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87,970,023 257,826,121
3,134,324,262 2,770,771,698
49,941 49,941
371
3,222,344,226 3,028,648,131
3,222,344,226 3,028,648,131
15,370,515 101,670,690
548,730 501,315
14,449,733 13,201,324

147

292,594 267,307
30,661,719 115,640,636
30,661,719 115,640,636
3,795,561,697 3,117,888,820
603,879,190 204,881,325
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548,730 501,315
14,449,733 13,201,324
292,594 267,307
15,332,395 13,988,544
898,997 322,470,252
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898,997 322,470,252
2,098,422 32,309,488
635,720,246 603,879,190
55,632,889 111,880,525
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20,794,414 3,043,424
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603,879,190 204,881,325
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11 12
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4,015,013,257 3,795,561,697
132,074,029 26,097,866
351,525,589 703,770,743
11 2023 5 26 2023 11 27
10,932,635
0
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12 2023 11 28 2024 5 27
294,225,217
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(1) RENNEE
BHECMARD - 202341 B 1 B~2023412A318
M EFN
[ig=:
R o GR TR - SU0F O MMM 536, 139, 476
Ly 19, 279
mEEH 536, 158, 755
-]
T Fil v 30, 358, 063
SR RTTRA 10, 888, 188
R RA 536, T24
Giae Sed | J1 172, 209
B A 26, 658
Bl BLrSe—b—0H 23, 168
B WM 12, 627
wadrliih - 3 li] 989, 349
&H 43, 006, 986
HRELRM B, 347, 177
-9 37, 659, 809
MR M
A IERR S ~0 R 292, 397
292 387
BRISEAEIRET SRS 498, 206, 549
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(2) MARAOHE
fEREEAR - 2023512A318

(A) ER
A nE AFimE
TSR *FN
France Discount Treasury Bill 0% 10/07/2024 50, 000, 000 54, 226, 992
France Discount Treasury Bill 0% 12/06/2024 50, 000, 000 54, 381, 367
France Discount Treasury Bill 0% 15/05/2024 50, 000, 000 54, 510, 887
France Discount Treasury Bill 0% 17/04/2024 50, 000, 000 54, 647, 036
France Discount Treasury Bill 0% 20/03/2024 50, 000, 0H0 54, 809, 143
France Discount Treasury Bill 0% 21/02/2024 50, 000, 000 54, 960, 204
France Treasury Bill 0. 10% 25/07/2031 19, 516, B60 21, 255, 313
French Discount T-Bill O% 07/08/2024 50, 000, 000 54, 115, 423
Government of France 0.60% 25/07/2034 39, 766, 120 id, 464, 221
it 447, 370, 585
Foaw
Deutsche Bundesrepublik Inflation Linked Bond 0. 1% 15/04/2033 36, 840, T10 40, 928, 465
1¥YR
United Kingdom Gilt Inflation Linked 0. 125% 22/03/2051 18, 628, 875 18, 940, 8583
United Kingdom Gilt Inflation Linked 1.25% 22/11/2032 90, 4191, 440 127, 648, 781
United Kingdom Gilt Inflation Linked I/L 0. 13% 10/08/2031 32, 817, 735 42, 459, 197
Avit 189, 048, 861
FAYH
United States Treasury Bill O% 02/05/2024 100, 0040, 000 98, 267, 470
United States Treasury Bill 0% 04/04/2024 100, 000, 000 98, 660, 310
United States Treasury Bill 0% 06/06/2024 150, 000, 000 146, 720, 016
United States Treasury Bill O% O7/03,/2024 100, 000, 000 99, 064, 467
United States Treasury Bill O% 08/02/2024 100, 000, 000 99, 458, 910
United States Treasury Bill 0% 09/05/2024 79, 000, 000 73,632, 500
United States Treasury Bill 0% 11/01/2024 100G, (00, 000 90, 868, 646
United States Treasury Bill 0% 11/04/2024 100, (00, 000 98, 564, 997
United States Treasury Bill 0% 14/03/2024 100, 000, 000 98, 963, 967
United States Treasury Bill O% 18/01/2024 100, 000, 000 949, 765, 851
United States Treasury Bill 0% 18/04/2024 100, 000, 000 98, 464, 232
United States Treasury Bill 0% 21/03/2024 100, 000, 000 98, 862, 317
United States Treasury Bill 0% 22/02/2024 100, 000, 000 99, 257, 732
United States Treasury Bill 0% 25/01,/2024 100, 000, 000 99, 662, 922
United States Treasury Bill O% 25/04/2024 100, 000, 000 98, 361, T98
Inited States Treasury Inllation Linked Index Bond 1.38% 15/07/2033 170, T05, 665 165, 713, 627
Inited States Treasury Inllation Linked Index Bond 1.50% 15/02/2053 21, 695, 665 19, 754, 124
United States Treasury Inflation Linked Index Bond 2,38% 15/10/2028 118, 032, 275 121, 619, 65T9
United States Treasury Inflation Linked Index Bond 1. 25% 15/04/2028 42, 569, 870 41, 494, 634
it 1, 856, 158, 108
=it 2. 533, 506, 019
(B) LYy bk -F24N+-RA797F
Y
k] HE IRl
Ex *EF
Itraxx-Europes4OV 1-5 Years 100 Obps 20 December 2028 {  BO0S, 000, DOD) 17, 267, 638
[traxx-XoversdOV 1-5 Years 500 Obps 20 December 2028 {205, 000, 000} 25, 954, 149
At 43, 221, 787
FAUh
NAHYS 41V 2-5 Years 500 Obps 20 December 2028 (425, 000, 000) 24, 539, 186
NAIGS 41¥ 1-5 Years 100 Obps 20 December 2028 Barclays (1, 025, 0040, 000) 19, 878, 660
Bt 44, 417, 846
&t 87. 639, 633
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C) =R+ YR =1r+ 2AQuT

