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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
18 (27 20 ) 1,254 9,580
26 3,032 9,027
26 1,182 8,698
26 1,191 8,758
26 1,201 8,834
26 1,220 8,972
26 1,229 9,042
26 1,251 9,202
26 1,177 8,988
26 10 1,156 8,832
26 11 1,19 9,133
26 12 1,224 9,347
27 1,264 9,655
27 1,256 9,592
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26 20 ) ( 27 20 )

24,585,214 24,537,402

1,215,227,024 1,234,390,872

1,169,441 1,353,401

20 6

1,240,981,699 1,260,281, 681

1,240,981,699 1,260,281,681

389,075 330,164

5,057,911 4,292,053

702,000 702,000

6,148,986 5,324,217

6,148,986 5,324,217

1,360,000,000 1,310,000, 000

125,167,287 55,042,536

17,097,009 16,469,874

1,234,832,713 1,254,957, 464

1,234,832,713 1,254,957, 464

1,240,981,699 1,260,281,681
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6,148,986 5,324,217
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2,141,735 65,699,751
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337,309,022 125,167,287
200,770,954 4,601,943
200,770,954 4,601,943
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1,167,375,172

105,719
1,783,796
389,938
2,467,254
835,896

5,582,603

1,161,792,569

25 10 26

30

101,034,894
11,256
135,926,045

34,902,407

743,980
12,551,074
1,544,968
2,574,588
2,474,629

19,889,239

54,791,646

26

NKND TRADING LIMITED

89,651

13,021.2819

1,167,375,172

9,216
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CS GTAA NKND TRADING LIMITED
26 )

900,050,318

266,372,294

952,560

1,167,375,172

1,167,375,172

26
JPY JAPAN T-BILL O 10NOV14 SER471 900,000,000 900,050,318
- - 900,000,000 900,050,318
26
<Futures on currencies>
AUSTRALIAN DOLLAR. IMM.DEC14 usD 20 189,909,399 9,125,630
CANADIAN DOLLAR. IMM.DEC14 Usb 4 39,185,500 240,724
EURO CURRENCY. IMM.DEC14 Usb 22 | 382,149,445 5,895,003
JAPANESE YEN. IMM.DEC14 usD 19 237,601,485 4,592,905
MEX PESO.IMM.DEC14 usD 8 32,261,400 782,352
NEW B-POUND. IMM.DEC14 usD 1 11,106,132 4,682
NEW ZEALAND DOLLAR.IMM.DEC14 usD 1 8,439,566 334,825
SWISS FRANC. IMM.DEC14 usD 12 172,730,454 1,860,140
US DLR INDEX.FINEX.DEC14 usD 12 112,548,564 1,484,390
- - 4,495,323
<Futures on interest rates>
AUSTR.10YT-BD 6pc.SFE.DEC14.140100 AUD 25| 232,933,190 2,332,572
AUSTR.3YT-BD 6pc.SFE.DEC14.140100 AUD 1 9,325,550 25,976
CANADA GOV BOND.ME.DEC14 CAD 9 119,989,453 465,825
EURO BOBL.EUREX.DEC14 EUR 14 248,397,908 530,212
EURO BTP FUTURE.EUREX.DEC14 EUR 3 54,098,394 84,015
EURO BUND.EURX.DEC14 EUR 11 228,285,898 1,396,319
EURO BUXL.30Y BND.EUREX.DEC14 EUR 2 39,507,816 280,373
GILT.LIFFE.DEC14 GBP 2 40,220,497 202,900
SCHATZ .EUREX.DEC14 EUR 14 | 215,664,882 99,240
US T-BONDS.CBT.DEC14 Usb 3 45,402,472 157,292
US T-NOTES 10YR.CBT.DEC14 usD 11 150,170,433 526,571
US T-NOTES 2YR.CBT.DEC14 usD 6 143,695,850 20,509
US T-NOTES 5YR.CBT.DEC14 USD 10 129,449,023 427,422
- - 4,042,348
<Futures on stock indices>

