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BNP Paribas Global Bond Fund
G20

2021
15,658,969.67 42.47
3,722,876.20 10.10
3,530,650.70 9.58
3,222,911.94 8.74
2,200,455.56 5.97
1,929,512.50 5.23
816,763.51 2.22
762,987.85 2.07
567,606.00 1.54
550,751.62 1.49
501,200.73 1.36
380,211.81 1.03
334,208.33 0.91
310,291.67 0.84
224,208.33 0.61
34,713,606.42 94.15
1,946,868.76 5.28
364,172.19 0.99
422.99 0.00
308.34 0.00
364,903.52 0.99
216,768.04 0.59
36,808,610.66 99.83
63,733.11 0.17
N (364?855343.77) 100.00
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2021
2020 2,817,417.55 307 8.28 902
2,844,689.05 310 8.36 911
2,968,792.90 323 8.56 932
2,918,165.44 318 8.49 925
2,901,822.95 316 8.45 920
10 2,898,663.49 316 8.44 919
11 2,952,012.24 322 8.62 939
12 2,964,238.90 323 8.66 943
2021 2,941,661.79 320 8.61 938
3,047,742.54 332 8.65 942
3,055,914.06 333 8.73 951
3,040,708.38 331 8.68 946
2020 32,312,258.93 2,738 7.35 623
32,880,257.95 2,787 7.41 628
33,913,329.94 2,874 7.58 642
33,629,877.46 2,850 7.52 637
32,352,780.24 2,742 7.48 634
10 32,460,570.73 2,751 7.47 633
11 33,318,172.86 2,824 7.63 647
12 33,539,201.15 2,842 7.65 648
2021 33,031,669.05 2,799 7.61 645
33,016,048.68 2,798 7.65 648
32,165,109.75 2,726 7.71 653
31,488,570.28 2,669 7.67 650
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2020 11,253,364.60 888 8.19 646
11,637,139.19 918 8.26 652
12,751,944 .11 1,006 8.45 667
12,739,693.77 1,005 8.38 661
12,516,249.20 988 8.35 659
10 12,446,269.46 982 8.34 658
11 12,973,776.44 1,024 8.51 672
12 12,876,105.09 1,016 8.55 675
2021 12,945,474 .89 1,022 8.50 671
13,065,951.50 1,031 8.54 674
13,676,604.34 1,079 8.61 679
13,252,909.19 1,046 8.57 676
2020 0.0100 1.09
0.0100 1.09
0.0100 1.09
0.0100 1.09
0.0100 1.09
10 0.0100 1.09
11 0.0100 1.09
12 0.0100 1.09
2021 0.0100 1.09
0.0100 1.09
0.0100 1.09
0.0100 1.09
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2020 0.0100 0.85
0.0100 0.85

0.0100 0.85

0.0100 0.85

0.0100 0.85

10 0.0100 0.85

11 0.0100 0.85

12 0.0100 0.85

2021 0.0100 0.85
0.0100 0.85

0.0100 0.85

0.0100 0.85

2020 0.0100 0.79
0.0100 0.79

0.0100 0.79

0.0100 0.79

0.0100 0.79

10 0.0100 0.79

11 0.0100 0.79

12 0.0100 0.79

2021 0.0100 0.79
0.0100 0.79

0.0100 0.79

0.0100 0.79
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2020 2021 10.41
2020 2021 10.03
2020 2021 10.14
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2021 2021
17,100 17,100 7,069 7,069 350,211 350,211
605,737 605,737 881,302 881,302 4,106,762 4,106,762

384,110 384,110 161,974 161,974 1,546,068 1,546,068

10/31



76

108.93

2021

30

84.75

11/31

EDINETOOOO
O00DO00o0O00ooO00o0o000oO0Onoo(EL4903)
OOoooooooooooooooooood

23 103

78.91



EDINETOOOO
O00DO00o0O00ooO00o0o000oO0Onoo(EL4903)
OOoooooooooooooooooood

2021 31

37,487,861 4,083,553
35,479,685 3,864,802
364,624 39,718
35,844,309 3,904,521
10 14,773 1,609
152,397 16,601
948,421 103,311
527,961 57,511
354,955 38,665
187,036 20,374
167,919 18,291

37,132,906 4,044,887
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2021 31

528,623 57,583
340,337 37,073

1,286 140

15 142,968 15,574
9,144 996

14 1,216 132
494,951 53,915

33,672 3,668

16 932,794 101,609
3,106,159 338,354

4,072,625 443,631

16 (1,481,495) (161,379)
780,808 85,053

3,371,938 367,305

(323,209) (35,207)

