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INET 454,072, 688
Fay
Deutsche Bundesrepublik Inflation Linked Bond 0.5% 15/04/2030 208, 061, 550 306, 028, 148
AFYR
United Kingdom Gilt Inflation Linked 0.125% 22/03/2029 223, 124, 400 391, 618, 345
TAYAH
United States Treasury Bill 0% 04/02/2021 50, 000, 000 49, 997, 676
United States Treasury Bill 0% 04/03/2021 50, 000, 000 49, 994, 770
United States Treasury Bill 0% 11/02/2021 50, 000, 000 49, 997, 143
United States Treasury Bill 0% 13/05/2021 50, 000, 000 49, 986, 555
United States Treasury Bill 0% 18/02/2021 50, 000, 000 49, 996, 119
United States Treasury Bill 0% 21/01/2021 50, 000, 000 49, 999, 044
United States Treasury Bill 0% 25/02/2021 50, 000, 000 49, 995, 588
United States Treasury Bill 0% 25/03/2021 50, 000, 000 49,992, 172
United States Treasury Bill 0% 28/01/2021 50, 000, 000 49, 998, 329
United States Treasury Inflation Indexed Bonds 0.125% 15/10/2024 210, 082, 230 225,293, 232
United States Treasury Inflation Indexed Bonds 0.25% 15/07/2029 318, 618, 350 360, 796, 152

/INET

1,036, 046, 780

&t

2,187,765, 961
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ITraxx Europes 34V1 5 Years 100bps 20 December 2025 (435, 000, 000) 13, 865, 257
ITraxx Xovers 34V1 5 Years 500bps 20 December 2025 (190, 000, 000) 27,619, 023
INET 41,484, 280
TAYA
NAHYS 35V1 5 Years 500bps 20 December 2025 (290, 000, 000) 27,044, 740
NAIGS 35V1 5 Years 100bps 20 December 2025 (585, 000, 000) 14, 333, 037
INET 41,377,777
&t 82, 862, 057
© r=2LYs—r-29v7
FAGES HE Balikl
TAUA e %
BBG Commex AG&LV Capital 4,421, 000 6, 026, 300
a5t 6. 026, 300
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Australian 10 Years Bond Futures March 2021 = 1, 645 331, 337
Australian 3 Years Bond Futures March 2021 = 1,461 74, 129
INET 405, 466
hr+45
Canadian 10 Years Bond Futures March 2021 B 1, 385 497, 166
22K
CAC40 10 EURO Futures January 2021 H 604 19, 451
FAY
DAX INDEX Futures March 2021 = 119 1, 350, 755
Euro—BTP Future March 2021 =t 1, 301 843, 001
Euro—-OAT Future March 2021 = 1,512 465, 744
EURO-BUND Future March 2021 = 1, 544 897,119
Swiss Market Index Futures March 2021 = 730 2,919, 413
EURO-BUXL 30 Year Bond Futures March 2021 = 231 256, 676
EURO STOXX 50 March 2021 H 1,939 882, 437
INEE 7,615, 145
&i&
HSCEI Futures January 2021 = 563 927, 449
HANG SENG Index Futures January 2021 H 246 1, 240, 384
INET 2,167,833
1507
FTSE/MIB Index Futures March 2021 = 299 719, 392
=N
TOPIX Index Futures March 2021 H 705 2, 361, 047
528
Amsterdam Index Futures January 2021 = 268 442, 827
UAR—IL
SGX Nifty 50 January 2021 = 209 20, 051
NIKKET 225 (SGX) March 2021 g 634 3,095, 770
MSCI Taiwan Index Futures January 2021 = 569 528, 512
FTSE China A50 January 2021 H 2,123 1, 501, 962
INET 5,146, 295
BE
KOSPI2 Index Futures March 2021 H 662 4, 093, 644
kL3
BIST 30 Future February 2021 H 5, 620 361, 582
AX)R
Long GILT Future March 2021 = 1, 588 2,312,784
TAYA
S&P500 EMINI Future March 2021 =\ 1, 020 4,212,785
United States 5 Year Note (CBT) Bond Futures March 2021 H 3, 087 710, 705
NASDAQ 100 E-MINI March 2021 =t 371 3,160, 226
United States 2 Year Note (CBT) Bond Futures March 2021 = 1, 508 208, 491
United States 10 Year Note (CBT) Bond Futures March 2021 = 2,697 455, 734
INET 8,747, 941
&5t 34, 890, 573
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F—X+SU7 KXFIL
SPI 200 Futures March 2021 I=t 542 (507, 867)
h+4
S&P/TSX 60 Index Futures March 2021 =3 708 (1, 188, 585)
KAy
EURO-BOBL Future March 2021 =t 1,944 ( 34, 749)
BAR
JPN 10 Year (OSE) Bond Futures March 2021 = 400 (529, 707)
SUAR—IL
MSCI SING IX ETS January 2021 =t 897 ( 63,844)
m7r27UAh
FTSE/JSE TOP 40 March 2021 I=t 299 ( 74, 142)
BE
KOREA 10 Year Bond Futures March 2021 =t 660 (380, 236)
KOREA 3 Year Bond Futures March 2021 =t 1,224 ( 75, 670)
INET (455, 906)
AT —FTY
OMXS30 Index Futures January 2021 = 2, 108 (243, 366)
A1FXYR
FTSE 100 Index Futures March 2021 = 913 (379, 660)
TA)Ah
United States Long (CBT) Bond Futures March 2021 = 1,593 (1,412, 899)
United States Ultra (CBT) Bond Futures March 2021 H 1, 648 (925, 375)
INET (2,338, 274)
=1 (5, 816, 100)
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AUD UsD 578, 366, 254 15, 534, 142
BRL UsD 18, 748, 296 693, 992
CHF UsDh 115, 847, 526 3,273, 785
EUR Ush 1, 292, 592, 653 36, 387, 815
GBP UsD 27, 587, 892 766, 061
GBP UsD 439, 843, 370 9,911, 669
JPY UsD 253, 322, 985 3,218, 926
SEK UsD 230, 745 9, 780
SGD UsD 7, 137, 695 108, 104
UsD BRL 1,299, 216 15, 893
UsD CHF 101, 937 71
UsD EUR 41, 563, 646 60, 658
UsD EUR 2, 065, 470 5, 267

