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( 18 21 ) 1,200 1,215 10,000 10,130
( 19 20 ) 3,553 3,677 10,068 10,418
( 19 20 ) 11,463 12,200 10,109 10,759
( 20 20 ) 15,563 16,338 10,041 10,541
( 20 20 ) 24,452 24,574 10,050 10,100
( 21 20 ) 14,900 14,915 9,676 9,686
( 21 20 ) 14,351 14,367 9,505 9,515
( 22 22 ) 13,443 9,349
( 23 20 ) 12,118 9,781
10 ( 23 21 ) 11,225 11,338 9,978 10,078
11 ( 23 22 ) 10,979 11,034 9,936 9,986
12 ( 24 20 ) 6,251 6,283 10,003 10,053
13 (24 20 ) 5,501 5,528 9,912 9,962
14 (25 20 ) 5,361 9,660
15 (25 20 ) 3,932 9,362
16 ( 26 20 ) 3,022 8,996
17 (26 20 ) 1,234 9,080
25 3,713 9,377
3,417 9,186
10 3,386 9,253
11 3,372 9,215
12 3,348 9,149
26 3,027 9,010
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51,194,542 24,585,214

2,983,514,296 1,215,227,024

1,160,382 1,169,441

42 20

3,035, 869, 262 1,240,981,699

3,035,869, 262 1,240,981,699

892,558 389,075

11,603,226 5,057,911

682,500 702,000

13,178,284 6,148,986

13,178,284 6,148,986

3,360,000,000 1,360,000,000

337,309,022 125,167,287

42,222,191 17,097,009

3,022,690,978 1,234,832,713

3,022,690,978 1,234,832,713
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96,641,853
7,006
185,166,398

88,531,551

534,447
9,015,682
776,009
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899,990,923
297,076,964

1,197,067,887

19,107,589

19,107,589

1,177,960,298

26
JPY JAPAN T-BILL O 12MAY14 SER430 600,000,000 599,992,800
JPY JAPAN T-BILL O 12MAY14 SER430 300,000,000 299,998,123
- - 900,000,000 899,990,923
26
<Futures on currencies>

AUSTRALIAN DOLLAR. IMM.JUN14 usb 21 199,014,873 3,147,795
CANADIAN DOLLAR. IMM.JUN14 usb 36 334,681,560 2,373,590
EURO CURRENCY. IMM.JUN14 usD 6 106,182,658 1,390,027
JAPANESE YEN. IMM.JUN14 uSsD 1 12,524,405 91,381
MEX PESO. IMM.JUN14 usb 6 23,468,298 108,113
NEW B-POUND. IMM.JUN14 usb 2 21,410,285 85,063
NEW ZEALAND DOLLAR.IMM.JUN14 usb 12 106,321,660 1,380,760
SWISS FRANC. IMM.JUN14 uSD 5 72,609,632 25,741
US DLR INDEX.FINEX.JUN14 uSb 9 74,445,239 582,060
- - 1,624,348

<Futures on interest rates>
AUSTR.10YT-BD 6pc.SFE.JUN14.140100 AUD 45 409,462,322 951,779
AUSTR.3YT-BD 6pc.SFE.JUN14.140100 AUD 11 101,261,781 184,887
CANADA GOV BOND.ME.JUN14 CAD 9 109,117,463 86,585
EURO BOBL.EUREX.JUN14 EUR 2 35,556,222 68,000
EURO BTP FUTURE.EUREX.JUN14 EUR 2 34,468,200 104,835
EURO BUND.EURX.JUN14 EUR 20 406,818,271 226,671
EURO BUXL.30Y BND.EUREX.JUN14 EUR 1 18,300,872 53,834
GILT.LIFFE.JUN14 GBP 1 18,779,971 58,232
JAPAN 10YR JGB.TSE.JUN14 JPY 6 867,720,000 1,020,000
SCHATZ .EUREX.JUN14 EUR 1 15,646,693 2,833
US T-BONDS.CBT.JUN14 uSsD 4 54,996,181 440,819
US T-NOTES 10YR.CBT.JUN14 usb 33 419,846,229 963,706
US T-NOTES 2YR.CBT.JUN14 usD 14 316,366,418 315,319
US T-NOTES 5YR.CBT.JUN14 uSD 6 73,449,436 45,856
US ULTRA BOND.CBT.JUN14 USD 1 14,913,837 260,630
- - 4,091,208
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<Futures on stock indices>
AMSTERDAM INDEX.EOE.APR14 EUR 3 34,162,194 616,262
CAC 40.EOP MONEP.APR14 EUR 1 6,246,918 60,917
DAX INDEX.EUREX.JUN14 EUR 1 34,011,316 1,606,178
DJIA MINI 5.CBT.JUN14 Usb 2 16,721,516 99,876
E-MINI MIDCAP 400. IMM.JUN14 Usb 6 83,704,368 196,920
E-MINI NASDAQ. IMM.JUN14 usb 21 154,083,006 2,091,217
E-MINI S+P.IMM.JUN14 usb 35 333,439,288 2,666,794
EURO STOCK INDEX DJ.EURX.JUN14 EUR 10 43,974,227 1,882,787
FTSE INDEX 100.LIFFE.JUN14 GBP 3 33,680,632 172,128
FTSE JSE TOP40.SAF.JUN14 ZAR 3 12,693,721 123,081
FTSE/MIB INDEX.MLN.JUN14 EUR 2 30,055,194 623,346
HANG SENG H-SHARES.HK.APR14 HKD 5 33,450,970 2,314,124
IBEX 35.MEFF_APR14 EUR 4 58,147,982 1,208,157
IPC INDEX MEX BOLSA.MDX.JUN14 MXN 19 60,155,086 1,717,607
MSCI EMERGING MKTS MINI._NYL.JUN14 usb 48 242,099,548 10,115,975
MSCI SING IX ETS.SGX.APR14 SGD 18 105,071,067 3,998,227
NIKKEI INDEX 225.0SE.JUN14 JPY 3 44,490,000 657,000
OMXS30.0MX.APR14 SEK 20 42,268,115 110,898
RUSSEL 2000 MINI.ICE.JUN14 Usb 7 82,670,600 444,465
S+P CNX NIFTY.SGX.APR14 usb 29 40,334,685 856,976
S+P/TSX60 INDEX.ME.JUN14 CAD 3 45,450,247 111,726
SPI 200.SFE.JUN14 AUD 3 38,452,480 470,584
SWISS MARKET INDEX.EUREX.JUN14 CHF 8 76,651,248 908,531
TAIWAN INDEX MSCI.SGX.APR14 Usb 1 3,215,597 71,045
TOPIX.TSE.JUN14 JPY 7 84,210,000 120,000
- - 13,392,033
- - 19,107,589
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25
/

