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2023 2 28
547,253,641 100.00
547,253,641 100.00
9,906 0.00
547,243,735 100.00

2023 2 28
1,329,352,891 38.92
1,287,250,558 37.69
42,102,333 1.23
2,086,448,716 61.08
3,415,801,607 100.00

2023 2 28
191,655,886 5.61
59,850,000 1.75
54,368,404 1.59
32,932,365 0.96
26,045,651 0.76
18,459,466 0.54
420,768,156 12.32
259,619,182 7.60
57,972,702 1.70
48,684,300 1.43
32,907,732 0.96
21,584,240 0.63
197,804,179 5.79
197,804,179 5.79
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0.9797 0.9678
565,461,502 100.00
553,983,923 547,253,641
2023 2 28
100.00
100.00
100.00
2023 2 28
/
100.02 100.02 0.005
1,190,400,000 34.86
1,190,733,473 | 1,190,733,473 | 2023/6/1
101.04 105.09 1.6
54,400,000 1.67
54,966,848 57,168,960 |2052/12/20
BUNDESREPUB. DEUTSCHLAND 100.52 97.04 1
43,383,000 1.23
43,610,760 42,102,333 | 2024/8/15
99.41 98.12 1.3
40,100,000 1.15
39,863,410 39,348,125 | 2052/6/20
2023 2 28
37.69
37.69
1.23
1.23
38.92
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2023 2 28

3 57,486,650 59,850,000 | 1.75
S&P 500 EMINI FUTURE

2 53,748,784 54,368,404 | 1.59
202303
SPI 200 FUTURE

2 33,519,146 32,932,365 | 0.96
202303
FTSE 100 INDEX

2 25,651,160 26,045,651 | 0.76
FUTURE 202303
DJ EURO STOXX 50

3 18,058,318 18,459,466 |  0.54
202303
US 5YR T-NOTE FUTURE

14 | 204,971,721 | 204,341,628 | 5.98
202306
EURO-BUND FUTURE

3 60,278,632 57,972,702 | 1.70
(FGBL) 202303
US ULTRA T-BOND

3 55,818,501 55,277,554 | 1.62

FUTURE 202306

10 YEAR GOVERNMENT
OF CANADA BOND 4 49,050,968 48,684,300 | 1.43
FUTURE(CGB) 202306

LONG GILT FUTURE

2 33,495,424 32,907,732 0.96
202306

AUSTRALIA 10 YEAR

2 22,375,334 21,584,240 0.63
BOND FUTURE 202303

US 10YR T-NOTE

13 198,409,602 197,804,179 5.79
FUTURE 202306
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2022 2 353,031,904 0.9844
3 368,576,798 0.9881
4 358,734,525 0.9684
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6 365,109,156 0.9566
7 362,965,802 0.9767
8 495,777,501 0.9665
9 498,918,558 0.9605
10 495,350,993 0.9600
11 512,631,325 0.9632
12 506,226,303 0.9514
2023 1 514,738,172 0.9565
2 547,243,735 0.9541
1 0.0000
2 0.0000
2022 8 23 2023 2 22
1 0.5
2 2.5
2022 8 23 2023 2 22 1.7
100
1 1,656,538 0 1,656,538
2 567,599,944 54,929,125 514,327,357
2022 8 23
2023 2 22 85,335,012 25,253,557 574,408,812
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2021 8 20 2022 8 22
67 2,735
942 1,148,697
1,649,003 499,145,499
87 21,001
1,650,099 500,317,932
1,650,099 500,317,932
33 39,952
1,092 1,139,715
19,925
1,125 1,199,592
1,125 1,199,592
1,656,538 514,327,357
7,564 15,209,017
6,196 5,324
1,648,974 499,118,340
1,648,974 499,118,340
1,650,099 500,317,932
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4

10,851 7,019,337

10,851 7,019,333

80

66 71,433

4,589 2,037,991

35,589

4,655 2,145,093

6,196 9,164,426

6,196 9,164,426

6,196 9,164,426

616,670

7,564

328,712

328,712

13,760 6,982,409

13,760 6,982,409

7,564 15,209,017
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1,000,000 1,656,538
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54,929,125
1,656,538 514,327,357
7,564 15,209,017
1 2
2021 1 12 2021 8 21
2021 8 20 2022 8 22
0 0
6,196 0 0 1,918,559
0 5,324
6,196 1 37.40 1,923,883 1
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0
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2022 8 22

6

3,418,831
1,435,725,182
1,069,289,619
48,177,796
22,385,952
35,955
861,332,847
3,440,366,188
3,440,366,188

