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3 3
26 15
21,869,738
21,869,738
27 17
396,340,650
396,340,650
26 15
FTSE 100 Index Futures 160,832,316 159,733,191 1,099,125
160,832,316 159,733,191 1,099,125
mini MSCI Emerging Markets(EM) Index 752,995,405 766,091,570 13,096, 165
Futures
S&P 500 Future 4,704,964,257 4,756,015,519 51,051,262
Swiss Market Index Future 3,357,154,279 3,266,890,637 90,263,642
Germany Stock Index Future 1,016,106,240 947,951,520 68,154,720
RUSSELL 2000 Mini Index Futures 3,917,223,856 3,879,648,816 37,575,040
13,748,444 ,037 13,616,598,062 131,845,975
27 17
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mini - MSCI Enmerging  Markets(EM)Index| , aq8 195 970 4,459,830,190| 438,192,780
Futures
S&P 500 Future 6,900,380,920 6,952,896,380 52,515,460
Swiss Market Index Future 4,997,496,885 5,249,299,185 251,802,300
Germany Stock Index Future 2,610,667,001 2,617,593,660 6,926,659
RUSSELL 2000 Mini Index Futures 4,054,253,224 3,944,054,728 110,198,496
FTSE 100 Index Futures 5,723,917,051 5,610,389,400 113,527,651
29,184,738,051 28,834,063,543 350,674,508
1.
2.
3.
26 15
10-Year US Treasury Note 3,765,890,782 3,793,381,098 27,490,316
3,765,890,782 3,793,381,098 27,490,316
27 17
10-Year US Treasury Note 5,674,704,413 5,719,505,980 44,801,567
5,674,704,413 5,719,505,980 44,801,567
1.
2.
3.
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26 15
7,711,400,125 7,736,485,000 25,084,875
37,433,697 37,529,280 95,583
7,748,833,822 7,774,014,280 25,180,458
143,950,377 145,372,680 1,422,303
870,193,837 870,464,010 270,173
189,665,077 189,252,720 412,357
67,108,043 67,708,080 600,037
1,270,917,334 1,272,797,490 1,880,156

27 17
13,766,187,060 13,766,652,000 464,940
13,766,187,060 13,766,652,000 464,940
193,922,825 194,483,500 560,675
1,484,729,599 1,502,398,150 17,668,551
453,737,820 458,601,490 4,863,670
458,279,191 461,025,720 2,746,529
88,520,339 91,199,560 2,679,221
2,679,189,774 2,707,708,420 28,518,646
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25 8 16
26 8 15

BNP Paribas

26 8 16
27 8 17

BNP Paribas

27 17

1.3793 1.6775
13,793 16,775
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US TREASURY BILL 20151015 130,600, 000.00 130,577,768.79
US TREASURY BILL 20160303 115,600,000.00 115,468,028.80
US TREASURY BILL 20160623 125,800, 000.00 125,514,676.10
372,000,000.00 371,560,473.69
(46,222,122,927)
46,222,122,927
(46,222,122,927)
ISHARES JP MORGAN EM BOND FD 8,946 971,088.30
SPDR GOLD TRUST 274,988 29,382,467.80
283,934 30,353,556.10
(3,775,982,378)
3,775,982,378
(3,775,982,378)
49,998,105, 305
(49,998,105,305)
3 92.45 100.00
2 7.55
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86,429,966,245
43,172,351,203
43,257,615,042
43,979,591,673
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16 17
26 31 27 31
400,821 1,528,831
19,777 10,913
402,271 373,920
117,605 46,738
202,273 42,007
355,583 212,476
1,475 317
10,571 1,903
1,510,380 2,217,109
195,444 -
190,332 -
5,112 -
1,684 -
1,684 -
24,418 16,312
18,418 10,312
6,000 6,000
221,547 16,312
1,731,928 2,233,422
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16 17
26 31 27 31
94,699 73,166
566,890 465,892
235,424 214,111
223,426 150,293
108,039 101,487
342,110 437,963
3,799 36,408
40,477 31,102
17,652 4,913
1,065,630 1,049,446
32,644 -
306,097 314,850
151,389 1,433
100,614 101,800
590,746 418,083
1,656,376 1,467,530
100,000 100,000
548,303 475,551
257,777 50,000
290,526 425,551
572,751 190,340
572,751 190,340
75,551 765,891
75,551 765,891
1,731,928 2,233,422
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16 17
25 26
26 31 27 31
2,082,527 1,863,029
488,796 370,441
167,533 168,787
852,656 781,704
3,591,513 3,183,962
878,755 792,114
2,689 2,204
678,863 603,132
65,433 59,655
613,430 543,476
138,519 100,266
51,203 42,026
47,001 38,373
4,201 3,653
1,750,031 1,539,744
1,155,345 1,058,387
98,869 60,109
906,049 867,557
150,426 130,720
603,856 580,595
2,681 2,625
22,845 27,612
3,506 3,655
231,949 229,651
39,232 19,459
80,343 63,961
3,377 2,117
15,153 18,944
43,571 -
134,438 182,194
2,336,301 2,189,205
494,819 544,988
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16 17
25 26
26 31 27 31
3 43
719 10,777
23,096 2,174
23,819 12,995
1,750
12,722 1,661
12,722 3,411
483,722 535,403
- 950,000
- 950,000
69,231 41,121
- 179,370
69,231 220,491
552,953 194,104
3,800 36,409
15,998 19,798 32,644 3,764
572,751 190,340
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16
25
26 31

