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2. BMERS

iR il (Fa Lia#k LiEmmER
S ma| 3, 182, 336 TPM *E
Il 2, 346, 126[Merrill Lynch *=
St EE| 1,631, 640(6GS *E
R = S 2, 276, 581 |HSBC ZE
BN TS 1,311, 178|RES HE
BT 1, 600, 001 [CITIGROUP *E

irat 9, 147, 861

3. =R
TREASURY BILL 0% 24-16/JAN/25 0.000 | USD | 9,758 476 9,816,191 *E
TREASURY BILL 0% 24-19/DEC/24 0.000 | USD | 4, 881,824 4 924 584 %[
TREASURY BILL 0% 24-14/NOV/24 0.000 | USD | 4,874,425 4,946 616 %E
TREASURY BILL 0% 24-12/DEC/24 0.000 | USD | 4,880,183 4,929,202 *E
TREASURY BILL 0% 23-29/NOV/24 0.000 | USD | 4, 879,998 4,936, 722| *BE
TREASURY BILL 0% 24-23/JAN/25 0.000 | USD | 9,777,400 9,808 474 *E
TREASURY BILL 0% 24-17/0CT/24 0.000 | USD | 4, 884, 494| 4, 965257 *E
TREASURY BILL 0.00 11,/21/2024 0.000 [ USD | 2, 086,127 2,061,857 *E
United States Treasury Bill 0 20240005 | 0. 000 | USD 834,451  833,602| ®E
United States Treasury Bill 0 20241003 |[©0-000 ) USD | o o@6, 127 2,075, 6660 #E
United States Treasury Bill 0 20241114 |[©0-000 ) USD | 4 @8g, 901 1,651,065 #*E
United States Treasury Bill 0 20250116 |0-000 | USD | 2 920 577| 2,866,925 %E
aM 53, 816, 159
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4. EHEs|
] P L nR W& F R
(EA) {¥a) (FaL)

