARE / FR0010405431 - - - -

(1) in relation to the net assets of the accounting order.

(2) in relation to average net assets.



AMUNDI MSCI GREECE UCITS ETF

619 Half - yearly information documents: 04.30.2024

Transparency of securities financing transactions and the 
reuse of financial instruments under the SFTR regulation 
(in the UCI’s accounting currency)

% of assets that can 
be lent -

Securities 

Lending

1.1. Amount of securities and commodities loaned as a proportion of total loanable assets defined as 

excluding cash and cash equivalents

1. General informations

% of assets under manage-
ment

92.49----

Absolute value 132,131,622.40----

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

1.2. Amount of assets engaged in each type of securities financing transaction and total return swaps 

expressed in absolute value (in the currency of the mutual fund) and in proportion of the assets under 

management of the organization

2.1. The top ten issuers of guarantees for all types of securities financing transactions and global return 

swaps (breakdown of collateral and commodity volumes by issuer names)

2. Concentration data

Amount
1

Denomination

-

-

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

2.2. The top ten counterparties for each type of securities financing and total return transactions separately 

(name of counterparty and gross volume of outstanding trades)

Amount 132,131,622.40----
1

Denomination BNP PARIBAS----

3.1. Type and quality of guarantees 

Amundi Asset Management undertakes to accept only securities of a high credit quality and to increase the value of 
its collateral by applying valuation discounts to securities loaned to it. This process is regularly reviewed and updated.

3. Aggregate transaction data for each type of securities financing transaction and aggregate return swap 

separately broken down by the following categories
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Open -----

1 to 3 months -----

More than 1 year -----

3 months to 1 year -----

1 week to 1 month -----

1 day to 1 week -----

Less than 1 day -----

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

3.2. Guarantee period

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

3.3. Currency of the guarantee

Amount -----
1

Currency -----

Open -----

1 to 3 months -----

More than 1 year -----

3 months to 1 year 132,131,622.40----

1 week to 1 month -----

1 day to 1 week -----

Less than 1 day -----

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

3.4. Maturity of Securities Financing Transactions and Global Return Swap Agreements

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

3.5. Country where the counterparties are established

Amount 132,131,622.40----
1

Country FRANCE----

Bilateral 132,131,622.40----

Central counterparty -----

Tri-parts -----

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

3.6. Regulation and compensation
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“The regulations governing UCITS forbid the reuse of collateral securities. Cash collateral received is: 

- reinvested in short-term money market funds (as defined by ESMA in its ‘Guidelines on ETFs and other UCITS 
issues’); 

- placed on deposit; 

- reinvested in high-quality long-term government bonds; 

- reinvested in high-quality short-term government bonds; or 

- used for the purpose of reverse repurchase transactions. 

The maximum proportion of received collateral that may be reused is 0% in the case of securities and 100% in the 
case of cash. 

The effective usage amounts to 0% for collateral securities and 100% for cash collateral.

4. Data on the reuse of guarantees (collateral)

Number of custodians -

5. Retention of Guarantees Received by the Mutual Fund in Securities Financing Transactions and Global 

Return Swaps

Amount
1

Denomination

-

-

Amundi Asset Management undertakes to do business with a limited number of depositaries, selected to ensure the 
adequate custody of securities received and cash.

6. Retention of Guarantees Provided by the Mutual Fund in SFT Transactions and Global Return Swaps

Securities lending and repurchase agreements: 

For securities lending transactions and repurchase agreements, Amundi Asset Management has entrusted Amundi 
Intermédiation, acting on behalf of the UCITS, with the following responsibilities: selecting counterparties, ordering the 
implementation of market agreements, monitoring counterparty risk, performing qualitative and quantitative monitoring 
of collateralisation (dispersion checks, ratings, liquid assets), repurchase agreements and securities lending. Income 
generated from these transactions is paid into the UCITS. Costs generated by these transactions are incurred by the 
UCITS. Charges by Amundi Intermédiation must not exceed 50% of the income generated by these transactions.

7. Revenue and cost data for each type of securities financing transaction and total return swap
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Inventory at 04.30.2024

% TNA
Quotation 

Ccy

Market 

Value - FCY
Nominal

Holding 

Status
Asset DescriptionAsset Code

Valeurs mobilieres

Action

PROPREADIDAS NOMDE000A1EWWW0

PROPREAIRBUS BR BEARER SHSNL0000235190

PROPREALPHABET INCUS02079K3059

PROPREALPHABET INC SHS CUS02079K1079

PROPREAMAZON.COM INCUS0231351067

PROPREASML HOLDING N.V.NL0010273215

PROPREAUTOMATIC DATA PROCESSING INCUS0530151036

PROPREBASF SEDE000BASF111

PROPRECOVESTRO AGDE0006062144

PROPREDEUTSCHE BOERSE AGDE0005810055

PROPREDEUTSCHE TELEKOM AG-NOMDE0005557508

PROPREEXOR NVNL0012059018

PROPREFERRARI NVNL0011585146

PROPREFRESENIUS SE & CO KGAADE0005785604

PROPREING GROUP NVNL0011821202

PROPREKESKO OYJ BFI0009000202

PROPREMERCEDES BENZ GROUP AGDE0007100000

PROPREMUENCHENER RUECKVERSICHERUNGS 
AG-NOMDE0008430026

PROPRENORDEA BANK ABPFI4000297767

PROPRENOVO NORDISK ASDK0062498333

PROPRENVIDIA CORPUS67066G1040

PROPREPROSUS N VNL0013654783

PROPREPUMA AGDE0006969603

PROPRESAMPO OYJ AFI4000552500

4.34EUR6,206,303.2027,413.00

2.13EUR3,044,411.7619,682.00

0.60USD859,685.445,647.00

4.41USD6,297,970.8040,902.00

3.90USD5,575,286.4234,065.00

6.36EUR9,086,422.4010,912.00

3.49USD4,985,298.0422,037.00

4.53EUR6,473,025.33131,686.00

7.06EUR10,092,290.58214,821.00

2.22EUR3,164,690.5017,470.00

3.82EUR5,453,732.20253,780.00

3.29EUR4,703,968.1045,803.00

3.40EUR4,855,100.8012,539.00

3.94EUR5,630,780.55201,315.00

3.33EUR4,763,256.14320,499.00

3.42EUR4,886,569.17304,839.00

3.62EUR5,176,917.4472,976.00

4.29EUR6,131,062.8014,874.00

7.04EUR10,063,533.26914,451.00

3.68DKK5,250,725.2043,388.00

1.46USD2,085,607.312,581.00

6.31EUR9,016,681.03286,153.00

0.39EUR551,216.4012,660.00

2.35EUR3,356,299.2088,510.00
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% TNA
Quotation 

Ccy

Market 

Value - FCY
Nominal

Holding 

Status
Asset DescriptionAsset Code

PROPRESAP SEDE0007164600

PROPRESTELLANTIS NVNL00150001Q9

PROPRESTMICROELECTRONICS NVNL0000226223

PROPRESWISS RE AGCH0126881561

PROPRET-MOBILE US INCUS8725901040

Total Action
Total Valeurs mobilieres
Swap de Taux

PROPREFEES LEG BP FR001040SWAP04185158

PROPREINDEX LEG BP FR00104SWAP04185157

PROPREVRAC LEG BP LYXOR MSSWAP04032417

Total Swap de Taux
Liquidites

AUTRES

PROPREPROV COM MVTS EUR

Total AUTRES
BANQUE OU ATTENTE

PROPREÀ RECEVOIR SUR SWAP

PROPREÀ RECEVOIR SUR SWAP

PROPREÀ VERSER SUR SWAP

PROPREACH DIFF TITRES DKK

PROPREACH DIFF TITRES EUR

PROPREBANQUE EUR SGP

PROPREBANQUE SEK SGP

PROPREBANQUE USD SGP

Total BANQUE OU ATTENTE
FRAIS DE GESTION

PROPREPRCOMGESTFIN

Total FRAIS DE GESTION
Total Liquidites

4.27EUR6,101,054.4035,952.00

3.63EUR5,179,743.36248,072.00

0.57EUR817,988.2121,729.00

0.56CHF794,529.347,806.00

0.87USD1,248,874.248,134.00

99.30141,853,023.62
99.30141,853,023.62

0.04EUR58,875.211.00

100.00EUR142,861,499.05
132,131,622.3

5

-99.30EUR-141,853,023.60
132,131,622.3

5

0.751,067,350.66

-0.01EUR-7,144.24-7,144.24

-0.01-7,144.24

0.03DKK48,830.29364,195.80

0.10EUR145,269.72145,269.72

-0.26EUR-378,296.90-378,296.90

-0.03DKK-48,830.29-364,195.80

-0.10EUR-145,267.29-145,267.29

0.01EUR9,362.799,362.79

0.00SEK426.985,011.09

-0.00USD-6,207.61-6,637.49

-0.26-374,712.31

-0.04EUR-58,151.47-58,151.47

-0.04-58,151.47
-0.31-440,008.02
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% TNA
Quotation 

Ccy

Market 

Value - FCY
Nominal

Holding 

Status
Asset DescriptionAsset Code

Coupons

Action

ACHLIGASML HOLDING N.V.NL0010273215

ACHLIGFERRARI NVNL0011585146

ACHLIGSTELLANTIS NVNL00150001Q9

Total Action
Total Coupons

Total Amundi MSCI Greece UCITS ETF

0.02EUR21,628.2514,540.00

0.02EUR29,833.7914,367.00

0.23EUR326,834.86248,072.00

0.26378,296.90
0.26378,296.90

100.00142,858,663.16
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Asset value

Assets UCITS accounts currency: EUR
Amount for financial 

period

a) Eligible financial securities referred to in 1° of I of Article L.21420 / 1° of I of Article L.2142455 of the 
Monetary and Financial Code

1,219,581,296.22

b) Bank balances 273,093.25

c) Other assets held by the UCITS 1,258,720,267.00

d)      Total assets held by the UCITS (lines a+b+c) 2,478,574,656.47

e) Liabilities -1,241,347,784.09

f)        Overall net total (lines d+e = UCITS net asset value) 1,237,226,872.38

Number of shares in circulation and net value of fund 
per share

Shares

Number of shares in 

circulation

Currency 
of shares

Net value of fund 

per share 

(Liquidation value)

EUR ACC SHARE / FR0010361683 35,293,934.00 EUR 29.6577

USD ACC SHARE / FR0010375766 6,422,936.00 USD 29.6574
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Share portfolio

Percentage

Contents of share portfolio

Net asset 

value

Total value 

of assets

a) Eligible financial securities and money market instruments admitted to trading on a 
regulated market within the meaning of Article L. 4221° of the French Monetary and Financial 
Code.

45.38 22.65

b) Eligible financial securities and money market instruments admitted to trading on another 
recognised regulated market which operates regularly, is open to the public, and is located in 
a EU Member State or in another country which is party to the Agreement on the European 
Economic Area.