100,000 257,777] 1,128,140 1,385,918 837,614 837,614 648,303 648,303

837,614 837,614 837,614 837,614 - -

572,751 572,751 572,751 572,751

- - 837,614 837,614 264,863 264,863 572,751 572,751

100,000 257,777 290,526 548,303 572,751 572,751 75,551 75,551

17
26
27 31

100,000 257,777 290,526 548,303 572,751 572,751 75,551 75,551

250,000 250,000 250,000 500,000 500,000

250,000 250,000 250,000 - -

457,777 457,777 - - -

572,751 572,751 572,751 572,751 - -

190,340 190,340 190,340 190,340

- 207,777 135,025 72,751 763,092 763,092 690,340 690,340

100,000 50,000 425,551 475,551 190,340 190,340 765,891 765,891
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31,114
3,753

399,919 1,528,332
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16

31

27

17
31

179,370

174,729
3,776
864
179,370
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25
26 31
19,000 19,000
17
26
27 31
19,000 20,000 39,000
*1 20,000 26 4 18
16 17
25 26
26 31 27 31
€H) €))
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( ) ( )
168,959 125,248
125,284 i}
294,243 125,248
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400,821 400,821
402,271 402,271
117,605 117,605
202,273 202,273
355,583 355,583
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94,699 94,699
235,424 235,424
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4
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27 31
27 31
1,528,831 1,528,831
373,920 373,920
46,738 46,738
42,007 42,007
212,476 212,476
2,203,974 2,203,974
214,111 214,111
150,293 150,293
101,487 101,487
437,963 437,963
903,855 903,855
€y
)
®
4)
10
10
1,528,831
373,920
46,738
42,007
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16 17
26 31 27 31
16 17
25 26
26 31 27 31
16 17
25 26
26 31 27 31
€Y @)
318,280 306,097
68,716 54,100
56,503 40,030
24,395 5,317
306,097 314,850
@ @)
68,716 54,100
11,626 9,861
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16 17
25 26
26 31 27 31
110,348 111,330
54,575 506
14,592 10,997
16,720 22,737
123,330 154,863
53,299 82,962
2,682,660 2,338,840
3,055,527 2,722,239
3,055,527 2,722,239
32,644
) 32,644 ¢ D
36.05
1.96
10.52
100.79
175.14
27.37
0.39
1.94
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2,082,527 656,330 852,656 3,591,513
@
2,536,104 487,772 272,355 295,281 3,591,513
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90
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D)
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QO
1.45
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3 229,195 86,364
15 104,667 37,324
164,002 201,454
64
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17 26 27 31
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23
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950,000
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165,672 41,259
67
184,596 123,348
%4 265,272 175,373
3
19,965 21,748
25,000
(€H)
16 17
25 26
26 31 27 31
3,976 19,638
30,144 4,999
572,751 190,340
572,751 190,340
19,000 38,068
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