EREW | KOREA 1OYE END FU Bond W 7. 736, 733 7. 920, 916 134, 183
USD | FTSE TAIWAN IMDEX Egquity Index o 1,118, 769 L, 124, 400 5,611
SGD | MECI SING IX ETS Equity Index W 1,641, 246 1, 636, 441 -4, 805
TWD | TAIEX FUTUERES Equity Index W 1, 117, 481 1, 120, GBD 3, 188
USD | MSCI EAFE Equity Index W 3, 635, 960 3, 663, 850 32, 980
ZAR | FTSE/ISE TOP 40 Equity Index i 1,191, 346 1, 201, T45 g, 890
SEK | OMYS30 IND FUTURE Equity Index oW 1, 459, 343 1, 436, BED 27, 637
HED | HAMG SENG IDX FUT Equity Index bl —-340, 341 -339, 520 1, 320
KRW | KOSPIZ INX FUT Egquity Index b -GG, 571 -3, 606 -2, 035
EUR | EURD-0AT EFUTURE Bond oW 3,615, T10 3, 506, 970 -3, 740
EUR | EURO-BUND FUTURE Bond W 3, 728, 525 3, 727, TDZ —-823
USD | IFSC NIFTY B0 FUT Egquity Index o b, 73T, TZT b, T47, TG 10, 038
GBP | FTSE 100 IDX FUT Equity Index W 3, 290, 154 3, 309, 972 19, 818
AUD | AUST 10Y BOMND FUT Bond W 4, 274, 200 4, 300, 302 25, 101
EUR | CAC40 10 EURD FUT Egquity Index o 334, 131 333, D -128
CAD | S&P/TSX 60 IX FUT Equity Index i 4, 030, 356 4, 117, 347 37,081
CAD | CAM 1OYE BOMND FUT Bond oW 5, 328, 999 b, 326, 077 -2, 923
USD | MSCI EMGMET Equity Index W 713, 65 713, 375 -4, 580
GBP | LONG GILT FUTURE Bond i 3,910, 322 3,907, ZBT -3, 035
EUR | EURD STOXX BD Equity Index oW L, 437, 360 1, 425, 362 =11, 998
HED | HSCEI FUTURES Equity Index m —-430, 556 -477, T893 2, 763
USD | FTSE CHINA AGSD Egquity Index b -2, 275, 386 -2, 255, 012 20, 374
USD | E-MINI RUSS 2000 Equity Index W 1, 326, 955 1, 317, 420 -8, 535
EUR | FTSE/MIB IDX FUT Equity Index W B2, 22T 566, TG 4, 509
JPY | NIKKEI 225 (SGX) Egquity Index o 263, 68L 265, 32T 1,643
USD | MASDAQ 100 E-MINI Equity Index i 394, 310 333, 215 -6, 485
USD | NASDAQ 100 E-MINI Equity Index W 396, 190 333, 315 -1, 875
USD | S&P500 EMINI FUT Equity Index W BE2, T13 561, 025 -1, GEB
UsDh | S&P500 EMINI FUT Egquity Index i 2, 247, 90D 2,244, 10D =3, 800
EUR | DAX INDEX FUTURE Equity Index oW 3, 114, 934 3,143,179 28, 245
EUR | EURO-BUXL 30Y BND Bond W 1, 368, 183 1, 352, 0Bl -16, 102
CHF | SWISS MET IX FUTR Egquity Index i 3,494, 941 3,518, 488 23, B5T
EUR | AMSTERDAM 1DX FUT Equity Index W 1, 794, 671 1,827, 501 29, 830
JFY | TOPIX IKDX FUTR Equity Index W 183, T&0 136, 210 2,421
USD | US LONG BOND(CBT) EBond o 2,097, 750 2,979, 750 -13, 000
USD | U5 ULTEA BOMD CBT Bond i 2, 150, 703 2, 134, 0DD -16, 703
EUR | EURDO-BTF FUTURE Bond W 14, 379, 672 14, 428, 600 43, 928
AUD | 5P 200 FUTURES Equity Index W 4, 063, 245 4, 082, T26 14, 481
AUD | AUST 3YR BOND FUT Sep24 Bond i 2, 135, 699 2, 134, 811 —EE8
CAD | CAMOLA FUTR (WCE} Now24 Other Grain bl -513, 751 =531, 077 =17, 326
EUR | Short Eurc—ETP Fu Sep24 Bond W 7,050, 178 7. 554, T6Z 4, 584
EUR | EURD-SCHATZ FUT Sap24 Bond b -4, 175, 483 -4, 199, 949 —24, 466
EUR | EURD-BOBL FUTURE Sep24 Bond W G539, 3TH 843, 346 -1, 029
EUR | MILL WHEAT EURD Dec24 Wheat m -1, 177, 337 -1, 141, T4& 35, 5ED
EUR | RAPESEED EURD Nov24 ther Grain bl -161, 791 -164, TT9 -2, BEB
EUR | 3M0 EUROD EURIEOR Jun 25 Interezt Hate oW 1, 789, 059 1, 789, 096 a7
EUR | 3M0 EURD EURIBOR Sep2b Interest Hate W 25,134, 239 25, 146, 610 g, 371
EUR | 3M0 EURD EURIBOR Dec2b Interest Hate W 16, 359, 347 16, 360, B4 1, 597
JEY | JPN 10Y BOND(OSE) Sep24 Bond i o, 041, 987 9, 015, 043 —26, 45
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MR | CHUDE PALM OIL FU NovZ4 Foodstuff W 1L117.173 | 1,110,938 6,235
KRW | KOREA 3YR BAD FUT Sep24 Bond W 17,517,522 | 17, 616, 708 99, 187
CBF | COCDA FUTURE - IC Dec24 Foodstuff w 59, 900 87, 085 -2, 815
CBP | ICE 3MTH SONIA FU Mar2s Intersst Rate | W 1,504,487 | 1,503,670 808
CBP | ICE 3MTH SONIA FU DecZ5 Interest Rate | W 20,864,885 | 20, 865, 308 423
USD | LME ALUMINUM FORWARD 10/16/2024 | Base Wetal * a45.221 | -1, 220,316 ~275, 095
USD | LME COPFER FORWARD 10/16/2024 | Base Wetal m ~L 171,706 | -1, 325,675 -153, 969
USD | IME COPFER FORWARD 11/20/2024 | Base Wetal ™ -38, 509 -38, 607 -8
USD | 1ME NICKEL FORWARD 09/15/2024 | Base Wetal m -938, 620 -885, 567 53, 054
USD | IME NICKEL FORWARD 10/16/2024 | Base Wetal m ~361, 564 ~364, 256 -2, 692
USD | LME NICKEL FORWARD 11/20/2024 | Base Wetal ™ -75,280 ~78, 618 -1, 338
USD | IME NICKEL FORWARD 12/18/2024 | Base Wetal m -220, 840 -222, 204 -1, 363
USD | 1ME LEAD FORWARD 10/16/2024 Base Metal n -513, 351 -513, 243 5,148
USD | LME LEAD FORWARD 11/20/2024 Base Metal b 17,319 -17,383 -65
USD ﬁéi:gﬂ?ﬂmn @ Base Metal m -100, 305 -161,179 60, 374
USD | US 5YR NOTE (CBT) DEC24 Bond W 5,150,133 | 6,143,332 -6, 800
USD |US 2YR NOTE (CBT) Dec2d Bond W 11,222,249 | 11,219, 580 -2, 660
USD | US 10YR NOTE (CBT)Dec24 Bond W 5,784,068 | 5, 768, 669 -15, 399
usp | cocos FUTURE Dec24 Foodstuff W §42, 593 £34, 705 42,112
USD | WIT CRUDE FUTURE Oet24 Crude 0il m -463, 502 -466, 374 -2, 872
USD | BRENT CRUDE FUTR Kov24 Crude 0il m ~786, 081 ~796, 261 -10, 180
USD | COFF ROBUSTA 10tn Nov2d Foodstuff w 516,953 5a7, 502 70, 845
USD | GoLD 100 07 FUTR DECZ4 :::tm W 9,322,276 | 9,487,156 164, 850
USD | COPPER FUTURE  Dec24 Base Metal = -400, 312 -295, 968 4,344
USD | NY Harb ULSD Fut Oet24 St " 2,272,389 | -2, 167, 461 54,928
Products
USD | COFFEE *C° FUTURE Dec24 Foodstuff W 2,249,712 | 2,439,541 189, 829
USD | KC HEW WHEAT FUT DecZ4 Wheat ™ ~461, 516 ~470, 702 -9, 186
USD | LEAN HOCS FUTURE Dec24 Livestock ™ -152,373 -163, 249 -10, 875
USD | RED WHEAT FUT MGE Dec24 Wheat " -850, 548 -850, 008 10, 540
USD | HE®Y HB 1D1 JenZs (IFE) Natural Gas n -2, 859 -33, 8505 916
USD | HENRY HE LD1 Jen26 (IFE) Natiral Gas ™ -93, 039 -105, 341 -12, 302
USD | HENRY HB LD1 Feh25 (IFE) Natural Gas m -32,859 -a2,433 456
USD | Hemry LD1 Fix FUT Feb26 (IFE}) | Natural Gas = -3, 039 -g9, 633 6,595
USD | HESRY HB 1D] Mar2s (IFE) Natural Gas m ~a2, 889 -29, 239 3, 600
USD | Henry LDI Fix FUT Mar26 (IFE) | Matural as m -93, 039 -86, 516 6,523
USD | HENRY HE LD1 Apr25 (IFE) Natural Gas = -18, 693 -16, 361 2,332
USD | Hemry LD1 Fix FUT Apr26 (IFE) | Natural Gas m -3, 099 -78, 180 14, 850
USD | HENRY HB LD1 May25 (IFE) Katural Ges ™ -18, 693 -16, 653 2, 040
USD |Henry LDI Fix FUT May26 (IFE} | Naturel Gas m -93, 039 -78, 881 14, 058
USD | HE®Y HB 101 JunZs (IFE) Natural Cas n -18, 693 -17.570 1,123
USD |Henry LDI Fix FUT Jun26 (IFE) | Natural Gas m -3, 039 -82, 536 10, 453
USD | HENRY HB LD1 Jul2s (IFE) Natural Gas m -18, 693 -18, 557 136
USD |Henry LD Fix FUT Jul26 (IFE} | Natursl Gas n -93, 035 -g6, 541 6, 498
USD | HENRY HB 1D1 AugZS (IFE) Natural Gas m -18, 693 -18,773 -80
USD | Hemry LD Fix FUT Aug26 (IFE) | Natural Gas m -93, 039 -87, 442 5, 507
USD | HEMRY HE LDl Sep25 (IFE) Natural Gas = -18, 693 -18, 588 95
USD | Hemry LD1 Fix FUT Sep26 (IFE) | Natural Gas = -3, 039 -86, 666 8,273
USD | HENRY HB LD1 Oct25 (IFE) Natural Gas ™ -18, 693 -18, 995 302
USD |Henry LDI Fix FUT Oct26 (IFE} | Natursl Gas m -93, 039 -87, 993 5, 046
USD | HEMRY HB 1D1 Nov24 (IFE) Hatural Gas m -32, 859 -25, 254 7,635
USD | Henry LD Fix FUT Nov26 (IFE) | Natural Gas ™ -3, 039 -4, 852 -1,813
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USD | HENRY HE LD] Dec2d (IFE) Natural Gas o -3z, 859 -a0, 911 1,978