- -

c) Eligible financial securities and money market instruments admitted to an official listing on 
a thirdcountry stock exchange or traded on another recognised thirdcountry regulated market 
operating regularly and open to the public, provided that this stock exchange or market is not 
listed by the AFM or that the choice of this stock exchange or market is provided for by law or 
by the Articles of Association of the UCITS / generalpurpose investment fund.

53.19 26.55

d) Newly issued financial securities mentioned in item 4, section I of Article R. 21411 / 4, 
section I of Article R. 2143218 of the French Monetary and Financial Code.

- -

e) Other assets - -
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Breakdown of assets per currency

Currency (10 main currencies)

Amount 
accounts currency of 

UCITS Percentage

EUR Net asset value Total asset value

US Dollar 658,090,829.45 53.19 26.55

Euro 561,490,466.77 45.38 22.65

- - - -

- - - -

- - - -

- - - -

- - - -

- - - -

- - - -

- - - -

Other currency - - -

Total 1,219,581,296.22 98.57 49.20

Breakdown of assets by issuer’s country of residence

Country (10 main countries)

Percentage

Net asset value Total asset value

United States of Amercia 53.19 26.55

France 44.83 22.38

Germany 0.34 0.17

Netherlands 0.11 0.05

Belgium 0.10 0.05

- - -

- - -

- - -

- - -

- - -

Other countries - -

Total 98.57 49.20
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Breakdown of assets by economic sector

Economic sector (10 main sectors

Percentage

Net asset value Total asset value

Internet 10.67 5.33

Semiconductors 8.21 4.10

Broadline Retailers 7.11 3.55

Pharmaceuticals 6.55 3.27

Computer Hardware 5.96 2.97

Electrical components 5.56 2.78

Integrated Oil and Gas 5.04 2.52

Building Materials and Fixtures 4.91 2.45

Software 4.64 2.32

Food Products 4.30 2.15

Other sectors 35.62 17.76

Total 98.57 49.20

Breakdown of other assets by nature

Percentage

Kind of asset Net asset value Total asset value

UCITS shares - -

- UCITS and equivalents of other EU member states - -

- AIFs and equivalents from other EU member states - -

- Other CIUs and investment funds - -

Other assets - -

Total - -
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Indication of movements occurring in the composition 
of the securities portfolio during the reference period

Items of share portfolio

Movements  

(in amount)

 UCITS accounts currency: EUR Acquisitions

Sales / 

Refundings

a) Eligible financial securities and money market instruments admitted to 
trading on a regulated market within the meaning of Article L. 4221° of the 
French Monetary and Financial Code.

19,894,792.61 14,226,261.91

b) Eligible financial securities and money market instruments admitted to 
trading on another recognised regulated market which operates regularly, is 
open to the public, and is located in a EU Member State or in another 
country which is party to the Agreement on the European Economic Area.

- -

c) Eligible financial securities and money market instruments admitted to an 
official listing on a thirdcountry stock exchange or traded on another 
recognised thirdcountry regulated market operating regularly and open to 
the public, provided that this stock exchange or market is not listed by the 
AFM or that the choice of this stock exchange or market is provided for by 
law or by the Articles of Association of the UCITS / generalpurpose 
investment fund.

2,073,909,553.05 1,937,707,879.94

d) Newly issued financial securities mentioned in item 4, section I of Article 
R. 21411 / 4, section I of Article R. 2143218 of the French Monetary and 
Financial Code.

- -

e) Other assets - -

Total on the period 2,093,804,345.66 1,951,934,141.85



Date Share category
Share 

currency Nature Net amount Tax credit
Gross 

amount

- - - - - - -

- - - - - - -

- - - - - - -

- - - - - - -

- - - - - - -

- - - - - - -

AMUNDI MSCI INDIA II UCITS ETF
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Indication of the figures concerning unit distributions 
on results and/or on net capital gains or losses, paid 
during the period or to be paid, after deduction of taxes
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Information on overperformance fees (in EUR)
Outperformance fee (variable 

charges): amount and % of fees for 

the period
Provisioned variable 

management fees %

Acquired Variable 

Management Fees  

(due to redemptions) %Share class:

EUR ACC SHARE / FR0010361683 - - - -

USD ACC SHARE / FR0010375766 - - - -

(1) in relation to the net assets of the accounting order.

(2) in relation to average net assets.
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Transparency of securities financing transactions and the 
reuse of financial instruments under the SFTR regulation 
(in the UCI’s accounting currency)

% of assets that can 
be lent -

Securities 

Lending

1.1. Amount of securities and commodities loaned as a proportion of total loanable assets defined as 

excluding cash and cash equivalents

1. General informations

% of assets under manage-
ment

99.69----

Absolute value 1,233,425,919.76----

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

1.2. Amount of assets engaged in each type of securities financing transaction and total return swaps 

expressed in absolute value (in the currency of the mutual fund) and in proportion of the assets under 

management of the organization

2.1. The top ten issuers of guarantees for all types of securities financing transactions and global return 

swaps (breakdown of collateral and commodity volumes by issuer names)

2. Concentration data

Amount
1

Denomination

-

-

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

2.2. The top ten counterparties for each type of securities financing and total return transactions separately 

(name of counterparty and gross volume of outstanding trades)

Amount 1,202,356,421.73----
1

Denomination SOCIETE 
GENERALE 

----

Amount 31,069,498.03----
2

Denomination BNP PARIBAS----

3.1. Type and quality of guarantees 

Amundi Asset Management undertakes to accept only securities of a high credit quality and to increase the value of 
its collateral by applying valuation discounts to securities loaned to it. This process is regularly reviewed and updated.

3. Aggregate transaction data for each type of securities financing transaction and aggregate return swap 

separately broken down by the following categories
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Open -----

1 to 3 months -----

More than 1 year -----

3 months to 1 year -----

1 week to 1 month -----

1 day to 1 week -----

Less than 1 day -----

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

3.2. Guarantee period

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

3.3. Currency of the guarantee

Amount -----
1

Currency -----

Open -----

1 to 3 months -----

More than 1 year -----

3 months to 1 year 1,233,425,919.76----

1 week to 1 month -----

1 day to 1 week -----

Less than 1 day -----

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

3.4. Maturity of Securities Financing Transactions and Global Return Swap Agreements

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

3.5. Country where the counterparties are established

Amount 1,233,425,919.76----
1

Country FRANCE----

Bilateral 1,233,425,919.76----

Central counterparty -----

Tri-parts -----

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

3.6. Regulation and compensation
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“The regulations governing UCITS forbid the reuse of collateral securities. Cash collateral received is: 

- reinvested in short-term money market funds (as defined by ESMA in its ‘Guidelines on ETFs and other UCITS 
issues’); 

- placed on deposit; 

- reinvested in high-quality long-term government bonds; 

- reinvested in high-quality short-term government bonds; or 

- used for the purpose of reverse repurchase transactions. 

The maximum proportion of received collateral that may be reused is 0% in the case of securities and 100% in the 
case of cash. 

The effective usage amounts to 0% for collateral securities and 100% for cash collateral.

4. Data on the reuse of guarantees (collateral)

Number of custodians -

5. Retention of Guarantees Received by the Mutual Fund in Securities Financing Transactions and Global 

Return Swaps

Amount
1

Denomination

-

-

Amundi Asset Management undertakes to do business with a limited number of depositaries, selected to ensure the 
adequate custody of securities received and cash.

6. Retention of Guarantees Provided by the Mutual Fund in SFT Transactions and Global Return Swaps

Securities lending and repurchase agreements: 

For securities lending transactions and repurchase agreements, Amundi Asset Management has entrusted Amundi 
Intermédiation, acting on behalf of the UCITS, with the following responsibilities: selecting counterparties, ordering the 
implementation of market agreements, monitoring counterparty risk, performing qualitative and quantitative monitoring 
of collateralisation (dispersion checks, ratings, liquid assets), repurchase agreements and securities lending. Income 
generated from these transactions is paid into the UCITS. Costs generated by these transactions are incurred by the 
UCITS. Charges by Amundi Intermédiation must not exceed 50% of the income generated by these transactions.

7. Revenue and cost data for each type of securities financing transaction and total return swap
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Inventory at 04.30.2024

% TNA
Quotation 

Ccy

Market 

Value - FCY
Nominal

Holding 

Status
Asset DescriptionAsset Code

Valeurs mobilieres

Action

PROPREADVANCED MICRO DEVICES INCUS0079031078

PROPREALLIANZ SE-NOMDE0008404005

PROPREALPHABET INCUS02079K3059

PROPREALPHABET INC SHS CUS02079K1079

PROPREAMAZON.COM INCUS0231351067

PROPREAMERICAN INTL GRPUS0268747849

PROPREAPPLE INCUS0378331005

PROPREARKEMAFR0010313833

PROPREASML HOLDING N.V.NL0010273215

PROPREAVALONBAY COMMUNITIE REITUS0534841012

PROPREAXA SAFR0000120628

PROPREBNP PARIBASFR0000131104

PROPREBROADCOM INCUS11135F1012

PROPRECAPGEMINI SEFR0000125338

PROPRECIE GENERALE DES ETABLISSEMENTS 
MICHELIN SAFR001400AJ45

PROPRECISCO SYSTEMS INCUS17275R1023

PROPRECOCA-COLA COUS1912161007

PROPRECOGNIZANT TECH SO-AUS1924461023

PROPRECOMPAGNIE DE SAINT-GOBAIN SAFR0000125007

PROPRECOSTCO WHOLESALEUS22160K1051

PROPRECROWN CASTLE INCUS22822V1017

PROPREDANONE SAFR0000120644

PROPREDOLLAR TREE INCUS2567461080

PROPREDTE ENERGY COUS2333311072

0.10USD1,278,001.078,628.00

0.10EUR1,246,355.004,675.00

4.06USD50,233,672.03329,969.00

0.03USD388,484.192,523.00

6.93USD85,716,366.61523,727.00

0.15USD1,827,161.1125,942.00

5.90USD72,965,755.92458,044.00

0.03EUR356,076.453,669.00

0.11EUR1,383,947.401,662.00

0.08USD1,011,985.565,708.00

2.90EUR35,846,200.001,105,000.00

2.71EUR33,534,560.00496,000.00

3.04USD37,623,617.9830,939.00

1.61EUR19,977,015.50100,945.00

0.37EUR4,615,844.40127,580.00

0.30USD3,745,526.3685,247.00

0.07USD823,908.1014,262.00

1.79USD22,103,615.81359,840.00

4.91EUR60,773,240.00814,000.00

0.18USD2,210,109.983,269.00

0.01USD137,874.361,572.00

4.30EUR53,184,675.60906,660.00

0.51USD6,300,731.5956,973.00

0.10USD1,233,871.2911,959.00
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% TNA
Quotation 

