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CS GTAA NKND TRADING LIMITED
27 )
800,000,000
346,338,031
1,146,338,031
3,195,343
3,195,343
1,143,142,688
27
JPY JAPAN T-BILL O 18MAY15 SER512 800,000,000 800,000,000
- - 800,000,000 800,000,000
27
<Futures on currencies>
AUSTRALIAN DOLLAR. IMM.JUN15 usb 13 119,048,740 1,413,668
CANADIAN DOLLAR. IMM.JUN15 ush 11 104,131,885 358,828
EURO CURRENCY. IMM.JUN15 usb 6 97,676,610 2,596,535
JAPANESE YEN. IMM.JUN15 usb 3 37,546,081 353,868
MEX PESO. IMM.JUN15 usD 14 54,880,659 224,792
NEW B-POUND. IMM.JUN15 usb 13 144,620,857 1,201,348
NEW ZEALAND DOLLAR.IMM.JUN15 usb 9 80,611,603 161,081
SWISS FRANC. IMM.JUN15 Usb 1 15,579,212 647,631
US DLR INDEX.FINEX.JUN15 Usb 4 47,257,423 16,347
- - 576,826
<Futures on interest rates>
AUSTR.10YT-BD 6pc.SFE.JUN15.140100 AUD 10 89,836,612 575,097
AUSTR.3YT-BD 6pc.SFE.JUN15.140100 AUD 29 261,724,980 1,408,155
CANADA GOV BOND.ME.JUN15 CAD 22 296,123,543 166,093
EURO BOBL.EUREX.JUN15 EUR 12 200,612,098 217,129
EURO BTP FUTURE.EUREX.JUN15 EUR 2 36,157,222 129,243
EURO BUND.EURX.JUN15 EUR 4 81,930,177 232,638
GILT.ICE.JUN15 GBP 12 257,210,080 617,832
SCHATZ .EUREX.JUN15 EUR 45 646,822,801 81,422
US T-BONDS.CBT.JUN15 usb 2 39,301,146 334,334
US T-NOTES 10YR.CBT.JUN15 usb 28 432,831,020 0
US T-NOTES 2YR.CBT.JUN15 Usb 1 26,327,860 1,880
US T-NOTES 5YR.CBT.JUN15 usb 19 274,096,567 30,977
- - 250,922
<Futures on stock indices>
AMSTERDAM INDEX.EOE.APR15 EUR 3 38,319,469 182,232
CAC 40.EOP MONEP.APR15 EUR 1 6,572,043 42,004
DJIA MINI 5.CBT.JUN15 usb 1 10,734,750 138,241
E-MINI MIDCAP 400. IMM.JUN15 usD 2 36,652,019 24,041
E-MINI S+P.IMM.JUN15 usD 17 212,071,421 640,118
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EURO STOCK INDEX DJ.EURX.JUN15 EUR 3 14,190,960 279,166
FTSE INDEX 100.1CE.JUN15 GBP 2 24,292,536 47,935
FTSE JSE TOP40.SAF.JUN15 ZAR 6 27,582,300 31,932
FTSE/MIB INDEX.MLN.JUN15 EUR 1 14,793,235 233,931
HANG SENG INDEX.HK.APR15 HKD 1 19,337,335 192,993
IBEX 35.MEFF.APR15 EUR 1 14,859,537 112,829
IPC INDEX MEX BOLSA.MDX.JUN15 MXN 3 10,301,378 17,119
MSCI EAFE MINI.ICE.JUN15 USD 2 22,360,256 31,654
MSCI EMERGING MKTS MINI.ICE.JUN15 USD 26 152,381,762 869,718
MSCI SING IX ETS.SGX.APR15 SGD 14 93,045,201 514,061
OMXS30.0MX.APR1S SEK 26 60,664,795 84,238
RUSSEL 2000 MINI.ICE.JUN15 usb 1 15,045,479 30,854
S+P CNX NIFTY.SGX.APR15 USD 15 30,794,187 1,186,021
S+P/TSX60 INDEX.ME.JUN15 CAD 1 16,311,114 79,271
SP1 200.SFE.JUN15 AUD 4 53,820,249 45,718
SWISS MARKET INDEX.EUREX.JUN15 CHF 2 22,420,080 107,467
TAIWAN INDEX MSCI.SGX.APR15 USD 7 29,703,882 314,950
TOPIX.0SE.JUN15 JPY 3 46,305,000 90,000

