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109.06
73.29 70.76
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BNP Paribas Global Bond Fund
G20

2020
7,443,123.10 25.54
2,122,994 .45 7.28
2,102,009.16 7.21
1,845,429.69 6.33
1,255,880.41 4.31
1,053,175.00 3.61
833,183.33 2.86
830,228.78 2.85
709,235.64 2.43
704,803.38 2.42
683,348.27 2.34
637,918.06 2.19
596,562.92 2.05
559,666.59 1.92
516,264 .94 1.77
435,370.68 1.49
418,097.19 1.43
308,125.00 1.06
257,499.73 0.88
254,334.90 0.87
233,009.46 0.80
217,777.33 0.75
183,612.50 0.63
130,582.59 0.45
15,427.24 0.05
9,262.51 0.03
24,356,922.85 83.57
2,105,873.03 7.23
339,329.49 1.16
31,773.41 0.11
5,286.02 0.02
37,059.43 0.13
26,839,184.80 92.08
2,307,593.89 7.92
y (ZQéTigé778.69) 100.00
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2020
2019 3,355,705.27 359 8.26 883
3,345,326.70 358 8.36 893
3,110,662.36 332 8.39 897
3,163,601.40 338 8.53 912
3,068,521.64 328 8.47 905
10 3,058,738.01 327 8.44 902
11 2,990,207.27 320 8.40 898
12 2,931,453.92 313 8.39 897
2020 2,978,973.80 318 8.53 912
2,980,723.60 319 8.53 912
2,766,301.85 296 7.98 853
2,710,552.37 290 7.97 852
2019 25,576,978.51 1,786 7.49 523
26,620,139.16 1,859 7.58 529
26,546,547.57 1,854 7.59 530
27,658,583.49 1,932 7.71 538
28,096,289.12 1,962 7.64 534
10 29,641,281.27 2,070 7.61 531
11 30,399,698.64 2,123 7.57 529
12 31,845,510.42 2,224 7.55 527
2020 32,452,759.46 2,267 7.67 536
32,479,842.67 2,268 7.67 536
30,976,248.17 2,163 7.09 495
31,007,788.66 2,166 7.08 494
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2019 7,415,862.48 485 8.26 540
7,598,337.23 497 8.36 547
7,694,875.61 503 8.38 548
8,165,387.71 534 8.53 558
8,643,917.89 565 8.45 553
10 9,102,359.24 595 8.42 551
11 8,693,612.38 569 8.37 547
12 9,035,613.16 591 8.36 547
2020 9,845,862.40 644 8.49 555
10,180,937.30 666 8.50 556
10,237,280.23 670 7.89 516
10,443,294.00 683 7.89 516
2019 0.0200 2.14
0.0200 2.14
0.0200 2.14
0.0200 2.14
0.0200 2.14
10 0.0200 2.14
11 0.0200 2.14
12 0.0200 2.14
2020 0.0200 2.14
0.0200 2.14
0.0200 2.14
0.0100 1.07
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2019 0.0200 1.40
0.0200 1.40

0.0200 1.40

0.0200 1.40

0.0200 1.40

10 0.0200 1.40

11 0.0200 1.40

12 0.0200 1.40

2020 0.0200 1.40
0.0200 1.40

0.0200 1.40

0.0100 0.70

2019 0.0200 1.31
0.0200 1.31

0.0200 1.31

0.0200 1.31

0.0200 1.31

10 0.0200 1.31

11 0.0200 1.31

12 0.0200 1.31

2020 0.0200 1.31
0.0200 1.31

0.0200 1.31

0.0100 0.65
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2019 2020 0.12
2019 2020 1.88
2019 2020 1.10
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2020 2020
3,500 3,500 73,487 73,487 340,180 340,180
1,343,786 1,343,786 402,854 402,854 4,382,327 4,382,327

579,090 579,090 136,731 136,731 1,323,932 1,323,932
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2020 31

