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Independent auditor's report

To the Unitholders of
BNP PARIBAS GLOBAL BOND FUND

Opinion
We have audited the financial statements of BNP PARIBAS GLOBAL BOND FUND (the “Fund™), which comprise the
statement of net assets and the securities portfolio as at 30 September 2018, and the statement of operations and changes

in net assets for the year then ended, and the notes to the financial statements, including a summary of significant
accounting policies.

In our opinion, the accompany ing financial statements give a true and fair view of the financial position of the Fund as
at 30 September 2018, and of the results of its operations and changes in its net assets for the year then ended in
accordance with Luxembourg legal and regulatory requirements relating to the preparation and presentation of the
financial statements.

Basis for Opinion

We conducted our audit in accordance with the Law of 23 July 2016 on the audit profession (the “Law of
23 July 2016 and with International Standards on Auditing (“ISAs™) as adopted for Luxembourg by the “Commission
de Surveillance du Secteur Financier” (*CSSF’). Our responsibilities under those Law and standards are further
described in the « responsibilities of the “réviseur d’entreprises agréé” for the audit of the financial statements » section
of our report. We are also independent of the Fund in accordance with the International Ethics Standards Board for
Accountants’ Code of Ethics for Professional Accountants (“IESBA Code”) as adopted for Luxembourg by the CSSF
together with the ethical requirements that are relevant to our audit of the financial statements, and have fulfilled our
other ethical responsibilities under those ethical requirements. We believe that the audit evidence we have obtained is
sufficient and appropriate to provide a basis for our opinion.

Other information

The Board of Directors of the Alternative Investment Fund Manager is responsible for the other information. The other
information comprises the information included in the annual report but does not include the financial statements and
our report of the “réviseur d’entreprises agréé” thereon.

OQur opinion on the financial statements does not cover the other information and we do not express any form of
assurance conclusion thereon.

In connection with our audit of the financial statements, our responsibility is to read the other information and, in doing
so, consider whether the other information is materially inconsistent with the financial statements or our knowledge
obtained in the audit or otherwise appears to be materially misstated. If, based on the work we have performed, we
conclude that there is a material misstatement of this other information, we are required to report this fact. We have
nothing to report in this regard.
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Independent auditor's report

Responsibilities of the Board of Directors of the Alternative Investment Fund Manager and those charged with
governance for the financial statements

The Board of Directors of the Alternative Investment Fund Manager is responsible for the preparation and fair
presentation of these financial statermnents in accordance with Luxembourg legal and regulatory requirements relating to
the preparation and presentation of the financial staternents, and for such internal control as the Board of Directors of
the Alternative Investment Fund Manager determines is necessary to enable the preparation of financial staternents that
are free from material misstaternent, whether due to fraud or error.

In preparing the financial statements, the Board of Directors of the Alternative Investment Fund Manager is responsible
for assessing the Fund’s ability to continue as a going concern, disclosing, as applicable, matters related to going
concern and using the going concern basis of accounting unless the Board of Directors of the Alternative Investment
Fund Manager either intends to liquidate the Fund or to cease operations, or has no realistic altemative but to do so.

Responsibilities of the “réviseur d’entreprises agréé” for the audit of the financial statements

Our objectives are to obtain reasonable assurance about whether the financial statements as a whole are free from
material misstatement, whether due to fraud or error, and to issue a report of the “réviseur d’entreprises agréé” that
includes our opinion. Reasonable assurance is a high level of assurance, but is not a guarantee that an audit conducted in
accordance with the Law of 23 July 2016 and with ISAs as adopted for Luxembourg by the CSSF will always detect a
material misstatement when it exists. Misstaternents can arise from fraud or error and are considered material if]
individually or in the aggregate, they could reasonably be expected to influence the economic decisions of users taken
on the basis of these financial statements.