- - 2,869,439

- - 3,195,343

38/75



EDINETOOOO
O0O00DO00o0DOo0onDOogdOo(eosies)
Ooooooooooooooooooad

27

27

1,285,989
173,034
350
89,352
374

1,549,099

20,779
604
1,959

23,342

1,525,757

26 27 31
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27
/

< >
ANZ New Zealand International (EMTN) 28/05/2015 62,000,000 62,080
Bank Nederlandse Gemeenten 07/05/2015 25,120,000 25,121
Bank Nederlandse Gemeenten (EMTN) 08/02/2016 1,100,000 1,102
Barclays Bank 21/09/2015 5,000,000 5,050
BP Capital Markets 07/05/2015 7,000,000 7,001
BP Capital Markets 06/11/2015 700,000 701
Caisse des Depots et Consignations (EMTN) 16/12/2015 10,000,000 10,012
Commonwealth Bank of Australia 18/09/2015 4,710,000 4,727
DBS Bank (EMTN) 14/04/2015 14,400,000 14,400
Erste Abwicklungsanstalt (EMTN) 29/01/2016 7,800,000 7,818
FMS Wertmanagement (EMTN) 01/09/2015 13,600,000 13,614
GE Capital Corporation 11/12/2015 680,000 683
Landeskreditbank Baden-Wuerttemberg 14/09/2015 17,500,000 17,510
Foerderbank (EMTN)
National Australia Bank 07/08/2015 7,750,000 7,781
National Australia Bank 28/09/2015 3,985,000 4,030
Royal Bank of Canada (GMTN) 29/04/2015 1,200,000 1,200
Royal Bank of Canada (GMTN) 16/12/2015 200,000 200
Svenska Handelshanken 21/03/2016 3,500,000 3,511
Toronto-Dominion Bank (MTN) 01/05/2015 2,000,000 2,000
Total Capital 24/06/2015 3,292,000 3,313
Total Capital Canada 15/01/2016 3,230,000 3,239
Toyota Motor Credit Corp (MTN) 29/10/2015 5,000,000 5,000
Toyota Motor Credit Corp (MTN) 07/01/2016 1,780,000 1,782
Toyota Motor Credit Corp 17/07/2015 1,000,000 1,001
Toyota Motor Credit Corp (MTN) 18/09/2015 500,000 500
Toyota Motor Credit Corp (MTN) 17/06/2015 9,000 9
Westpac Banking 17/07/2015 28,900,000 28,968
Westpac Banking 17/07/2015 8,150,000 8,174
Westpac Banking 25/09/2015 1,100,000 1,104

241,631
< >
ABN Amro Bank 18/05/2015 10,000,000 9,997
Agence Centrale Organismes de Securite Sociale 08/06/2015 15,000,000 14,992
Agence Centrale Organismes de Securite Sociale 05/05/2015 10,000,000 9,998
Allianz 11/09/2015 20,000,000 19,969
Allianz 25/09/2015 18,000,000 17,970
Allianz 21/08/2015 14,000,000 13,981
AMP BANK Ltd. 09/06/2015 15,000,000 14,989
Bank Of Tokyo Mitsubishi 21/04/2015 15,000,000 14,998
Banque & Caisse d"Epargne de 1°Etat 11/06/2015 25,000,000 24,986
Banque Federative Du Credit Mutuel 23/07/2015 40,000,000 39,964
Commonwealth Bank of Australia 13/04/2015 25,000,000 25,000
Credit Suisse 03/06/2015 15,000,000 14,992
Credit Suisse 31/07/2015 15,000,000 14,983
DBS Bank 02/04/2015 8,000,000 8,000
DZ Privatbank 10/04/2015 50,000,000 49,996
DZ Privatbank 18/05/2015 30,000,000 29,987
Fonterra 03/06/2015 10,000,000 9,995
Fonterra 23/04/2015 9,000,000 8,998
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Fonterra 23/04/2015 2,500,000 2,500
HSBC France 06/05/2015 50,000,000 49,988
HSBC France 10/07/2015 20,000,000 19,982
Kiwibank 14/04/2015 3,000,000 3,000
Kiwibank 24/04/2015 1,500,000 1,500
Landesbank Hessen Gz London 05/10/2015 8,000,000 7,974
Mitsubishi UFJ Trust & Banking 26/05/2015 25,000,000 24,991
Mitsubishi UFJ Trust & Banking 27/04/2015 20,000,000 19,996
Mizuho Bank Ltd 11/05/2015 20,000,000 19,994
Mizuho Bank Ltd 28/04/2015 20,000,000 19,996
Mizuho Bank Ltd 15/04/2015 14,500,000 14,498
Mizuho Bank Ltd 13/05/2015 10,000,000 9,997
Nykredit Bank 05/05/2015 20,000,000 19,993
Oversea Chinese Banking 18/05/2015 25,000,000 24,993
Pohjola Bank 27/04/2015 22,000,000 21,995
Pohjola Bank 19/06/2015 21,500,000 21,481
Pohjola Bank 31/08/2015 11,000,000 10,978
Pohjola Bank 29/06/2015 10,000,000 9,989
Pohjola Bank 15/06/2015 5,500,000 5,497
Pohjola Bank 09/04/2015 5,000,000 5,000
Pohjola Bank 30/06/2015 3,000,000 2,998
Prudential 04/08/2015 20,000,000 19,978
Rabobank Nederland 23/10/2015 900,000 900
Schlumberger Finance 18/05/2015 20,000,000 19,994
Schlumberger Investment 06/05/2015 20,000,000 19,996
Sumitomo Mitsui Banking 29/05/2015 40,000,000 39,984
Sumitomo Mitsui Banking 12/05/2015 25,000,000 24,992
Sumitomo Mitsui Banking 10/07/2015 15,000,000 14,987
Suncorp-Metway 14/04/2015 25,000,000 24,997
Suncorp-Metway 28/07/2015 16,000,000 15,982
Suncorp-Metway 14/07/2015 15,000,000 14,985
Suncorp-Metway 12/08/2015 10,000,000 9,986
Suncorp-Metway 16/04/2015 10,000,000 9,999
Suncorp-Metway 13/04/2015 4,000,000 4,000
Unilever 18/09/2015 20,000,000 19,967
Unilever 20/04/2015 20,000,000 19,998
Wells Fargo Bank 31/07/2015 40,000,000 40,000
Wells Fargo Bank 12/08/2015 7,000,000 7,000
Zurich Finance USA 13/05/2015 30,500,000 30,493
Zurich Finance USA 28/05/2015 30,000,000 29,990
Zurich Finance USA 26/05/2015 10,000,000 9,997
Zurich Finance USA 26/05/2015 5,000,000 4,998

1,044,358

1,285,989

27

1,136.58
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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
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