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BNP Paribas Global Bond Fund
G20

2022
13,842,772.38 51.14
2,662,828.82 9.84
2,580,978.36 9.54
2,202,625.05 8.14
1,257,531.25 4.65
966,510.42 3.57
718,889.72 2.66
449,950.73 1.66
441,058.34 1.63
410,683.35 1.52
398,578.11 1.47
369,377.50 1.36
344,576.00 1.27
187,084.72 0.69
26,833,444.75 99.14
1,084,703.48 4.01
242,070.79 0.89
43,472.23 0.16
1,367.71 0.01
1,555.64 0.01
43,284.30 0.16
1,515,812.38 5.60
26,687,690.94 98.60
378,355.02 1.40
, (27é?ggé045.96) 100.00

2022 28
128.86 91.70

84.08
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2022
2021 3,038,306.81 392 8.68 1,119
3,033,677.59 391 8.65 1,115
3,004,196.50 387 8.56 1,103
3,195,784.65 412 8.64 1,113
3,188,747.47 411 8.62 1,111
10 3,172,172.44 409 8.60 1,108
11 3,126,445.41 403 8.47 1,091
12 3,167,236.41 408 8.58 1,106
2022 3,117,156.39 402 8.46 1,090
3,021,510.47 389 8.36 1,077
3,018,979.17 389 8.46 1,090
2,784,868.97 359 8.31 1,071
2021 30,615,826.36 2,807 7.66 702
30,252,952.27 2,774 7.64 701
29,891,026.11 2,741 7.56 693
29,262,280.00 2,683 7.62 699
29,199,845.18 2,678 7.61 698
10 28,076,049.84 2,575 7.58 695
11 27,220,015.51 2,496 7.47 685
12 27,431,325.09 2,515 7.56 693
2022 27,052,103.46 2,481 7.45 683
26,690,792.93 2,448 7.36 675
26,819,917.59 2,459 7.44 682
24,746,126.58 2,269 7.30 669
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2021 13,223,446.18 1,112 8.57 721
13,058,999.76 1,098 8.54 718
12,787,379.05 1,075 8.46 711
12,866,411.16 1,082 8.53 717
12,838,437.47 1,079 8.51 716
10 12,693,211.89 1,067 8.49 714
11 12,500,855.87 1,051 8.37 704
12 12,570,558.00 1,057 8.48 713
2022 12,062,246.40 1,014 8.36 703
11,874,856.08 998 8.27 695
11,816,826.44 994 8.37 704
10,315,695.67 867 8.22 691
2021 0.0100 1.29
0.0100 1.29
0.0100 1.29
0.0100 1.29
0.0100 1.29
10 0.0100 1.29
11 0.0100 1.29
12 0.0100 1.29
2022 0.0100 1.29
0.0100 1.29
0.0100 1.29
0.0100 1.29
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2021 0.0100 0.92
0.0100 0.92

0.0100 0.92

0.0100 0.92

0.0100 0.92

10 0.0100 0.92

11 0.0100 0.92

12 0.0100 0.92

2022 0.0100 0.92
0.0100 0.92

0.0100 0.92

0.0100 0.92

2021 0.0100 0.84
0.0100 0.84

0.0100 0.84

0.0100 0.84

0.0100 0.84

10 0.0100 0.84

11 0.0100 0.84

12 0.0100 0.84

2022 0.0100 0.84
0.0100 0.84

0.0100 0.84

0.0100 0.84
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2021 2022 2.88
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2021 2022 2.68
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2022 2022
20,610 20,610 35,800 35,800 335,021 335,021
107,970 107,970 826,254 826,254 3,388,478 3,388,478
15,665 15,665 306,253 306,253 1,255,480 1,255,480
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76

128.86

2022

28

91.70
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2022 31

32,175,756 4,146,168
30,758,937 3,963,597
(1,194,963) (153,983)
29,563,974 3,809,614

12 65,922 8,495
10 11 1,420,783 183,082
494,136 63,674

630,941 81,303

797,657 102,786

187,019 24,099

610,638 78,687

31,378,099 4,043,382
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2022

31

11/30

542,099 69,855
291,114 37,513

344 44

75,375 9,713

7,606 980

1,723 222

376,162 48,472

165,937 21,383

16 (167,417) (21,573)
563,520 72,615

562,040 72,424

16 (1,499,420) (193,215)
1,396,290 179,926

458,910 59,135

(1,976,016) (254,629)

(242,217) (31,212)

(1,759,323) (226,706)

