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France Treasury Bill BTF 0.10% 25/07/2031 80, 474, 800 82,202,619
French Discount Treasury Bill 0% 06/09/2023 50, 000, 000 52, 454, 003
French Discount Treasury Bill 0% 09/08/2023 50, 000, 000 52, 558, 327
French Discount Treasury Bill 0% 12/07/2023 100, 000, 000 105, 496, 595
French Discount Treasury Bill 0% 14/06/2023 50, 000, 000 52,877,702
French Discount Treasury Bill 0% 17/05/2023 50, 000, 000 52, 975, 889
French Discount Treasury Bill 0% 19/04/2023 50, 000, 000 53, 069, 807
French Discount Treasury Bill 0% 22/02/2023 50, 000, 000 53, 255, 241
French Discount Treasury Bill 0% 22/03/2023 50, 000, 000 53,171, 996
French Discount Treasury Bill 0% 25/01/2023 50, 000, 000 53, 334, 751
INET 611, 396, 930
K1y
Deutsche Bundesrepublik Inflation Linked Bond 0.1% 15/04/2033 91, 248, 950 95, 546, 318
4 ¥R
United Kingdom Gilt Inflation Linked I/L 0.13% 10/08/2031 69, 044, 670 83, 593, 268
TAYA
United States Treasury Bill 0% 02/03/2023 100, 000, 000 99, 314, 206
United States Treasury Bill 0% 04/05/2023 100, 000, 000 98, 510, 207
United States Treasury Bill 0% 06/04/2023 100, 000, 000 98, 909, 211
United States Treasury Bill 0% 08/06/2023 100, 000, 000 98, 058, 468
United States Treasury Bill 0% 09/02/2023 100, 000, 000 99, 604, 384
United States Treasury Bill 0% 09/03/2023 100, 000, 000 99, 236, 373
United States Treasury Bill 0% 16/02/2023 100, 000, 000 99, 506, 884
United States Treasury Bill 0% 16/03/2023 100, 000, 000 99, 155,914
United States Treasury Bill 0% 20/04/2023 100, 000, 000 98, 722, 855
United States Treasury Bill 0% 23/02/2023 100, 000, 000 99, 401, 769
United States Treasury Bill 0% 23/03/2023 100, 000, 000 99, 078, 128
United States Treasury Bill 0% 25/05/2023 50, 000, 000 49, 115, 756
United States Treasury Bill 0% 27/04/2023 100, 000, 000 98, 609, 554
United States Treasury Inflation Linked IX N/B 0.13% 15/01/2032 11, 822, 690 10, 346, 619
United States Treasury Inflation Linked IX N/B 0.13% 15/04/2027 127, 680, 410 118, 965, 603
United States Treasury Inflation Linked IX N/B 0.63% 15/07/2032 125, 101, 240 114, 600, 852
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ITraxx Europes38V1 5 Years 100 Obps 20 December 2027 GS (525, 000, 000) 2,405, 190
ITraxx Xovers38V1 5 Years 500 Obps 20 December 2027 GS (185, 000, 000) 1,971, 324
INET 4,376,514
TAYAH
CDX Nahys39V1 5 Years 500 Obps 20 December 2027 JPM (260, 000, 000) 1,513, 008
CDX Naigs39V1 5 Years 100 Obps 20 December 2027 BC (645, 000, 000) 5,138, 785
INE 6,651,793
pen 11,028, 307
€ r=2L-J8—2 -RATvT
FAGES nE Bk
TAYAh X EL
BBG Commex AG&LV Capital Partners 3,101, 000 (25, 900, 241)
it (25,900, 241)
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FE XKFEL
HSCEI Index Futures January 2023 " 641 227, 849
Hang Seng Index Futures January 2023 = 248 282, 468
INET 510, 317
SUAR—L
SGX Nifty 50 Index Futures January 2023 " 160 33, 591
FTSE China A50 Index Futures January 2023 = 2,776 295, 829
INET 329, 420
TAYA
United States 2 Years Treasury Note (BT Futures March 2023 = 20 719
=1 840, 456
FiALE B /5% £ FTl%E
F—=X+SUT KR
Australian 10 Years Bond Futures March 2023 = 1,337 ( 5,506, 397)
Australian 3 Years Bond Futures March 2023 = 40 ( 32, 867)
SPI 200 Index Futures March 2023 = 622 (1,619, 341)
INET ( 7,158, 605)
hr5
Canadian 10 Years Bond Futures March 2023 = 651 (1,421,927)
S&P/TSX 60 Index Futures March 2023 = 631 ( 3,675,877)