AMSTERDAM INDEX.EOE.OCT14 EUR 2 23,212,786 201,721
CAC 40.EOP MONEP.OCT14 EUR 1 6,044,707 80,503
E-MINI MIDCAP 400. IMM.DEC14 usD 4 60,299,188 1,163,134
E-MINI S+P_IMM.DEC14 Usb 42 | 452,555,760 4,408,258
EURO STOCK INDEX DJ.EURX.DEC14 EUR 8 35,288,320 594,060
FTSE INDEX 100.LIFFE.DEC14 GBP 8 94,245,321 2,007,643
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FTSE JSE TOP40.SAF.DEC14 ZAR 9 39,074,629 1,421,511
FTSE/MIB INDEX.MLN.DEC14 EUR 1 14,240,802 346,998
HANG SENG H-SHARES.HK.OCT14 HKD 1 7,277,627 234,671
HANG SENG INDEX.HK.OCT14 HKD 3 48,245,026 2,820,987
IPC INDEX MEX BOLSA_MDX.DEC14 MXN 8 29,276,409 143,977
MSCI EAFE MINI.NYF.DEC14 USsD 1 10,066,095 244,553
MSCI EMERGING MKTS MINI.NYF.DEC14 USD 32 175,352,159 4,125,611
MSCI SING IX ETS.SGX.0CT14 SGD 1 6,349,346 34,385
NIKKEI INDEX 225.0SE.DEC14 JPY 2 32,360,000 270,000
OMXS30.0MX.0CT14 SEK 5 10,535,038 109,233
RUSSEL 2000 MINI.ICE.DEC14 USD 3 36,509,085 658,707
S+P CNX NIFTY.SGX.0CT14 USD 9 15,733,833 172,491
S+P/TSX60 INDEX.ME.DEC14 CAD 9 152,060,245 4,067,658
SP1 200.SFE.DEC14 AUD 3 37,920,382 1,385,317
SWISS MARKET INDEX.EUREX.DEC14 CHF 1 10,091,454 65,558
TAIWAN INDEX MSCI.SGX.0CT14 usb 8 28,352,917 367,651
TOPIX.0OSE.DEC14 JPY 8 106,120,000 1,280,000

- - 7,585,111

- - 952,560
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26
/

< >
Bank of Montreal (EMTN) 29/04/2014 4,650,000 4,655
BNP Paribas (MTN) 20/12/2014 10,000,000 10,189
Caisse des Depots et Consignations (EMTN) 25/11/2014 10,000,000 10,012
Commonwealth Bank of Australia 17/09/2014 1,057,000 1,058
Credit Agricole Home Loan SFH 21/07/2014 28,200,000 28,259
DBS Bank (EMTN) 5/4/2014 13,000,000 13,000
Eurofima 27/03/2015 3,500,000 3,509
FMS Wertmanagement (EMTN) 1/4/2014 4,000,000 4,000
GlaxoSmithKline Capital 15/04/2014 272,000 272
ING Bank 9/6/2014 4,150,000 4,161
Kommunalbanken 26/01/2015 3,950,000 3,950
Kommunalbanken 26/01/2015 1,200,000 1,200
LandeskreditbankBaden-Wuerttemberg Foerderbank 2/5/2014 16,750,000 16,755
(EMTN)
National Australia Bank 22/01/2015 10,000,000 10,020
National Australia Bank 117472014 5,000,000 5,001
Nederlandse Financierings Maatschappij voor 2/3/2015 5,000,000 5,042
Ontwikkelingslanden (EMTN)
Nederlandse Waterschapsbank (EMTN) 27/05/2014 34,000,000 34,020
Nederlandse Waterschapsbank 27/10/2014 16,000,000 16,003
Nederlandse Waterschapsbank 6/11/2014 5,000,000 5,004
Nederlandse Waterschapsbank 27/10/2014 3,725,000 3,726
Nordea Bank 13/11/2014 1,250,000 1,276
Rabobank Nederland 13/05/2014 5,000,000 5,023
Royal Bank of Canada (MTN) 6/1/2015 3,500,000 3,505
SSIF Nevada 14/04/2014 20,000,000 20,005
Statoil 15/04/2014 10,743,000 10,758
Sumitomo Mitsui Banking 22/07/2014 15,500,000 15,542
Svenska Handelsbanken 10/6/2014 3,550,000 3,581
WestphalialLand Nordrhein-Westfalen (EMTN) 03/09/2014 35,400,000 35,467

274,993
< >
ABN Amro Bank 07/04/2014 20,000,000 19,998
ABN Amro Bank 30/07/2014 9,000,000 8,991
Agence Centrale Organismes de Securite Sociale 7/4/2014 25,000,000 24,999
AMP Bank 30/06/2014 10,000,000 9,995
Bank of Tokyo Mitsubishi 27/05/2014 15,000,000 14,994
Banque Federative du Credit Mutuel 21/05/2014 40,000,000 39,986
Barclays Bank 06/10/2014 18,000,000 17,943
BMW Finance 14/04/2014 25,000,000 24,999
BMW Finance 30/06/2014 10,000,000 9,994
BNP Paribas 17/06/2014 37,500,000 37,482
BNP Paribas Fortis 28/04/2014 13,000,000 12,998
BPCE 11/8/2014 25,000,000 24,972
Caisse des Depots et Consignation 29/04/2014 30,000,000 29,996
Citibank 19/05/2014 46,500,000 46,500
Credit Agricole 24/04/2014 30,000,000 29,995
Credit Suisse 3/12/2014 18,000,000 17,936
Credit Suisse 14/07/2014 15,000,000 14,991
DBS Bank 28/07/2014 15,000,000 14,989
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/