As part of an audit in accordance with the Law of 23 July 2016 and with ISAs as adopted for Luxembourg by the CSSF,
we exercise professional judgment and maintain professional skepticism throughout the audit. We also:

+  Identify and assess the risks of material misstatement of the financial statements, whether due to fraud or error,
design and perform audit procedures responsive to those risks, and obtain audit evidence that is sufficient and
appropriate to provide a basis for our opinion. The risk of not detecting a material misstatement resulting from fraud
is higher than for one resulting from error, as fraud may involve collusion, forgery, intentional omissions,
misrepresentations, or the override of internal control

+  Obtain an understanding of internal control relevant to the audit in order to design audit procedures that are
appropriate in the circumstances, but not for the purpose of expressing an opinion on the effectiveness of the Fund’s
internal control.

+  FEwvaluate the appropriateness of accounting policies used and the reasonableness of accounting estimates and related
disclosures made by the Board of Directors of the Alternative Investment Fund Manager.

+  Conclude on the appropriateness of Board of Directors of the Alternative Investment Fund Manager’s use of the
going concern basis of accounting and, based on the audit evidence obtained, whether a material uncertainty exists
related to events or conditions that may cast significant doubt on the Fund®s ability to continue as a going concern. It
we conclude that a material uncertainty exists, we are required to draw attention in our report of the “réviseur
d’entreprises agréé” to the related disclosures in the financial statements or, if such disclosures are inadequate, to
madify our opinion. Our conclusions are based on the audit evidence obtained up to the date of our report of the
“réviseur d’entreprises agréé”. However, fture events or conditions may cause the Fund to cease to continue as a
going concern.

+  FEvaliate the overall presentation, structure and content of the financial statements, including the disclosures, and
whether the financial statements represent the underlying transactions and events in a manner that achieves fair
presentation.
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Independent auditor's report

We communicale with those charged with governance regarding, among other matters, the planned scope and timing of

the audit and significant audit findings, including any significant deficiencies in internal control that we identify during
our audit.

Emst & Young
Sociélé anonyme
Cabinet de révision agréé

O

Isabelle NICKS

Luxcmbourg, 23 January 2019
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EEEESETEUEEPS (4, 240, 132) (462, 005)
LIRS AR % AR FEBLHER AR O HEIRAR

A A RES 14 122, 505 13, 348
A P i 887, 122 96, 661
BRICKHHMEEDER (3, 230, 505) (351, 996)
TR (HRHR) iR (2, 827, 639) (308, 100)
Sy B4 SCENER 7 (887, 710) (96, 725)
Wz g REDHE . () (6, 945, 854) (756, 820)
B pE 32, 359, 007 3, 525, 837
HXRMERE 25,413, 153 2,769, 017
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BNP/SY - g 1o G 1o o e e
Ja—r Ui T 7 v R AR K Rov * kv SRR K
20164F 9 H30H 201749 A30H 201849 A30H 201849 A30H
BITE BTE BITE BITE

W PE 38, 783, 475 32, 359, 007 25, 413, 153
ZASAEAR 1 072 0 A pEAHE

5 RIV o 7T AZESHEE— i

#GRYEL) 8.21 7.92 7.35 3,280, 200. 000
Z=a—V—=J K FL-77

RS AER — SEE (GRYE2) 8. 94 8. 65 8. 09 874, 343. 000
KRV 7T AR — 0

B (7 3) 9.00 8. 65 8.07 405, 217. 000
BNP/XU /S - ST e 1
ra—r\ERT7 7 o R TH TH TH AR AESR B

20164F 9 H30H 2017429 H30H 20184E9 A30H 201849 A30H
BE BITE BE BlE

W& pE 4,225, 847 3, 525, 837 2,769,017
ZASAEAR 1 072 0 MUE FERAE

RV« 7T AZISFESE— 0

A (GRYEL) 6481 625 5807 3, 280, 200. 000
ma—U—=F R RV

2R S EE (GRYE2) 672 650 6081 874, 343. 000
NS . = YR =TI N - AN

KN - 7 7 A ARGESF — e 9814 9431 879F] 405, 217. 000

B GR¥ES3)