29,905,872 3,196,041
25,293,867 2,703,156
(748,573) (80,000)
24,545,294 2,623,156
4,905,606 524,262
454,972 48,623
2,111,408 225,646
36,681 3,920
2,024,181 216,324
50,546 5,402

27,794,464 2,970,394
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2020

31

416,797 44,543
279,477 29,868

1,346 144

12 47,187 5,043
6,929 741

11 231 25
335,170 35,820

81,627 8,723

13 134,623 14,387
(614,982) (65,723)

(398,732) (42,612)

13 (1,653,510) (176,711)
(2,032,357) (217,198)
(4,084,599) (436,521)

4,898,113 523,461

(457,508) (48,894)

356,006 38,046

27,438,458 2,932,348

27,794,464 2,970,394
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2018 30 2019 30 2020 31 2020 31

25,413,153 27,438,458 27,794,464

7.35 7.64 7.09 4,371,527.000
8.09 8.45 7.89 1,296,712.000
8.07 8.47 7.98 346,680.000
2018 30 2019 30 2020 31 2020 31
2,715,904 2,932,348 2,970,394
513 534 495 4,371,527.000
529 553 516 1,296,712.000

862 905 853 346,680.000
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2020 31

22,439,440 80.74

20,596,185 74.10

4,362,412 15.68

26,000 AIRCASTLE LTD 4.400% 18-25/09/2023 usD 24,864 0.09
24,000 ﬁg;g;gggz4 INTERNATIONAL ~ GROUP  4.125% 13- USD 24,830 0.09
12,000 ﬁgsg;ggg44 INTERNATIONAL ~ GROUP  4.500%  14- USD 12,187 0.04
51,000 AMERICAN TOWER 3.300% 16-15/02/2021 usD 51,046 0.18
12,000 APPLE INC 2.400% 13-03/05/2023 usD 12,459 0.04
27,000 AT&T INC 2.625% 12-01/12/2022 usb 27,242 0.10
24,000 AT&T INC 3.550% 19-01/06/2024 usD 24,731 0.09
23,000 AT&T INC 4.500% 15-15/05/2035 usD 24,750 0.09
11,000 BANK OF AMERICA CORP 3.248% 16-21/10/2027 usD 11,536 0.04
36,000 BANK OF AMERICA CORP 3.300% 13-11/01/2023 usb 37,191 0.13
22,000 BOARDWALK PIPELI 4.450% 17-15/07/2027 usD 17,303 0.06
9,000 BOEING CO 2.350% 14-30/10/2021 usD 8,532 0.03
15,000 BRISTOL-MYERS 3.625% 19-15/05/2024 usD 15,831 0.06
11,000 BRISTOL-MYERS 5.000% 19-15/08/2045 usb 14,614 0.05
30,000 CAPITAL ONE FINL 3.800% 18-31/01/2028 usD 29,606 0.11
20,000 CHARTER COMM OPT 4.908% 16-23/07/2025 usD 21,477 0.08
20,000 CITIGROUP INC 3.200% 16-21/10/2026 usD 20,724 0.07
56,000 CITIGROUP INC 3.400% 16-01/05/2026 usb 59,239 0.21
12,000 CITIGROUP INC 4.600% 16-09/03/2026 usD 12,749 0.05
43,000 COMCAST CORP 3.950% 18-15/10/2025 usD 47,167 0.17
15,000 COMCAST CORP 6.400% 10-01/03/2040 usD 21,046 0.08
28,000 COMCAST CORP 6.950% 07-15/08/2037 usb 40,628 0.15
10,000 CONCHO RES/MIDLA 4.875% 17-01/10/2047 usD 7,716 0.03
11,000 CONOCOPHILLIPS CO 4.950% 16-15/03/2026 usD 11,734 0.04
21,000 CVS HEALTH CORP 4.100% 18-25/03/2025 usD 22,099 0.08
20,000 CVS HEALTH CORP 5.300% 13-05/12/2043 usb 23,430 0.08
9,000 DOW CHEMICAL CO 4.375% 12-15/11/2042 usD 8,850 0.03
15,000 DOW CHEMICAL CO 4.625% 14-01/10/2044 usD 15,113 0.05
15,000 DUKE ENERGY COR 4.200% 19-15/06/2049 usD 15,593 0.06
22,000 ENTERPRISE PRODU 4.450% 12-15/02/2043 usb 20,914 0.08
12,000 EXELON CORP 4.950% 16-15/06/2035 usD 12,692 0.05
10,000 FEDEX CORP 4.400% 17-15/01/2047 usD 9,027 0.03
17,000 FORD MOTOR CO 4.346% 16-08/12/2026 usD 13,172 0.05
28,000 FORD MOTOR CO 4.750% 13-15/01/2043 usb 15,992 0.06
39,000 FORTIVE CORP 2.350% 17-15/06/2021 usD 37,912 0.14
14,000 GENERAL ELECTRIC CAP SVC 7.500% 95-21/08/2035 usD 19,469 0.07
19,000 GENERAL MOTORS FIN 5.250% 16-01/03/2026 usD 16,767 0.06
26,000 GILEAD SCIENCES 4.800% 14-01/04/2044 usb 33,495 0.12
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2020 31

