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SeHIERE| (a)
FT—AKSU7
266 SPI 200 Futures March 2022 407, 203 0.05
19 Australian 3 Year Bond Futures March 2022 490 0.00
407, 693 0. 05
Hhrs
424 Canadian 10 Year Bond Futures March 2022 1,048, 648 0.1
336 S&P/TSX 60 Index Futures March 2022 1,027, 602 0.11
2,076, 250 0.22
TS5VR
352 CAC40 10 EURO Futures January 2022 658, 298 0.07
[
68 STOXX EURO ESG-X March 2022 49,976 0.01
79 DAX Index Futures March 2022 562,018 0.06
431 SWISS MARKET Index Futures March 2022 1,388,923 0.15
1,094 EURO STOXX 50 March 2022 1,358, 419 0.15
3,359, 336 0.37
&EB
281 HSCEI Futures January 2022 95, 526 0.01
m HANG SENG IDX Futures January 2022 114, 452 0.01
209, 978 0.02
A49U7
201 FTSE/MIB Index Futures March 2022 785, 800 0.09
B&
416 TOPIX Index Futures March 2022 359, 077 0.04
2
174 Amsterdam Index Futures January 2022 387,831 0.04
I UHR=IL
60 SGX NIFTY 50 January 2022 30, 340 0.00
368 NIKKEI 225 (SGX) March 2022 390, 838 0.04
309 MSCI SING Index ETS January 2022 62, 960 0.01
484,138 0.05
BmrIUh
134 FTSE JSE TOP 40 March 2022 123,875 0.01
BE
17 Korea 3 Year Bond Future March 2022 1,624 0.00
289 KOSPI2 Index Futures March 2022 14, 053 0.00
15, 677 0.00
A9T—FV
40 OMXS30 ESG Futures January 2022 40, 447 0.01
1,501 OMXS30 Index Futures January 2022 1,603, 190 0.17
1,643, 637 0.18
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194 FTSE TAIWAN INDEX January 2022 122,982 0.01
®E
715 FTSE 100 Index Futures March 2022 984, 880 0.1
KE
479 S&P500 E-MINI Futures March 2022 1,778,197 0.19
52 United States 5 Year Note (CBT) Bond Futures March 2022 22,437 0.00
168 NASDAQ 100 E-MINI March 2022 338,975 0.04
13 EMINI S&P500 ESG March 2022 50, 220 0.01
2,547 United States 10 Year Note (CBT) Bond Futures March 2022 3,159, 356 0.34
609 United States Long (CBT) Bond Futures March 2022 1,338, 002 0.15
615 United States ULTRA CBT Bond Futures March 2022 2,616, 245 0.28
9,303, 432 1.01
SEMIERE |55 20, 922, 884 2.27
EfE
TS5VR
50, 000, 000 France Treasury Bill BTF 0% 10/06/2022 57,097, 390 6.20
40, 000, 000 France Treasury Bill BTF 0% 13/07/2022 45, 656, 988 4.9
35, 000, 000 France Treasury Bill BTF 0% 23/02/2022 39, 844, 787 4.33
45, 000, 000 French Discount T-Bill 0% 15/06/2022 51,342,618 5.58
50, 000, 000 French Discount T-Bill 0% 18/05/2022 57,007, 552 6.19
50, 000, 000 French Discount T-Bill 0% 23/02/2022 56, 952, 682 6.18
50, 000, 000 French Discount T-Bill 0% 26/01/2022 56, 888, 998 6.18
364,791,015 39.62
EE&Et 364, 791, 015 39.62
HNEAHBTERZN > (b)
HWEEIC
FREIRFE a3
RINE eSS mEAE HIEHE (US$) gZlE (%)
€ 1,406 US$1, 580 2022/1/31 1 20 0.00
£1, 485 US$1, 983 2022/1/31 2 27 0.00
US$8, 392, 106 JPY952, 651, 640 2022/1/20 2 118, 075 0.01
US$52, 434, 457 JPY5, 949, 158, 461 2022/1/31 14 759, 846 0.08
NERBTEZNICRIRERFRSE 877, 968 0.09
EMBEREOSREEHiESE 386, 591, 867 41.98
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778 Australian 10 Year Bond Futures March 2022 (176, 869) (0.02)
RaY
602 EURO-BTP Futures March 2022 (1, 828,532) (0.20)
627 EURO-OAT Futures March 2022 (1,669, 923) (0.18)
37 EURO-BOBL Futures March 2022 (46, 136) (0. 00)
1,051 EURO-BUND Futures March 2022 (2,984, 132) (0.32)
59 EURO-BUXL 30 Year Bond Futures March 2022 (622, 481) (0.07)
(7,151, 204) (0.77)
B#&
114 Japan 10 Year (OSE) Bond Futures March 2022 (406, 877) (0.04)
I VHR—IL
1,144 FTSE CHINA A50 January 2022 (213,013) (0.02)
ES|
47 KOREA 10 Year Bond Futures March 2022 (325, 030) (0.04)
ES1E|
671 Long GILT Futures March 2022 (143, 667) (0.02)
KE
23 United States 2 Year Note (CBT) Bond Futures March 2022 (4,133) (0.00)
SEMIBNS |55t (8, 420, 793) (0.91)
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JPY100, 877, 158, 201 US$876, 991, 951 2022/1/31 3 (769, 211) (0.08)
US$8, 222,938 AUD11, 545, 000 2022/1/20 1 (171, 345) 0.02)
US$383, 932, 971 € 340, 043,928 2022/1/20 2 (2,918,423) 0.32)
US$9, 937, 460 £7,524, 007 2022/1/20 1 (252, 983) (0.03)
US$23 £18 2022/1/31 1 (1) (0.00)
US$7, 869, 550 SEK71, 670, 000 2022/1/20 1 (47.714) (0.00)
HEBBTEZNICED 2 RRIBIBREE (4,159, 677) (0. 45)
EmEgEgOSHaEHEESs (12, 580, 470) (1.36)
EmEEROSREETTESS 386, 591, 867 41.98
EmEEEOSHaETHESS (12, 580, 470) (1.36)
Z DthDFIEE 546,743,323 59. 38
SRR EICIRET MEE 920, 754, 720 100. 00
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(A) BE 1,041,132H
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(C) MEEELETA(A-B) 1,041,132
PITZN 1,050,424
KRR S N 9,292
(D) ZEEisOss 1,050,4240
1705 Y B4Effiga(C./D) 9,912H
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