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2024 4
313,156,578 35.54
313,156,578 35.54
568,063,923 64.46
881,220,501 100.00
1
2 /
2024 4
/
98.59 99.79
US T BILL 05/14/24 313,800,000 35.54
309,401,124 313,156,578 | 2024/5/14

2024 4

35.54

35.54

2024 4

US 2YR NOTE CBT
45 | 1,445,533,216 | 1,432,840,218 | 162.60
Jun24
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US 10YR NOTE FUT
61 | 1,056,911,520 | 1,033,208,611 | 117.25
Jun24

AUST 10Y BOND FUT
29 341,294,297 334,332,805 37.94
Jun24

US 5YR NOTE CBT
15 247,430,068 247,338,140 28.07
Jun24

LONG GILT FUTURE
9 174,973,462 171,094,138 19.42
Jun24

S&P500 EMINI FUT
3 122,634,609 121,134,645 13.75
Jun24

4 108,345,000 109,880,000 | 12.47

NEW ZEALAND $ FUT

10 95,552,100 93,834,045 10.65
Jun24
BRENT CRUDE FUTR

6 81,327,546 82,090,080 9.32
Jul24
EURO-BOBL FUTURE

4 78,787,756 78,599,462 8.92
Jun24
WTI CRUDE FUTURE

5 63,892,818 64,352,535 7.30
Jul24
BP CURRENCY FUT

5 60,533,981 61,617,571 6.99
Jun24
GOLD 100 0Z FUTR

1 34,588,605 36,992,313 4.20
Jun24
DJ EURO STOXX 50

4 33,597,100 33,341,558 3.78
Jun24
CBOE VIX FUTURE

11 31,359,603 26,178,106 2.97

May24
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C$ CURRENCY FUT

17 195,126,331 195,419,734 22.18
Jun24
EURO-BUND FUTURE

7 154,483,786 153,989,514 17.47
Jun24
JPN YEN CURR FUT

9 119,350,888 114,132,982 12.95
Jun24
AUDUSD Crncy Fut

9 92,854,989 92,894,998 10.54
Jun24
DAX MINI FUTURE

3 45,911,050 46,169,114 5.24
Jun24
NATURAL GAS FUTR

14 43,229,088 44,590,980 5.06
Jun24
SILVER FUTURE Jul24 2 42,621,885 43,398,540 4.92
EURO FX CURR FUT

2 41,849,152 42,151,185 4.78
Jun24
CAN 10YR BOND FUT

3 40,914,357 40,494,299 4.60
Jun24
FTSE 100 INDEX

2 31,371,494 32,167,455 3.65
FUTURE Jun24
CBOE VIX FUTURE

11 31,703,214 27,018,101 3.07
Jun24
CHF CURRENCY FUT

1 21,617,878 21,668,870 2.46
Jun24
COPPER FUTURE Jul24 1 16,854,982 18,343,571 2.08
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PLATINUM FUTURE
1 7,211,124 7,542,967 0.86
Jul24
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2024 4
180,000,000 1.0000
(2020 10 20 )
1
912,082,043 912,082,043 0.9663 0.9663
(2021 10 25 )
2
1,109,283,731 1,109,283,731 0.7268 0.7268
(2022 10 25 )
3
965,618,223 965,618,223 0.5915 0.5915
(2023 10 25 )
2023 4 1,253,515,187 0.7455
5 1,248,541,485 0.7113
6 1,153,873,810 0.6610
7 1,129,797,634 0.6569
8 1,137,196,830 0.6568
9 1,011,975,606 0.6192
10 955,446,798 0.5837
11 1,032,355,780 0.6364
12 1,005,617,513 0.6730
2024 1 998,393,168 0.6696
2 953,181,951 0.6490
3 962,887,926 0.6580
4 881,220,501 0.6044
1 0.0000
2 0.0000
3 0.0000
2023 10 26 2024 4 25
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1 3.4

2 24.8

3 18.6

2023 10 26 2024 4 25 2.1

1 1,405,936,134 462,016,805 943,919,329

2 1,351,544,991 769,308,520 1,526,155,800

3 1,023,096,904 916,889,689 1,632,363,015
2023 10 26

378,598,839 553,653,676 1,457,308,178
2024 4 25

1
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2022 10 ? 25 2023 10 ’ 25
40,212,363 91,433,728
119,262 29,029
92,000,000 28,801,056
742,626,731 443,441,075
59,791,098 29,158,360
2,179,433
1,847,306
310,323,903 493,295,139
1,249,100,096 1,086,158,387
1,249,100,096 1,086,158,387
72,292,328 102,339,739
65,830,006 14,166,852
1,098,876 3,434,567
122,155 126,006
473,000 473,000
139,816,365 120,540,164
139,816,365 120,540,164
1,526,155,800 1,632,363,015
416,872,069 666,744,792
1,496,370 35,089,648
1,109,283,731 965,618,223
1,109,283,731 965,618,223
1,249,100,096 1,086,158,387
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2 3
2021 10 26 2022 10 26
2022 10 25 2023 10 25

2,738,312 28,618,754
578,513 2,503,443
300,894,858 219,081,493
7,019,536 57,406,818
1,992,943 18,517,489
302,604,626 226,848,625
96,869 101,607

