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26/05/2026Date

PPRMember BNP PARIBAS

FAccount

Currency Of Risk

Reporting
Currency

  EUR
Exchange

Rate Exposure Amount
Total Value Of

Collateral Liability Shortage
Expected
Collateral Call Amount Return Amount

Return
Excess

Excess Collateral
Value

GBP 0.861700 -40,438,783.36 40,438,783.36 0.00  0.00 0.00 Y 0.00

Page 2 of 3 This statement is issued in accordance with the Rulebook or the FCM Rulebook, as
applicable.
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26/05/2026Date

PPRMember BNP PARIBAS

HAccount

GBPCurrency Of Risk

Reporting
Currency

  EUR
Exchange

Rate Exposure Amount
Total Value Of

Collateral Liability Shortage
Expected
Collateral Call Amount Return Amount

Return
Excess

Excess Collateral
Value

EUR 1.000000 0.00 250,000,000.00 0.00  0.00 0.00 Y 0.00

GBP 0.861700 -227,451,975.20 12,026,975.20 0.00  0.00 32,885,692.96 Y 0.00

USD 1.164300 0.00 0.00 0.00  0.00 4,905,631.06 Y 0.00

Page 3 of 3 This statement is issued in accordance with the Rulebook or the FCM Rulebook, as
applicable.
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