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2025 2 28
563,884,231 100.00
563,884,231 100.00
10,223 0.00
563,874,008 100.00

2025 2 28
1,132,123,335 33.01
1,132,123,335 33.01
2,297,188,321 66.99
3,429,311,656 100.00

2025 2 28
696,779,567 20.32
175,899,667 5.13
160,560,000 4.68
136,206,016 3.97
96,096,822 2.80
82,434,987 2.40
45,582,075 1.33
1,649,465,318 48.10
877,395,724 25.59
425,453,344 12.41
167,420,708 4.88
126,570,722 3.69
52,624,820 1.53
960,330,359 28.00
681,979,240 19.89
278,351,119 8.12
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2025 2 28
0.9993 0.9778
576,686,676 100.00
576,323,203 563,884,231
2025 2 28
100.00
100.00
100.00
2025 2 28
99.97 99.97 0.005
694,700,000 20.25
694,560,970 694,560,970 | 2025/5/1
102.48 97.14 2.2
206,000,000 5.84
211,121,160 200,116,640 | 2054/6/20
97.40 94.89 2.1
108,900,000 3.01
106,069,689 103,340,655 | 2054/9/20
89.68 85.66 1.6
119,100,000 2.97
106,813,644 102,021,060 |2052/12/20
83.74 80.01 1.3
40,100,000 0.94
33,580,141 32,084,010 | 2052/6/20
2025 2 28
33.01
33.01
33.01
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2025 2 28
S&P 500 EMINI FUTURE
4| 182,995,522 | 175,899,667 | 5.13
202503
6| 164,698,300 | 160,560,000 | 4.68
DJ EURO STOXX 50
16 | 129,862,515 | 136,206,016 | 3.97
202503
SPI 200 FUTURE
5 96,949,877 96,096,822 | 2.80
202503
FTSE 100 INDEX
5 79,827,705 82,434,987 | 2.40
FUTURE 202503
HANG SENG INDEX
2 44,909,095 45,582,075 | 1.33
FUTURE 202503
EUR0-BOBL FUTURE
37| 687,478,651 | 677,910,300 | 19.77
(FGBM) 202503
US 10YR T-NOTE
19 | 312,505,395 | 314,632,064 | 9.17
FUTURE 202506
10 YEAR GOVERNMENT
OF CANADA BOND 13| 165,930,069 | 167,420,708 | 4.88
FUTURE(CGB) 202506
EURO-BUXL FUTURE
8| 175,593,952 | 160,778,368 | 4.69
(FGBX) 202503
AUSTRALIA 10 YEAR
12| 128,117,531 | 126,570,722 | 3.69
BOND FUTURE 202503
US ULTRA T-BOND
6| 109,111,719 | 110,821,280 | 3.23
FUTURE 202506
LONG GILT FUTURE
3 52,122,201 52,624,820 | 1.53
202506
EURO-OAT FUTURE
2 38,136,620 38,707,056 | 1.13
202503
EURO-SHATZ FUTURE
41| 685,443,490 | 681,979,240 | 19.89
(FGBS) 202503
US 2YR T-NOTE FUTURE
9| 277,295,729 | 278,351,119 | 8.12
202506
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2025 2 1
1
021 8 20 ) 1,648,974 1,648,974 0.9954 0.9954
(2022 8 2 ) 499,118,340 499,118,340 0.9704 0.9704
(2022 8 21 ) 599,680,570 599,680,570 0.9580 0.9580
(2022 8 20 ) 586,021,257 586,021,257 0.9762 0.9762
2024 2 605,573,557 0.9801
3 599,755,962 0.9885
4 589,813,522 0.9809
5 596,349,661 0.9786
6 591,647,907 0.9908
7 591,386,514 0.9831
8 589,244,764 0.9754
9 592,835,810 0.9812
10 585,524,656 0.9635
11 576,741,151 0.9611
12 571,741,272 0.9551
2025 1 577,110,661 0.9558
2 563,874,008 0.9513
1 0.0000
2 0.0000
3 0.0000
4 0.0000
2024 8 21 2025 2 20
1 0.5
2 2.5
3 1.3
4 1.9
2024 8 21 2025 2 20 2.5
100 1
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1 1,656,538 0 1,656,538
2 567,599,944 54,929,125 514,327,357
3 196,689,732 85,028,707 625,988,382
4 98,848,346 124,524,236 600,312,492

2024 8 21

2005 2 20 41,670,681 48,805,110 593,178,063
1
2 1
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3 4
2023 8 21 2024 8 20

10,606 130,251
1,839,258 1,758,839
599,713,105 586,031,815
34,960 621,045
601,597,929 588,541,950
601,597,929 588,541,950
2,302 568,256

63,788 65,043
1,819,440 1,854,943
31,829 32,451
1,917,359 2,520,693
1,917,359 2,520,693
625,988,382 600,312,492
26,307,812 14,291,235
4,603 4,067
599,680,570 586,021,257
599,680,570 586,021,257
601,597,929 588,541,950
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3 4

2022 8 23 2023 8 22

2023 8 21 2024 8 20
16 336
2,806,632 15,325,194
2,806,616 15,325,530
379 35
119,346 130,747
3,403,949 3,728,598
59,534 65,237
3,583,208 3,924,617
6,389,824 11,400,913
6,389,824 11,400,913
6,389,824 11,400,913
347,355 1,818,748
15,209,017 26,307,812
2,674,873 5,157,036
2,674,873 5,157,036
7,731,199 2,722,624
7,731,199 2,722,624
26,307,812 14,291,235
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4
2023 8 22
2024 8 20
8 20
2023 8 22 2024 8 20
3 4
2023 8 21 2024 8 20
514,327,357 625,988,382
196,689,732 98,848,346
85,028,707 124,524,236
625,988,382 600,312,492
26,307,812 14,291,235
3 4
2022 8 23 2023 8 22
2023 8 21 2024 8 20
0 301
2,336,908 2,241,713
4,603 3,766
2,341,511 1 2,245,780 1
37.41 37.41
0 0
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3 4
2023 8 21 2024 8 20
)
)
)
3 4
2023 8 21 2024 8 20
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