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United States Treasury Bill 0% 09/04/2020 1, 000, 000 995, 895
United States Treasury Bill 0% 18/06/2020 16, 000, 000 15, 885, 415
United States Treasury Inflation Indexed Bonds 0.5% 15/04/2024 123, 455, 090 125, 538, 396
United States Treasury Inflation Indexed Bonds 0.125% 15/10/2024 38, 112, 860 38, 359, 254
United States Treasury Inflation Indexed Bonds 0.75% 15/07/2028 98, 413, 440 103, 670, 486
United States Treasury Inflation Indexed Bonds 0.875% 15/01/2029 72, 356, 810 76, 938, 466
United States Treasury Inflation Indexed Bonds 0.25% 15/07/2029 66, 395, 340 67, 137,101
INET 440, 512, 242
=111 1,085, 770, 859




B) YLy bk -FI24+IEkRIYT

Y

FAGES HE Bk
BRI * KL
ITraxx Europes 32V1 5Years 100bps 20 December 2024 (510, 000, 000) 15, 899, 665
ITraxx Xovers 32V1 5 Years 500bps 20 December 2024 (105, 000, 000) 16, 058, 352
INET 31,958, 017
TAYA
NAHYS 33V2 5Years 500bps 20 December 2024 (245, 000, 000) 23,297,912
NAIGS 33V1 5Years 100bps 20 December 2024 (585, 000, 000) 15, 158, 569
INEE 38, 456, 481
&t 70, 414, 498
B
EA RS e FHmEE
BRI KERIL
NAIGS 33V1 5Years 100bps 20 December 2024 5, 000, 000 (129, 560)
ait (129, 560)
© r=2rYs—r-29v7
FAGES HE Balikl
TAYAh *XEFL
BBG Commex AG&LV Capital 2, 093, 000 6,913, 520
&5t 6,913, 520
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A% B/5 = Rl
II5VAR KR
CAC40 10 Euro Futures January 2020 =i 713 12, 986
KAy
EURO BTP Futures March 2020 = 313 110, 831
Euro Stoxx 50 March 2020 =t 1, 426 159, 911
INET 270, 742
&
Hang Seng Index Futures January 2020 = 108 160, 470
HSCEI Futures January 2020 =t 273 167, 118
INET 327,588
(SN
TOPIX Index Futures March 2020 =i 274 49, 229
S UAR—IL
FTSE China A50 Index January 2020 = 275 67, 199
CHES)
Korea 3 Years Bond Futures March 2020 = 263 21,211
KOSPI2 Index Futures March 2020 =t 599 1,984, 872
INET 2,006, 083
AAR
Swiss Market Index Futures March 2020 = 254 173, 832
(]
BIST 30 Futures August 2019 = 4,101 65, 620
4 F) R
FTSE 100 Index Futures March 2020 H 2,634 3, 496, 538
TAUA
NASDAQ 100 E-Mini Index Futures March 2020 H 561 2,212, 280
S&P500 Emini Futures March 2020 H 1,278 3,573,768
Nt 5, 786, 048
&5t 12, 255, 865
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F—RX+SU7 XFIL
SPI 200 Futures March 2020 I=t 119 ( 379, 436)
hr5 e 1Y
Canadian 10 Years Bond Futures March 2020 = 303 (579, 496)
S&P/TSX 60 IX Futures March 2020 =t 474 ( 22, 243)
INET ( 601,739)
KAy
DAX Index Futures March 2020 I=t 121 ( 267, 337)
EURO BOBL Futures March 2020 =t 895 ( 389, 642)
EURO BUND Futures March 2020 =t 791 (1,732,702)
EURO BUXL 30 Years Bond March 2020 =t 73 ( 446, 912)
EURO OAT Futures March 2020 =t 432 ( 670, 099)
INEE ( 3,506, 692)
A 32YT
FTSE/MIB Index Futures March 2020 =t 222 ( 185, 521)
B
Japan 10 Years Bond (OSE) March 2020 =3 164 (199, 310)
T4
Amsterdam Index Futures January 2020 = 281 (256, 844)
UAR—IL
MSCI SING IX ETS January 2020 = 492 ( 31, 395)
MSCI Taiwan Index January 2020 = 261 ( 74, 330)
NIKKEI 225 (SGX) March 2020 = 739 ( 246, 525)
SGX Nifty 50 January 2020 H 104 ( 18, 002)
INET (370, 252)
m7r7Uh
FTSE/JSE Top 40 March 2020 " 293 ( 138, 623)
BE
Korea 10 Years Bond Futures March 2020 =4 188 ( 73, 933)
AT —T
OMXS30 Index Futures January 2020 = 609 (144, 804)
AFYR
Long Gilt Futures March 2020 = 1,943 (3,741, 281)
TAYA
United States 10 Years Note (CBT) March 2020 = 1,491 (1,915, 653)
United States 2 Years Note (CBT) March 2020 = 339 ( 52, 109)
United States 5 Years Note (CBT) March 2020 = 1,225 (544, 227)
United States Long Bond (CBT) March 2020 = 843 ( 2,884, 883)
Unites States Ultra Bond (CBT) March 2020 =t 454 (3,039, 754)
INET ( 8,436, 626)
=11 (18, 035, 061)




(B) &HELIERE

BE . e
=15 = B A=Y
KEw KEL

CHF USD 57, 646, 917 1,434, 332
EUR USD 28, 668, 469 122, 941
EUR USD 452, 110, 476 6,917, 598
GBP USD 357, 970, 140 9,594, 728
JpY USD 17,842, 723 82, 483
SEK USD 159, 812 3, 730
SGD USD 644, 612 8,533
UsD JPY 2, 662, 460 841

A 18, 165, 186
=% = EaikE] A=k

e 1% XEIL

BRL UsD 3, 850, 000 ( 4,647)
GBP USD 5, 353, 962 ( 53,567)
JpY USD 200, 687, 421 ( 295,973)
SEK USD 2, 265 ( 4)
UsD CHF 1, 720, 289 ( 38,865)
USD EUR 451, 158, 033 (5,229, 194)
USD EUR 15, 421, 388 (200, 243)
UsD GBP 260, 739, 282 (1,607, 731)
UsD GBP 10, 847, 637 ( 229,999)
USD JPY 3, 234, 203 ( 18,568)
USD SEK 4, 569 ( 84)
USD SGD 17, 109 ( 273)

&it (7,679, 148)
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20184 9 A 10H 10, 006 — — —
9 AR 10, 006 0.0 — —
10H K 10, 005 ANO0.0 — —
1LAE 10, 005 AO0.0 — —
12HE 10, 004 AO0.0 — —
20194 1 K 10, 004 AO0.0 — —
PEES 10, 003 AO0.0 — —
3 AR 10, 003 AO0.0 — —
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5 XK 10, 002 A0.0 — —
6 AX 10, 001 ANO0.0 — —
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