< >
Australia & New Zealand Banking Group 10/01/2014 10,000,000 10,020
Bank of Montreal (EMTN) 29/04/2014 4,650,000 4,685
Cisco Systems 14/03/2014 2,800,000 2,803
DBS Bank (EMTN) 05/04/2014 13,000,000 13,001
HSBC Bank 17/01/2014 10,000,000 10,022
ING Bank (EMTN) 18/10/2013 5,600,000 5,604
National Australia Bank 11/04/2014 5,000,000 5,018
Nederlandse Waterschapsbank (EMTN) 27/05/2014 34,000,000 34,083
Swedbank Hypotek 28/03/2014 25,000,000 25,053
Westpac Banking Corporation 31/03/2014 10,000,000 10,034

120,323
< >
ABN Amro Bank 24/12/2013 50,000,000 49,962
ABN Amro Bank 07/04/2014 20,000,000 19,925
Allianz 29/01/2014 30,000,000 29,977
AMP Bank 25/10/2013 30,000,000 29,995
Bank of Montreal 04/12/2013 15,000,000 15,000
Banque Federative du Credit Mutuel 21/01/2014 40,000,000 39,968
BMW Finance 29/11/2013 41,000,000 40,984
BNP Paribas 16/12/2013 37,500,000 37,500
BNP Paribas 27/01/2014 10,000,000 9,991
BPCE 11/12/2013 40,000,000 39,967
DZ Privatbank 29/11/2013 50,000,000 49,979
DZ Privatbank 15/11/2013 30,000,000 29,990
FMS Wertmanagement 0370272014 65,000,000 64,955
HSBC France 29/01/2014 22,000,000 21,983
ING Bank 21/05/2014 15,000,000 14,952
Kiwibank 09/12/2013 15,000,000 14,994
Korea Development Bank 14/11/2013 13,000,000 12,997
Macquarie Bank 21/10/2013 40,000,000 39,995
Macquarie Bank 24/02/2014 40,000,000 39,933
Macquarie Bank 21/10/2013 10,000,000 9,999
Mitsubishi UFJ Trust and Banking 16/10/2013 50,000,000 49,994
Mizuho Bank 17/12/2013 30,000,000 29,983
Mizuho Bank 15/10/2013 25,000,000 24,997
Mizuho Bank 29/10/2013 20,000,000 19,996
Nykredit Bank 19/12/2013 60,000,000 59,961
Oversea Chinese Banking 07/10/2013 42,500,000 42,498
Oversea Chinese Banking 11/10/2013 28,000,000 27,998
Pohjola Bank 29/11/2013 18,000,000 17,994
Pohjola Bank 23/12/2013 16,000,000 15,993
Pohjola Bank 24/02/2014 15,000,000 14,985
Pohjola Bank 08/10/2013 14,000,000 13,999
Pohjola Bank 13/01/2014 9,500,000 9,494
Pohjola Bank 09/12/2013 8,000,000 7,997
Pohjola Bank 09/12/2013 7,600,000 7,597
Pohjola Bank 10/12/2013 3,000,000 2,999
Rabobank Nederland 17/12/2013 20,000,000 19,991
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/

SBAB Bank 15/11/2013 40,000,000 39,984
SBAB Bank 25/11/2013 10,000,000 9,995
SBAB Bank 18/11/2013 10,000,000 9,996
Societe Generale 18/11/2013 25,000,000 24,989
Societe Generale Hong Kong 06/12/2013 25,000,000 24,989
Suncorp-Metway 17/01/2014 30,500,000 30,459
Unilever 22/11/2013 8,000,000 7,997
Wells Fargo Bank International 27/02/2014 40,000,000 40,000
Wells Fargo Bank International 25/10/2013 20,000,000 20,000
Zurich Finance USA 28/10/2013 50,000,000 49,990
Zurich Finance USA 12/12/2013 10,000,000 9,995
Zurich Finance USA 23/12/2013 10,000,000 9,996
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