(282,735) (30,798)

2,765,994 301,300

34,366,912 3,743,588
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2019 30 2020 30 2021 31 2021 31

27,438,458 34,366,912 37,132,906

7.64 7.48 7.71 4,172,762.000
8.45 8.35 8.61 1,587,568.000
8.47 8.45 8.73 350,211.000
2019 30 2020 30 2021 31 2021 31
2,988,871 3,743,588 4,044,887
647 634 653 4,172,762.000
667 658 679 1,587,568.000

923 920 951 350,211.000
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2021 31

35,844,309 96.53

34,025,963 91.63

13,866,098 37.33
100,000 ALLISON TRANS 5.875% 19-01/06/2029 usD 109,563 0.30
50,000 ﬁg;g;ggg4LNTERNATIONAL GROUP 4.500% 14- USD 57,220 0.15
50,000 AT&T INC 4.500% 15-15/05/2035 usD 56,430 0.15
200,000 BRISTOL-MYERS 5.000% 20-15/08/2045 usD 258,767 0.70
250,000 CF INDUSTRIES IN 3.450% 13-01/06/2023 usD 260,472 0.70
50,000 CITIGROUP INC 3.200% 16-21/10/2026 usD 53,702 0.14
56,000 CITIGROUP INC 3.400% 16-01/05/2026 usD 60,949 0.16
50,000 COMCAST CORP 6.950% 07-15/08/2037 usD 74,927 0.20
50,000 DOW CHEMICAL CO 4.625% 14-01/10/2044 usD 58,023 0.16
50,000 DUKE ENERGY COR 4.200% 19-15/06/2049 usD 53,899 0.15
350,000 EMC CORP 3.375% 13-01/06/2023 usD 361,512 0.97
50,000 EXELON CORP 4.950% 16-15/06/2035 usD 59,118 0.16
50,000 FEDEX CORP 4.400% 17-15/01/2047 usD 56,360 0.15
300,000 GAP INC/THE 8.875% 20-15/05/2027 usD 350,258 0.94
50,000 GILEAD SCIENCES 4.800% 14-01/04/2044 usD 60,120 0.16
250,000 HANESBRANDS INC 4.625% 16-15/05/2024 usD 264,527 0.71
200,000 HESS CORP 6.000% 09-15/01/2040 usD 239,091 0.64
200,000 HEWLETT-PACK CO 6.000% 11-15/09/2041 usD 251,873 0.68
250,000 HILTON WORLDWIDE 4.875% 17-01/04/2027 usD 260,938 0.70
200,000 HOME DEPQOT INC 4.400% 14-15/03/2045 usD 240,090 0.65
200,000 1BM CORP 4.150% 19-15/05/2039 usD 227,319 0.61
200,000 INTEL CORP 4.250% 12-15/12/2042 usD 233,828 0.63
50,000 JP MORGAN CHASE 6.400% 08-15/05/2038 usD 70,692 0.19
350,000 MASONITE INTL 5.750% 18-15/09/2026 usD 364,853 0.98
150,000 METLIFE INC 9.250% 08-08/04/2068 usD 222,735 0.60
100,000 MGM RESORTS 5.750% 18-15/06/2025 usD 109,000 0.29
50,000 MOSAIC CO 4.050% 17-15/11/2027 usD 55,470 0.15
450,000 NEWELL BRANDS 4.200% 16-01/04/2026 usD 496,688 1.34
300,000 NEWELL BRANDS 1 4.875% 20-01/06/2025 usD 331,125 0.89
200,000 NEWMONT MINING 4.875% 12-15/03/2042 usD 243,346 0.66
50,000 ORACLE CORP 4.000% 16-15/07/2046 usD 51,381 0.14
50,000 PRUDENTIAL FINANCIAL 6.625% 10-21/06/2040 usD 71,783 0.19
50,000 ROPER TECHNOLOGI 4.200% 18-15/09/2028 usD 56,192 0.15
50,000 SHERWIN-WILLIAMS 3.450% 17-01/06/2027 usD 54,555 0.15
200,000 TOLL BR FIN CORP 4.875% 15-15/11/2025 usD 223,540 0.60
50,000 UNITED PARCEL 4.250% 19-15/03/2049 usD 58,775 0.16
250,000 UNITED RENTAL NA 4.875% 17-15/01/2028 usD 263,781 0.71
191,091 US TREASURY INFL IX N/B 2.125% 11-15/02/2041 usD 275,918 0.74
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2021 31
3,750,000 US TREASURY N/B 0.125% 20-31/10/2022 usD 3,749,999 10.10
2,750,000 US TREASURY N/B 2.000% 17-31/05/2024 usD 2,888,573 7.78
