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French Discount T-Bill 0% 09/03/2022 50, 000, 000 56, 942, 447
French Discount T-Bill 0% 18/05/2022 50, 000, 000 57,007, 552
French Republic Government Bond Oat 0. 7% 25/07/2030 288, 990, 450 405, 053, 655
INET 519, 003, 654
FAw
Deutsche Bundesrepublik Inflation Linked Bond 0.5% 15/04/2030 319, 774, 080 450, 140, 543
4 ¥YR
United Kingdom Gilt Inflation Linked 0.125% 22/03/2029 323, 160, 360 551, 461, 774
TAYA
United States Treasury Bill 0% 14/04/2022 50, 000, 000 49, 991, 224
United States Treasury Bill 0% 21/04/2022 50, 000, 000 49, 989, 533
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B) YLy bk -T2k RIYT

Y
FAGES HE Bk
BRI * FJL
Itraxx Europe S36V1 5 Year 100 Obps 20 December 2026 GS (1, 210, 000, 000) 35, 848, 987
Itraxx Xover S36V1 5 Year 500 Obps 20 December 2026 CS (530,000, 000) 71, 450, 548
INET 107, 299, 535
TAYA
NAIGS37V1 5 Year 100 Obps 20 December 2026 GS (1, 335, 000, 000) 32,619, 146
NAIGS37V1 5 Year 100 Obps 20 December 2026 JPM Securities (535,000, 000) 49, 482, 934
NAIGS37V1 5 Year 100 51. 36bps 20 December 2026 GS ( 5, 000, 000) 122, 169
INET 82,224,249
it 189, 523, 784
Bl
B HE FTl%E
RR M E %
Itraxx Europe S36V1 5 Year 100 50. 25bps 20 December 2026 GS 15, 000, 000 (444, 409)
Itraxx Xover S36V1 5 Year 500 253. 15bps 20 December 2026 CS 10, 000, 000 (1, 348, 124)
&EF (1,792, 533)
© r=H)LYE—2-RT9T
FALES HE Balik]
TAYAh X FL
BBG Commex AG&LV Capital Partners 6, 161, 000 32,198, 773
pen 32,198, 773




(D) SeERE]

FALE B /5% BE FTl%E
F—RrSU7T XEL
SPI 200 Futures March 2022 = 1,408 2,138, 363
Australian 3 Years Bond Future March 2022 = 98 3,512
INET 2,141,875
hr5
Canadian 10 Years Bond Futures March 2022 =t 2,152 5,121, 498
S&P/TSX 60 Index Futures March 2022 H 1, 551 4,776, 790
INET 9, 898, 288
ISR
CAC40 10 EURO Futures January 2022 = 1,409 2,637, 340
kA
STOXX EURO ESG-X March 2022 = 286 207, 200
DAX Index Futures March 2022 H 320 2, 308, 502
SWISS MARKET Index Futures March 2022 H 1, 757 5,739, 253
EURO STOXX 50 March 2022 H 4, 652 5, 783, 489
INET 14,038, 444
&
HSCEI Futures January 2022 = 1,509 511, 666
HANG SENG IDX Futures January 2022 H 585 598, 418
INET 1,110, 084
AR2U7
FTSE/MIB Index Futures March 2022 H 689 2,669, 418
=]
TOPIX Index Futures March 2022 H 1,863 1, 409, 484
T5u5
Amsterdam Index Futures January 2022 H 623 1, 408, 786
SUAR—IL
SGX NIFTY 50 January 2022 H 411 206, 832
NIKKEI 225 (SGX) March 2022 = 1,651 1, 645,513
MSCI SING IX ETS January 2022 =i 1, 656 337, 259
INEE 2,189, 604
m77Y%8
FTSE/JSE TOP 40 March 2022 H 599 554, 649
BE
Korea 3 Years Bond Future March 2022 =t 100 9, 598
KOSPI2 INX Futures March 2022 = 1, 581 85, 127
INEE 94,725
AY)I—T
OMXS30 ESG Future January 2022 H 135 136, 394
OMXS30 Index Futures January 2022 H 4,991 5, 340, 090
INET 5,476, 484