Deutsche Bank 5/6/2014 25,000,000 24,990
DZ Privatbank 30/05/2014 50,000,000 49,979
DZ Privatbank 17/06/2014 30,000,000 29,985
Eurofima 25/04/2014 23,000,000 22,998
Fingrid 7/4/2014 10,000,000 10,000
ING Bank 21/05/2014 15,000,000 14,990
Macquarie Bank 26/08/2014 18,000,000 17,976
Mitsubishi UFJ Trust and Banking 16/04/2014 50,000,000 49,995
Mizuho Bank 15/04/2014 25,000,000 24,998
Mizuho Bank Sydney 28/04/2014 20,000,000 19,996
Mizuho Bank Sydney 17/06/2014 33,000,000 32,983
Mizuho Bank Sydney 28/05/2014 10,000,000 9,996
Nationwide Building Society 12/5/2014 17,000,000 16,995
Nordea Bank 9/6/2014 15,000,000 14,994
Nykredit Bank 19/05/2014 20,000,000 19,994
Oversea Chinese Banking 28/04/2014 30,000,000 29,995
Oversea Chinese Banking Sydney 19/05/2014 20,000,000 19,994
Pohjola Bank 23/04/2014 16,000,000 15,998
Pohjola Bank 27/05/2014 15,000,000 14,995
Pohjola Bank 31/07/2014 12,000,000 11,990
Pohjola Bank 13/06/2014 9,500,000 9,495
Pohjola Bank 7/4/2014 8,000,000 8,000
Pohjola Bank 9/4/2014 7,600,000 7,600
Pohjola Bank 30/05/2014 3,000,000 2,999
Schlumberger Finance 25/06/2014 30,000,000 29,986
Skandinaviska Enskilda Banken 27/05/2014 9,000,000 8,996
Societe Generale 6/6/2014 25,000,000 24,990
Societe Generale London 27/05/2014 25,000,000 24,991
Sumitomo Mitsui Banking 30/05/2014 30,000,000 29,988
Sumitomo Mitsui Banking 11/6/2014 30,000,000 29,988
Suncorp-Metway 11/8/2014 30,000,000 29,961
Suncorp-Metway 21/07/2014 4,450,000 4,445
Suncorp-Metway 26/06/2014 1,500,000 1,499
Unilever 21/07/2014 35,000,000 34,973
Unilever 14/05/2014 30,000,000 29,992
Unilever 4/8/2014 15,000,000 14,986
Unilever 5/11/2014 15,000,000 14,970
Wells Fargo Bank International 27/08/2014 40,000,000 40,000
Zurich Finance UK 28/05/2014 20,000,000 19,993
Zurich Finance USA 13/05/2014 20,000,000 19,994
Zurich Finance USA 23/06/2014 10,000,000 9,995

1,253,440

1,528,433

26

1,134.83
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0 0

0 0

0 0

0 0
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38,911 38,952
952 952

792 792
39,071 39,112
39,072 39,112
1,088,308 1,381,871
7,507 9,178
209,741 200,413
13,342 -
39,237 37,452
130,016 119,502
27,145 43,458
81,341 186,488
7,454 7,361
15,346 21,699
224,977 250,768
546,369 675,910
77,157 96,675
6,376 8,229
83,534 104,905
629,903 780,815
2,980,400 3,680,400
1,847,936 1,847,936
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12,680 10,083
482,728 491,379
167,572 181,971
3,254 3,442
17,793 16,512
2,880 2,795
1,121,029 1,106,026
58,053 62,377
363,645 382,703
10,562 29,146
2,781 3,342
- 83
18,872 10,478
16,092 17,542
52,925 48,317
37,171 40,218
612 612
1,742 1,852
182,845 175,122
486 1,148
193,205 454,335
96,269 130,907
1,035,267 1,358,189
341,449 531,716
104 124
- 9,638
29 84
133 9,846
333 -
0 0
26,034 22,803
26,367 22,803
367,684 544,673
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