FRIE1) HZM
FRIE2) HZMW
GRIE3) HZM

BIIZ RNV THD,

N

N

Sk RV TH D,

N
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BEAMIIZFAMR
201849 A 30 H HfE
YR )~ A
BROIAHEBEIRNDLBERASNEE LU/ FETOMORHTIH TIREISh 00,978, 2383 82, 54
HIRERE A MEES > )
B 18, 889, 049 74,33
P g 2,675, 130 10. 55
1,148,000  PETROLEOS MEXICA 3.500% 13-30/01/2023 USD 1, 089, 365 4.30
555,000  PETROLEOS MEXICA 7.190% 13-12/09/2024 MXN 25, 840 0.10
1,636,000 UNITED MEXICAN 4.750% 12-08/03/2044 USD 1, 559, 925 6.15
LY RRLT 2, 637, 736 10. 37
232,000 REP OF INDONESIA 11.625% 09-04/03/2019 USD 240, 120 0.94
200,000 REP OF INDONESIA 2.150% 17-18/07/2024 EUR 234,913 0.92
850,000 REP OF INDONESIA 4.125% 15-15/01/2025 USD 837, 250 3.29
850,000 REP OF INDONESIA 6.625% 07-17/02/2037 USD 996, 315 3.92
335,000 SBSN INDO III 3.750% 18-01/03/2023 USD 329, 138 1. 30
BR 2, 368, 848 9.32
41,300,000  JAPAN GOVT 10-YR 0.800% 13-20/09/2023 JpPY 379, 054 1. 49
10,000, 000  JAPAN GOVT 20-YR 0.400% 16-20/03/2036 JPY 86, 058 0. 34
41, 350,000  JAPAN GOVT 20-YR 1.800% 11-20/06,/2031 JPY 432,776 1.70
47,000,000  JAPAN GOVT 30-YR 0.800% 16-20/03/2046 JPY 409, 264 1.61
120, 000, 000  JAPAN GOVT 5-YR 0.100% 16-20/03/2021 JPY 1, 061, 696 4.18
*E 2,020, 085 7. 90
13,000  21ST CENTURY FOX AMERICA 6.650% 08-15/11/2037 USD 17, 169 0.07
24, 000 ?ggg;;ggZiNTERNATIONAL GROUP 4. 125% 13- UsD 24, 073 0. 09
12, 000 ?g;g%ggg4iNTERNATIONAL GROUP 4. 500% 14— USD 11, 365 0. 04
51,000  AMERICAN TOWER 3.300% 16-15/02/2021 USD 50, 651 0.20
35,000  AMGEN INC 4.100% 11-15/06/2021 USD 35, 597 0.14
29,000  ANHEUSER — BUSCH INBEV 3.650% 16-01/02/2026 USD 28, 168 0.11
12,000  APPLE INC 2.400% 13-03/05/2023 USD 11,523 0.05
27,000  AT&T INC 2.625% 12-01/12/2022 USD 25, 806 0.10
23,000  AT&T INC 4.500% 15-15/05/2035 USD 21, 427 0.08
90,000 BANK OF AMERICA CORP 2.650% 14-01/04/2019 USD 89, 999 0.35
11,000 BANK OF AMERICA CORP 3.248% 16-21/10/2027 USD 10, 253 0. 04
36,000 BANK OF AMERICA CORP 3.300% 13-11/01/2023 USD 35, 497 0.14
27,000  BERKSHIRE HATHAWAY 5.150% 14-15/11/2043 USD 29, 322 0.12
22,000  BOARDWALK PIPELI 4.450% 17-15/07/2027 USD 21,194 0.08
9,000 BOEING CO 2.350% 14-30/10/2021 USD 8, 799 0.03
15,000  BURLINGTON NORTH 4.550% 14-01/09/2044 USD 15, 603 0. 06
15,000  CELGENE CORP 3.625% 14-15/05/2024 USD 14, 783 0.06
11,000 CELGENE CORP 5.000% 15-15/08/2045 USD 10, 850 0. 04
20,000  CHARTER COMM OPT 4.908% 16-23/07/2025 UsD 20, 316 0.08
20,000  CITIGROUP INC 3.200% 16-21/10/2026 USD 18, 680 0.07
56,000 CITIGROUP INC 3.400% 16-01/05/2026 USD 53, 227 0.21
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12, 000 CITIGROUP INC 4.600% 16-09/03/2026 USD 12, 082 0. 05
15, 000 COMCAST CORP 6. 400% 10-01/03/2040 USD 17, 878 0.07
28, 000 COMCAST CORP 6.950% 07-15/08/2037 USD 35, 030 0.14
10, 000 CONCHO RES/MIDLA 4.875% 17-01/10/2047 USD 10, 112 0.04
11, 000 CONOCOPHILLIPS CO 4.950% 16-15/03/2026 USD 11,872 0. 05
21, 000 CVS HEALTH CORP 4. 100% 18-25/03/2025 USD 20,910 0.08
20, 000 CVS HEALTH CORP 5. 300% 13-05/12/2043 USD 20, 886 0.08
99, 000 8$556}SE§SNATIONAL LLC EMC CORP 3.480% 16— USD 99, 065 0.11
