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France Treasury Bill BTF 0% 12/02/2025 50, 000, 000 51, 619, 934
France Treasury Bill BTF 0% 15/01/2025 50, 000, 000 51, 727, 626
France Treasury Bill BTF 0% 18/06/2025 50, 000, 000 51, 197, 968
France Treasury Bill BTF 0% 21/05/2025 50, 000, 000 51, 279, 254
France Treasury Bill BTF 0% 24/04/2025 50, 000, 000 51, 366, 754
France Treasury Bill BTF 0% 26/03/2025 50, 000, 000 51, 473, 928
France Treasury Bill BTF 0.10% 25/07/2031 66, 259, 600 65, 014, 841
French Republic Government Bond OAT 0.10% 25/07/2038 1,774, 305 1, 555, 866
Government of France 0.60% 25/07/2034 12, 041, 040 11,817, 641
INET 387,053, 812

157
Ttaly Buoni Poliennali 1.80% 15/05/2036 46, 458, 685 47, 696, 164

41X R
United Kingdom Gilt Inflation Linked 0.125% 22/03/2051 23, 243, 150 18, 609, 554
United Kingdom Gilt Inflation Linked 1.25% 22/11/2032 92, 651, 075 119, 384, 431
United Kingdom I/L Gilt 0.75% 22/11/2033 29, 908, 185 36, 727, 536
INET 174,721, 521
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United States Treasury Bill 0% 05/06/2025 100, 000, 000 98, 233, 664
United States Treasury Bill 0% 06/02/2025 100, 000, 000 99, 590, 528
United States Treasury Bill 0% 08/05/2025 100, 000, 000 98, 550, 632
United States Treasury Bill 0% 10/04/2025 100, 000, 000 98, 870, 445
United States Treasury Bill 0% 12/06/2025 100, 000, 000 98, 151, 895
United States Treasury Bill 0% 13/02/2025 100, 000, 000 99, 506, 945
United States Treasury Bill 0% 13/03/2025 100, 000, 000 99, 187, 311
United States Treasury Bill 0% 15/05/2025 100, 000, 000 98, 474, 406
United States Treasury Bill 0% 17/04/2025 100, 000, 000 98, 790, 432
United States Treasury Bill 0% 20/02/2025 100, 000, 000 99, 433, 891
United States Treasury Bill 0% 20/03/2025 100, 000, 000 99, 107, 161
United States Treasury Bill 0% 22/05/2025 100, 000, 000 98, 394, 545
United States Treasury Bill 0% 23/01/2025 100, 000, 000 99, 751, 421
United States Treasury Bill 0% 24/04/2025 100, 000, 000 98,711, 413
United States Treasury Bill 0% 27/03/2025 100, 000, 000 99, 021, 805
United States Treasury Bill 0% 29/05/2025 75, 000, 000 73, 730, 970
United States Treasury Bill 0% 30/01/2025 100, 000, 000 99,672, 116
United States Treasury Inflation Indexed Bonds 1.50% 15/02/2053 2,654, 725 2,128, 239
United States Treasury Inflation Indexed Bonds 1.63% 15/10/2029 54, 672, 765 53, 774, 722
United States Treasury Inflation Indexed Bonds 1.88% 15/07/2034 187,611, 540 181, 902, 579
United States Treasury Inflation Indexed Bonds 2.13% 15/02/2054 27,769, 770 25,729, 885
United States Treasury Inflation Indexed Bonds 2.13% 15/04/2029 147,973, 950 148, 234, 062
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FALES H= FTlEE
R XKL
Itraxx—Europes 42V 1-5 Years 100 Obps 20 December 2029 GS (745, 000, 000) 15,292, 972
Itraxx—Xovers 42V 1-5 Years 500 Obps 20 December 2029 GS (285, 000, 000) 23, 157, 388
INET 38, 450, 360
TAYA
Nahys 43V 1-5 Years 500 Obps 20 December 2029 JPM (395, 000, 000) 30, 400, 909
Naigs 43V 1-5 Years 100 Obps 20 December 2029 Barclays (800, 000, 000) 17, 857, 890
INET 48, 258, 799