Ccy

Market 

Value - FCY
Nominal

Holding 

Status
Asset DescriptionAsset Code

PROPREELEVANCE HEALTH INCUS0367521038

PROPREELI LILLY & COUS5324571083

PROPREENGIE SA LOYALTY BONUS 2020FR0013215407

PROPREETSY INCUS29786A1060

PROPREGE AEROSPACEUS3696043013

PROPREGOLDMAN SACHS GROUPUS38141G1040

PROPREHEWLETT PACKARD ENTERPRISEUS42824C1099

PROPREHOME DEPOT INCUS4370761029

PROPREHP INCUS40434L1052

PROPREHUNTINGTON BANCSHARES INCUS4461501045

PROPREINTERACTIVECORPUS57667L1070

PROPREINTUITIVE SURGICALUS46120E6023

PROPREKBC GROUPEBE0003565737

PROPREKINDER MORGANUS49456B1017

PROPRELAM RESEARCH CORPUS5128071082

PROPRELEGRANDFR0010307819

PROPREL’OREAL PRIME 2013FR0011149590

PROPRELVMH MOET HENNESSY LOUIS VUITTON 
SEFR0000121014

PROPREMERCEDES BENZ GROUP AGDE0007100000

PROPREMETA PLATFORMS INCUS30303M1027

PROPREMICRON TECHNOLOGY INCUS5951121038

PROPREMICROSOFT CORPUS5949181045

PROPRENETFLIX INCUS64110L1061

PROPRENEW NEWSCORPUS65249B1098

PROPRENVIDIA CORPUS67066G1040

PROPREORANGEFR0000133308

PROPREPARAMOUNT GLOBALUS92556H2067

PROPREPEPSICO INCUS7134481081

2.31USD28,551,971.0657,757.00

0.52USD6,404,399.068,767.00

0.25EUR3,056,140.53187,839.00

0.45USD5,584,860.2986,961.00

0.06USD686,174.314,534.00

1.92USD23,753,689.6159,522.00

0.03USD373,085.8123,466.00

1.34USD16,626,136.1053,191.00

0.06USD755,546.7928,760.00

0.09USD1,093,649.3686,814.00

0.47USD5,824,857.50202,084.00

0.10USD1,221,477.563,524.00

0.10EUR1,280,777.7018,323.00

0.11USD1,377,329.8380,564.00

0.07USD915,112.971,094.00

1.17EUR14,416,158.10148,835.00

0.84EUR10,450,920.1523,771.00

1.18EUR14,575,756.8018,822.00

0.10EUR1,287,702.8818,152.00

4.32USD53,468,612.28132,904.00

0.68USD8,471,498.1980,189.00

4.44USD54,881,602.60150,726.00

0.42USD5,240,413.9710,176.00

0.00USD38,729.951,740.00

4.38USD54,196,699.9367,070.00

0.13EUR1,590,980.10152,612.00

0.01USD66,523.786,245.00

1.95USD24,111,638.63146,560.00
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% TNA
Quotation 

Ccy

Market 

Value - FCY
Nominal

Holding 

Status
Asset DescriptionAsset Code

PROPREPERNOD RICARDFR0000120693

PROPREPFIZER INCUS7170811035

PROPREPROLOGIS REITUS74340W1036

PROPREPUBLICIS GROUPEFR0000130577

PROPRERENAULT SAFR0000131906

PROPRESAFRANFR0000073272

PROPRESALESFORCE.COMUS79466L3024

PROPRESANOFIFR0000120578

PROPRESCHNEIDER ELECTRIC SAFR0000121972

PROPRESCOR SE ACT PROVFR0010411983

PROPRESERVICENOW INCUS81762P1021

PROPRESIEMENS AG-NOMDE0007236101

PROPRESODEXO LOYALTY BONUS 26FR0013536729

PROPRES&P GLOBAL INCUS78409V1044

PROPRETESLA INCUS88160R1014

PROPRETHALES SAFR0000121329

PROPRETJX COMPANIES INCUS8725401090

PROPRETOTAL ENERGIES SEFR0000120271

PROPREVALEO SAFR0013176526

PROPREVEOLIA ENVIRONNEMENTFR0000124141

PROPREVERISK ANALYTICS INCUS92345Y1064

PROPREVERIZON COMMUNICATIONS INCUS92343V1044

PROPREVINCI SAFR0000125486

PROPREVIVENDIFR0000127771

PROPREWELLTOWER INC REITUS95040Q1040

Total Action
Total Valeurs mobilieres

0.89EUR10,988,528.0077,384.00

1.36USD16,818,388.87701,915.00

0.10USD1,290,167.7813,518.00

0.14EUR1,679,046.8016,168.00

0.78EUR9,621,896.40205,860.00

1.00EUR12,350,016.0060,480.00

0.21USD2,559,488.8410,176.00

4.68EUR57,877,981.72621,809.00

5.56EUR68,832,000.00320,000.00

0.19EUR2,368,226.8877,292.00

0.85USD10,547,304.9116,266.00

0.13EUR1,669,994.609,494.00

0.26EUR3,179,748.0038,896.00

1.61USD19,875,837.8751,108.00

0.04USD468,463.172,733.00

0.23EUR2,841,204.6017,988.00

1.69USD20,934,574.02237,903.00

5.04EUR62,413,882.04909,956.00

0.27EUR3,390,649.56283,974.00

1.73EUR21,362,467.98731,842.00

0.22USD2,707,657.4013,283.00

0.10USD1,209,758.6532,756.00

2.62EUR32,407,767.00293,948.00

1.05EUR12,930,706.581,351,736.00

0.04USD434,496.404,876.00

98.571,219,581,296.22
98.571,219,581,296.22
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% TNA
Quotation 

Ccy

Market 

Value - FCY
Nominal

Holding 

Status
Asset DescriptionAsset Code

Swap de Taux

PROPREINDEX LEG BP LYXOR MSWAP04249237

PROPREINDEX LEG SG LYXOR MSWAP04249236

PROPREVRAC LEG BP LYXOR MSSWAP04249057

PROPREVRAC LEG LYX ETF MSCSWAP03547723

Total Swap de Taux
Liquidites

AUTRES

PROPREPROV COM MVTS EUR

Total AUTRES
BANQUE OU ATTENTE

PROPREÀ RECEVOIR SUR SWAP

PROPREÀ RECEVOIR SUR SWAP

PROPREÀ VERSER SUR SWAP

PROPREÀ VERSER SUR SWAP

PROPREACH DIFF OP DE CAPI

PROPREACH DIFF TITRES USD

PROPREBANQUE AUD SGP

PROPREBANQUE EUR SGP

PROPREBANQUE JPY SGP

PROPREBANQUE USD SGP

PROPRESOUS RECEV EUR SGP

PROPREVTE DIFF TITRES EUR

PROPREVTE DIFF TITRES USD

Total BANQUE OU ATTENTE
FRAIS DE GESTION

PROPREPRCOMGESTFIN

Total FRAIS DE GESTION
Total Liquidites

2.56EUR31,719,496.1031,069,498.03

97.50EUR1,206,270,675.88
1,202,356,421.

73

-2.52EUR-31,164,742.7031,069,498.03

-96.05EUR
-

1,188,416,553.54
1,202,356,421.

73

1.4918,408,875.74

-0.00EUR-30,839.55-30,839.55

-0.00-30,839.55

0.00EUR337.55337.55

0.63USD7,843,982.858,387,178.66

-0.25EUR-3,128,503.03-3,128,503.03

-0.01USD-85,960.94-91,913.74

-0.04USD-444,276.36-475,042.50

-1.39USD-17,142,305.65
-

18,329,410.32

-0.00AUD-888.54-1,463.11

0.02EUR271,478.98271,478.98

-0.00JPY-846.09-142,366.00

0.00USD1,614.271,726.06

0.04EUR443,431.50443,431.50

0.01EUR85,875.3385,875.33

0.79USD9,828,161.5610,508,761.75

-0.19-2,327,898.57

-0.08EUR-932,867.69-932,867.69

-0.08-932,867.69
-0.27-3,291,605.81
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% TNA
Quotation 

Ccy

Market 

Value - FCY
Nominal

Holding 

Status
Asset DescriptionAsset Code

Coupons

Action

ACHLIGASML HOLDING N.V.NL0010273215

ACHLIGAXA SAFR0000120628

ACHLIGVIVENDIFR0000127771

Total Action
Total Coupons

Total Amundi MSCI India II UCITS ETF

0.00EUR2,472.231,662.00

0.18EUR2,187,900.001,105,000.00

0.03EUR337,934.001,351,736.00

0.202,528,306.23
0.202,528,306.23

100.001,237,226,872.38
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Asset value

Assets UCITS accounts currency: EUR
Amount for financial 

period

a) Eligible financial securities referred to in 1° of I of Article L.21420 / 1° of I of Article L.2142455 of the 

Monetary and Financial Code
670,087,716.74

b) Bank balances 75,696,379.02

c) Other assets held by the UCITS 75,201,556.52

d)      Total assets held by the UCITS (lines a+b+c) 820,985,652.28

e) Liabilities -75,240,619.47

f)        Overall net total (lines d+e = UCITS net asset value) 745,745,032.81

Number of shares in circulation and net value of fund 
per share

Shares

Number of shares in 

circulation

Currency 
of shares

Net value of fund 

per share 

(Liquidation value)

ACC SHARE / FR0014002CG3 1,418,204.00 EUR 12.8437

DIST SHARE / FR0010524777 27,494,066.00 EUR 26.4613
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Share portfolio

Percentage

Contents of share portfolio

Net asset 

value

Total value 

of assets

a) Eligible financial securities and money market instruments admitted to trading on a 

regulated market within the meaning of Article L. 4221° of the French Monetary and Financial 

Code.

28.43 25.83

b) Eligible financial securities and money market instruments admitted to trading on another 

recognised regulated market which operates regularly, is open to the public, and is located in 

a EU Member State or in another country which is party to the Agreement on the European 

Economic Area.

- -

c) Eligible financial securities and money market instruments admitted to an official listing on 

a thirdcountry stock exchange or traded on another recognised thirdcountry regulated market 

operating regularly and open to the public, provided that this stock exchange or market is not 

listed by the AFM or that the choice of this stock exchange or market is provided for by law or 

by the Articles of Association of the UCITS / generalpurpose investment fund.