9,710,736
6,280,500
8,625,737
158,409
1,764
24,777,146
24,777,146

3,481,790,516

66,201,474
3,415,589,042
3,415,589,042
3,440,366,188
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133 60 61

2022 8 22

2,991,652,938

563,786,318

73,648,740

2,972,977,571

508,812,945
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2022 8 22
2,042,618
2,042,618

2022 8 22
875,525,004 881,772,933 6,247,929
875,525,004 881,772,933 6,247,929
446,584,743 451,125,832 4,541,089
204,327,230 208,921,916 4,594,686
120,069,755 119,688,640 381,115
122,187,758 122,515,276 327,518
1,322,109,747 1,332,898,765 1,706,840
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7,564 15,209,017
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50,892,508 52,078,766 1,186,258
55,924,246 57,159,645 1,235,399
66,811,988 67,267,495 455,507
1,126,810,774 1,144,038,851 11,473,749

59/118



EDINETOOOO
OO0000O000Oo00DoO00noOo(EL2453)
Ooooooooooooooooooad

2023 2 22
346,415,013 352,519,480 6,104,467
346,415,013 352,519,480 6,104,467
2023 2 22
201,017,862 194,770,306 6,247,556
603,914,445 582,515,080 21,399,365
804,932,307 777,285,386 15,151,809
2023 2 22
0.9675
(9,675 )

60/118



EDINETOOOO
OO0000O000Oo00DoO00noOo(EL2453)
Ooooooooooooooooooad

2023 2 28

548,233,276

989,541

547,243,735

573,577,043

0.9541

2023 2 28

3,445,910,367

30,108,760

3,415,801,607

3,529,519,399

0.9678

61/118



EDINETOOOO
OO0000O000Oo00DoO00noOo(EL2453)
Ooooooooooooooooooad

62/118



EDINETOOOO
OO0000O000Oo00DoO00noOo(EL2453)
Ooooooooooooooooooad

2023 2 100
13 1,560 10 8,448
2023 2

416 71,313

0 0

134 22,653

0 0

550 93,967

63/118



EDINETOOOO
OO0000O000Oo00DoO00noOo(EL2453)
Ooooooooooooooooooad

€Y}
38 59
2
19 52
@) 52
38 38 57
193 2 1 27 2021 4 1
2022 3 31
28 2022 4 1 2022 9 30

193 2 1

64/118



EDINETOOOO
OO0000O000Oo00DoO00noOo(EL2453)
Ooooooooooooooooooad

( )

2021 3 31 ) 2022 3 31 )
40,822,894 38,492,350
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718,688 763,755
5,412,597 6,157,565
2,425,363 3,219,400
216,401 265,131
38,899 8,403
49,634,844 55,156,243
130,411 150,311
1,454 968
125,816 103,050
257,681 254,330
1,225,315 1,840,943
359,445 577,731
8,013 8,013
1,592,774 2,426,688
37,058,043 30,679,401
66,222 66,222
237,055 10,629
382,751 374,819
1,200,554 1,413,142
15,154 10,305
38,959,781 32,554,521
40,810,238 35,235,540
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1,042,946 611,046

904,947 349,108

1,123,336 1,227,440

82,891 93,579

13,109,013 11,967,023

2,155,971 2,423,289

27,450 16,750

2,183,421 2,440,039

15,292,435 14,407,063
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8,281,840 8,281,840

8,281,840 8,281,840

139,807 139,807

120,000 120,000

70,000 70,000

350,000 350,000

55,045,550 56,866,270

55,725,357 57,546,077

74,007,197 75,827,917
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46,347,320 47,927,445
10,412,572 11,524,989
17,988 62,919
- 125
8,251,721 8,730,925
2,916,886 3,825,413
3,866,188 3,083,142
129,355 125,430
1,339,290 1,696,938
256,942 277,534
760,920 846,156
64,179 59,759
176,812 173,841
40,454 38,262
479,472 574,292
19,700,144 21,442,649
126,093 150,830
4,103,410 4,699,931
1,120,241 1,184,037
280,494 369,403
797,392 925,165
359,252 431,379
7,150 8,950
166,126 162,879
716,925 766,098
32,816 36,278
6,766 12,883
8,778 17,654
477,830 552,239
395,649 385,352
315,850 349,177
357,066 484,762
45,818 46,907
30,000 5,126
226,790 247,185
9,574,455 10,836,244
17,072,720 15,648,550
289 2,029
4,705 3,452
74,260 83,809

40,753
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3,376 18,927
20,904 510,138
24,280 529,065
49,202 7,280
105,236 50,697
870 132

12,614 9,883
167,924 67,993
16,999,244 16,225,956
5,395,622 4,940,051
196,661 24,895
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11,800,283 11,261,009
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