= 86, 709, 159
=
bR H= FTlEE
R XK FL
Itraxx—Europes 42V 1-5 Years 100 55.584bps 20 December 2029 CITI 30, 000, 000 ( 615,824)
Itraxx—Europes 42V 1-5 Years 100 55.689bps 20 December 2029 CITI 40, 000, 000 (821, 099)
Itraxx—Europes 42V 1-5 Years 100 55.95bps 20 December 2029 DB 65, 000, 000 (1,334, 286)
Itraxx—Europes 42V 1-5 Years 100 56. 13bps 20 December 2029 BAML 90, 000, 000 (1,847,473)
Itraxx—Europes 42V 1-5 Years 100 57.45bps 20 December 2029 BAML 45, 000, 000 ( 923,736)
Ttraxx—Europes 42V 1-5 Years 100 57.92bps 20 December 2029 Barclays 45, 000, 000 ( 923,736)
Itraxx—Xovers 42V 1-5 Years 500 305. 828bps 20 December 2029 BAML 25, 000, 000 ( 2,031, 350)
Itraxx—Xovers 42V 1-5 Years 500 306. 24bps 20 December 2029 BAML 25, 000, 000 ( 2,031, 350)
Itraxx—Xovers 42V 1-5 Years 500 306. 8bps 20 December 2029 BAML 35, 000, 000 ( 2,843,890)
Itraxx—Xovers 42V 1-5 Years 500 314. 7bps 20 December 2029 BAML 15, 000, 000 (1,218,810)
Itraxx—Xovers 42V 1-5 Years 500 315. 4bps 20 December 2029 BAML 20, 000, 000 (1,625, 080)
INET (16, 216, 634)
TAYA
Nahys 43V 1-5 Years 500 107.455bps 20 December 2029 JPM 25, 000, 000 (1,924, 108)
Nahys 43V 1-5 Years 500 107.635bps 20 December 2029 JPM 60, 000, 000 ( 4,617, 860)
Nahys 43V 1-5 Years 500 107.683bps 20 December 2029 Barclays 30, 000, 000 (2,308, 930)
Nahys 43V 1-5 Years 500 107.6875bps 20 December 2029 MS 15, 000, 000 (1,154, 465)
Nahys 43V 1-5 Years 500 107.695bps 20 December 2029 BNP 15, 000, 000 (1,154, 465)
Nahys 43V 1-5 Years 500 107.9105bps 20 December 2029 Barclays 25, 000, 000 (1,924, 108)
Nahys 43V 1-5 Years 500 107.945bps 20 December 2029 JPM 5, 000, 000 ( 384,822)
Naigs 43V 1-5 Years 100 49. 62bps 20 December 2029 BAML 55, 000, 000 (1,227,730)
Naigs 43V 1-5 Years 100 50. 04bps 20 December 2029 Barclays 85, 000, 000 (1,897, 401)
Naigs 43V 1-5 Years 100 50.49bps 20 December 2029 JPM 150, 000, 000 (3,348, 354)
Naigs 43V 1-5 Years 100 51.95 bps 20 December 2029 JPM 50, 000, 000 (1,116,118)
INET (21,058, 361)
it (37,274, 995)
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TAYA XK EIL
BBG Commex AG&LV Capital Partners 2,738, 000 6, 699, 939
=1 6, 699, 939
(D) sE¥EE|
Fi e 85 = ERlikE]
hr5 * KL
Canadian 10 Years Bond Futures March 2025 = 500 243, 694
&FE
Hscei Futures January 2025 = 367 165, 458
Hang Seng Index Futures January 2025 =t 155 163, 267
INET 328, 725
BAR
Topix Index Futures March 2025 =t 482 1, 246, 003
DUAR—IL
MSCI Sing IX ETS Futures January 2025 = 523 9, 506
FTSE China A50 Futures January 2025 = 1, 667 26, 165
INET 35,671
TAUN
S&P500 Emini Futures March 2025 =t 529 (5,117, 498)
&E&t (3, 263, 405)
A% S5 £ EalikE]
F—RX+SU7 XKL
Australian 10 Years Bond Futures March 2025 H 707 (395, 053)
Australian 3 Years Bond Futures March 2025 H 513 ( 5, 155)
SPI 200 Futures March 2025 H 528 (1,255, 690)
INET (1,655, 898)
h+4
S&P/TSX 60 IX Futures March 2025 =t 453 (2,409, 750)
AT RPN
CAC 40 10 Euro Futures January 2025 = 501 (413, 451)
NV
DAX Index Futures March 2025 =t 92 (1,562, 278)
Euro Stoxx 50 Futures March 2025 = 1, 445 (1,808, 143)
Euro-Bobl Futures March 2025 =t 604 ( 882, 039)
Euro-Btp Futures March 2025 =t 620 (1,772,823)