50,000 VERIZON COMM INC 4.125% 16-15/08/2046 usD 54,707 0.15
50,000 VERIZON COMMUNICATIONS INC 4.329% 18-21/09/2028 usD 57,179 0.15
47,000 VERIZON COMMUNICATIONS INC 5.012% 17-15/04/2049 usD 57,870 0.16
50,000 WALT DISNEY CO 6.650% 19-15/11/2037 usD 73,194 0.20
350,000 WESTERN DIGITAL 4.750% 18-15/02/2026 usD 385,756 1.04
3,631,950 9.79
500,000 PETROLEOS MEXICA 5.950% 20-28/01/2031 usD 477,500 1.29
300,000 PETROLEOS MEXICA 6.500% 18-23/01/2029 usD 302,888 0.82
600,000 PETROLEOS MEXICA 7.690% 20-23/01/2050 usD 559,500 1.51
800,000 UNITED MEXICAN 3.750% 18-11/01/2028 usD 854,750 2.30
1,300,000 UNITED MEXICAN 4.500% 19-22/04/2029 usD 1,437,312 3.87
3,312,894 8.92
1,000,000 INDONESIA (REP) 2.850% 20-14/02/2030 usD 1,017,187 2.74
400,000 [INDONESIA (REP) 3.400% 19-18/09/2029 usD 423,625 1.14
613,000 INDONESIA (REP) 3.850% 20-15/10/2030 usD 672,193 1.81
200,000 REP OF INDONESIA 2.150% 17-18/07/2024 EUR 249,017 0.67
450,000 REP OF INDONESIA 6.625% 07-17/02/2037 usD 597,656 1.61
335,000 SBSN INDO 111 3.750% 18-01/03/2023 usD 353,216 0.95
3,227,967 8.69
500,000 BRAZIL REP OF 2.875% 20-06/06/2025 usD 504,375 1.36
1,400,000 BRAZIL REP OF 3.875% 20-12/06/2030 usD 1,358,874 3.66
300,000 BRAZIL REP OF 4.500% 19-30/05/2029 usb 310,031 0.83
1,000,000 REP OF BRAZIL 4.625% 17-13/01/2028 usD 1,054,687 2.84
2,187,015 5.89
750,000 SAUDI INT BOND 2.250% 21-02/02/2033 usD 706,641 1.90
1,300,000 SAUDI INT BOND 4.375% 19-16/04/2029 usD 1,480,374 3.99
2,066,406 5.57
500,000 REP OF SOUTH AFRICA 4.300% 16-12/10/2028 usD 492,031 1.33
1,000,000 REP OF SOUTH AFRICA 5.875% 18-22/06/2030 usD 1,069,062 2.88
500,000 REP OF SOUTH AFRICA 6.250% 11-08/03/2041 usD 505,313 1.36
1,798,097 4.84
910,000 ITALY BTPS 0.350% 19-01/02/2025 EUR 1,089,297 2.93
500,000 ITALY BTPS 3.000% 19-01/08/2029 EUR 708,800 1.91
609,611 1.64
300,000 KSA SUKUK LTD 4.303% 18-19/01/2029 usD 341,100 0.92
250,000 SEAGATE HDD CAYM 4.875% 17-01/03/2024 usD 268,511 0.72
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2021 31
590,392 1.59
250,000 ALCOA NEDERLAND 6.750% 16-30/09/2024 USD 258,772 0.70
300,000 SENSATA TECH BV 5.000% 15-01/10/2025 UsD 331,620 0.89
562,824 1.52
600,000 CHINA (PEOPLES) 1.200% 20-21/10/2030 USD 562,824 1.52
532,813 1.43
500,000 HUARONG FINANCE 4.250% 17-07/11/2027 USD 532,813 1.43
496,563 1.34
500,000 EX-IM BK OF IN 3.250% 20-15/01/2030 USD 496,563 1.34
463,458 1.25
440,000 CASCADES INC/USA 5.375% 19-15/01/2028 usD 463,458 1.25
460,375 1.24
400,000 RUSSIA-EUROBOND 5.100% 19-28/03/2035 UsD 460,375 1.24
219,500 0.59
200,000 INTL GAME TECH 6.500% 15-15/02/2025 UsD 219,500 0.59
1,818,346 4.90
790, 600 2.13
800,000 FORD MOTOR CREDIT 17-03/08/2022 FRN USD 790,600 2.13
750, 750 2.02
700,000 BNP PARIBAS 07-29/06/2049 SR UsD 750,750 2.02
199,000 0.54
200,000 SOAR WISE LTD 19-31/12/2059 FRN USD 199,000 0.54
77,996 0.21
67,500 RUSSIAN FEDERATION 00-31/03/2030 SR USD 77,996 0.21
35,844,309 96.53
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2021 31