A nE FHEH
FAUh *Fib
BBG Commex AGELY Capital Partners 8, 127, 000 1. 486, 225
it 1,486, 225
(D) F¥msl
BHA B % BE @
F—=ZA+ZUYTF * KL
Australian 10 Years Bond Futures March 2024 =1 1,180 2, 725, 251
SPI 200 Index Futures March 2024 < | 1,091 2, 618, 849
Australian 3 Years Bond Putures March 2024 H 890 628, 355
it 5,972, 455
h+5
Canadian 10 Years Bond Futures March 2024 -] 803 3. 166, 768
S&P TSX 60 Index Futures March 2024 B 1,017 b, 827, 548
vkt 8.994, 316
P
Stoxx Euro ESG Index Futures March 2024 =1 206 40, 640
Euro BTP Futures March 2024 | 948 3, 896, 631
Buro OAT Futures March 2024 = | 8238 3. 266, 365
Euro BOBL Futures March 2024 | 958 1. 586, 749
Euro BUND Future March 2024 -] a13 3, 534, 685
Swiss Market Index Futures March 2024 " 1,249 65, 427
Euro BUXL 30 Years Bond March 2024 H 144 1, 508, 7563
it 13. 899, 250
wa
HSCEl Index Futures January 2024 " 1, 046 1. 223, 651
Hang Seng Index Futures January 2024 ;) A06 1,292,321
Mt 2515, 972
4K
IFsC NIFTY 50 Index Futures January 2024 =1 261 120, 603
B&
Japan OSE 10 Years Bond March 2024 " 323 3,512,610
TOPIX Index Futures March 2024 = 1, 342 1. 282, 991
it 4. 795, 601
A R—L
Nikkei 225 (SGX) Index Futures March 2024 o 1, 1949 1. 540, 999
M5Cl Singapore Index Futures January 2024 " 1, 585 1, 249, 008
FTSE Taiwan Index Futures January 2024 2 671 590, 390
FTSE China AS0 Index Futures January 2024 1 3, 642 1,051, 682
it 4.432.079
W7 20h
FTSE/JSE Top 40 Index Futures March 2024 " 490 oTe, 477
BE
Korea 10 Years Bond Futures March 2024 W 426 508, 689
Korea 3 Years Bond Futures March 2024 = 714 259, B18
KOSPI2 Index Futures March 2024 " 1,337 6, 5dd, 297
it 7,312, 804
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HHA |- HE HiEE
ADT—T E
OMX530 ESG Index Futwres January 2024 =) 06 o4, 328
MX530 Index Futures January 2024 =) 3,570 1, 764, 202
it 1. 818, 620
41¥Y 2
Long Gilt Futures March 2024 i T66 6. 481,975
FTSE 100 Index Futures March 2024 = 1,803 3, 963, 707
it 10, 445, 682
FAUyh
SEPS00 E-mini Index Futures March 2024 - | 1, 360 10, 648, 510
United States b Years Treasury Note CBT Fulures March 2024 = | 1,517 3, BED, 076
KNasdagq 100 E-mini Index Futures March 2024 = | 445 6, 306, 485
E-mini S&P 500 ESG Index Futures March 2024 = 37 239, 995
nited States 2 Years Treasury Note CBT Futures March 2024 = | 485 1, 027, 382
Inited States 10 Years Treasury Mote (BT Futures March 2024 H 1, 580 5, 644, 625
United States Long Bond CBT Futures March 2024 =) 1,064 9, 805, 281
United States Ultra Bond CBT Futures March 2024 H 1,29] 15, 400, 523
gt 52, 962, 876
it 113, 848. 735
EWE V. nE Ha
FI A A
CAC 40 10 Euro Index Futures January 2024 5! 959 ( 100,178)
o
DAX Index Future March 2024 H 208 ( 329,048)
Euro Stoxx 50 Index March 2024 " 2,991 (1, 213, 098)
I (1, 542, 146)
18Y7F
FTSE MIB Index Futures March 2024 = | 427 ( 386, 250)
E o %
Amsterdam Index Futures January 2024 = 426 ( 225,907)
&t (2, 254, 481)
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AR
B %Y FEm FiERE
*® FiL *FI