60.71 55.14

d) Newly issued financial securities mentioned in item 4, section I of Article R. 21411 / 4, 

section I of Article R. 2143218 of the French Monetary and Financial Code.
- -

e) Other assets 0.72 0.65



AMUNDI MSCI NEW ENERGY ESG SCREENED UCITS ETF

644 Half - yearly information documents: 04.30.2024

Breakdown of assets per currency

Currency (10 main currencies)

Amount 
accounts currency of 

UCITS Percentage

EUR Net asset value Total asset value

US Dollar 270,830,931.18 36.32 32.99

Euro 138,758,124.38 18.61 16.90

Danish krone 67,529,748.93 9.05 8.22

South Korean won 52,060,443.27 6.98 6.34

Chinese yuan 37,255,455.75 5.00 4.54

Japanese yen 28,864,513.23 3.87 3.52

New Taiwan dollar 27,084,595.29 3.63 3.30

Hong Kong dollar 15,485,650.97 2.08 1.89

Canadian dollar 13,137,499.86 1.76 1.60

Australian dollar 8,001,491.70 1.07 0.97

Other currency 5,725,443.87 0.77 0.70

Total 664,733,898.43 89.14 80.97

Breakdown of assets by issuer’s country of residence

Country (10 main countries)

Percentage

Net asset value Total asset value

United States of America 36.03 32.73

Denmark 9.06 8.23

Spain 7.97 7.24

France 7.42 6.74

Corea 6.98 6.34

China 5.69 5.17

Japan 3.87 3.52

Taïwan 3.63 3.30

Canada 1.76 1.60

Austria 1.58 1.44

Other countries 5.15 4.66

Total 89.14 80.97
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Breakdown of assets by economic sector

Economic sector (10 main sectors

Percentage

Net asset value Total asset value

Renewable Energy Equipment 21.30 19.35

Conventional Electricity 20.87 18.96

Alternative Energy 8.77 7.97

Electrical components 7.96 7.23

Electronic Equipment 7.61 6.91

Electrical Components and Equipment 6.87 6.24

Commodity Chemicals 4.93 4.48

Auto Parts 2.64 2.40

Diversified Industrials 2.37 2.15

Water 1.19 1.08

Other sectors 4.63 4.20

Total 89.14 80.97

Breakdown of other assets by nature

Percentage

Kind of asset Net asset value Total asset value

UCITS shares - -

- UCITS and equivalents of other EU member states - -

- AIFs and equivalents from other EU member states - -

- Other CIUs and investment funds - -

Other assets 0.72 0.65

Total 0.72 0.65
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Indication of movements occurring in the composition 
of the securities portfolio during the reference period

Items of share portfolio

Movements  

(in amount)

 UCITS accounts currency: EUR Acquisitions

Sales / 

Refundings

a) Eligible financial securities and money market instruments admitted to 

trading on a regulated market within the meaning of Article L. 4221° of the 

French Monetary and Financial Code.

86,375,367.32 100,360,979.21

b) Eligible financial securities and money market instruments admitted to 

trading on another recognised regulated market which operates regularly, is 

open to the public, and is located in a EU Member State or in another 

country which is party to the Agreement on the European Economic Area.

- -

c) Eligible financial securities and money market instruments admitted to an 

official listing on a thirdcountry stock exchange or traded on another 

recognised thirdcountry regulated market operating regularly and open to 

the public, provided that this stock exchange or market is not listed by the 

AFM or that the choice of this stock exchange or market is provided for by 

law or by the Articles of Association of the UCITS / generalpurpose 

investment fund.

110,224,017.18 207,687,653.86

d) Newly issued financial securities mentioned in item 4, section I of Article 

R. 21411 / 4, section I of Article R. 2143218 of the French Monetary and 

Financial Code.

- -

e) Other assets 112,624.29 2,111,967.79

Total on the period 196,712,008.79 310,160,600.86



Date Share category
Share 

currency Nature Net amount Tax credit
Gross 

amount

12/12/2023 DIST SHARE - Dividends paid 0.22 0.00 0.22

- - - - - - -

- - - - - - -

- - - - - - -

- - - - - - -

- - - - - - -
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Indication of the figures concerning unit distributions 
on results and/or on net capital gains or losses, paid 
during the period or to be paid, after deduction of taxes
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Information on overperformance fees (in EUR)
Outperformance fee (variable 

charges): amount and % of fees for 

the period
Provisioned variable 

management fees %

Acquired Variable 

Management Fees  

(due to redemptions) %Share class:

ACC SHARE / FR0014002CG3 - - - -

DIST SHARE / FR0010524777 - - - -

(1) in relation to the net assets of the accounting order.

(2) in relation to average net assets.
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Transparency of securities financing transactions and the 
reuse of financial instruments under the SFTR regulation 
(in the UCI’s accounting currency)

% of assets that can 
be lent

9.94

Securities 

Lending

1.1. Amount of securities and commodities loaned as a proportion of total loanable assets defined as 

excluding cash and cash equivalents

1. General informations

% of assets under manage-

ment
----9.92

Absolute value ----73,958,672.57

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

1.2. Amount of assets engaged in each type of securities financing transaction and total return swaps 

expressed in absolute value (in the currency of the mutual fund) and in proportion of the assets under 

management of the organization

2.1. The top ten issuers of guarantees for all types of securities financing transactions and global return 

swaps (breakdown of collateral and commodity volumes by issuer names)

2. Concentration data

Amount
1

Denomination

-

-

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

2.2. The top ten counterparties for each type of securities financing and total return transactions separately 

(name of counterparty and gross volume of outstanding trades)

Amount ----16,952,342.39
1

Denomination ----GOLDMAN SACHS 

Amount ----15,899,798.17
2

Denomination ----BNP PARIBAS

Amount ----11,709,731.69
3

Denomination ----JP MORGAN 

Amount ----10,624,642.30
4

Denomination ----MORGAN STANLEY 

Amount ----10,472,647.69
5

Denomination ----
SOCIETE 

GENERALE 

Amount ----5,980,118.70
6

Denomination ----
UNICREDIT BANK AG 

(HYPOVEREINSBANK)
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Amount ----2,117,067.10
7

Denomination ----UBS 

Amount ----202,324.53
8

Denomination ----BANK OF AMERICA

3.1. Type and quality of guarantees 

Amundi Asset Management undertakes to accept only securities of a high credit quality and to increase the value of 

its collateral by applying valuation discounts to securities loaned to it. This process is regularly reviewed and updated.

3. Aggregate transaction data for each type of securities financing transaction and aggregate return swap 

separately broken down by the following categories

Open ----74,150,141.50

1 to 3 months -----

More than 1 year -----

3 months to 1 year -----

1 week to 1 month -----

1 day to 1 week -----

Less than 1 day -----

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

3.2. Guarantee period

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

3.3. Currency of the guarantee

Amount ----74,150,141.50
1

Currency ----EUR

Open ----396,994.48

1 to 3 months ----3,326,950.18

More than 1 year ----16,124,602.08

3 months to 1 year -----

1 week to 1 month ----33,775,795.08

1 day to 1 week ----15,752,207.90

Less than 1 day ----4,582,122.85

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

3.4. Maturity of Securities Financing Transactions and Global Return Swap Agreements

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

3.5. Country where the counterparties are established

Amount ----28,314,492.69
1

Country ----GERMANY



AMUNDI MSCI NEW ENERGY ESG SCREENED UCITS ETF

651 Half - yearly information documents: 04.30.2024

Amount ----26,372,445.86
2

Country ----FRANCE

Amount ----16,952,342.39
3

Country ----UNITED KINGDOM

Amount ----2,117,067.10
4

Country ----SWITZERLAND

Amount ----202,324.53

5
Country ----

UNITED STATES 

OF AMERICA

Bilateral ----73,958,672.57

Central counterparty -----

Tri-parts -----

TRSReverse repos
Repurchase 
agreements

Securities 
borrowing

Securities 

Lending

3.6. Regulation and compensation

“The regulations governing UCITS forbid the reuse of collateral securities. Cash collateral received is: 

- reinvested in short-term money market funds (as defined by ESMA in its ‘Guidelines on ETFs and other UCITS 

issues’); 

- placed on deposit; 

- reinvested in high-quality long-term government bonds; 

- reinvested in high-quality short-term government bonds; or 

- used for the purpose of reverse repurchase transactions. 

The maximum proportion of received collateral that may be reused is 0% in the case of securities and 100% in the 

case of cash. 

The effective usage amounts to 0% for collateral securities and 100% for cash collateral.

4. Data on the reuse of guarantees (collateral)

Number of custodians 1

5. Retention of Guarantees Received by the Mutual Fund in Securities Financing Transactions and Global 

Return Swaps

Amount
1

Denomination

74,150,141.50

CACEIS

Amundi Asset Management undertakes to do business with a limited number of depositaries, selected to ensure the 

adequate custody of securities received and cash.

6. Retention of Guarantees Provided by the Mutual Fund in SFT Transactions and Global Return Swaps
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The UCITS will be able to use efficient portfolio management techniques in accordance with the provisions of Article 

R214-18 of the Monetary and Financial Code and in particular reverse transactions in financial securities. 

- Maximum proportion of assets under management eligible for SFTs: up to 25% of the assets of the UCITS. 

- Expected share of assets under management eligible for SFTs: 10% of the assets of the UCITS. 

The total revenues generated by efficient portfolio management techniques shall be shared between the relevant 

compartment and the security lending agent. Each compartment receives 65% while the agent receives 35% of this 

income. All direct and indirect operational costs related to these operations are borne by the agent and have therefore 

been excluded from the financial management and administrative costs external to the management company. 

 

7. Revenues 

Securities Securities Repurchase  

Lending borrowing agreements Reverse repos TRS 

OPC (absolute value) 277,116.91 - - - -

7. Revenue and cost data for each type of securities financing transaction and total return swap
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Inventory at 04.30.2024

% TNA
Quotation 

Ccy

Market 

Value - FCY
Nominal

Holding 

Status
Asset DescriptionAsset Code

Valeurs mobilieres

Action

PRETERACCIONA SAES0125220311

PRETERACCIONA SAES0125220311

PRETERACCIONA SAES0125220311

PRETERACCIONA SAES0125220311

PRETERACCIONA SAES0125220311

PRETERACCIONA SAES0125220311

PRETERACCIONA SAES0125220311

PRETERACCIONA SAES0125220311

PRETERACCIONA SAES0125220311

PROPREACCIONA SAES0125220311

PROPREALBEMARLEUS0126531013

PRETERALFEN NVNL0012817175

PRETERALFEN NVNL0012817175

PRETERALFEN NVNL0012817175

PRETERALFEN NVNL0012817175

PROPREALFEN NVNL0012817175

PROPREAMERESCOUS02361E1082

PROPREANGLO PLATINUM LTDZAE000013181

PRETERARCADIUM LITHIUM PLCJE00BM9HZ112

PRETERARCADIUM LITHIUM PLCJE00BM9HZ112

PRETERARCADIUM LITHIUM PLCJE00BM9HZ112

PRETERARCADIUM LITHIUM PLCJE00BM9HZ112

PRETERARCADIUM LITHIUM PLCJE00BM9HZ112

PROPREARCADIUM LITHIUM PLCJE00BM9HZ112

0.01EUR100,330.10923.00

0.02EUR130,440.001,200.00

0.22EUR1,622,456.2014,926.00

0.01EUR100,330.10923.00

0.01EUR100,330.10923.00

0.36EUR2,684,890.0024,700.00

0.00EUR3,695.8034.00

0.10EUR733,942.406,752.00

0.14EUR1,050,585.509,665.00

0.00EUR2,500.1023.00

4.29USD31,998,240.57284,383.00

0.05EUR352,084.888,638.00

0.19EUR1,415,227.9634,721.00

0.04EUR262,453.646,439.00

0.02EUR122,280.003,000.00

0.00EUR407.6010.00

0.21USD1,577,428.0980,586.00

0.72ZAR5,353,818.31162,943.00

0.07USD529,872.34128,765.00

0.02USD134,100.7232,588.00

0.10USD763,626.84185,570.00

0.07USD518,654.76126,039.00

0.04USD310,952.5475,565.00

0.28USD2,119,884.40515,156.00
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% TNA
Quotation 

