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11,600,000.00 1,276,580,000 1,279,944,000 98.27
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/ / /
)
0.00
1 US TREASURY BILL 138,000,000/137,340,472.11|137,340,472.1115,165, 134,930 2018/03/01 30.06
0.00
2 US TREASURY BILL 111,000,000{110,972,393.18(110,972,393.18|12,253,571,655 2017/09/14 24.29
3 SPDR GOLD TRUST 190,126| 23,180,161.92| 23,644,069.36| 2,610,778,138 5.17
ISHARES JP MORGAN
4 EM BOND FD 166,341| 19,167,473.43| 19,403,677.65| 2,142,554,086 4.25
0.00
5 US TREASURY BILL 7,600,000 7,526,735.20f 7,526,735.20 831,102,101 2018/06/21 1.65
0.00
6 US TREASURY BILL 1,400,000 1,397,177.98| 1,397,177.98 154,276,392 2017/12/07 0.30
29
/
56.30
9.42
29
/
LIFFE 188| 13,813,300.00| 13,846,200.00| 1,975,575,816 3.92
FTSE 100 Index Futures T o T )
Chicago Mercantile Exchange
E-mini S&P 500 Futures 166 20,447,050.00| 20,383,140.00| 2,250,706,318 4.46
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ICE Futures US Indices
mini MSCI Emerging 1,076| 56,689,060.00| 58,416,040.00| 6,450,299,136|  12.79
Markets(EM) Index Futures
ICE Futures US Indices
RUSSELL 2000 Mini Index 836| 58,235,760.00| 58,139,620.00| 6,419,776,840|  12.73
Futures
Eurex 18| 5,479,650.00 5,402,925.00| 709,620,169|  1.41
German Stock Index Future T T T
Eurex 481| 43,376,580.00| 42,558,880.00| 4,878,950,003 9.67
Swiss Market Index Future T ’ ’ ’ ’ ’
29
chicago Sga;‘:egugaﬂite 650 82,255,472.00| 82,428,125.00| 9,101,713,562|  18.04
29
83,900,000.00 9,233,195,000| 9,257,526,000 18.35
2,112,000.00 182,709,120 184,525,440 0.37
10,325,000.00 1,340,804,500( 1,356,085,500 2.69
3,181,000.00 454,310,420 453,737,840 0.90
1,989,000.00 225,294,030 228,058,740 0.45
6,306,000.00 85,698,540 87,338,100 0.17
28 29
22 16 1,520 1,520 9,675 9,675
23 15 2,324 2,324 9,421 9,421
24 15 2,875 2,875 9,797 9,797
25 15 15,909 15,909 9,990 9,990
26 15 28,710 28,710 10,164 10,164
27 17 43,251 43,251 10,015 10,015
28 15 33,416 33,416 10,056 10,056
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