11,000 GOLDMAN SACHS GROUP 3.850% 17-26/01/2027 usD 11,311 0.04
20,000 GOLDMAN SACHS GROUP 6.250% 11-01/02/2041 usD 27,709 0.10
36,000 GOLDMAN SACHS GROUP 6.750% 07-01/10/2037 usD 47,525 0.17
6,000 HOME DEPOT INC 3.000% 16-01/04/2026 usb 6,329 0.02
18,000 HUNTINGTON BANCS 2.300% 16-14/01/2022 usD 17,807 0.06
13,000 INTEL CORP 4.250% 12-15/12/2042 usD 15,588 0.06
21,000 JP MORGAN CHASE 2.550% 16-01/03/2021 usD 21,141 0.08
50,000 JP MORGAN CHASE 3.250% 12-23/09/2022 usD 51,502 0.19
25,000 JP MORGAN CHASE 6.400% 08-15/05/2038 usD 36,255 0.13
35,000 MARATHON OIL CORP 3.850% 15-01/06/2025 usD 24,690 0.09
62,000 MORGAN STANLEY 3.125% 16-27/07/2026 usD 64,098 0.23
16,000 MOSAIC CO 4.050% 17-15/11/2027 usb 14,185 0.05
40,000 NEWELL BRANDS 4.200% 16-01/04/2026 usD 39,100 0.14
14,000 ORACLE CORP 4.000% 16-15/07/2046 usD 15,204 0.05
37,000 PLAINS ALL AMER 3.650% 12-01/06/2022 usD 33,686 0.12
12,000 PRINCIPAL FINANCIAL 3.100% 16-15/11/2026 usD 12,127 0.04
25,000 PROLOGIS LP 3.750% 15-01/11/2025 usD 26,493 0.10
9,000 PRUDENTIAL FINANCIAL 6.625% 10-21/06/2040 usD 11,810 0.04
21,000 ROPER TECHNOLOGI 4.200% 18-15/09/2028 usD 22,598 0.08
17,000 SABINE PASS LIQU 4.200% 17-15/03/2028 usb 14,746 0.05
7,000 SANTANDER HOLDINGS USA 4.500% 15-17/07/2025 usD 6,388 0.02
24,000 SHERWIN-WILLIAMS 3.450% 17-01/06/2027 usD 24,536 0.09
30,000 UNITED PARCEL 4.250% 19-15/03/2049 usD 34,084 0.12
940,000 US TREASURY N/B 2.000% 17-31/05/2024 usb 1,004,552 3.60
930,000 US TREASURY N/B 2.625% 18-15/12/2021 usD 968,363 3.47
330,000 US TREASURY N/B 3.000% 15-15/05/2045 usD 448,903 1.62
120,000 US TREASURY N/B 4.500% 06-15/02/2036 usD 184,359 0.66
12,000 VALERO ENERGY 4.350% 18-01/06/2028 usb 11,764 0.04
12,000 VALERO ENERGY 4.375% 16-15/12/2026 usD 10,414 0.04
40,000 VERIZON COMM INC 4.125% 16-15/08/2046 usD 46,870 0.17
50,000 VERIZON COMMUNICATIONS INC 4.329% 18-21/09/2028 usD 57,397 0.21
47,000 VERIZON COMMUNICATIONS INC 5.012% 17-15/04/2049 usD 63,474 0.23
33,000 WALT DISNEY CO 6.650% 19-15/11/2037 usD 46,253 0.17
15,000 WASTE MANAGEMENT 3.500% 14-15/05/2024 usD 15,585 0.06
10,000 WELLS FARGO & CO 4.150% 19-24/01/2029 usD 10,897 0.04
24,000 WELLTOWER 4.000% 15-01/06/2025 usb 24,235 0.09
36,000 XTO ENERGY INC 6.750% 07-01/08/2037 usD 46,707 0.17
1,499,409 5.40