AUD Ush 318, 317 10, 821
BRL UsD 16, 082, 734 227, 982
CHF Ush 80, 308, 924 3,447, 116
ELR Lsp 83, 520, 581 706, 854
ELR Ush 1, 652, 676, 629 14,631, 241
GEP Ush 557, 187, 983 5, 508, 495
KD Ush 4 ~
JeY Lsh 119, 475, 262 6,330, 725
SEK ush 45, 328 1, 529
56D LUsh 6, 674, 729 B9, 124
Lsh BRL 174, 140 145
usp CHF 8, 768 49
LSp EUR 2,974, 371 15, 581
LsD GEP B8, 141 103
1] 56D 12, 233 20

=11 30, 969, 785

EH
'O ) HER FERE
E 3 * KL

CHF UsD 2,812 i 13}
EUR UsD 7. 792, 540 { 55,946
EUR UsD 8, 265, 305 (43,299
GEP Ush 43, 550 ( 65)
HED UsD 107 -
LSD BRL 1, 082, 610 (1% 132)
Ush CHE 11, 743 ( 154)
LS CHE 1, 009, 357 (33, 861)
LSk EUR 679, 790, 782 (14, 828, 424)
usp EUR 123, 311, 307 ( 2,316, 294)
L'SD GBP 206, 756, 904 {3,036, 016)
LIS GRP 993, 050 i 8, 260)
L1SD Ipy 27, 204, 456 {976, 509)
U'SD Py 1, 108, 562 ( 60,732)
U'SD 56D 212, 209 i 1, B05)

&= (21,379, 513)

(fE) BfRERERTY,
(E) () WEpAmTY,
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99,834 49,841

49,993
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99,834 99,834

99,887 99,887

53 53
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99,834 99,834
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2023 11 27 2024 5 27
1
99,887 99,887
55 10 2 55 6 1 10
53 53
1 3 1
0.9995 1 0.9995
9,995 1 9,995
2023 11 27 2024 5 27
99,887 99,887
99,887 99,887
49,921 49,921
49,966 49,966
99,887 99,887
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2023 5 26 2023 11 27
2023 11 28 2024 5 27
49,993 0
49,993 0
2023 5 26 2023 11 27
2023 11 28 2024 5 27
2024 5 27
50,000 49,993
50,000 49,993
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2024 5 31

2,871,036,665

7,525,712

2,863,510,953

3,110,354,277

0.9206

99,834

99,834

99,887

0.9995
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2024 5 11
2,294,100
1,082,500
5
10
3 1
1
2
1
2024 5
2024 5 276 1,144,658
128 610,413
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2023 31 2024 31
5,087,551 5,243,788
75,321 84,385
76,043 11
691,691 786,210
354,878 372,799
24,468 28,389
6,309,954 6,515,585
65,997 80,377
61,571 58,177
4,335 22,132
89 67
66,210 59,615
2,862 2,862
59,829 51,914
3,518 4,837
471,050 377,814
161,600 73,082
90,675 94,383
205,341 201,452
13,432 8,896
603,258 517,807
6,913,213 7,033,392
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2023 31 2024 31
526 8,230
271,941 313,073
2,477 2,477
2 2
219,122 253,964
50,339 56,629
399,233 383,553
10,104 37,418
34,659 47,112
198,672 217,291
6,500 9,000
921,637 1,015,679
459,728 458,579
23,380 9,625
483,109 468,204
1,404,746 1,483,883
1,100,000 1,100,000
277,667 277,667
277,667 277,667
4,128,773 4,160,606
175,000 175,000
3,137,790 3,137,790
815,983 847,816
5,506,441 5,538,274
2,025 11,234
2,025 11,234
5,508,466 5,549,509
6,913,213 7,033,392
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( 2022 ( 2023
2023 31 ) 2024 31 )
3,589,974 3,815,873
1,352,459 1,371,210
10,000 10,000
26,574 30,018
4,979,008 5,227,102
1,214,944 1,314,653
380 449
1,531,036 1,462,653
81,751 78,433
1,022,173 938,128
426,284 445,204
827 887
194,939 202,225
94,488 87,513
8,024 8,752
76,071 68,725
5,634 5,403
4,758 4,632
3,035,789 3,067,495
1,187,234 1,182,195
49,917 49,713
1,067,224 1,064,091
70,092 68,391
194,915 202,434
3,999 3,089
4,828 3,982
529 671
79 21
4,732 4,865
110,489 108,634
78,199 75,603
10 156,478 156,478
11 54,858 55,316
12 3,282 2,800
13 198,672 217,291
14 6,500 9,000
15 29,715 34,022
16 47,236 48,013
2,081,750 2,104,422
() 138,531 55,185
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( 2022 ( 2023
2023 31 ) 2024 31 )