a5t 69, 986, 163

B5 71548 ST iA
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BRL UsD 6,193,511 (85,911
CHF UsD 5,421, 954 ( 1, 458)
EUR i) 9,973, 537 (27,269
JPY ) 2,629, 155 ( 96)
SGD UsD 78, 332 ( 1)
UsD AUD 266, 233 (6,985
UsD BRL 251, 413 (3,187
UsD CHF 2, 308, 223 ( 49,980)
UsD EUR 797, 879, 389 ( 7,535, 949)
UsD EUR 30, 934, 499 ( 422,240)
UsD GBP 431,094, 676 (10, 150, 347)
UsD GBP 905, 801 (15,321
UsD JPY 314, 186 ( 1,271)
UsD JPY 7, 677, 493 ( 73,994)
UsD SGD 76, 823 ( 642)

a5t (18, 374, 654)
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BRMEE (£KR)

F£8H (GRER 202059 AH10R)
(BtEHIE 201949 A11BA 20204 9 A10R)

[T&D~FR—ThHvUr h=F—T 7 K] 1%, 202069 HI0RIZHE SWIREZITWE L=
DT, M oERRRE ZHRER L EFEI,

QLT 7 FOEHEAITIDEY TT,
E T 8 M & REHI R AR T,
E B A & RE LIS OMRE B L L CEHAZITWET,
FEERAAEZR DOREOEE., AtER I OEReRPE L EZ TERESSRE LET,
EREPE~DEEITI TV ER A,
A BB R OB O E A
C Bif 5 HIDEAEM. REMBEOKEE )
&L 5 HDEREE
P %
5 mom TR e g lm x| ow o
g 1 SR NI S #
s % %
M % % % B
4# (2016529 H12R) 10,016 AO0. 0 — — 8
581 (2017429 A11H) 10,012 AO0. 0 — — 4
681 (20184E9 A10H) 10, 006 A0. 1 - - 2
7H (201949 H10H) 10, 000 ANO0. 1 — — 2
SHi (202049 H10H) 9,995 AO. 1 — — 0. 19858
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B 7k E M AW K|k W %
RGN M % % %
201949 H10H 10, 000 — — —
9HRK 9, 999 A0.0 — —
10HR 9, 999 A0.0 — —
1LHR 9, 999 A0.0 — —
12H°R 9, 998 A0.0 — —
20204 1 AR 9, 997 A0.0 — —
2 AR 9, 997 A0.0 — —
3AXK 9, 996 A0.0 — —
4 AX 9, 996 A0.0 — —
5K 9,995 A0. 1 - -
6 HR 9, 995 A0. 1 — —
THR 9, 995 A0. 1 — —
8HRK 9, 995 A0. 1 — —
WK
202049 H10H 9, 995 A0. 1 — —
() FEVEMARIE 17 4720, BERITHIE b,
(TE) e bk = VU Moo — Je ik Moo
(B M7 7 v FRLE LSO RE BIET 77 FThY . XU Fv—7 BRUOSERKIH Y A,
C LMOBAKR & &% OBRAS 6 )
B EEMEOES
(M)
10, 004
10,002 == == === e
10, 000
9, 998
9, 996
9,994
9, 992 T T T T T T T T T T T T
Wy 90 11 12 w0/t 2 3 4 5 6 7 8 IR