33,137,422 4,270,088

31,378,099 4,043,382
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2020 30 2021 30 2022 31 2022 31

34,366,912 33,137,422 31,378,099

7.48 7.61 7.44 3,602,973.000
8.35 8.51 8.37 1,412,028.000
8.45 8.62 8.46 356,781.000
2020 30 2021 30 2022 31 2022 31
4,428,520 4,270,088 4,043,382
686 698 682 3,602,973.000
702 716 704 1,412,028.000

1,089 1,111 1,090 356,781.000
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2022 31
27,672,706 88.19
27,672,706 88.19
14,110, 704 44.98
400,000 ALLISON TRANS 5.875% 19-01/06/2029 usD 407,500 1.30
400,000 CHARLES RIVER LA 4.250% 19-01/05/2028 usD 391,000 1.25
300,000 DUKE ENERGY COR 4.200% 19-15/06/2049 usD 303,156 0.97
2,000,000 FORD MOTOR CRED 3.087% 20-09/01/2023 usD 2,002,500 6.38
400,000 HANESBRANDS INC 4.625% 16-15/05/2024 usD 406,000 1.29
300,000 HEWLETT-PACK CO 6.000% 11-15/09/2041 usD 348,622 1.11
400,000 HILTON WORLDWIDE 4.875% 17-01/04/2027 usD 403,404 1.29
300,000 1BM CORP 4.150% 19-15/05/2039 usD 314,312 1.00
200,000 INTEL CORP 4.250% 12-15/12/2042 usD 214,899 0.68
500,000 IRON MOUNTAIN 4.500% 20-15/02/2031 usD 462,400 1.47
400,000 MASONITE INTERNATIONAL 5.375% 19-01/02/2028 usD 403,000 1.28
400,000 MATTEL INC 3.750% 21-01/04/2029 usD 384,500 1.23
150,000 METLIFE INC 9.250% 08-08/04/2068 usD 195,031 0.62
700,000 NEWELL BRANDS 4.200% 16-01/04/2026 usD 704,375 2.24
300,000 NEWMONT MINING 4.875% 12-15/03/2042 usD 337,577 1.08
300,000 ORACLE CORP 4.000% 16-15/07/2046 usD 267,150 0.85
450,000 ORGANON FIN 1 4.125% 21-30/04/2028 usD 428,738 1.37
500,000 TELEFLEX INC 4.250% 20-01/06/2028 usD 488,956 1.56
400,000 TOLL BR FIN CORP 4.875% 15-15/11/2025 usD 412,836 1.32
400,000 UNITED RENTAL NA 4.875% 17-15/01/2028 usD 404,050 1.29
4,450,000 US TREASURY N/B 0.125% 20-31/10/2022 usD 4,422,536 14.10
400,000 WESTERN DIGITAL 4.750% 18-15/02/2026 usD 408,162 1.30
2,757,127 8.79
800,000 PETROLEOS MEXICA 5.950% 20-28/01/2031 usD 737,560 2.35
300,000 PETROLEOS MEXICA 6.500% 18-23/01/2029 usD 296,667 0.95
300,000 PETROLEOS MEXICA 7.690% 20-23/01/2050 usD 261,000 0.83
400,000 UNITED MEXICAN 3.750% 18-11/01/2028 usD 407,400 1.30
1,000,000 UNITED MEXICAN 4.500% 19-22/04/2029 usD 1,054,500 3.36
2,733,907 8.71
700,000 REPUBLIC OF BRAZIL 3.750% 21-12/09/2031 usD 631,400 2.01
1,200,000 REPUBLIC OF BRAZIL 3.875% 20-12/06/2030 usD 1,106,100 3.53
300,000 REPUBLIC OF BRAZIL 4.500% 19-30/05/2029 usD 293,213 0.93
700,000 REPUBLIC OF BRAZIL 4.625% 17-13/01/2028 usD 703,194 2.24
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2022 31
2,322,380 7.39
400,000 [INDONESIA GOVT 2.850% 20-14/02/2030 usD 393,575 1.25
200,000 INDONESIA GOVT 3.400% 19-18/09/2029 usD 203,913 0.65
613,000 [INDONESIA GOVT 3.850% 20-15/10/2030 usD 644,148 2.05
450,000 [INDONESIA GOVT 6.625% 07-17/02/2037 usD 564,553 1.80
200,000 PT PERTAMINA 2.300% 21-09/02/2031 usD 176,522 0.56
335,000 SBSN INDO 111 3.750% 18-01/03/2023 usD 339,669 1.08
1,333,650 4.25
800,000 REPUBLIC OF SOUTH AFRICA 5.875% 18-22/06/2030 usD 838,400 2.67
500,000 REPUBLIC OF SOUTH AFRICA 6.250% 11-08/03/2041 usD 495,250 1.58
1,012,125 3.22
750,000 SAUDI INT BOND 2.250% 21-02/02/2033 usD 688,125 2.19
300,000 SAUDI INT BOND 4.375% 19-16/04/2029 usD 324,000 1.03
733,018 2.34
300,000 KSA SUKUK LTD 4.303% 18-19/01/2029 usD 322,125 1.03
400,000 SEAGATE HDD CAYM 4.875% 17-01/03/2024 usD 410,893 1.31
471,657 1.50
500,000 EX-IM BK OF IN 3.250% 20-15/01/2030 usD 471,657 1.50
444,080 1.41
400,000 HUARONG FINANCE 2019 3.750% 19-29/05/2024 usb 390,080 1.24
200,000 SHIMAO GRP HLDGS 5.600% 19-15/07/2026 usD 54,000 0.17
420,060 1.34
400,000 [INTERNATIONAL GAME TECH 6.500% 15-15/02/2025 usD 420,060 1.34
407,662 1.30
400,000 SENSATA TECH BV 5.000% 15-01/10/2025 usD 407,662 1.30
378,220 1.21
400,000 1011778 BC ULC / 3.875% 19-15/01/2028 usD 378,220 1.21
357,616 1.14
400,000 CHINA (PEOPLES) 1.200% 20-21/10/2030 usD 357,616 1.14
190, 500 0.61
200,000 HUARONG FINANCE 4.250% 17-07/11/2027 usD 190,500 0.61
1,891,268 6.03
1,891,268 6.03
14,416.22 BNP PARIBAS INSTICASH USD 1D SHORT TERM XCA usD 1,891,268 6.03
29,563,974 94.22
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2022 31