9,000 DOW CHEMICAL CO 4.375% 12-15/11/2042 USD 8, 547 0.03
15,000 DOW CHEMICAL CO 4.625% 14-01/10/2044 USD 14,613 0. 06
30,000 DUKE ENERGY CORP 3.750% 14-15/04/2024 UsDh 29, 939 0.12
22,000 ENTERPRISE PRODU 4. 450% 12-15/02/2043 USD 21, 304 0.08
12, 000 EXELON CORP 4.950% 16-15/06/2035 USD 12, 367 0. 05
10, 000 FEDEX CORP 4.400% 17-15/01/2047 USD 9,524 0. 04
17, 000 FORD MOTOR CO 4. 346% 16-08/12/2026 UsDh 16, 003 0. 06
28, 000 FORD MOTOR CO 4.750% 13-15/01/2043 UsDh 23,332 0.09
39, 000 FORTIVE CORP 2.350% 17-15/06/2021 USD 37, 708 0.15
14, 000 GENERAL ELECTRIC CAP SVC 7.500% 95-21/08/2035 USD 17, 582 0.07
19, 000 GENERAL MOTORS FIN 5.250% 16-01/03/2026 USD 19, 418 0.08
26, 000 GILEAD SCIENCES 4.800% 14-01/04/2044 UsDh 26, 758 0.11
11, 000 GOLDMAN SACHS GROUP 3.850% 17-26/01/2027 USD 10, 679 0.04
20, 000 GOLDMAN SACHS GROUP 6. 250% 11-01/02/2041 USD 24,077 0.09
36, 000 GOLDMAN SACHS GROUP 6. 750% 07-01/10/2037 USD 43,237 0.17
6, 000 HOME DEPOT INC 3.000% 16-01/04/2026 USD 5, 750 0.02
18, 000 HUNTINGTON BANCS 2.300% 16-14/01/2022 USD 17, 236 0.07
13, 000 INTEL CORP 4. 250% 12-15/12/2042 USD 13,126 0. 05
18, 000 INTL PAPER CO 4.750% 11-15/02/2022 USD 18, 637 0.07
21, 000 JP MORGAN CHASE 2.550% 16-01/03/2021 USD 20, 594 0.08
50, 000 JP MORGAN CHASE 3.250% 12-23/09/2022 USD 49, 396 0.19
25, 000 JP MORGAN CHASE 6. 400% 08-15/05/2038 USD 31, 120 0.12
29, 000 KRAFT HEINZ FOOD 4.375% 16-01/06/2046 USD 25, 590 0.10
35,000 MARATHON OIL CORP 3.850% 15-01/06/2025 USD 34, 259 0.13
42,000 METLIFE INC 4.050% 15-01/03/2045 USD 39, 342 0.15
62,000 MORGAN STANLEY 3.125% 16-27/07/2026 USD 57,745 0.23
16,000  MOSAIC CO 4.050% 17-15/11/2027 USD 15, 474 0. 06
100, 000  NBC UNIVERSAL ENT 1.974% 13-15/04/2019 USD 99, 535 0.39
40,000  NEWELL BRANDS 4.200% 16-01/04/2026 USD 38, 037 0.15
14, 000 ORACLE CORP 4. 000% 16-15/07/2046 USD 13, 312 0.05
37,000 PLAINS ALL AMER 3.650% 12-01/06/2022 UsDh 36,472 0.14
12, 000 PRINCIPAL FINANCIAL 3.100% 16-15/11/2026 USD 11, 135 0. 04
25, 000 PROLOGIS LP 3.750% 15-01/11/2025 USD 24,994 0.10
9, 000 PRUDENTIAL FINANCIAL 6.625% 10-21/06/2040 USD 11, 194 0.04
26, 000 REGIONS FINANCIAL 3.200% 16-08/02/2021 UsD 25, 790 0.10
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17,000  SABINE PASS LIQU 4.200% 17-15/03/2028 UsD 16, 492 0. 06
7,000  SANTANDER HOLDINGS USA 4.500% 15-17/07/2025 USD 6,916 0.03
24,000  SHERWIN-WILLIAMS 3.450% 17-01/06/2027 UsD 22, 832 0. 09
37,000  UNITED TECHNOLOGIES CORP 3.100% 12-01/06/2022 UsD 36, 395 0.14
110,000  US TREASURY N/B 2.250% 16-15/08/2046 USD 90, 759 0. 36
12,000  VALERO ENERGY 4.350% 18-01/06/2028 USD 12, 064 0. 05
12,000  VALERO ENERGY 4.375% 16-15/12/2026 USD 11, 769 0. 05
50,000  VERIZON COMMUNICATIONS INC 4.329% 18-21/09/2028 USD 50, 314 0. 20
47,000  VERIZON COMMUNICATIONS INC 5.012% 17-15/04/2049 USD 47, 760 0.19
24,000  WARNER MEDIA LLC 3.550% 14-01/06/2024 USD 23, 308 0. 09
15,000  WASTE MANAGEMENT 3.500% 14-15/05/2024 USsD 14, 848 0. 06
24,000  WELLTOWER 4.000% 15-01/06/2025 USD 23, 627 0. 09
36,000  XTO ENERGY INC 6.750% 07-01/08/2037 USD 47,038 0.19
127 1, 772, 249 6. 98