Ccy

Market 

Value - FCY
Nominal

Holding 

Status
Asset DescriptionAsset Code

PRETERARRAY TECHNOLOGIES INCUS04271T1007

PRETERARRAY TECHNOLOGIES INCUS04271T1007

PROPREARRAY TECHNOLOGIES INCUS04271T1007

PRETERBLOOM ENERGY CORPUS0937121079

PRETERBLOOM ENERGY CORPUS0937121079

PROPREBLOOM ENERGY CORPUS0937121079

PROPREBORALEX ACA09950M3003

PROPRECHINA BAOAN GROUP-ACNE000000222

PROPRECHINA CONCH VENTURE HOLDINGSKYG2116J1085

PROPRECHINA THREE GORGES RENEWABLES 
GROUP CO LTDCNE1000051F2

PROPRECLEARWAY ENERGY INCUS18539C1053

PROPRECLEARWAY ENERGY INCUS18539C2044

PROPRECNGR ADVANCED MAT CO LTDCNE1000049X9

PROPRECONTEMPORARY AMPEREX TECHNO-
LOGY CO LTDCNE100003662

PROPRECS WIND CORPKR7112610001

PROPREDRAX GROUP PLCGB00B1VNSX38

PROPREECOVYST INCUS27923Q1094

PROPREEDISON INTERNATIONALUS2810201077

PRETEREDP RENOVAVEISES0127797019

PRETEREDP RENOVAVEISES0127797019

PROPREEDP RENOVAVEISES0127797019

PRETERELIA  GROUP SABE0003822393

PRETERELIA  GROUP SABE0003822393

PROPREELIA  GROUP SABE0003822393

PROPREENERSYSUS29275Y1029

PRETERENOVIX CORPORATIONUS2935941078

PRETERENOVIX CORPORATIONUS2935941078

PROPREENOVIX CORPORATIONUS2935941078

0.31USD2,308,159.93200,000.00

0.09USD700,526.5460,700.00

0.17USD1,255,235.07108,765.00

0.07USD520,458.2750,000.00

0.08USD572,504.0955,000.00

0.55USD4,074,636.53391,447.00

0.57CAD4,279,546.56227,530.00

0.08CNH612,866.90451,800.00

0.33HKD2,474,031.423,604,500.00

0.35CNH2,622,868.254,337,100.00

0.21USD1,586,936.5378,159.00

0.59USD4,421,678.95202,219.00

0.10CNH740,566.07109,500.00

2.26CNH16,842,113.64644,693.00

0.30KRW2,256,865.8963,528.00

0.77GBP5,725,443.87943,814.00

0.29USD2,192,107.90248,559.00

6.23USD46,495,137.84699,619.00

0.61EUR4,582,106.10356,030.00

0.16EUR1,181,221.4791,781.00

0.51EUR3,789,841.77294,471.00

0.01EUR91,885.951,017.00

0.01EUR94,506.101,046.00

0.84EUR6,272,187.3569,421.00

1.12USD8,380,698.9999,072.00

0.16USD1,210,514.51206,764.00

0.10USD746,217.76127,459.00

0.00USD58.5510.00
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PROPREENPHASE ENERGYUS29355A1079

PRETERERG SPAIT0001157020

PRETERERG SPAIT0001157020

PRETERERG SPAIT0001157020

PRETERERG SPAIT0001157020

PRETERERG SPAIT0001157020

PRETERERG SPAIT0001157020

PRETERERG SPAIT0001157020

PROPREERG SPAIT0001157020

PROPREFIRST SOLAR INCUS3364331070

PROPREFLAT GLASS GROUP CO LTDCNE100002375

PROPREFLAT GLASS GROUP CO LTDCNE100003HV0

PRETERFUELCELL ENERGY INCUS35952H6018

PROPREFUELCELL ENERGY INCUS35952H6018

PROPREGANFENG LITHIUM GROUP CO LTDCNE100000SF6

PROPREGANFENG LITHIUM GROUP CO LTDCNE1000031W9

PROPREGEM CO LTD SHS ACNE100000KT4

PROPREGINLONG TECHNOLOGIES CO LTDCNE100003JZ7

PROPREGRAFTECH INTERNATINATIONAL LTDUS3843135084

PROPREGS YUASAJP3385820000

PROPREHANWHA CHEMICAL CORPKR7009830001

PROPREHENGDIAN GROUP DMEGC -A MAGNE-
TICS CO LTDCNE000001N70

PROPREHOYMILES POWER ELECTRONICS INCCNE1000055R8

PROPREIBERDROLA SAES0144580Y14

PROPREIGO NLAU000000IGO4

PROPREJIANGSU GOODWE POWER SUPPLY 
TECHNOLOGY CO LTDCNE100004363

PRETERLIONTOWN RESOURCES LTDAU000000LTR4

PROPRELIONTOWN RESOURCES LTDAU000000LTR4

4.51USD33,619,529.09330,523.00

0.03EUR202,324.107,997.00

0.04EUR305,674.6012,082.00

0.06EUR443,483.7017,529.00

0.02EUR132,647.905,243.00

0.09EUR703,137.6027,792.00

0.07EUR486,847.9019,243.00

0.11EUR793,635.7031,369.00

0.08EUR561,204.6022,182.00

5.45USD40,671,754.59246,672.00

0.32HKD2,413,093.701,061,000.00

0.12CNH898,969.60261,800.00

0.12USD901,012.901,038,379.00

0.00USD13.0215.00

0.14CNH1,043,635.08229,542.00

0.37HKD2,772,969.82999,560.00

0.10CNH715,811.35797,600.00

0.07CNH499,231.4972,300.00

0.10USD776,424.97482,670.00

0.38JPY2,827,056.88159,600.00

0.64KRW4,751,816.99274,308.00

0.07CNH554,455.88298,400.00

0.04CNH333,271.5211,403.00

5.93EUR44,211,901.233,841,173.00

1.07AUD7,957,095.401,656,454.00

0.05CNH387,313.7432,246.00

0.28AUD2,117,025.482,800,000.00

0.01AUD44,396.3058,719.00
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PROPRELONGI GREEN ENERGY TECHNOLOGY 
CO LTDCNE100001FR6

PROPRELS INDUSTRIAL SYSTEMS LTDKR7010120004

PROPREMING YANG SMART ENERGY GROUP LI-
MITEDCNE100003HQ0

PROPRENEXTERA ENERGY PARTNERSUS65341B1061

PROPRENEXTRACKER INCUS65290E1010

PRETERNORDEXDE000A0D6554

PRETERNORDEXDE000A0D6554

PRETERNORDEXDE000A0D6554

PRETERNORDEXDE000A0D6554

PRETERNORDEXDE000A0D6554

PRETERNORDEXDE000A0D6554

PRETERNORDEXDE000A0D6554

PRETERNORDEXDE000A0D6554

PRETERNORDEXDE000A0D6554

PRETERNORDEXDE000A0D6554

PRETERNORDEXDE000A0D6554

PROPRENORDEXDE000A0D6554

PROPRENORTHLAND POWER INCCA6665111002

PRETERORMAT TECHNOLOGIESUS6866881021

PROPREORMAT TECHNOLOGIESUS6866881021

PROPREORSTED SHDK0060094928

PROPREPG&E CORPUS69331C1080

PROPREPIEDMONT LITHIUM INCUS72016P1057

PROPREPLUG POWERUS72919P2020

PRETERREDEIA CORPORACION SAES0173093024

PRETERREDEIA CORPORACION SAES0173093024

PROPREREDEIA CORPORACION SAES0173093024

PROPRESAMSUNG SDIKR7006400006

0.36CNH2,686,388.291,144,704.00

0.59KRW4,407,798.7136,885.00

0.07CNH526,977.98416,600.00

0.80USD5,983,383.12225,590.00

0.65USD4,869,876.17121,690.00

0.02EUR112,378.508,475.00

0.01EUR41,106.003,100.00

0.09EUR653,718.0049,300.00

0.01EUR111,384.008,400.00

0.02EUR171,557.8812,938.00

0.02EUR171,557.8812,938.00

0.11EUR851,000.2864,178.00

0.02EUR171,054.0012,900.00

0.10EUR769,080.0058,000.00

0.00EUR5,529.42417.00

0.07EUR531,686.2240,097.00

0.02EUR159,252.6012,010.00

1.19CAD8,857,953.30619,340.00

0.28USD2,060,767.2934,521.00

0.78USD5,817,678.4297,455.00

3.18DKK23,692,748.82458,154.00

5.56USD41,490,609.872,592,860.00

0.06USD431,559.7437,669.00

0.38USD2,823,784.621,307,070.00

0.10EUR780,402.9049,866.00

0.43EUR3,207,983.95204,983.00

1.53EUR11,426,737.95730,143.00

5.07KRW37,823,634.28128,793.00
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PROPRESCHNEIDER ELECTRIC SAFR0000121972

PROPRESHANGHAI PUTAILAI NEW ENERGY 
TECHNOLOGY CO LTDCNE100002TX3

PROPRESHOALS TECHNOLOGIES GROUP INCUS82489W1071

PRETERSIEMENS ENERGY AGDE000ENER6Y0

PRETERSIEMENS ENERGY AGDE000ENER6Y0

PRETERSIEMENS ENERGY AGDE000ENER6Y0

PRETERSIEMENS ENERGY AGDE000ENER6Y0

PRETERSIEMENS ENERGY AGDE000ENER6Y0

PRETERSIEMENS ENERGY AGDE000ENER6Y0

PRETERSIEMENS ENERGY AGDE000ENER6Y0

PRETERSIEMENS ENERGY AGDE000ENER6Y0

PROPRESIEMENS ENERGY AGDE000ENER6Y0

PROPRESIMPLO TECHNOLOGYTW0006121007

PROPRESK IE TECHNOLOGY CO LTDKR7361610009

PRETERSMA SOLAR TECHNOLOGY AGDE000A0DJ6J9

PROPRESMA SOLAR TECHNOLOGY AGDE000A0DJ6J9

PROPRESOLAREDGE TECHNOLOGIES INCUS83417M1045

PRETERSOLARIA ENERGIA Y MEDIO AMBIENTE 
SAES0165386014

PRETERSOLARIA ENERGIA Y MEDIO AMBIENTE 
SAES0165386014

PRETERSOLARIA ENERGIA Y MEDIO AMBIENTE 
SAES0165386014

PRETERSOLARIA ENERGIA Y MEDIO AMBIENTE 
SAES0165386014

PRETERSOLARIA ENERGIA Y MEDIO AMBIENTE 
SAES0165386014

PRETERSOLARIA ENERGIA Y MEDIO AMBIENTE 
SAES0165386014

PRETERSOLARIA ENERGIA Y MEDIO AMBIENTE 
SAES0165386014

PRETERSOLARIA ENERGIA Y MEDIO AMBIENTE 
SAES0165386014

PROPRESOLARIA ENERGIA Y MEDIO AMBIENTE 
SAES0165386014

PRETERSTEM INCUS85859N1028

PRETERSTEM INCUS85859N1028

7.42EUR55,346,735.70257,307.00

0.10CNH723,511.21303,134.00

0.44USD3,282,282.67415,335.00

0.04EUR289,500.0015,000.00

0.09EUR692,870.0035,900.00

0.04EUR285,640.0014,800.00

0.04EUR302,720.5015,685.00

1.81EUR13,533,160.00701,200.00

0.70EUR5,211,000.00270,000.00

0.05EUR366,700.0019,000.00

0.05EUR366,700.0019,000.00

0.45EUR3,381,398.60175,202.00

0.68TWD5,107,512.29406,000.00

0.38KRW2,820,327.4070,523.00

0.02EUR153,202.003,100.00

0.23EUR1,723,176.5634,868.00

1.00USD7,460,685.90136,016.00

0.00EUR1,560.73163.00

0.00EUR27,058.952,826.00

0.02EUR122,914.2812,837.00

0.01EUR97,339.4510,166.00

0.01EUR85,112.188,889.00

0.10EUR768,709.7380,283.00

0.09EUR679,145.1870,929.00

0.02EUR134,050.0014,000.00

0.00EUR191.5020.00

0.03USD209,416.69121,695.00

0.05USD394,070.61229,000.00
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PROPRESTEM INCUS85859N1028