2022 31

2022 31

2022 31

2021 10 2022 31
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2022 31

to be announced
to be announced

to-be-announced
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2022 31

0.12

0.10

0.13
0.50

0.05
0.01

90

17/30

OOoooooooooooooood

1.60



(

(

(

(

)

)

)

)

1.4817
1.5997

2022

31

18/30

EDINETOOOO
O00DO00o0O00ooO00o0o000oO0Onoo(EL4903)
OOoooooooooooooood

2022 31



EDINETOOOO
O00DO00o0O00ooO00o0o000oO0Onoo(EL4903)
OOoooooooooooooood

2022 31
2021 10 2022 31
2021 10 21 2021 10 27 0.0100 0.0100 0.0100
2021 11 22 2021 11 30 0.0100 0.0100 0.0100
2021 12 21 2021 12 29 0.0100 0.0100 0.0100
2022 21 2022 27 0.0100 0.0100 0.0100
2022 22 2022 0.0100 0.0100 0.0100
2022 22 2022 28 0.0100 0.0100 0.0100
10
2022 31
« )
USD 3 ULTRA LONG TERM US TREASURY BOND FUTURE 2022 21 531,375 19,688
UsDb 25 ULTRA 10 YEAR US TREASURY NOTE FUTURE 2022 21 3,386,719 108,985
uso 49 US 10YR NOTE FUTURE (CBT) 2022 21 6,020,875 173,031
Uso 18 US LONG BOND FUTURE (CBT) 2022 21 2,701,125 77,344
USD 4 US 2YR NOTE FUTURE (CBT) 2022 30 847,688 10,906
Uso 26 US 5YR NOTE FUTURE (CBT) 2022 30 2,981,875 75,156
465,110

2022 31 (187,019)
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2022 31

11

2022 31
AUD 28,155,960 AUD 1,579,490
BRL 835,000 BRL 843,000
CAD 1,552,175 CAD 777,101
CHF 291,129 CHF 560,575
CLP 250,094,000 CLP 119,265,000
CoP 598,796,000 CNH 2,891,000
EUR 3,288,677 CoP 591,240,000
GBP 1,495,845 EUR 3,482,110
INR 23,289,000 GBP 1,483,540
JPY 2,860,739 JPY 1,485,956
NOK 9,451,221 NOK 9,476,403
NZD 12,465,863 NZD 286,207
SEK 5,684,101 SEK 5,673,091
THB 9,901,000 TWD 8,969,360
TWD 8,933,000 usb 34,000,136
USsD 6,073,700

