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/ / /
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0.10
1 10,000,000,000(10,008,306,900{10,008,306,900/|10,008, 306,900 2019/12/15 23.98
0.10
2 8,000,000,000( 8,019,860,486| 8,019,860,486| 8,019,860,486 2020/06/20 19.22
ISHARES JP
3 MORGAN EM 213,228 24,083,837.60| 24,444,457.92| 2,602,356,990 -| 6.24
BOND FD
4 SPDR GOLD 33,768 4,819,495.65| 4,866,644.16] 518,102,937 -1 1.24
TRUST
2019
/
43.20
7.48
2019
/

ICE Futures Europe Financials

ETSE 100 Index Futures 492| 34,913,266.00( 35,310,840.00| 4,579,109,731 10.97

Chicago Mercantile Exchange

E_mini SE&P 500 Futures 420| 59,707,866.00( 61,460,700.00| 6,543,106,122 15.68
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RUSSELL 2000 Mini Index 339| 24,908,232.00| 25,382,625.00| 2,702,234,257 6.48
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Eurex
German Stock Index Future 49| 14,055,650.00| 14,498,487.50| 1,705,457,084 4.09
Eurex 316| 30,319,522.50| 31,050,160.00| 3,349,380,759 8.03
Swiss Market Index Future ’ ’ ) ’ ’ ) ’ ’ ’ )
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/
Chicago Board of Trade
10-vear US Treasury Note 171 22,509,503.78| 22,507,875.00| 2,396,188,372 5.74
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23/89



EDINETOOOO

00000000 OO00D0DO00D0000O(EL2431)
ooooodooodooodnoodd
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2014 15 28,710 28,710 10,164 10,164
2015 17 43,251 43,251 10,015 10,015
2016 15 33,416 33,416 10,056 10,056
2017 15 1,293 1,293 10,451 10,451
2018 15 1,787 1,787 10,458 10,458

10 2019 15 993 993 10,072 10,072
2018 1,802 - 10,501 -
2018 1,789 - 10,457 -
2018 10 1,675 - 10,069 -
2018 11 1,722 - 10,141 -
2018 12 1,909 - 9,875 -
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2019 1,806 - 10,269 -
2019 1,715 - 10,048 -
2019 1,696 - 10,250 -
2019 1,035 - 10,302 -
2019 1,001 - 10,134 -

10 -
2010 16 3.3
2011 15 2.6
2012 15 4.0
2013 15 2.0
2014 15 1.7
2015 17 1.5
2016 15 0.4
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224,694
5,998,057 1,248,056
488,426 449,906
7,116,791 6,523,508
67 53
1,527,383 1,538,612
16,945,197 9,906,602
16,945,197 9,906,602
1 21,709,298,399 1 2 986,261,358
78,243,246 7,078,641
38,763,171 16,360,216
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53,189,807 29,983,419
41,278,580 1,578,267
11,911,227 28,405,152
25,896 16,062
1,046,535 941,980
15,764,648 13,658,472
1,538,183 1,549,412
18,375,262 16,165,926
6,464,035 44,571,078
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47,831,396 5,078,731
47,831,396 5,078,731
16,254,858 47,914,211
16,254,858 47,914,211
1 1
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274,667,671 - 276,257,450 1,589,779
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4,165,237,386

2,369,511,030

278,406

137,739

24,964,619,511

14,655,583,924

30,069,162,534

18,030,341,426

3,530,546,479

2,979,912,279

214,897,566 76,393,251
6,079,000 -
11,753,280 2,684,172
8,191,780 213,691

3,156,376,969

1,985,425,471

66,127,142,911

40,100,202,983

66,127,142,911

40,100,202,983

864,391,761

517,536,753

806,867

64,976

38,144

865,263,604

517,574,897

865,263,604

517,574,897

38,893,719,439

24,339,091,639

(

)

26,368,159,868

15,243,536,447

65,261,879,307

39,582,628,086

65,261,879,307

39,582,628,086

66,127,142,911

40,100,202,983
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2018 15
230,270,519
230,270,519
2019 15
130,887,744
130,887,744
2018 15
Swiss Market Index Future 4,175,133,390 -1 4,282,336,585 107,203,195
4,175,133,390 -1 4,282,336,585 107,203,195
E-mini S&P 500 Futures 7,202,816,536 -1 7,342,507,680 139,691,144
mini MSCI Emerging Markets(EM)Index Futures 7,657,460,545 -1 7,108,069,722 549,390,823
RUSSELL 2000 Mini Index Futures 6,376,058,094 -1 6,426,042,160 49,984,066
FTSE 100 Index Futures 4,705,788,806 -1 4,650,563,030 55,225,776
Germany Stock Index Future 2,754,481,949 -1 2,654,338,579 100,143,370
28,696,605,930 -1 28,181,521,171 515,084,759
2019 15
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Swiss Market Index Future 3,281,244,699 -1 3,204,900,221 76,344,478
3,281,244,699 -1 3,204,900,221 76,344,478
E-mini S&P 500 Futures 6,291,344,666 -1 6,145,627,194 145,717,472
RUSSELL 2000 Mini Index Futures 2,688,815,296 -1 2,569,268,048 119,547,248
FTSE 100 Index Futures 4,470,987,236 -1 4,336,018,208 134,969,028
Germany Stock Index Future 1,753,205,722 -1 1,660,393,935 92,811,787
15,204,352,920 -1 14,711,307,385 493,045,535
1.
2.
3.
2018 15
10-Year US Treasury Note 5,375,909,956 - 5,378,834,342 2,924,386
5,375,909,956 - 5,378,834,342 2,924,386
2019 15
10-Year US Treasury Note 2,286,633,529 - 2,297,636,305 11,002,776
2,286,633,529 - 2,297,636,305 11,002,776
1.
2.
3.
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794,053,826 779,517,800 14,536,026
68,171,275 67,008,020 1,163,255
1,012,385,927 996,950,530 15,435,397
1,638,168,835 1,647,650,570 9,481,735
92,797,719 92,103,480 694,239
19,311,848 19,370,810 58,962
1,750,278,402 1,759,124,860 8,846,458
2019 15
318,993,788 317,285,060 1,708,728
1,889,954,620 1,882,679,040 7,275,580
149,209,223 148,317,750 891,473
67,923,548 67,972,320 48,772
148,595,925 148,051,470 544,455
2,574,677,104 2,564,305,640 10,371,464
3,550,367,395 3,553,435,600 3,068,205
3,550,367,395 3,553,435,600 3,068,205
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18,030,341,426

18,000,000,000

18,030,341,426

ISHARES JP MORGAN EM BOND FD 207,332 23,411,929.44
SPDR GOLD TRUST 32,835 4,687,196.25
240,167 28,099,125.69

(2,979,912,279)

2,979,912,279
(2,979,912,279)
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21,010,253,705
(2,979,912,279)
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