PROPRESUNGROW POWER SUPPLY CO LTDCNE1000018M7

PRETERSUNNOVA ENERGY INTERNATIONAL INCUS86745K1043

PRETERSUNNOVA ENERGY INTERNATIONAL INCUS86745K1043

PROPRESUNNOVA ENERGY INTERNATIONAL INCUS86745K1043

PRETERSUNRUN INCUS86771W1053

PROPRESUNRUN INCUS86771W1053

PROPRESUNWODA ELECTRONIC CO LTD-ACNE100001260

PROPRETAIYO YUDEN CO LTDJP3452000007

PROPRETCL ZHONGHUAN RENEWABLE ENERGY 
TECHNOLOGY CO LTDCNE1000000B8

PROPRETIANQI LITHIUM INDUSTRIES INC SHS ACNE100000T32

PRETERUMICORE SABE0974320526

PRETERUMICORE SABE0974320526

PRETERUMICORE SABE0974320526

PRETERUMICORE SABE0974320526

PROPREUMICORE SABE0974320526

PROPREVERBUND AAT0000746409

PROPREVESTAS WIND SYSTEM A/SDK0061539921

PROPREVOLTRONIC POWER TECHNOLOGY 
CORPTW0006409006

PROPREVONTIER CORPUS9288811014

PROPREWEST HOLDINGSJP3154750008

PROPREXIAMEN TUNGSTEN CO LTD ACNE000001D15

PROPREXINYI SOLAR HOLDINGS LTDKYG9829N1025

PROPREYAGEOTW0002327004

PROPREYAMATAKE CORPJP3937200008

PROPREYOKOGAWA ELECTRIC CORPJP3955000009

PROPREZHEJIANG CHINT ELECTRICS-ACNE100000KD8

0.01USD66,613.4238,710.00

0.40CNH2,992,868.88224,581.00

0.11USD783,530.51199,000.00

0.02USD173,242.9344,000.00

0.02USD128,038.3432,519.00

0.02USD137,617.0214,300.00

0.67USD5,007,363.73520,323.00

0.09CNH655,254.31334,100.00

0.84JPY6,265,743.63282,500.00

0.12CNH880,823.10654,938.00

0.14CNH1,072,416.11210,500.00

0.84EUR6,258,000.00300,000.00

0.22EUR1,668,800.0080,000.00

0.28EUR2,086,000.00100,000.00

0.06EUR458,920.0022,000.00

0.01EUR70,235.623,367.00

1.58EUR11,812,353.20164,977.00

5.88DKK43,837,000.111,735,424.00

0.96TWD7,167,485.95161,000.00

1.92USD14,299,290.09376,311.00

0.11JPY821,430.5652,000.00

0.08CNH572,980.37231,800.00

1.05HKD7,825,556.0311,986,000.00

1.99TWD14,809,597.05825,000.00

0.98JPY7,319,462.35278,200.00

1.56JPY11,630,819.81557,400.00

0.13CNH932,732.16350,294.00
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PROPREZHEJIANG HUAYOU COBALT CO -ACNE100001VW3

Total Action
Total Valeurs mobilieres
Liquidites

APPELS DE MARGES

PROPREAPPEL MARGE USD

Total APPELS DE MARGES
AUTRES

PROPREPROV COM MVTS EUR

PROPREPROV INTCREDCPTDEPCE

Total AUTRES
BANQUE OU ATTENTE

PROPREBANQUE AUD SGP

PROPREBANQUE CAD SGP

PROPREBANQUE CHF SGP

PROPREBANQUE CNY SGP

PROPREBANQUE DKK SGP

PROPREBANQUE EUR CACEIS CO

PROPREBANQUE EUR NEWEDG

PROPREBANQUE EUR SGP

PROPREBANQUE GBP SGP

PROPREBANQUE HKD SGP

PROPREBANQUE ILS SGP

PROPREBANQUE JPY SGP

PROPREBANQUE KRW SGP

PROPREBANQUE NOK SGP

PROPREBANQUE NZD SGP

PROPREBANQUE SEK SGP

PROPREBANQUE SGD SGP

PROPREBANQUE TWD SGP

0.13CNH960,399.82261,430.00

99.77744,044,048.30
99.77744,044,048.30

0.00USD28,913.8230,916.10

0.0028,913.82

0.00EUR5,235.475,235.47

0.06EUR434,629.29434,629.29

0.06439,864.76

0.00AUD4,670.537,690.73

0.00CAD84.77124.53

0.00CHF403.98396.18

0.15CNY1,091,995.558,455,266.96

0.00DKK907.336,767.26

9.94EUR74,150,141.5074,150,141.50

-0.00EUR-257.18-257.18

-0.09EUR-648,795.68-648,795.68

0.00GBP3,166.622,703.98

0.00HKD244.382,043.70

0.00ILS202.58808.47

0.00JPY216.3636,406.00

0.00KRW0.00-1.00

0.00NOK708.768,392.45

0.00NZD175.65317.38

0.00SEK476.065,587.04

0.00SGD508.09740.90

0.00TWD0.010.34
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PROPREBANQUE USD NEWEDG

PROPREBANQUE USD SGP

PROPREBANQUE ZAR SGP

PROPRECES TMP REG DIFF AUD

PROPRECES TMP REG DIFF CHF

PROPRECES TMP REG DIFF DKK

PROPRECES TMP REG DIFF EUR

PROPRECES TMP REG DIFF USD

PROPREINDEMN PT A REC EUR

Total BANQUE OU ATTENTE
DEPOSIT DE GARANTIE

PROPRECOLLAT.CASH REC.P/E

PROPRECOLLAT.CASH REC.P/E

PROPRECOLLAT.CASH REC.P/E

PROPRECOLLAT.CASH REC.P/E

PROPRECOLLAT.CASH REC.P/E

PROPRECOLLAT.CASH REC.P/E

PROPRECOLLAT.CASH REC.P/E

PROPRECOLLAT.CASH REC.P/E

PROPREGAR SUR MAT FERM V

Total DEPOSIT DE GARANTIE
FRAIS DE GESTION

PROPREPRCOMGESTFIN

PROPREPRCOMGESTFIN

Total FRAIS DE GESTION
Total Liquidites
Futures

Indices ( Livraison du sous-jacent )

PROPREMSCI WORLD  0624ZWP240624

Total Indices ( Livraison du sous-jacent )
Total Futures

0.00USD4,376.964,680.06

0.06USD437,855.69468,177.20

0.00ZAR244.204,918.14

0.00AUD624.261,027.93

0.00CHF140.34137.63

0.00DKK20,587.01153,546.17

0.01EUR58,573.6458,573.64

0.00USD12,354.5413,210.09

0.03EUR193,270.00193,270.00

10.1075,332,875.95

-0.03EUR-212,976.00-212,976.00

-1.96EUR-14,638,805.00
-

14,638,805.00

-2.20EUR-16,394,574.00
-

16,394,574.00

-1.61EUR-12,040,148.50
-

12,040,148.50

-1.54EUR-11,488,745.00
-

11,488,745.00

-1.50EUR-11,210,261.00
-

11,210,261.00

-0.26EUR-1,932,690.00-1,932,690.00

-0.84EUR-6,231,942.00-6,231,942.00

0.01EUR81,970.9081,970.90

-9.93-74,068,170.60

-0.05EUR-393,863.98-393,863.98

-0.00EUR-9,791.01-9,791.01

-0.05-403,654.99
0.181,329,828.94

-0.01USD-37,770.1214.00

-0.01-37,770.12
-0.01-37,770.12
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Dossiers

Dossier de pret de titres

PRETFIX    ACCIONA SAPT—00252673

PRETFIX    ACCIONA SAPT—00253077

PRETFIX    ARCADIUM LITHPT—00252674

PRETFIX    ARCADIUM LITHPT—00253078

PRETFIX    ARCADIUM LITHPT—00253236

PRETFIX    EDP RENOVAVEIPT—00253316

PRETFIX    ENOVIX RGPT—00252953

PRETFIX    FUELCELL ENERPT—00253160

PRETFIX    NORDEXPT—00253076

PRETFIX    SIEMENS ENERGPT—00253158

PRETFIX    SLR ENG Y MDPT—00253561

PRETFIX    SMA SOLAR TECPT—00252136

PRETFIX    UMICORE SAPT—00253560

PRETPT/AU000000LTR4/15/0PT—00253208

PRETPT/BE0003822393/18/0PT—00252444

PRETPT/BE0003822393/21/0PT—00252612

PRETPT/BE0974320526/17/0PT—00253285

PRETPT/BE0974320526/26/0PT—00253619

PRETPT/BE0974320526/26/0PT—00253630

PRETPT/DE000A0D6554/03/0PT—00252897

PRETPT/DE000A0D6554/04/0PT—00252927

PRETPT/DE000A0D6554/04/0PT—00252932

PRETPT/DE000A0D6554/04/0PT—00252935

PRETPT/DE000A0D6554/05/0PT—00252972

PRETPT/DE000A0D6554/12/0PT—00253169

PRETPT/DE000A0D6554/12/0PT—00253170

PRETPT/DE000A0D6554/12/0PT—00253171

0.00EUR299.71813,683.52

0.00EUR240.30137,382.00

0.00USD83.42612,792.64

0.00USD57.81865,869.62

0.00USD10.56155,086.29

0.00EUR225.301,163,691.30

0.00USD103.75962,315.45

0.00USD17.831,144,293.66

0.00EUR19.84104,428.80

0.00EUR51.63230,224.43

0.00EUR6.6835,132.83

0.00EUR0.00169,976.10

0.00EUR576.091,736,960.00

0.00AUD41.622,372,144.03

0.00EUR0.75104,074.91

0.00EUR0.75103,860.62

0.00EUR253.596,618,780.00

0.00EUR79.782,169,180.00

0.00EUR18.23474,047.20

0.00EUR0.075,106.87

0.00EUR10.58689,620.00

0.00EUR1.23104,576.42

0.00EUR0.1038,252.14

0.00EUR5.81494,772.92

0.00EUR1.36167,909.36

0.00EUR2.15169,775.02

0.00EUR10.64842,156.55
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PRETPT/DE000A0D6554/12/0PT—00253183

