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(A) B
S il EFiBHEL
IR *xFNL
Fronch Republie Government Bond Oat 1. 85% 25/07/2027 51, 741, 945 72, 059, 805
FoA
Deutsche Bundesrepublik Inflation Linked Bond 0. 5% 15/04/2030 2, 103, 600 2,781, 828
Deutsche Bundesrepublik Inflation Linked Bomd 0. 1% 15/04/2026 63, 989, 610 79, 359, T68
Bt 82, 141, 596
FEDE
United Kingdom Gilt Inflation Linked 0. 125% 22/03/2026 66, 097, 800 08, 329, 812
FAUh
United States Treasury Bill 0% 24/01/2019 1, 000, 000 948, 607
United States Treasury Bill 0% 0770272019 1, 0, OO0 997, 660
United States Treasury Bill 0% 14/03/2019 1, O, OO 05, 411
United States Treasury Bill 0% 11/04/2019 1, O, O 943, 568
United States Treasury Bill 0% 02/05/2019 1, Cek0, OH 992, 051
United States Treasury Inflation Indexed Bonds 0. 625% 15/04/2023 5, 080, 150 5,010, 716
United States Treasury Inflation Indexed Bonds 0. 75% 15/07/2028 17, 125, 630 16, 781, 780
United States Treasury Inflation Indexed Bonds 0. 125% 15/07/2022 46, 790, 100 45, 283, 130
United States Treasury Inflation Indexed Bonds 0. 375% 15/07/2027 82, 699, 200 78, 638, 540
Bt 150, 691, 463
it 403, 222, 676
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ITraxx Europes 30V1 SYears 100bps 20 December 2023_Goldman Sachs (115, 000, 000) 761, 281
ITraxx Xovers J0¥Z 5 Years 500bps 20 Deceaber 2023 Credit Suvisse Securities (20, 000, 000) 1, 426, 843
it 2,188,124
FAUAH
KAHYS 31V1 5 Years 500bps 20 Decesber 2021_ JP Morgan Securities Limited | ( 55, 000, 000) 1, 109, 448
KAHYS 31V1 BYears 500bps 20 December 2023 Credit Suisse Securities {5,000, 000) 100, 859
NAIGS 31V1 5Years 100bps 20 December 2023 Credit Suisse Securities | (163, 000, 000) 919, 306
Bt 2,129,613
&kt 4,317,737
W
3 o penik ]
Ex i *E
ITraxx Europes 30V1 5 Years 100bps 20 December 2023_BNP Paribas 91, 62 L0, OO0, DO { 66, 198)
FAUh
KAHYS 3IV1 § Years 500bps 20 December 2023 JP Morgan Chase Bank 5, 000, 000 (1040, 859)
KAHYS 31V1 SYears 500bps 20 Decembor 2023 Credit Suisse Securities 5, 000, 000 (100, 859)
KAIGS 31V1 5 Years 100bps 20 December 2023_ JP Morgan Chase Bank 20, 000, 000 (111, 431)
it (313, 149)
=11 (379, 34T)
€) b= nys—r-2097
A o IFimEn
FAUh * FIL
BBG Commex AGELY Capital 349, 000 (4,612, 526)
ait (4, 612, 526)
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SP1 200 Futures March 2019 ) 26 22,123
h+¥ *Fn
Canadian 10 Years Bond Futures March 2019 ¥ 176 021, 232
Ea *Fi
EURD BOBL Futures March 2019 1) 463 132, 926
EURD BTP Futures March 2019 ) 170 898, 424
EURO BUND Futures March 2019 ¥ 412 410, 791
EURD BUXL 30 Years Bond March 2019 ¥ 40 100, 231
it 1,542, 372
u5E
Hang Seng Index Futures January 2019 ) 25 18, 622
HSCEl Futures January 2019 ¥ 72 18, 6RO
it 37, 302
B& *:FN
Japan 10 Years Bond (OSE) March 2019 ¥ 119 563, 505
L AR—IL * K
FTSE China AS0 Index January 2019 ) 86 7,633
MSCI SING IX ETS January 2019 ¥ 103 35, 304
M3CI Taiwan Index January 2019 &) 67 79, 730
SGX Nifty 50 Januwary 2019 i 23 11, 817
it 134, 484
mFIUh
FTSE/JSE Top 40 March 2019 W 62 49, 247
mE
Korea 10 Years Bond Futwres March 2019 W 98 42, 158
1Y
FTSE 100 Index Futures Mareh 2019 ¥ 520 43, 016
Long Gilt Futures March 2019 ¥ 1, 063 1, 204, 468
it 1, 247, 485
FAUA
United States 10 Years Note (CBT) March 2019 ¥ 855 2,378, 985
United States 2 Years Note (CBT) March 2019 o) 177 252, 703
United States 5 Years Note (CBT) March 2019 ¥ 654 1, 246, 695