953 952
34 31

3,804
500 500

12,514
2,537 590
20,343 2,074
9,366

12,514

1,870
676 171
15,061 9,537
() 133,248 47,722
337 12,192
337 12,192
50 251

15,870
184,477 2,551
200,397 2,802
333,309 57,112

)

73,742 25,455
8,130 175
251,436 31,832
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(2022 2023 31 )

)
1,100,000| 277,667| 277,667| 175,000 3,137,790| 3,067,880/ 6,380,670 7,758,338
2,000,460| 2,000,460/ 2,000,460
) 251,436 251,436 251,436

(
2,251,896| 2,251,896 2,251,896
1,100,000| 277,667| 277,667| 175,000 3,137,790 815,983| 4,128,773| 5,506,441
45,578 45,578 7,712,759
2,000,460
251,436

)

47,604 47,604 47,604

(
47,604 47,604 2,204,292
2,025 2,025 5,508,466
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( )
1,100,000 277,667| 277,667| 175,000] 3,137,790 815,983 4,128,773| 5,506,441
31,832 31,832 31,832
)

(
31,832 31,832 31,832
1,100,000 277,667| 277,667| 175,000] 3,137,790 847,816 4,160,606 5,538,274
2,025 2,025 5,508,466
31,832

)

9,209 9,209 9,209

(
9,209 9,209 41,042
11,234 11,234 5,549,509
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2023 31 2024 31
77,010 82,734
175,839 130,925
807 829
(2022 ( 2023
2023 31 ) 2024 31 )
0 9
50 241
2022 2023 31
1,082 1,082
2022 10 42
1 2,000,460
2
31 1,848.00
4 2022 31
5 2022 13
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2023 3 31
131,400 131,400
131,400 131,400
19 2020 31
30,200
30,200
5,087,551
691,691
354,878
( ) 10,869 16,380 104,150
6,144,992 16,380 104,150
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2024 3 31
42,882 42,882
42,882 42,882
19
2020 31 5 3
30,200
30,200
5,243,788
786,210
372,799
30,063 12,819
( )
6,432,861 12,819
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2024 31
42,882 42,882
42,882 42,882

2023 31

318,858 337 184,477
*

107,336 102,994 4,342
107,336 102,994 4,342
24,063 25,487 1,423
24,063 25,487 1,423
131,400 128,481 2,919

15,870 15,870
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2024 31
130,345 12,192 2,551
*

37,430 20,089 17,340

37,430 20,089 17,340

5,451 6,599 1,147

5,451 6,599 1,147

42,882 26,689 16,193

( 2022 ( 2023
2023 31 ) 2024 31 )

3,589,974 3,815,873

1,352,459 1,371,210

10,000 10,000

26,574 30,018

4,979,008 5,227,102
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45,387
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459,728
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46,017

9,299

70/83



EDINETOOOO
0 o = G2
Ooooooooooooooooooad

2023 31 2024 31

17,751 14,253
60,833 66,534
9,919 11,064
2,392 4,994
147,927 143,364
15,061 15,061
23,270 24,800
277,157 280,072
12,451 14,201
58,469 59,459
70,921 73,661
206,235 206,411
893 4,958

893 4,958
205,341 201,452
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2023 31
* 17,751 17,751
12,451 12,451
5,300 5,300
17,751 5,300
2024 31
* 14,253 14,253
14,201 14,201
52 52
14,254 52
2023 31 2024 31
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