PRETPT/DE000A0D6554/18/0PT—00253351

PRETPT/DE000ENER6Y0/04/0PT—00253321

PRETPT/DE000ENER6Y0/15/0PT—00252373

PRETPT/DE000ENER6Y0/17/0PT—00253295

PRETPT/DE000ENER6Y0/18/0PT—00252451

PRETPT/DE000ENER6Y0/18/0PT—00253390

PRETPT/DE000ENER6Y0/19/0PT—00252481

PRETPT/DE000ENER6Y0/20/0PT—00252554

PRETPT/DE0006095003/31/1PT—00245377

PRETPT/ES0105563003/31/1PT—00251239

PRETPT/ES0125220311/04/0PT—00252934

PRETPT/ES0125220311/05/0PT—00252977

PRETPT/ES0125220311/05/0PT—00252978

PRETPT/ES0125220311/05/0PT—00252979

PRETPT/ES0125220311/18/0PT—00252446

PRETPT/ES0125220311/25/0PT—00252686

PRETPT/ES0125220311/31/1PT—00251965

PRETPT/ES0127797019/26/0PT—00253618

PRETPT/ES0165386014/31/1PT—00250657

PRETPT/ES0165386014/31/1PT—00251499

PRETPT/ES0165386014/31/1PT—00251514

PRETPT/ES0165386014/31/1PT—00251556

PRETPT/ES0165386014/31/1PT—00251640

PRETPT/ES0165386014/31/1PT—00251788

PRETPT/ES0165386014/31/1PT—00252012

PRETPT/ES0173093024/18/0PT—00253350

PRETPT/ES0173093024/29/0PT—00253653

0.00EUR0.47174,059.70

0.00EUR5.13631,182.97

0.00EUR3.56656,711.52

0.00EUR1.53282,003.70

0.00EUR0.73269,061.75

0.00EUR1.53282,199.40

0.00EUR0.74272,029.18

0.00EUR28.123,893,400.00

0.00EUR50.2810,710,759.88

0.00EUR0.00-163,117.68

0.00EUR0.00-0.01

0.00EUR0.38104,575.90

0.00EUR0.38104,575.90

0.00EUR0.38104,575.90

0.00EUR6.111,691,115.80

0.00EUR0.033,953.76

0.00EUR7.781,077,623.34

0.00EUR0.002,715,826.75

0.00EUR16.754,638,892.89

0.00EUR0.002,455.39

0.00EUR0.00174,049.40

0.00EUR0.00881,796.42

0.00EUR0.00981,547.99

0.00EUR0.00104,466.19

0.00EUR0.00120,468.62

0.00EUR0.00150,401.50

0.00EUR2.90802,274.13

0.00EUR11.923,302,112.14



AMUNDI MSCI NEW ENERGY ESG SCREENED UCITS ETF

663 Half - yearly information documents: 04.30.2024

% TNA
Quotation 

Ccy

Market 

Value - FCY
Nominal

Holding 

Status
Asset DescriptionAsset Code

PRETPT/IT0001157020/16/0PT—00253261

PRETPT/IT0001157020/17/0PT—00253284

PRETPT/IT0001157020/17/0PT—00253289

PRETPT/IT0001157020/18/0PT—00253332

PRETPT/IT0001157020/19/0PT—00253377

PRETPT/IT0001157020/19/0PT—00253388

PRETPT/IT0001157020/29/0PT—00253662

PRETPT/JE00BM9HZ112/19/0PT—00252529

PRETPT/JE00BM9HZ112/19/0PT—00252530

PRETPT/JE00BM9HZ112/31/1PT—00250612

PRETPT/NL0012817175/03/0PT—00252904

PRETPT/NL0012817175/08/0PT—00253031

PRETPT/NL0012817175/14/0PT—00252314

PRETPT/NL0012817175/19/0PT—00252484

PRETPT/US04271T1007/19/0PT—00253412

PRETPT/US04271T1007/22/0PT—00253470

PRETPT/US0937121079/16/0PT—00253265

PRETPT/US0937121079/19/0PT—00252545

PRETPT/US2935941078/25/0PT—00253579

PRETPT/US6866881021/22/0PT—00253471

PRETPT/US85859N1028/16/0PT—00253267

PRETPT/US85859N1028/19/0PT—00252542

PRETPT/US86745K1043/16/0PT—00253266

PRETPT/US86745K1043/16/0PT—00253269

PRETPT/US86771W1053/17/0PT—00253306

Total Dossier de pret de titres
Total Dossiers

0.00EUR1.71472,515.71

0.00EUR1.07296,675.93

0.00EUR1.55428,983.71

0.00EUR0.46128,310.89

0.00EUR2.50693,315.91

0.00EUR0.43199,497.96

0.00EUR2.92807,751.75

0.00USD1.11330,135.52

0.00USD1.86550,651.11

0.00USD0.000.01

0.00EUR5.731,586,430.27

0.00EUR3.63401,883.81

0.00EUR0.78143,994.00

0.00EUR5.59309,589.70

0.00USD1.08642,246.81

0.00USD3.682,179,310.99

0.00USD0.92544,384.38

0.00USD1.56462,421.96

0.00USD2.031,199,757.49

0.00USD3.592,127,790.44

0.00USD0.60351,945.66

0.00USD38.05204,843.57

0.00USD1.33788,642.08

0.00USD0.29174,373.12

0.00USD0.24143,038.99

0.002,341.01
0.002,341.01



AMUNDI MSCI NEW ENERGY ESG SCREENED UCITS ETF

664 Half - yearly information documents: 04.30.2024

% TNA
Quotation 

Ccy

Market 

Value - FCY
Nominal

Holding 

Status
Asset DescriptionAsset Code

Coupons

Action

ACHLIGDRAX GROUP PLCGB00B1VNSX38

ACHLIGGS YUASAJP3385820000

ACHLIGNORTHLAND POWERCA6665111002

ACHLIGTAIYO YUDEN CO LTDJP3452000007

ACHLIGUMICORE SABE0974320526

ACHLIGYAMATAKE CORPJP3937200008

ACHLIGYOKOGAWA ELECTRICJP3955000009

Total Action
Total Coupons

Total Amundi MSCI New Energy ESG Screened UCITS ETF

0.02GBP153,636.43943,814.00

0.00JPY36,146.35159,600.00

0.00CAD31,620.49619,340.00

0.01JPY65,951.23291,200.00

0.00EUR1,296.303,367.00

0.01JPY52,299.72284,700.00

0.01JPY65,634.16567,000.00

0.05406,584.68
0.05406,584.68

100.00745,745,032.81



04.30.2024

Management company: 
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Delegated management accounting title: 

SOCIETE GENERALE 

Custodian: 

SOCIETE GENERALE 

Statutory auditor: 

DELOITTE & ASSOCIES

HALF - YEARLY 
INFORMATION 
DOCUMENTS

Subfund of the SICAV Multi Units France

PLANET MONDE



PLANET MONDE

666 Half - yearly information documents: 04.30.2024

Asset value

Assets UCITS accounts currency: EUR
Amount for financial 

period

a) Eligible financial securities referred to in 1° of I of Article L.21420 / 1° of I of Article L.2142455 of the 

Monetary and Financial Code
-

b) Bank balances 91,911.72

c) Other assets held by the UCITS 28,865,809.72

d)      Total assets held by the UCITS (lines a+b+c) 28,957,721.44

e) Liabilities -153,336.24

f)        Overall net total (lines d+e = UCITS net asset value) 28,804,385.20

Number of shares in circulation and net value of fund 
per share

Shares

Number of shares in 

circulation

Currency 
of shares

Net value of fund 

per share 

(Liquidation value)

CAPI SHARE / FR0013431129 262,904.17 EUR 109.56



PLANET MONDE

667 Half - yearly information documents: 04.30.2024

Share portfolio

Percentage

Contents of share portfolio

Net asset 

value

Total value 

of assets

a) Eligible financial securities and money market instruments admitted to trading on a 

regulated market within the meaning of Article L. 4221° of the French Monetary and Financial 

Code.

- -

b) Eligible financial securities and money market instruments admitted to trading on another 

recognised regulated market which operates regularly, is open to the public, and is located in 

a EU Member State or in another country which is party to the Agreement on the European 

Economic Area.

- -

c) Eligible financial securities and money market instruments admitted to an official listing on 

a thirdcountry stock exchange or traded on another recognised thirdcountry regulated market 

operating regularly and open to the public, provided that this stock exchange or market is not 

listed by the AFM or that the choice of this stock exchange or market is provided for by law or 

by the Articles of Association of the UCITS / generalpurpose investment fund.

- -

d) Newly issued financial securities mentioned in item 4, section I of Article R. 21411 / 4, 

section I of Article R. 2143218 of the French Monetary and Financial Code.
- -

e) Other assets 99.79 99.27



PLANET MONDE

668 Half - yearly information documents: 04.30.2024

Breakdown of assets per currency

Currency (10 main currencies)

Amount 
accounts currency of 

UCITS Percentage

EUR Net asset value Total asset value

- - - -

- - - -

- - - -

- - - -

- - - -

- - - -

- - - -

- - - -

- - - -

- - - -

Other currency - - -

Total - - -

Breakdown of assets by issuer’s country of residence

Country (10 main countries)

Percentage

Net asset value Total asset value

- - -

- - -

- - -

- - -

- - -

- - -

- - -

- - -

- - -

- - -

Other countries - -

Total - -



PLANET MONDE

669 Half - yearly information documents: 04.30.2024

Breakdown of assets by economic sector

Economic sector (10 main sectors

Percentage

Net asset value Total asset value

- - -

- - -

- - -

- - -

- - -

- - -

- - -

- - -

- - -

- - -

Other sectors - -

Total - -

Breakdown of other assets by nature

Percentage

Kind of asset Net asset value Total asset value

UCITS shares 99.79 99.27

- UCITS and equivalents of other EU member states 99.79 99.27

- AIFs and equivalents from other EU member states - -

- Other CIUs and investment funds - -

Other assets - -

Total 99.79 99.27



PLANET MONDE

670 Half - yearly information documents: 04.30.2024

Indication of movements occurring in the composition 
of the securities portfolio during the reference period

Items of share portfolio

Movements  

(in amount)

 UCITS accounts currency: EUR Acquisitions

Sales / 

Refundings

a) Eligible financial securities and money market instruments admitted to 

trading on a regulated market within the meaning of Article L. 4221° of the 

French Monetary and Financial Code.

- -

b) Eligible financial securities and money market instruments admitted to 

trading on another recognised regulated market which operates regularly, is 

open to the public, and is located in a EU Member State or in another 

country which is party to the Agreement on the European Economic Area.