United States Long Bond (CBT)} March 2019 ) 460 2,908 641
Unites States Ultra Bond (CEBT) March 2019 ¥ 260 1, 997, 750
it 8.874, 774
&t 13. 034, 683
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CAC40 10 Euro Futures January 2019 H 139 ( 97.273)
o )
DAX Index Futures March 2019 ) 23 { 118, 302)
EURD OAT Futures March 2019 i 222 ( 39,713)
Euro Stoxx 50 March 2019 b 302 { 189,831)
it (347, 846)
4H2YTF
FTSE/MIB Index Futures March 2019 b 60 ( 185,619)
B#®
TOPIX Index Futures March 2019 W al {415, 167)
Fs4 * Fi
Amsterdam Index Futures January 2019 - | 57 { 73.724)
IR cEl [
NIKKEI 225 (SGX) March 2019 2 166 (1,026, 491)
wE
Korea 3 Years Bond Futures March 2019 'ﬂ 125 { 9, 034)
KOSPI2 Index Futures March 2019 | 122 { 94,137
Bt ( 103,171}
AnA
IBEX 35 Index Futures January 2019 B 43 (68, 048)
A9x—TL
OMX530 Index Futures January 2019 W 153 ( 74,257
A4 R
Swiss Market Index Futures March 2019 ) 75 { B5.727)
o | P |
BIST 30 Futures February 2019 ) 851 ( 19, 022)
FAUAR
NASDAQ 100 E-Mini Index Futures March 2019 ¥ 140 { 688, 218)
SEPS00 Emini Futures March 2019 ¥ 270 (1, 290, 418)
Bt (1,978, 636)
=it (4, 701, 644)
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CHF USD 4, 976, 977 50, 549
EUR Ush 5, 743, 204 5, 990
EUR Usp 186, 901, 943 1, 286, 696
GBP UsD 7, 856, T17 22,779
GBp USD 138, 267 187
ey UsD 136, 586, 385 4,301, 172
SEK UsD 1,202 25
LIS[y EUR 116, 647 250
UsD EUR 132,619 220
UsD GEP I8, 484 164
=] 5. 668, 032
i
"o U P HiE#RE
KL *FiL
CHF USD 47, 416 { 79)
ELR Ush 1, 978, 147 { 2, 908)
GBP UsD 9, 389, 502 {  33.498)
Usp CHF 222, 988 { 1, 226)
Ush EUR 157, 107, 024 (1, 104, 643)
LUsD EUR 7,081, 786 ( 23.530)
UsD GEP 109, 121, 421 (1, 537, 356)
Ush GEP M0, 074 { 2, 030)
UsD JPY 181, 724 { 3, 533)
Ush JrY 4,991, 900 {  77.931)
LISD SER 45 { 1}
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2018 31 2019 31
7,254,267 7,348,860
46,019 53,985
1,054,036 1,009,736
450,583 365,214
1,920
8,804,906 8,779,717
141,929 133,036
101,837 90,958
39,714 41,793
378 283
44,418 37,002
2,862 2,862
36,077 30,413
3 5,477 3,725
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5 19,491 15,929
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9,391,083 9,314,824
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752,818 694,884
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241,535 185,671
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23,890 29,549
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175,000 175,000
2
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2,530,288 2,761,396
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7,745,053 7,362,530
2,510,004 2,382,490
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2,396,244 2,216,821
1 185,225 200,472
2 1,851,949 1,653,354
3 358,074 362,017
4 995 977
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1 6,944 6,885
2 86,366 79,705
3 5,655 7,140
4 3,135 3,523
5,217,280 4,913,623
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1 70,882 76,554
1,004,735 1,023,188
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202,059 178,435
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3,869 3,434
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104,724 100,555
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11 4,534 5,659
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14 50,503 47,852
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