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2023 12 29
3,532,312,847 100.00
3,532,312,847 100.00
59,207 0.00
3,532,253,640 100.00

2023 12 29
6,927,192,857 54.01
6,927,192,857 54.01
5,898,398,616 45.99
12,825,591,473 100.00

2023 12 29
1,866,571,552 1455
822,429,621 6.41
733,460,000 5.72
198,725,376 1.55
111,956,555 0.87
6,052,031,702 47.19
3,042,142,695 23.72
2,412,170,659 18.81
597,718,348 4.66

2023 12 29

0.9658 0.9681
3,648,706,588 100.00
3,523,932,625 | 3,532,312,847
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S&P 500 EMINI FUTURE

24 796,244,966 822,429,621 6.41
202403

31 731,453,800 733,460,000 5.72

DAX INDEX FUTURE

3 200,595,025 198,725,376 1.55
202403

FTSE 100 INDEX

8 110,226,363 111,956,555 0.87
FUTURE 202403

US 10YR T-NOTE

190 | 3,041,779,575 | 3,042,142,695 | 23.72
FUTURE 202403

EURO-BUND FUTURE

(FGBL) 202403 111 | 2,412,030,787 | 2,412,170,659 | 18.81

LONG GILT FUTURE

32 597,698,907 597,718,348 4.66
202403
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2023 12
1

019 12 9 ) 873,219,417 873,219,417 1.0235 1.0235
(2025 12 9 ) 2,048,005,516 2,048,005,516 0.9375 0.9375
(202? 12 9 ) 2,512,896,672 2,512,896,672 0.9443 0.9443
(202: 12 9 ) 3,045,514,560 3,045,514,560 0.9173 0.9173
(20235 12 1) 3,543,238,629 3,543,238,629 0.9361 0.9361

2022 12 3,060,015,994 0.9097

2023 1 3,070,358,641 0.9088

2 3,061,063,651 0.9009

3 3,159,374,530 0.9044

4 3,195,503,860 0.9124

5 3,300,934,509 0.9214

6 3,418,394,474 0.9426

7 3,416,479,745 0.9400

8 3,465,324,329 0.9425

9 3,470,970,897 0.9345

10 3,458,712,889 0.9267

11 3,549,754,507 0.9364

12 3,532,253,640 0.9381
1 0.0000
2 0.0000
3 0.0000
4 0.0000
5 0.0000
1 2.4
2 8.4
3 0.7
4 2.9
5 2.0

100 1
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1 898,501,913 45,371,781 853,130,132
2 1,500,249,704 168,948,247 2,184,431,589
3 822,739,614 345,972,799 2,661,198,404
4 1,027,535,109 368,754,003 3,319,979,510
5 814,628,911 349,565,293 3,785,043,128
1
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4 5
2022 12 9 2023 12 11

411,979 94,288
8,332,346 10,281,788
3,045,565,794 3,543,416,571
8,169,354 3,192,817
3,062,479,473 3,556,985,464
3,062,479,473 3,556,985,464
8,015,563 3,013,887
481,086 577,129
8,339,528 10,004,479
128,736 151,340
16,964,913 13,746,835
16,964,913 13,746,835
3,319,979,510 3,785,043,128
274,464,950 241,804,499
2,349,373 2,131,028
3,045,514 ,560 3,543,238,629
3,045,514,560 3,543,238,629
3,062,479,473 3,556,985,464
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2021 12 10 2022 12 10

2022 12 9 2023 12 11
56 98
56,655,247 89,228,217
56,655,191 89,228,315
1,992 1,977
903,503 1,092,412
15,662,188 18,936,879
243,723 287,966
16,811,406 20,319,234
73,466,597 68,909,081
73,466,597 68,909,081
73,466,597 68,909,081
7,333,996 3,112,120
148,301,732 274,464,950
21,709,991 28,876,928
21,709,991 28,876,928
81,740,608 62,013,438
81,740,608 62,013,438
274,464,950 241,804,499
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2022 12 10
2023 12 11
12 9
2022 12 10 2023 12 11
4 5
2022 12 9 2023 12 11
2,661,198,404 3,319,979,510
1,027,535,109 814,628,911
368,754,003 349,565,293
3,319,979,510 3,785,043,128
274,464,950 241,804,499
4 5
2021 12 10 2022 12 10
2022 12 9 2023 12 11
0 0
11,145,530 0 13,254,095
2,349,373 2,131,028
13,494,903 15,385,123
40.65 1 40.65
0 0
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2022 12 9 2023 12 11
)
)
)
4 5
2022 12 9 2023 12 11
49,953,734 84,929,383
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4 5
2022 12 9 2023 12 11
0.9173 0.9361
(9,173 ) (9,361 )
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3,668,892,702 3,543,416,571

3,668,892,702 3,543,416,571

3,543,416,571
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2023 12 11

42,097,061
4,590,520,666
6,927,885,443

62,165,673

64,543,547

6,315,000
1,219,350,693
12,912,878,083
12,912,878,083

1,073,250
92,148,113
3,416,338
12,473
96,650,174
96,650,174

13,269,804,182

453,576,273
12,816,227,909
12,816,227,909
12,912,878,083
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2022 12 10
2023 12 11

12
133 60 61

2023 12 11

12,866,984,828

792,023,506

389,204,152

9,600,911,480

3,668,892,702
13,269,804,182

13,269,804,182

453,576,273
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2023 12 11

2023 12 11

1,523,219,956 1,541,943,867 18,723,911
1,094,295,462 1,108,532,976 14,237,514
151,616,302 153,083,983 1,467,681
277,308,192 280,326,908 3,018,716
1,523,219,956 1,541,943,867 18,723,911
2023 12 11
3,121,792,825 3,164,169,588 42,376,763
3,121,792,825 3,164,169,588 42,376,763
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2023 12 11
0.9658
(9,658 )
2023 12 11
6,926,000,000 6,927,885,443
6,926,000,000 6,927,885,443
6,927,885,443
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2023 12 29
3,536,095,331
3,841,691

3,532,253,640

3,765,480,616

0.9381

2023 12 29

12,841,799,811

16,208,338

12,825,591,473

13,248,081,197

0.9681
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2023 12 100
13 1,560 10 8,448
2023 12

421 74,121

0 0

113 20,622

0 0

534 94,743
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