- -

c) Eligible financial securities and money market instruments admitted to an 

official listing on a thirdcountry stock exchange or traded on another 

recognised thirdcountry regulated market operating regularly and open to 

the public, provided that this stock exchange or market is not listed by the 

AFM or that the choice of this stock exchange or market is provided for by 

law or by the Articles of Association of the UCITS / generalpurpose 

investment fund.

- -

d) Newly issued financial securities mentioned in item 4, section I of Article 

R. 21411 / 4, section I of Article R. 2143218 of the French Monetary and 

Financial Code.

- -

e) Other assets 4,295,057.82 3,665,172.50

Total on the period 4,295,057.82 3,665,172.50



Date Share category
Share 

currency Nature Net amount Tax credit
Gross 

amount

- - - - - - -

- - - - - - -

- - - - - - -

- - - - - - -

- - - - - - -

- - - - - - -

PLANET MONDE

671 Half - yearly information documents: 04.30.2024

Indication of the figures concerning unit distributions 
on results and/or on net capital gains or losses, paid 
during the period or to be paid, after deduction of taxes



PLANET MONDE

672 Half - yearly information documents: 04.30.2024

Information on overperformance fees (in EUR)
Outperformance fee (variable 

charges): amount and % of fees for 

the period
Provisioned variable 

management fees %

Acquired Variable 

Management Fees  

(due to redemptions) %Share class:

CAPI SHARE / FR0013431129 - - - -

(1) in relation to the net assets of the accounting order.

(2) in relation to average net assets.

Transparency of securities financing transactions and the 
reuse of financial instruments under the SFTR regulation 
(in the UCI’s accounting currency) 

Over the course of the reporting period, the UCI was not involved in any transactions governed by the Securities 

Financing Transactions Regulation (SFTR).



PLANET MONDE

673 Half - yearly information documents: 04.30.2024

Inventory at 04.30.2024

% TNA
Quotation 

Ccy

Market 

Value - FCY
Nominal

Holding 

Status
Asset DescriptionAsset Code

Valeurs mobilieres

O.P.C.V.M.

PROPRELYXOR PLANET ZFR0010755769

Total O.P.C.V.M.
Total Valeurs mobilieres
Liquidites

BANQUE OU ATTENTE

PROPREACH DIFF OP DE CAPI

PROPREACH DIFF TITRES EUR

PROPREBANQUE EUR SGP

PROPRESOUS RECEV EUR SGP

PROPREVTE DIFF TITRES EUR

Total BANQUE OU ATTENTE
FRAIS DE GESTION

PROPREPRCOMGESTFIN

Total FRAIS DE GESTION
Total Liquidites

Total PLANET MONDE

99.79EUR28,744,920.91236,194.913

99.7928,744,920.91
99.7928,744,920.91

-0.38EUR-110,005.28-110,005.28

-0.04EUR-11,974.81-11,974.81

0.32EUR91,911.7291,911.72

0.04EUR12,022.4112,022.41

0.38EUR108,866.40108,866.40

0.3290,820.44

-0.11EUR-31,356.15-31,356.15

-0.11-31,356.15
0.2159,464.29

100.0028,804,385.20



04.30.2024

Management company: 

AMUNDI ASSET MANAGEMENT 

Delegated management accounting title: 

SOCIETE GENERALE 

Custodian: 

SOCIETE GENERALE 

Statutory auditor: 

DELOITTE & ASSOCIES

HALF - YEARLY 
INFORMATION 
DOCUMENTS

Subfund of the SICAV Multi Units France

LYXOR GREEN BOND INDICIEL



LYXOR GREEN BOND INDICIEL

675 Half - yearly information documents: 04.30.2024

Asset value

Assets UCITS accounts currency: EUR
Amount for financial 

period

a) Eligible financial securities referred to in 1° of I of Article L.21420 / 1° of I of Article L.2142455 of the 

Monetary and Financial Code
-

b) Bank balances 12,346.78

c) Other assets held by the UCITS 4,702,577.29

d)      Total assets held by the UCITS (lines a+b+c) 4,714,924.07

e) Liabilities -400,613.38

f)        Overall net total (lines d+e = UCITS net asset value) 4,314,310.69

Number of shares in circulation and net value of fund 
per share

Shares

Number of shares in 

circulation

Currency 
of shares

Net value of fund 

per share 

(Liquidation value)

CAPI SHARE / FR0014000W12 517,556.746 EUR 8.3359



LYXOR GREEN BOND INDICIEL

676 Half - yearly information documents: 04.30.2024

Share portfolio

Percentage

Contents of share portfolio

Net asset 

value

Total value 

of assets

a) Eligible financial securities and money market instruments admitted to trading on a 

regulated market within the meaning of Article L. 4221° of the French Monetary and Financial 

Code.

- -

b) Eligible financial securities and money market instruments admitted to trading on another 

recognised regulated market which operates regularly, is open to the public, and is located in 

a EU Member State or in another country which is party to the Agreement on the European 

Economic Area.

- -

c) Eligible financial securities and money market instruments admitted to an official listing on 

a thirdcountry stock exchange or traded on another recognised thirdcountry regulated market 

operating regularly and open to the public, provided that this stock exchange or market is not 

listed by the AFM or that the choice of this stock exchange or market is provided for by law or 

by the Articles of Association of the UCITS / generalpurpose investment fund.

- -

d) Newly issued financial securities mentioned in item 4, section I of Article R. 21411 / 4, 

section I of Article R. 2143218 of the French Monetary and Financial Code.
- -

e) Other assets 109.00 99.74



LYXOR GREEN BOND INDICIEL

677 Half - yearly information documents: 04.30.2024

Breakdown of assets per currency

Currency (10 main currencies)

Amount 
accounts currency of 

UCITS Percentage

EUR Net asset value Total asset value

- - - -

- - - -

- - - -

- - - -

- - - -

- - - -

- - - -

- - - -

- - - -

- - - -

Other currency - - -

Total - - -

Breakdown of assets by issuer’s country of residence

Country (10 main countries)

Percentage

Net asset value Total asset value

- - -

- - -

- - -

- - -

- - -

- - -

- - -

- - -

- - -

- - -

Other countries - -

Total - -



LYXOR GREEN BOND INDICIEL

678 Half - yearly information documents: 04.30.2024

Breakdown of assets by economic sector

Economic sector (10 main sectors

Percentage

Net asset value Total asset value

- - -

- - -

- - -

- - -

- - -

- - -

- - -

- - -

- - -

- - -

Other sectors - -

Total - -

Breakdown of other assets by nature

Percentage

Kind of asset Net asset value Total asset value

UCITS shares 109.00 99.74

- UCITS and equivalents of other EU member states 109.00 99.74

- AIFs and equivalents from other EU member states - -

- Other CIUs and investment funds - -

Other assets - -

Total 109.00 99.74



LYXOR GREEN BOND INDICIEL

679 Half - yearly information documents: 04.30.2024

Indication of movements occurring in the composition 
of the securities portfolio during the reference period

Items of share portfolio

Movements  

(in amount)

 UCITS accounts currency: EUR Acquisitions

Sales / 

Refundings

a) Eligible financial securities and money market instruments admitted to 

trading on a regulated market within the meaning of Article L. 4221° of the 

French Monetary and Financial Code.

- -

b) Eligible financial securities and money market instruments admitted to 

trading on another recognised regulated market which operates regularly, is 

open to the public, and is located in a EU Member State or in another 

country which is party to the Agreement on the European Economic Area.

- -

c) Eligible financial securities and money market instruments admitted to an 

official listing on a thirdcountry stock exchange or traded on another 

recognised thirdcountry regulated market operating regularly and open to 

the public, provided that this stock exchange or market is not listed by the 

AFM or that the choice of this stock exchange or market is provided for by 

law or by the Articles of Association of the UCITS / generalpurpose 

investment fund.

- -

d) Newly issued financial securities mentioned in item 4, section I of Article 

R. 21411 / 4, section I of Article R. 2143218 of the French Monetary and 

Financial Code.

- -

e) Other assets 3,215,783.14 508,955.37

Total on the period 3,215,783.14 508,955.37



Date Share category
Share 

currency Nature Net amount Tax credit
Gross 

amount

- - - - - - -

- - - - - - -

- - - - - - -

- - - - - - -

- - - - - - -

- - - - - - -

LYXOR GREEN BOND INDICIEL

680 Half - yearly information documents: 04.30.2024

Indication of the figures concerning unit distributions 
on results and/or on net capital gains or losses, paid 
during the period or to be paid, after deduction of taxes



LYXOR GREEN BOND INDICIEL

681 Half - yearly information documents: 04.30.2024

Information on overperformance fees (in EUR)
Outperformance fee (variable 

charges): amount and % of fees for 

the period
Provisioned variable 

management fees %

Acquired Variable 

Management Fees  

(due to redemptions) %Share class:

CAPI SHARE / FR0014000W12 - - - -

(1) in relation to the net assets of the accounting order.

(2) in relation to average net assets.

Transparency of securities financing transactions and the 
reuse of financial instruments under the SFTR regulation 
(in the UCI’s accounting currency) 

Over the course of the reporting period, the UCI was not involved in any transactions governed by the Securities 

Financing Transactions Regulation (SFTR).



LYXOR GREEN BOND INDICIEL

682 Half - yearly information documents: 04.30.2024

Inventory at 04.30.2024

% TNA
Quotation 

Ccy

Market 

Value - FCY
Nominal

Holding 

Status
Asset DescriptionAsset Code

Valeurs mobilieres

O.P.C.V.M.

PROPREAMUNDI GLOBAL AGGREGATE GREEN 
BOND   CLASS ACCLU1563454310

Total O.P.C.V.M.
Total Valeurs mobilieres
Liquidites

BANQUE OU ATTENTE

PROPREACH DIFF TITRES EUR

PROPREBANQUE EUR SGP

Total BANQUE OU ATTENTE
FRAIS DE GESTION

PROPREPRCOMGESTFIN

PROPREPRN-1COMGESTFIN

Total FRAIS DE GESTION
Total Liquidites

Total LYXOR GREEN BOND INDICIEL

109.00EUR4,702,577.29100,563.00

109.004,702,577.29
109.004,702,577.29

-8.99EUR-387,906.88-387,906.88

0.29EUR12,346.7812,346.78

-8.70-375,560.10

-0.14EUR-6,101.18-6,101.18

-0.15EUR-6,605.32-6,605.32

-0.29-12,706.50
-9.00-388,266.60

100.004,314,310.69



AMUNDI ASSET MANAGEMENT  

Head office: 91-93, boulevard Pasteur - 75015 Paris - France  

Postal address: 91-93, boulevard Pasteur - CS 21564 - 75730 Paris Cedex 15 - France 

Phone number: +33 (0)1 76 33 30 30 - amundi.fr 

Société par Actions Simplifiée - SAS with capital of 1 143 615 555 euros - 437 574 452 RCS Paris 

Portfolio Management Company approved by the AMF (Autorité des Marchés Financiers) n° GP 04000036
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