230,727 254,057
2,884,714 1,927,172
3,212,310 2,282,836
305,816,936 229,131,461
305,816,936 229,131,461
305,816,936 229,131,461
54,673,040 34,693,278
31,837,286 416,872,069
43,195,500 254,424,291
43,195,500 254,424,291
177,086,387 309,858,831
177,086,387 309,858,831
416,872,069 666,744,792
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3
2022 10 26
2023 10 25
12
133 60 61
2 3
2022 10 25 2023 10 25
943,919,329 1,526,155,800
1,351,544,991 1,023,096,904
769,308,520 916,889,689
1,526,155,800 1,632,363,015
416,872,069 666,744,792
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2 3
2021 10 26 2022 10 26
2022 10 25 2023 10 25
946,000 78,068 946,000 98,339
1,854,706 876,893
5,940 5,940
1,496,370 34,225,642
0 0
81,182
0 10,427,509
1,577,552 1 864,006
10.34 45,517,157 1
278.84
2 3
2021 10 26 2022 10 26
2022 10 25 2023 10 25
2 4
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2 3
2022 10 25 2023 10 25
()
()
()
2 3
2022 10 25 2023 10 25

512,324

4,560,960

512,324

4,560,960
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2
2022 10 25
1,301,658,917 1,291,636,118 10,022,799
1,301,658,917 1,291,636,118 10,022,799
1,301,658,917 1,291,636,118 10,022,799
3
2023 10 25
916,262,720 917,195,053 932,333
916,262,720 917,195,053 932,333
916,262,720 917,195,053 932,333
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2
2022 10 25
466,241,086 453,522,758 12,718,328
466,241,086 453,522,758 12,718,328
74,721,204 73,897,758 823,446
74,721,204 73,897,758 823,446
540,962,290 527,420,516 11,894,882
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3
2023 10 25
751,525,307 742,993,276 8,532,031
751,525,307 742,993,276 8,532,031
448,980,253 443,700,980 5,279,273
448,980,253 443,700,980 5,279,273
1,200,505,560 1,186,694 ,256 3,252,758
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2
2022 10 25
11,728,820 11,860,452 131,632
322,675,455 326,478,754 3,803,299
334,404,275 338,339,206 3,671,667
3
2023 10 25
138,236,620 134,244,242 3,992,378
435,643,155 419,493,354 16,149,801
573,879,775 553,737,596 12,157,423
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2
2022 10 25
422,713,423 405,955,555 16,757,868
2,308,960,755 2,246,764 ,207 62,196,548
2,731,674,178 2,652,719,762 45,438,680
3
2023 10 25
694,405,496 693,397,239 1,008,257
5,353,498,316 5,287,686,182 65,812,134
6,047,903,812 5,981,083,421 64,803,877
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2
2022 10 25
232,003,489 229,427,705 2,575,784
240,700,345 245,082,866 4,382,521
472,703,834 474,510,571 6,958,305
3
2023 10 25
299,736,266 292,467,751 7,268,515
297,934,886 292,867,474 5,067,412
597,671,152 585,335,225 2,201,103
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2
2022 10 25
9,139,133 8,749,334 389,799
9,139,133 8,749,334 389,799
3
2023 10 25
59,612,026 62,984,551 3,372,525
60,946,937 63,577,851 2,630,914
120,558,963 126,562,402 741,611
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2 3
2022 10 25 2023 10 25

0.7268 0.5915
(7,268 ) (5,915 )

US T BILL 02/01/24

3,000,000.000

2,956,470.930

3,000,000.000

2,956,470.930

(449,970,000) (443,441,075)
449,970,000 443,441,075
(449,970, 000) (443,441,075)
449,970,000 443,441,075
(449,970,000) (443,441,075)
1 45.92% 100%
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3 4
2023 10 25 2024 4 25

91,433,728 107,809,223
29,029 82,683
28,801,056 18,836,397
443,441,075 310,195,845
29,158,360 15,894,587
10,605
493,295,139 530,763,434
1,086,158,387 983,592,774
1,086,158,387 983,592,774
102,339,739 65,548,792
14,166,852 36,805,038
3,434,567 290,055
126,006 107,781
473,000 473,000
120,540,164 103,224,666
120,540,164 103,224,666
1,632,363,015 1,457,308,178
666,744,792 576,940,070
35,089,648 24,388,794
965,618,223 880,368,108
965,618,223 880,368,108
1,086,158,387 983,592,774
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3 4
2022 10 26 2023 10 26
2023 4 25 2024 4 25

11,489,646 10,796,632
1,906,616 697
42,903,006 39,279,635
29,206,857 32,090,277
6,671,430 11,122,853
33,763,841 29,108,146

67,743 24,669

128,051 107,781

887,514 862,182

1,083,308 994,632
32,680,533 28,113,514
32,680,533 28,113,514
32,680,533 28,113,514
1,556,166 27,374,916
416,872,069 666,744,792
88,073,226 223,603,580
88,073,226 223,603,580
134,145,351 134,537,456
134,145,351 134,537,456
428,707,495 576,940,070
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4

2023 10 26

2024 4 25

12
133 60 61
3 4
2023 10 25 2024 4 25
1,526,155,800 1,632,363,015
1,023,096,904 378,598,839
916,889,689 553,653,676
1,632,363,015 1,457,308,178
666,744,792 576,940,070
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3 4
2022 10 26 2023 10 26
2023 4 25 2024 4 25
473,000 42,825 473,000 29,789
371,689 359,393
3 4
2023 10 25 2024 4 25

)

)

)
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3

2023 10 25
916,262,720 917,195,053 932,333
916,262,720 917,195,053 932,333
916,262,720 917,195,053 932,333

4

2024 4 25
839,802,533 844,154,101 4,351,568
839,802,533 844,154,101 4,351,568
839,802,533 844,154,101 4,351,568
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3

2023 10 25
751,525,307 742,993,276 8,532,031
751,525,307 742,993,276 8,532,031
448,980,253 443,700,980 5,279,273
448,980,253 443,700,980 5,279,273
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