200,000 REP OF INDONESIA 2.150% 17-18/07/2024 EUR 214,101 0.77
350,000 REP OF INDONESIA 5.125% 15-15/01/2045 usD 388,063 1.40
450,000 REP OF INDONESIA 6.625% 07-17/02/2037 usD 563,645 2.03
335,000 SBSN INDO 111 3.750% 18-01/03/2023 usD 333,600 1.20
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2020 31

1,256,922 4.52

500,000 QATAR STATE OF 4.817% 19-14/03/2049 usD 589,531 2.12
550,000 STATE OF QATAR 5.103% 18-23/04/2048 usD 667,391 2.40
1,203,600 4.32

600,000 PETROLEOS MEXICA 7.690% 19-23/01/2050 usD 408,000 1.47
800,000 UNITED MEXICAN 4.500% 19-31/01/2050 usD 795,600 2.85
1,177,185 4.23

170,000 ITALY BTPS 2.800% 18-01/12/2028 EUR 207,711 0.75
80,000 ITALY BTPS 3.450% 17-01/03/2048 EUR 106,072 0.38
100,000 [ITALY BTPS 3.850% 19-01/09/2049 EUR 142,277 0.51
550,000 ITALY BTPS 4.500% 10-01/03/2026 EUR 721,125 2.59
1,081,969 3.89

300,000 CHILE 3.860% 17-21/06/2047 usb 325,969 1.17
800,000 ENTEL CHILE SA 4.750% 14-01/08/2026 usD 756,000 2.72
914,744 3.29

300,000 URUGUAY 4.375% 19-23/01/2031 usD 325,594 1.17
160,000 URUGUAY 7.625% 06-21/03/2036 usD 220,600 0.79
270,000 URUGUAY 7.875% 03-15/01/2033 usD 368,550 1.33
836,681 3.01

100,000 BPCE 4.250% 12-06/02/2023 EUR 118,866 0.43
610,000 FRANCE 0.A.T. 0.750% 18-25/11/2028 EUR 717,815 2.58
818,000 2.93