994,000  ITALY BTPS 0.650% 16-15/10/2023 EUR 1,062, 144 4.19
550,000  ITALY BTPS 4.500% 10-01/03/2026 EUR 710, 105 2.79
m7I7Uh 788, 644 3. 10
383,000 REP OF SOUTH AFRICA 4.665% 12-17/01/2024 UsD 373, 904 1.47
212,000 REP OF SOUTH AFRICA 5.500% 10-09/03/2020 USD 216, 240 0. 85
200,000  REP OF SOUTH AFRICA 5.875% 18-22/06/2030 USD 198, 500 0.78
ARA Y 753, 881 2 96
100,000  CAIXABANK 2.625% 14-21/03/2024 EUR 129, 067 0.51
370,000  SPANISH GOVT 1.400% 18-30,/04/2028 EUR 428,186 1. 68
157,000  SPANISH GOVT 2.900% 16-31/10/2046 EUR 196, 628 0.77
B®E 723,112 2 86
32,000 BP CAPITAL PLC 3.245% 12-06,/05/2022 UsD 31,777 0.13
50,000  GLAXOSMITHKLINE 6.375% 08-09/03/2039 GBP 99, 237 0. 39
50,000  HSBC HOLDINGS PLC 6.500% 09-20/05/2024 GBP 77,935 0.31
159,000 UK TREASURY 4.250% 09-07/09/2039 GBP 291, 629 1.15
100,000  UNITED KINGDOM G 2.000% 15-07/09/2025 GBP 136, 477 0.54
50,000  UNITED KINGDOM G 3.500% 14-22/01/2045 GBP 86, 057 0. 34
IS2NL 594, 000 234
550,000 REP OF BRAZIL 7.125% 06-20/01/2037 UsD 594, 000 2.34
DIWTTA 582, 738 2. 30
160,000  URUGUAY 7.625% 06-21/03/2036 UsD 215, 200 0. 85
270,000  URUGUAY 7.875% 03-15/01/2033 UsD 367, 538 1.45
a7 508, 500 200
500,000 RUSSIA — EUROBOND 5.000% 10-29/04/2020 UsD 508, 500 2. 00
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YO TFISET 481, 750 190
500,000  SAUDI INT BOND 4.625% 17-04/10/2047 USD 481, 750 1. 90
haE—IL 464, 063 183
200,000  STATE OF QATAR 5.103% 18-23/04/2048 USD 207, 500 0. 82
250,000  STATE OF QATAR 5. 250% 09-20/01/2020 USD 256, 563 1.01
thE 423, 740 167
460,000  SINOPEC OVERSEAS 3.250% 17-13/09/2027 USD 423, 740 1.67
HEN—DVHEE 362, 259 1.43
380,000 STATE GRID OSEAS 3.500% 17-04/05/2027 USD 362, 259 1.43
I VR 326, 819 1.28
100,000  BPCE 4. 250% 12-06/02/2023 EUR 134, 623 0.53
77,000 FRANCE 0.A.T. 4.500% 09-25/04/2041 EUR 142, 527 0. 56
16,000  RENAULT 1.000% 17-08/03/2023 EUR 18, 648 0. 07
25,000  RENAULT 3.125% 14-05/03/2021 EUR 31, 021 0.12
KA 261, 230 1.03
40,000  BUNDESREPUBLIK DEUTSCHLAND 2.500% 14-15/08/2046 EUR 62, 836 0.25
110,000  BUNDESREPUBLIK DEUTSCHLAND 3.250% 10-04/07/2042 EUR 190, 218 0.75
7,000  DAIMLER AG 0.500% 16-09/09/2019 EUR 8,176 0.03
FIE7T 258, 500 102
275,000 REP OF NAMIBIA 5.250% 15-29/10/2025 USD 258, 500 1.02
~RI)L— 231, 979 0. 91
100,000  BANCO DE CREDITO 4.850% 17-30/10/2020 PEN 30, 316 0.12
170,000 REPUBLIC OF PERU 5.625% 10-18/11/2050 USD 201, 663 0.79
F& 201, 441 0.79
200,000 CNAC HK FINBRID 4.625% 18-14/03/2023 USD 201, 441 0.79
o5 200, 165 0. 80
14,000 ABN AMRO BANK NV 1.000% 15-16/04/2025 EUR 16, 406 0. 06
30,000 BMW FINANCE NV 0.750% 16-15/04/2024 EUR 34, 605 0.14
30,000 DEUTSCHE TEL FIN 1.500% 16-03/04/2028 EUR 34, 580 0.14
10,000  RABOBANK 4. 125% 10-14/07/2025 EUR 14, 037 0. 06
50,000  VOLKSWAGEN FINANCIAL 2.625% 14-22/07/2019 GBP 65, 736 0. 26
30,000  VOLKSWAGEN INTERNATION FN 0.875% 15-16/01/2023 EUR 34, 801 0.14
JavE7? 189, 675 0.75
150,000 REP OF COLOMBIA 7.375% 06-18/09/2037 USD 189, 675 0.75
hr4a 16, 886 0. 18
50,000  CANADA GOVT 3.500% 11-01/12/2045 CAD 46, 886 0.18
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R)LE— 15,619 0. 06