FALE B /5% HE FTlEE
o KR
FTSE TAIWAN INDEX January 2022 = 1,001 633, 359
1 FYR
FTSE 100 Index Futures March 2022 = 2,524 3,516, 648
TAUA
S&P500 EMINI Future March 2022 = 2, 280 8, 544, 605
United States 5 Years Note (CBT) Bond Futures March 2022 " 227 96, 680
NASDAQ 100 E-MINI March 2022 = 841 1,729, 876
EMINI S&P500 ESG March 2022 " 63 239, 650
United States 10 Years Note (CBT) Bond Futures March 2022 H 10, 986 12,758, 417
United States Long (CBT) Bond Futures March 2022 =t 2,593 5, 147, 261
United States ULTRA CBT Bond Futures March 2022 H 2,641 10, 151, 992
INET 38, 668, 481
&t 86, 447, 669
FiALE B 5% BE EaiE]
F—RESU7 KE
Australian 10 Years Bond Futures March 2022 H 3,947 ( 934,691)
(N
EURO-BTP Future March 2022 = 2,138 ( 6,590, 614)
EURO-OAT Future March 2022 = 2, 555 ( 6,985, 699)
EURO-BOBL Future March 2022 H 158 ( 198,862)
EURO-BUND Future March 2022 = 4,531 (13, 109, 449)
EURO-BUXL 30 Years Bond Futures March 2022 = 400 ( 4,274, 075)
INET (31, 158, 699)
BA
Japan 10 Years (0OSE) Bond Futures March 2022 = 658 (2,351, 464)
UAR—IL
FTSE CHINA A50 January 2022 = 6, 188 ( 1,155, 345)
m7IUh
KOREA 10 Years Bond Futures March 2022 = 2, 380 (1, 864,816)
1 FYR
Long GILT Future March 2022 = 2, 704 (1,052, 042)
TAUA
United States 2 Years Note (CBT) Bond Futures March 2022 H 96 ( 16, 469)

&ft

(38, 533, 526)




(B) &HELIERE

BE R = b
=R =y ST{mEE R ifi=kay
X EL E

AUD USD 733,610 7, 000
BRL USD 74, 438, 747 1,884, 521
CHF USD 154, 597, 945 1, 600, 287
EUR USD 17,763,078 71, 835
EUR USD 2, 248, 000, 775 9,016, 454
GBP USD 1, 050, 389, 462 15, 524, 177
JPY USD 211, 228, 778 381, 788
SEK USD 406, 256 2,613
SEK USD 403, 060 1,815
SGD USD 9, 365, 553 107, 987
UsD JPY 223, 996, 503 1, 709, 349
UsD JPY 45, 804, 681 412, 854
USD SEK 4, 362 10

P 30, 720, 690
= #H48 iR

XEIL E %

AUD USD 7,958 ( 2)
BRL USD 1, 904, 500 ( 3, 468)
CHF USD 1,142,756 ( 266)
EUR USD 23, 146, 039 ( 910)
GBP USDh 11, 319, 486 ( 3, 134)
JPY ) 10, 843, 347 (166, 760)
JPY USD 218, 900, 965 (1,613,749)
SEK USD 10, 666 ( 16)
SEK USD 4,215 ( 1)
SGD USD 102, 372 ( 52)
USD BRL 290, 000 ( 6, 201)
USD CHF 289, 202 ( 2,736)
USD EUR 1, 163, 024, 207 (8,025, 430)
USD EUR 9, 765, 626 ( 51, 011)
USD GBP 582, 710, 072 (14, 689, 997)
USD GBP 207, 707 ( 3,332)
UsSD SEK 413, 258 ( 1,904)

&it (24,568, 969)
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