955,673

2022 31 2022
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2022 31

12

2022 31
AUD 1,710,000 CALL AUD/USD 21/04/2022 0.76 2022 21 0.760 1,299,600 (6,116)
AUD 1,710,000 CALL USD/AUD 21/04/2022 0.742 2022 21 0.742 1,268,820 22,308
AUD 1,700,000 CALL USD/AUD 11/08/2022 0.746 2022 11 0.746 1,268,200 39,212
AUD 1,700,000 CALL AUD/USD 11/08/2022 0.772 2022 11 0.772 1,312,400 (18,554)
usb 610,000 CALL CAD/USD 25/04/2022 1.28 2022 25 1.280 625,118 588
usb 45,000 CALL JPY / USD 13/05/2022 110.9 2022 13 110.900 41,116 497
usb 630,000 PUT USD/JPY 08/06/2022 112.25 2022 112.250 582,636 538
Usb 630,000 PUT JPY / USD 08/06/2022 112.25 2022 112.250 582,636 (538)
usb 600,000 CALL CNH/USD 13/04/2022 6.41 2022 13 6.410 605,852 237
usb 300,000 PUT USD/JPY 06/04/2022 121 2022 121.000 299,073 670
usb 300,000 PUT USD/CAD 08/04/2022 1.248 2022 1.248 299,749 767
usb 600,000 CALL USD/CNH 19/04/2022 6.45 2022 19 6.450 609,632 (217)
usb 600,000 CALL CNH/USD 19/04/2022 6.39 2022 19 6.390 603,961 841
GBP 448,000 PUT GBP/JPY 20/04/2022 155 2022 20 155.000 572,111 723
GBP 752,000 PUT GBP/USD 31/05/2022 1.315 2022 31 1.315 988,880 12,326
GBP 752,000 PUT USD/GBP 31/05/2022 1.275 2022 31 1.275 958,800 (3,983)
EUR 1,330,000 CALL USD/EUR 20/05/2022 1.157 2022 20 1.157 1,538,810 1,681
EUR 1,330,000 CALL EUR/USD 20/05/2022 1.1785 2022 20 1.179 1,567,405 (336)
EUR 550,000 PUT EUR/USD 07/04/2022 1.09 2022 1.090 599,500 243
EUR 550,000 PUT USD/EUR 07/04/2022 1.07 2022 1.070 588,500 @)
EUR 548,000 PUT EUR/CHF 12/05/2022 1.02 2022 12 1.020 607,410 2,316
EUR 41,000 PUT EUR/GBP 22/06/2022 0.869 2022 22 0.869 46,912 9,055
EUR 550,000 CALL GBP/EUR 21/04/2022 0.842 2022 21 0.842 609,749 5,454
EUR 550,000 CALL EUR/GBP 21/04/2022 0.8505 2022 21 0.851 615,904 (2,607)
EUR 280,000 PUT EUR/USD 19/04/2022 1.111 2022 19 1.111 311,080 824

65,922
2022 31 (187,019)
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2022 31
13
2022 31
11,658
2022 31
905,000
14

15
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2013

18,117

185,534 (167,417)

17

18
2019

2022

24

2022

482

31

CovID-19
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3,000,000 749 2022
100,000
2022 28
135.83
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
(c
(d
(e

2022

2010 12 17
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1,689,726,424
17 117,131,837,972
2000
65
2022 2020 12
2021 24
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76

23 103

2022 28
135.83
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2021 30

60,705.10 8,246
60,705.10 8,246

0.00 0
324,736,768.96 44,108,995
39,548,371.10 5,371,855
260,188,397.87 35,341,390
24,999,999.99 3,395,750
654.66 89
324,798,128.72 44,117,330
13,750,502.76 1,867,731
3,000,000.00 407,490
300,000.00 40,749
10,450,000.00 1,419,424
502.76 68
2,798,204.70 380,080
63,316.16 8,600
2,348,958.16 319,059
385,930.38 52,421
8,829,505.55 1,199,312
279,945,378.39 38,024,981
19,474,537.32 2,645,226
324,798,128.72 44,117,330
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2021 30

426,264,663.49 57,899,529
383,260,034.97 52,058,211
3,381,020.89 459,244
46,385,649.41 6,300,563
0.00 0
23,538,357.29 3,197,215
4,390,366.22 596,343
3,891,615.00 528,598
498,751.22 67,745
93,037.82 12,637
19,147,991.07 2,600,872
23,796.64 3,232
23,796.64 3,232
3,348,958.16 454,889
19,474,537.32 2,645,226
0.00 0
19,474,537.32 2,645,226
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