14,000  ANHEUSER — BUSCH INBEV 1.500% 15-18/04/2030 EUR 15,619 0. 06
EHFIHES 2, 089, 189 8.21

b SES| 1, 601, 180 6. 29

149,000  AT&T INC 17-15/07/2021 FRN UsD 150, 576 0. 59
148,000 BANK OF AMERICA CORP 18-05/03/2024 FRN USD 147, 870 0. 58
149,000  CITIGROUP INC 16-01/09/2023 FRN USD 152, 651 0. 60
148,000  CVS HEALTH CORP 18-09/03/2021 FRN USD 149, 087 0. 59
267,245 FNR 2012-99 SD 12-25/09/2042 FRN USD 48, 684 0.19
200,000 FORD MOTOR CREDIT 17-03/08/2022 FRN USD 198, 132 0.78
150, 000  GENERAL MILLS 18-17/10/2023 FRN USD 150, 928 0. 59
18,000  HP ENTERPRISE 16-15/10/2025 FRN USD 18, 459 0. 07
130,000  JP MORGAN CHASE 18-23/04/2024 FRN USD 129, 371 0.51
149,000  MORGAN STANLEY 16-24/10/2023 FRN USD 152, 524 0. 60
148,000  VERIZON COMMUNICATIONS INC 17-16/03/2022 ERN USD 150, 948 0. 59
149,000  WELLS FARGO & CO 16-31/10/2023 FRN USD 151, 950 0. 60
av7 294, 701 1. 16