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TIE, FHRRERR SO A RO EFERERE AL @)n 2K 25 KRB ENeR ERER L2
WA X AREOEE D OCHRTFER ENGANR T EK 20 £ LT,

B LEEBREEEOR— LTS

EEAEHGEEORE D BN~ A T ATHRE L7272 OMANE RED , 2B U CHALRIZO %N E
LE L7z, BHEICHOWTIT, &8Ha— o — ETERZITOE L,

B UBBREERIONFI—VENEER
N7 7 IR TF =7 BLUOSEHLR 2V e), AHBITEHL TR £ A,

B SHROERAEH

AR L, i, ERNMCET 288 am )0 A L 2 DRGLILR DR8> 6 i LU REE A E <
EHRLNET, £, AT LRIIONTH, Fillla v 7 A )b 2 OGRS R O T V% 72
CORBEZTTHELEALNET, 295 Lickh, A0 TREGHEEMN & &1 - Erem
BN SR N & UCTERT 2 2 & 0vn, ENEERITEA THR 5 & TR L ET,

RN &R ) 2 7 OEWRBIE~OREITREY | EREHRERCEN e SF e o s L
TC B IREN 2TV ET,

C 1HFO%=Y0OERBAM# (201949 H11H 55202049 H10H £ T) )
# A D ERHE
®H 3019/ 9 /11~2020/ 9710
S S
E R HEAT AR 9, 9961']
ZOfth# A 0] 0.001%
(Zofth) (0 (0.001)
&Ek 0 0.001
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SHNCBTLERITH Y £ A,
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hic] H _ = Ly xR
#F fii £ ke =3
TH %
o — gL - | — ¥ D fh 198 100. 0
B & F = WM E B HH 198 100. 0
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BE. BE. TABIUVEEMER S PICEEORKR
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EE., . TAB LI UVEEMEBOKR B DK
202049 H 10 H BIfE LI H2019459 H11H  ZE20204£ 9 A10H
T8 H El 1 x 5 H E H
n & E 198, 580 W B B F I ## A877H
2 — A om— 198, 580 A ABTT
® # & E & #EA 198, 580 ®x ot & 8B % Al
_ C = # 18 & £(A+B) A888
I ZN 198, 686 L
D #1 # #& ¥ 8 % £ A 56
y OB OB X 4 =
KA RERE & A 106 O’ % = B & 2 838
©x # # #£ 0 # 198, 68611 F & it(C+D+E) A106
1 /A0S Y REHE (B C) 9,995M REBBER S A106
() I3 oA 2,289, 5241 () HIEORIOH T
B INER E T AKA 0H (B) fRf 740288 & S H DIL, R OBE, JoARD bR
Hirh— A e AR 2,090, 8381 fligH % 225 |\ W By B VW ET,
(&) JEAROKE
UHIRBIE, MEEREITCAZ TEl-> TRV, ZOZ2FHIL
106 T,
W) 1 172 0l EREIR0. 99951 T,
) Y~V —7 7 v REREHSR LT REETEO LR ITARONR
T&DAAKT 7V K (BEERE) ~x—7—La—2 98, 799/
aRy Mg RS 7R 49, 921
ARy MEET HRRE 7 7 o R 49, 9661