2021 31

2021 31

2021 31

2020 10 2021 31
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2021 31

to be announced
to be announced

to-be-announced
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2021 31
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2021 31
2021 31
1.31294
1.42785
2020 10 2021 31

2020 10 21 2020 10 27 0.0100 0.0100 0.0100
2020 11 24 2020 12 0.0100 0.0100 0.0100
2020 12 21 2020 12 29 0.0100 0.0100 0.0100
2021 21 2021 27 0.0100 0.0100 0.0100
2021 22 2021 0.0100 0.0100 0.0100

2021 22 2021 26 0.0100 0.0100 0.0100
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2021 31
2021 31
« )
EUR 8 EURO OAT FUTURE FRENCH GOVT BD 10YR 6% 2021 1,522,718 1,128
EUR 7 EURO-BOBL FUTURE 2021 1,111,316 (1,152)
EUR 4 EURO-BTP FUTURE 2021 701,936 4,701
EUR 2 EURO-BUND FUTURE 2021 402,611 (235)
USD 47 ULTRA 10 YEAR US TREASURY NOTE FUTURES 2021 21 6,753,313 223,586
USD 11 ULTRA LONG TERM US TREASURY BOND FUTURE 2021 21 1,993,406 104,438
USsD 50 US 10YR NOTE FUT (CBT) 2021 21 6,546,875 118,563
USD 26 US LONG BOND FUT (CBT) 2021 21 4,019,438 142,609
usb 27 US 2YR NOTE FUTURE (CBT) 2021 30 5,959,617 47
usb 47 US 5YR NOTE FUTURE (CBT) 2021 30 5,799,727 63,203
656,888

2021 31 (167,978)
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2021 31

2021 31
AUD 34,975,643 AUD 3,230,209
BRL 501,000 BRL 560,000
CAD 2,170,745 CAD 2,195,788
CHF 863,468 CHF 872,461
EUR 6,612,635 EUR 8,704,346
GBP 1,061,000 GBP 1,086,046
INR 28,300,000 JPY 205,355,557
JPY 227,726,952 KRW 108,860,000
KRW 321,297,000 MXN 17,985,660
MXN 13,858,815 NOK 12,818,771
NOK 14,548,130 NZD 2,201,322
NZD 15,606,973 RUB 38,399,000
RUB 38,184,005 SEK 5,008,101
SEK 5,070,644 TRY 1,527,314
TRY 1,390,820 TWD 30,571,616
TWD 30,426,000 usb 56,545,345
usD 24,229,279 ZAR 7,127,030
ZAR 7,386,468

(504,491)
2021 31 2021
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10

2001 31
EUR 600,000 PUT EUR/USD 08/04/2021 1.209 2021 1.200 725,400 20,131
EUR 20,000 PUT EUR/USD 21/06/20211.151 2021 21 1.151 23,010 4,329
USD 40,000 PUT USD/CAD 09/04/20211.222 2021 1.222 38,890 392
USD 390,000 PUT ZAR/USD 08/04/2021 14.950 2021 14.950 394,853  (6,275)
USD 380,000 CALL USD/ZAR 22/04/2021 2021 22 15.150 389,875  (3,125)
GBP 15,000 PUT GBP/USD 20/03/20211.372 2021 29  1.372 20,580 2,531
GBP 260,000 CALL GBP/USD 20/04/20211.405 2021 20  1.405 365,300 (396)
NZD 270,000 PUT USD/NZD 13/04/20210.709 2021 13 0.709 191,430  (2,814)

14,773

2021 31 (167,978)

1

2021 31

681,674

12
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2021 31
16
2013
3,147,849 2,215,055 932,794
2013
81,786 1,563,281 (1,481,495)
17
2021 31
18

COVID-19
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3,000,000 9,597 2021
100,000
2021 30
131.99
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

(!
(e

2021

2010 12 17
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1,790,267,702

15

110,157,310,412

2021

2021
29

2000
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http://www.hamagintt.co.jp/
045 225 1133

18 14
http://www.sittsec.co.jp/
06 6485 0031

https://www.hamagintt.co.jp/
045 225 1133

18 14
http://www.sittsec.co.jp/
06 6485 0031
2021 10
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