267,000 RUSSIAN FEDERATION 00-31/03/2030 SR USD 294, 701 1.16
Fo504 131, 256 0.52

100,000  ALLIANZ FINANCE 11-08/07/2041 FRN EUR 131, 256 0. 52
TSR 62, 052 0.24

50,000 AXA SA 10-16/04/2040 FRN EUR 62, 052 0.24
M ZRIAHFRET 7R 1, 945, 370 7.66
Lot ITINY 1, 945, 370 7. 66

622.22  BNP PARIBAS FLEXI I US MORTGAGE — X — CAP USD 1, 945, 370 7.66
BERMASEE 22, 923, 608 90. 20
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EUR 3 5 EURO-BUND FUTURE 20184F12H 6 H 553, 304 1,417
EUR 3 = EURO-SCHATZ FUTURE 2018%F12H 6 H 389, 480 (645)
EUR 11 = EURO-BOBL FUTURE 2018%F12H 6 H 1, 669, 888 (12, 138)
USD 3 = US 2YR NOTE FUTURE (CBT) 2018412 H 31 H 632, 203 (1, 547)
USD 1 = US 5YR NOTE FUTURE (CBT) 2018412 H 31 H 112, 477 (898)
EUR 5 7 EURO-BTP FUTURE 20184F£12H 6 A 719, 201 (15, 030)
EUR 6 s lgol/iRO OAT FUTURE FRENCH GOVT BD 10YR 920184£12 6 H 1,052, 667 9, 688
USD 3 7t gﬁiﬁﬁES 107 YEAR - US TREASURY — NOTE 20184F12H 19H 378, 000 6, 063
CAD 2 = CAN 10YR BOND FUTURE 2018412 H 18H 205, 199 (2,073)
USD 10 = US 10YR NOTE FUTURE (CBT) 20184F12H 19H 1,187, 813 (14, 688)
EUR 4 5 SHORT TERM EURO BTP FUTURES 20184F12H 6 H 507, 575 (5, 285)
GBP 4 B LONG GILT FUTURE (LIFFE) 20184F12H27H 630, 873 (6, 260)
AUD 2 B AUST 10YR BONDS FUTURE 2018512 17H 185, 184 (1, 624)
JPY 1 7 JPN 10YR BOND (TSE) 2018571213 H 1,321, 389 2, 289
USD 2 B US 30YR TREASURY BOND FUTURE (CBT) 20184F12H 19H 281, 000 (7, 500)
&5t (48, 231)
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201849 H30HBIUE, LEARENIILLTOLEBY TH D,

BNPARUXN .« FTuo— k77 R

BE WASE HE FERISHR
AUD 24,922, 462 AUD 492, 435
BRL 47,987 BRL 101, 457
CAD 282, 229 CAD 409, 405
CHF 311, 596 CHF 408, 218
CLP 7,912, 780 CLP 18, 259, 479
CopP 75, 033, 203 COP 121, 607, 900
CZK 282, 373 EUR 5, 854, 059
EUR 1, 850, 674 GBP 875,901
GBP 245, 806 HKD 596, 779
HKD 533, 057 IDR 425, 630, 500
IDR 179, 124, 000 INR 8, 270, 693
INR 8,213, 699 JPY 331, 555, 158
JPY 73, 630, 214 KRW 15, 371, 344
KRW 13, 354, 473 MXN 2, 866, 295
MXN 2,715,017 NOK 1,944, 047
NOK 3, 867, 756 NZD 342, 462
NZD 7,546, 163 PEN 788, 000
PEN 682, 000 RUB 1,723, 094
RUB 2, 474, 694 SEK 5, 446, 311
SEK 8,771, 392 SGD 560, 996
SGD 527, 392 TRY 65, 366
TWD 365, 836 TWD 465, 752
UsD 12, 232, 705 UsD 26,997, 573
ZAR 348, 505 ZAR 358, 857
REBIMAILE CK ) 222, 127
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