800,000 SAUDI INT BOND 4.625% 17-04/10/2047 usD 818,000 2.93
730,000 2.63

500,000 REPUBLIC OF PERU 5.625% 10-18/11/2050 usD 730,000 2.63
715,956 2.58

750,000 KAZAKHSTAN 1.500% 19-30/09/2034 EUR 715,956 2.58
705,057 2.55

300,000 COLOMBIA REP OF 5.000% 15-15/06/2045 usD 307,219 1.11
200,000 COLOMBIA REP OF 5.200% 19-15/05/2049 usD 210,188 0.76
150,000 REP OF COLOMBIA 7.375% 06-18/09/2037 usD 187,650 0.68
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2020 31
627,625 2.26
200,000 ABU DHABI GOVT 2.500% 19-30/09/2029 usD 194,000 0.70
400,000 ABU DHABI GOVT 4.125% 17-11/10/2047 usD 433,625 1.56
567,358 2.05
100,000 CAIXABANK 2.625% 14-21/03/2024 EUR 121,174 0.44
380,000 SPANISH GOVT 1.400% 18-30/04/2028 EUR 446,184 1.61
501,600 1.81
300,000 KSA SUKUK LTD 4.303% 18-19/01/2029 usD 321,600 1.16
200,000 SHARJAH SUKUK 3.234% 19-23/10/2029 usD 180,000 0.65
494,100 1.78
450,000 PANAMA 4.500% 18-16/04/2050 usD 494,100 1.78
445,500 1.60
450,000 MOROCCO KINGDOM 4.250% 12-11/12/2022 usD 445,500 1.60
441,073 1.59
390,000 BUNDESOBL-180 0.000% 19-18/10/2024 EUR 441,073 1.59
408,595 1.47
380,000 STATE GRID OSEAS 3.500% 17-04/05/2027 usD 408,595 1.47
300, 750 1.08
300,000 REP OF DOMINICAN 7.500% 10-06/05/2021 usD 300,750 1.08
232,633 0.84
275,000 REP OF NAMIBIA 5.250% 15-29/10/2025 usD 232,633 0.84
230,176 0.83
240,000 PHILIPPINES(REP) 0.700% 20-03/02/2029 EUR 230,176 0.83
205,688 0.74
200,000 CNAC HK FINBRID 4.625% 18-14/03/2023 usD 205,688 0.74
199,975 0.72
32,000 BP CAPITAL PLC 3.245% 12-06/05/2022 usD 32,070 0.12
50,000 GLAXOSMITHKLINE 6.375% 08-09/03/2039 GBP 97,345 0.35
50,000 HSBC HOLDINGS PLC 6.500% 09-20/05/2024 GBP 70,560 0.25
179,938 0.65
200,000 TRINIDAD & TOBAGO 4.500% 16-04/08/2026 usD 179,938 0.65
169,090 0.61
200,000 REP OF SOUTH AFRICA 5.875% 18-22/06/2030 usD 169,090 0.61
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134,769 0.48
14,000 ABN AMRO BANK NV 1.000% 15-16/04/2025 EUR 15,207 0.05
30,000 BMW FINANCE NV 0.750% 16-15/04/2024 EUR 31,682 0.11
10,000 DAIMLER INTL FIN 1.375% 19-26/06/2026 EUR 10,331 0.04
30,000 DEUTSCHE TEL FIN 1.500% 16-03/04/2028 EUR 33,101 0.12
10,000 RABOBANK 4.125% 10-14/07/2025 EUR 12,645 0.05
30,000 VOLKSWAGEN INTERNATION FN 0.875% 15-16/01/2023 EUR 31,803 0.11
133,609 0.48
80,000 PORTUGUESE OTS 4.100% 15-15/02/2045 EUR 133,609 0.48
14,553 0.05
14,000 ANHEUSER - BUSCH INBEV 1.500% 15-18/04/2030 EUR 14,553 0.05
7,218 0.03
10,000 CANADIAN NATL RE 4.950% 17-01/06/2047 usD 7,218 0.03
1,843,255 6.64
1,428,339 5.15
149,000 AT&T INC 17-15/07/2021 FRN UsD 145,397 0.52
148,000 BANK OF AMERICA CORP 18-05/03/2024 FRN UsD 139,032 0.50
149,000 CITIGROUP INC 16-01/09/2023 FRN usD 140,981 0.51
148,000 CVS HEALTH CORP 18-09/03/2021 FRN UsD 143,931 0.52
200,000 FORD MOTOR CREDIT 17-03/08/2022 FRN usD 158,074 0.57
150,000 GENERAL MILLS 18-17/10/2023 FRN usD 137,871 0.50
18,000 HP ENTERPRISE 16-15/10/2025 FRN UsD 18,493 0.07
130,000 JP MORGAN CHASE 18-23/04/2024 FRN usD 122,320 0.44
149,000 MORGAN STANLEY 16-24/10/2023 FRN usD 138,048 0.50
148,000 VERIZON COMMUNICATIONS INC 17-16/03/2022 FRN UsD 139,759 0.50
149,000 WELLS FARGO & CO 16-31/10/2023 FRN UsD 144,433 0.52
200,238 0.72
200,000 SOAR WISE LTD 19-31/12/2059 FRN UsD 200,238 0.72
114,728 0.41
100,000 ALLIANZ FINANCE 11-08/07/2041 FRN EUR 114,728 0.41
99, 950 0.36
88,500 RUSSIAN FEDERATION 00-31/03/2030 SR usD 99,950 0.36