INET ( 5,097, 804)
A RS
CAC 40 10 Euro Index Futures January 2023 = 587 (1,583,175)
(N
DAX Index Future March 2023 = 130 (1,766, 766)
EURO BOBL Futures March 2023 = 31 ( 136,363)
EURO BTP Futures March 2023 = 705 (6,346, 746)
EURO BUND Futures March 2023 = 985 (8,780, 186)
EURO BUXL 30 Years Bond Futures March 2023 = 102 (2,717,795)
EURO OAT Futures March 2023 H 583 (5,469, 133)
EURO Stoxx 50 Index Futures March 2023 = 1, 889 (2,959, 363)
Stoxx Euro ESG Index Futures March 2023 H 129 (100, 418)
Swiss Market Index Futures March 2023 = 759 ( 2,858, 906)
INET (31,135, 676)
A5Y7
FTSE/MIB Index Futures March 2023 H 295 ( 1,315, 350)
BAX
Japan OSE 10 Years Bond March 2023 =i 224 ( 4,463, 339)
TOPIX Index Futures March 2023 H 1,004 (3,944, 558)
INET ( 8,407, 897)




Fi kS B /5t £ ERlikE
505 KEL
Amsterdam Index Futures January 2023 H 249 ( 1, 857,826)
S UAR—L
FTSE Taiwan Index Futures January 2023 = 448 ( 123,735)
MSCI Singapore Index Futures December 2023 = 880 ( 43, 114)
Nikkei 225 (SGX) Index Futures March 2023 = 890 ( 5,699, 461)
INET ( 5, 866,310)
m7I0h
FTSE/JSE Top 40 Index Futures March 2023 = 269 (360, 864)
EE
Korea 10 Years Bond Futures March 2023 H 698 (1,866, 240)
Korea 3 Years Bond Futures March 2023 = 26 ( 16, 552)
KOSPI2 Index Futures March 2023 = 868 ( 2,465, 049)
INET ( 4,347, 841)
AT —TY
OMXS30 ESG Index Futures January 2023 = 64 ( 53, 648)
OMXS30 Index Futures January 2023 = 2,275 (1, 640, 988)
INET (1,694, 636)
AF¥YR
FTSE 100 Index Futures March 2023 = 1, 086 ( 39, 975)
Long Gilt Futures March 2023 = 588 ( 4,562, 953)
INET ( 4,602,928)
TAUA
E-mini S&P 500 ESG Index Futures March 2023 = 25 ( 98, 230)
Nasdaq 100 E-mini Index Futures March 2023 " 368 ( 4,763, 688)
S&P500 E-mini Index Futures March 2023 = 857 (4,840, 045)
United States 10 Years Treasury Note CBT Futures March 2023 = 3, 151 ( 2,307, 665)
United States b Years Treasury Note CBT Futures March 2023 H 61 ( 10, 523)
United States Long Bond CBT Futures March 2023 H 849 (1,490, 292)
United States Ultra Bond CBT Futures March 2023 = 1,023 (2,989, 344)
INET (16, 499, 787)
=1 (89, 928, 699)
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KEw KEw
AUD USD 641, 646 6, 427
CHF USD 83, 084, 993 63, 353
EUR USD 30, 213, 610 63, 284
EUR USD 1,494, 238, 330 7, 064, 588
GBP USD 176, 828 31
SGD USD 7,552, 142 52, 808
USD CHF 35, 987 41
UsD GBP 111, 730, 784 2, 340, 706
USD GBP 66, 445 136
&t 9,591, 374
=T & = ERfiE Ealii=Ea
XKEIL e 1%
BRL USD 32, 830, 602 ( 451,749)
CHF USD 10, 335 ( 10)
GBP USD 420, 477,918 ( 2,827,163)
HKD USD 108 —
JPY USD 141, 773, 105 ( 79,109)
SEK USD 241, 094 ( 530)
UsD BRL 899, 795 ( 7, 667)
UsSD CHF 228,911 ( 370)
USD EUR 767, 170, 756 ( 8,456, 022)
UsD EUR 36, 057, 067 ( 115,703)
USD GBP 11, 565 ( 2)
=L (11,938, 325)
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6 (201849 A10H) 10, 006 AO0. 1 — — 2
78 (201949 H10H) 10, 000 AO0. 1 — — 2
8 Hl (20204E9 A10H) 9, 995 A0. 1 — — 0. 19858
9O (202149 A10H) 9,995 0.0 — — 0. 099834
108 (20224-9 H12H) 9,995 0.0 — — 0. 099834
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20214E 9 A 10H 9, 995 — — —
9 AR 9, 995 0.0 — —
10H K 9, 995 0.0 — —
1LAE 9, 995 0.0 — —
12HE 9, 995 0.0 — —
202241 K 9, 995 0.0 — —
2 AR 9, 995 0.0 — —
3 HKE 9, 995 0.0 — —
4 AR 9, 995 0.0 — —
5 XK 9, 995 0.0 — —
6 AE 9, 995 0.0 — —
7TAE 9, 995 0.0 — —
8 AX 9, 995 0.0 — —
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