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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 0% 25/04/2024 100, 000, 000 98, 361, 798
United States Treasury Inflation Linked Index Bond 1.38% 15/07/2033 170, 705, 665 165, 713, 627
United States Treasury Inflation 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, 579
United States Treasury Inflation Linked Index Bond 1.25% 15/04/2028 42, 569, 870 41, 494, 634
INEF 1, 856, 158, 108
&t 2,533,506, 019
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Itraxx—Europes40V 1-5 Years 100 Obps 20 December 2028 (805, 000, 000) 17, 267, 638
Itraxx—Xovers40V 1-5 Years 500 Obps 20 December 2028 (295, 000, 000) 25,954, 149
INET 43,221,787
TAYAH
NAHYS 41V 2-5 Years 500 Obps 20 December 2028 (425, 000, 000) 24, 539, 186
NAIGS 41V 1-5 Years 100 Obps 20 December 2028 Barclays (1, 025, 000, 000) 19, 878, 660
INEt 44, 417, 846
pen 87, 639, 633
€ r=2L-J8—2 -RATvT
FAGES nE Bk
TAYAh X EL
BBG Commex AG&LV Capital Partners 5,127, 000 1, 486, 225
it 1,486, 225
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FALE B /5% BE ST &E
F—RrSU7T KE
Australian 10 Years Bond Futures March 2024 I=t 1, 180 2,725, 251
SPI 200 Index Futures March 2024 = 1,091 2,618, 849
Australian 3 Years Bond Futures March 2024 =t 890 628, 355
INET 5,972, 455
hFr5
Canadian 10 Years Bond Futures March 2024 =t 803 3, 166, 768
S&P TSX 60 Index Futures March 2024 = 1,017 5,827, 548
INET 8,994,316
(N
Stoxx Furo ESG Index Futures March 2024 = 206 40, 640
Euro BTP Futures March 2024 = 948 3, 896, 631
Euro OAT Futures March 2024 H 838 3, 266, 365
Euro BOBL Futures March 2024 =t 959 1, 596, 749
Euro BUND Future March 2024 = 913 3, 534, 685
Swiss Market Index Futures March 2024 = 1, 249 55, 427
Euro BUXL 30 Years Bond March 2024 = 144 1, 508, 753
INEE 13, 899, 250
&
HSCEI Index Futures January 2024 = 1, 046 1,223, 651
Hang Seng Index Futures January 2024 H 406 1,292, 321
INET 2,515,972
PIAS
IFSC NIFTY 50 Index Futures January 2024 H 261 120, 603
=]
Japan OSE 10 Years Bond March 2024 H 323 3,512,610
TOPIX Index Futures March 2024 = 1, 342 1, 282, 991
INET 4,795, 601
SUAR—L
Nikkei 225 (SGX) Index Futures March 2024 = 1,199 1, 540, 999
MSCI Singapore Index Futures January 2024 = 1, 595 1, 249, 008
FTSE Taiwan Index Futures January 2024 = 671 590, 390
FTSE China A50 Index Futures January 2024 H 3,642 1, 051, 682
INET 4,432,079
m72Uh
FTSE/JSE Top 40 Index Futures March 2024 = 490 578, 477
EE
Korea 10 Years Bond Futures March 2024 = 426 508, 689
Korea 3 Years Bond Futures March 2024 H 714 259, 818
KOSPI2 Index Futures March 2024 H 1, 337 6, 544, 297
INET 7,312,804
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OMXS30 ESG Index Futures January 2024 H 96 54, 328
OMXS30 Index Futures January 2024 =t 3,570 1, 764, 292
/INEE 1,818, 620
1 FYR
Long Gilt Futures March 2024 H 766 6, 481, 975
FTSE 100 Index Futures March 2024 = 1, 803 3,963, 707
/INEE 10, 445, 682
TAYA
S&P500 E-mini Index Futures March 2024 = 1, 360 10, 649, 510
United States 5 Years Treasury Note (BT Futures March 2024 H 1,517 3, 889, 075
Nasdaq 100 E-mini Index Futures March 2024 H 445 6, 306, 485
E-mini S&P 500 ESG Index Futures March 2024 H 37 239, 995
United States 2 Years Treasury Note (BT Futures March 2024 H 485 1,027, 382
United States 10 Years Treasury Note (BT Futures March 2024 H 1, 580 5, 644, 625
United States Long Bond CBT Futures March 2024 H 1,054 9, 805, 281
United States Ultra Bond CBT Futures March 2024 = 1, 291 15, 400, 523
/INEE 52,962, 876
=1 113, 848, 735
FAGES B 5% £ Ealika]
220X *kEF
CAC 40 10 Euro Index Futures January 2024 = 959 (100, 178)
FA Y
DAX Index Future March 2024 =4 208 (329, 048)
Euro Stoxx 50 Index March 2024 H 2,991 (1, 213, 098)
INET (1,542, 146)
A452)7F
FTSE MIB Index Futures March 2024 " 427 (386, 250)
T4
Amsterdam Index Futures January 2024 = 426 (' 225,907)
=1l (2,254, 481)
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AUD USD 318, 317 10, 821
BRL USD 16, 082, 734 227,982
CHF USD 80, 308, 924 3,447,116
EUR USD 83, 520, 581 706, 854
EUR USD 1, 652, 676, 629 14, 631, 241
GBP USD 557, 187, 983 5, 508, 495
HKD USD 4 —
JPY USD 119, 475, 262 6, 330, 725
SEK USD 45, 328 1,529
SGD USD 6, 674, 729 89, 124
UsD BRL 174, 140 145
UsD CHF 8, 768 49
UsD EUR 2,974, 371 15, 581
UsD GBP 68, 141 103
UsSD SGD 12,233 20
&t 30, 969, 785
= #H48 iR
XEIL E %
CHF USD 2,312 ( 13)
EUR USD 7,792, 540 ( 55,946)
EUR USD 8, 265, 305 ( 43,299)
GBP USD 43, 850 ( 68)
HKD USD 107 —
USD BRL 1,082,610 ( 18, 132)
UsSD CHF 11,743 ( 154)
USD CHF 1, 009, 357 ( 33, 861)
USD EUR 679, 790, 782 (14, 828, 424)
USD EUR 123, 311, 307 ( 2,316,294)
USD GBP 206, 756, 904 ( 3,036,016)
USD GBP 993, 050 ( 8, 260)
UsSD JPY 27, 299, 986 ( 976,509)
UsSD JPY 1,108, 562 (  60,732)
UsSD SGD 212, 209 ( 1, 805)
&t (21,379,513)
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SHi (202049 A10H) 9, 995 AO0. 1 — — 0. 19858
9O (202149 A10H) 9, 995 0.0 — — 0. 099834
1081 (2022429 H12H) 9, 995 0.0 — — 0. 099834
113 (2023429 A11H) 9,995 0.0 — — 0. 099834
128 (20244-9 H10RH) 9,995 0.0 50. 1 — 0. 099834
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202349 H11H 9, 995 — — —
9AR 9, 995 0.0 — —
10HR 9, 995 0.0 — —
1LHR 9, 995 0.0 — —
12H°R 9, 995 0.0 — —
20244 1 AR 9, 995 0.0 — —
2R 9, 995 0.0 — —
3AXK 9, 995 0.0 50. 1 —
4 AX 9, 995 0.0 50.1 —
5K 9,995 0.0 50. 1 —
6 HR 9, 995 0.0 50. 1 —
7THR 9, 995 0.0 50. 1 —
8 HEK 9, 995 0.0 50. 1 —
WK
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