USD | Henry LD1 Fix FUT Dec26 (IFE} | Natural Gas * -3, 039 104,815 11,777

USD | NATURAL GAS FUTR 0ct24 Natural Gas 7 -4,877,662 | -4, 451, 600 426, 061

USD | PALLADIUM FUTURE Dec24 Ef:[m " -574, 811 -571, 636 3,125

USD | FLATINUM FUTURE  Oet24 &:;m " -1,229.908 | -1,227, 45 1,963

i i Refined _

USD | Low Su Gasoil G Sep24 * -1,593,233 | -1, 548, 657 44,576
Products

USD | SUGAR #11 (WORLD) Oct24 Foodstuff 7 -1,705,378 | -1, 844, 440 -139, 062
-

USD | SILVER FUTURE  Dec24 “E_f;tnus W 1,830,027 | 1,792,425 -31, 602

USD | SOYBEAN MEAL FUTR Dec24 Soy m -717, 461 ~735, 767 -18, 305

USD | GASOLINE REOE FUT Oet2d Bef inad b -1, 716,919 | -1, 680, 598 38, 021
Products

USD |3 MONTH SOFR FUT Mar2s Interest Rate | W 9,695,332 | 9,703,683 8,152

USD |3 MONTH SOFR FUT Sep26 Interest Rate | W 6,485,919 | 26, 521, 808 35, 390

usp | 3 MONTH soFR FUT  DECZS Interest Rate | W 16,601,048 | 16,614, 659 13,611

902, 687
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