Euro-Bund Futures March 2025 =3 606 (2,054, 354)
Euro—Buxl 30 Years Bond Futures March 2025 = 98 ( 822,788)
Euro—0Oat Futures March 2025 = 568 (1,680, 963)
Stoxx Euro ESG-X Futures March 2025 = 106 ( 38, 417)
Swiss MKT IX Futures March 2025 H 538 ( 712, 585)
INET (11, 334, 390)
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IFSC Nifty 50 Futures January 2025 H 101 ( 21, 471)
1527
FTSE/MIB Index Futures March 2025 = 200 (775, 885)
BA
Japan 10 Years Bond (OSE) Futures March 2025 H 179 (472, 966)
v
Amsterdam Index Futures January 2025 I= 197 ( 621,801)
S UAR—IL
FTSE Taiwan Index Futures January 2025 = 212 ( 111,933)
Nikkei 225 (SGX) Futures March 2025 = 423 ( 88, 477)
INET 200, 410)
m72Uh
FTSE/JSE Top 40 Futures March 2025 = 226 ( 425,531)
EE
Korea 10 Years Bond Futures March 2025 = 277 (422, 253)
Korea 3 Years Bond Futures March 2025 H 479 (149, 061)
KOSPI2 Index Futures March 2025 = 575 (329, 255)
INET (900, 569)
RA)T—TY
Omxs30 ESG Futures January 2025 H A7 ( 22, 462)
Omxs30 Index Futures January 2025 =t 1, 893 (1,527,728)
INET ( 1,550, 190)
AF¥YR
FTSE 100 Index Futures March 2025 = 873 (1,807,752)
Long Gilt Futures March 2025 = 391 (1,411, 996)
INET (3,219, 748)
TAUA
Emini S&P 500 ESG Futures March 2025 H 14 ( 120,330)
NASDAQ 100 E-Mini Futures March 2025 H 167 (2,571, 806)
United States 10 Years Note (CBT) Futures March 2025 = 659 (1,352, 229)
United States 2 Years Note (CBT) Futures March 2025 = 213 ( 41, 344)
United States 5 Years Note (CBT) Futures March 2025 = 621 (605, 234)
United States Long Bond (CBT) Futures March 2025 = 482 (2,244, 643)
United States Ultra Bond CBT Futures March 2025 = 603 ( 4,038, 066)
INET (10, 973, 652)
ey (34,975, 712)
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XKL XK EIL
CHF USDh 9,077 7
EUR UsD 163, 628 37
GBP UsSD 26, 223, 526 63,413
GBP USD 132, 770 64
HKD USD 113 —
USD AUD 32, 306 509
USD BRL 3,033, 796 110, 884
USD CHF 8, 564, 394 151, 879
USD EUR 632, 230, 640 10, 679, 123
USD EUR 246, 280, 713 3,173, 154
USD GBP 288, 273, 761 4, 858, 467
USD GBP 26, 373, 050 162, 647
USD HKD 4 —
USD JPY 34, 584, 906 1, 335, 577
USD JPY 3,652,936 68, 564
USD SEK 1,671 12
USD SGD 305, 982 1, 987
&t 20, 606, 324
o $F 1% 9L
XKL XKL
AUD UsDh 963, 437 ( 45,730)
BRL USD 13, 164, 228 ( 740,493)
CHF Ush 121, 029, 188 (2,984, 673)
EUR Ush 143, 369, 035 ( 528,927)
EUR UsDh 1, 351, 579, 354 (20, 023, 870)
GBP UsDh 76, 056, 979 ( 94,063)
GBP USD 679, 200, 759 ( 1,858,419)
JPY UsD 110, 894, 893 ( 2,555,272)
SEK USD 47,105 ( 363)
SGD UsD 7,711, 298 ( 113,009)
USD BRL 293, 822 ( 915)
USD CHF 135, 292 ( 118)
USD EUR 3, 080, 108 ( 695)
USD GBP 52,162 ( 49)
USD JPY 1,561, 681 ( 3, 358)
&5 (28, 949, 954)
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9O (202149 H10H) 9,995 0.0 — — 0. 099834
1047 (2022429 H12R) 9,995 0.0 — — 0. 099834
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202449 H10H 9, 995 - 50. 1 -
9HRK 9, 995 0.0 50. 1 —
10HR 9, 995 0.0 50. 1 —
11HR 9,995 0.0 50. 1 —
12H°R 9,995 0.0 50. 1 —
20254F 1 AR 9, 995 0.0 50. 1 —
2 AR 9, 996 0.0 50. 1 -
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