2,105,854 7.57

2,105,854 7.57

622.22 BNP PARIBAS FLEXI 1 US MORTGAGE - X - CAP usD 2,105,854 7.57
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24,545,294 88.31
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2020 31

2020 31

2020 31

2020 31

2019 10 2020 31
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2020 31

to be announced
to be announced

to-be-announced
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2020 31

1.60

0.12

0.10

0.13
0.50

0.05
0.01

90
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2020 31
2020 31
1.63386
1.68676
2019 10 2020 31
2019 10 21 2019 10 28 ° 0.0200 0.0200 0.0200
2019 11 21 2019 11 27 0.0200 0.0200 0.0200
2019 12 23 2020 0.0200 0.0200 0.0200
2020 21 2020 27 7 0.0200 0.0200 0.0200
2020 21 2020 28 0.0200 0.0200 0.0200
2020 23 2020 27 0.0200 0.0200 0.0200
* 2019 10 29

*x 2020 28
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2020 31
C )
EUR 2 EURO BUXL 30Y BONDS 2020 460,626 21,945
EUR 2 EURO-BTP FUTURE 2020 310,324 (11,741)
EUR 3 EURO-BUND FUTURE 2020 567,860 8,822
usb 12 US 10YR NOTE FUT (CBT) 2020 19 1,664,250 57,422
usb 21 US 5YR NOTE FUTURE (CBT) 2020 30 2,632,547 25,047
101,495
2020 31 (10,715)
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2020 31
2020 31

AUD 44,693,705 AUD 13,846,083
CAD 5,377,702 CAD 5,574,636
CHF 3,990,546 CHF 3,997,827
CLP 499,996,670 CLP 502,399,656
CZK 1,788,793 CZK 1,829,858
EUR 9,745,890 EUR 14,426,125
GBP 3,040,825 GBP 3,163,611
HUF 95,648,247 HUF 96,526,335
IDR 14,252,832,480 IDR 14,282,988,000
INR 45,783,909 INR 46,108,000
JPY 1,218,110,139 JPY 1,163,465,502
KRW 579,230,000 KRW 575,059,000
MXN 24,590,152 MXN 24,831,409
NOK 17,743,098 NOK 17,833,783
NZD 17,662,959 NZD 7,748,364
PLN 1,219,147 PLN 1,217,147
RUB 46,473,000 RUB 46,769,317
SEK 24,409,956 SEK 25,305,335
TWD 26,560,490 TWD 39,909,616
UsD 48,345,735 UsD 69,726,639
ZAR 17,156,907 ZAR 17,231,487

(2,125,676)

2020 31 2020 15
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2020 31

10

11

12

13
2013

526,919 392,296 134,623

2013

172,059 1,825,569 (1,653,510)

14
2020 31

15
2019 CovID-19
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3,000,000 4,800 2020
100,000
2020 30
116.00
2009 65
2011 61
2010 12 17
2010 12 17
2013 12

1915 2010 12 17
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BNP PARIBAS ASSET
MANAGEMENT Luxembourg 1988 19

2010 12 17
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(a
(b 2010 12 17
(c
(d
(e
1990 27
75009 14
2020
1,713,634,556
17 83,035,976,957
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71

2019 12
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