Market Value by Country
ARGENTINA

AUSTRALIA

AUSTRIA

BELGIUM

BRAZIL

CANADA

COLOMBIA

CZECH REPUBLIC (THE)
DENMARK

EGYPT

FINLAND

FRANCE

GERMANY

GREECE

HONG KONG

HUNGARY

INDONESIA
INTERNATIONAL
IRELAND

ISRAEL

ITALY

JAPAN

JERSEY

KOREA (THE REPUBLIC OF)
LUXEMBOURG
MALAYSIA

MAURITIUS

MEXICO

MOROCCO
NETHERLANDS (THE)
NEW ZEALAND

NORWAY

PHILIPPINES (THE)
PORTUGAL

QATAR

RUSSIAN FEDERATION (THE)
SINGAPORE

SOUTH AFRICA

SPAIN

SWEDEN

SWITZERLAND
THAILAND

UNITED ARAB EMIRATES (THE)
UNITED KINGDOM
UNITED STATES OF AMERICA (THE)
Grand Total

11.81
115,602,808.59
3,709,174.17
19,574,418.23
17,190,503.07
120,455,595.64
883,595.49
112,860.14
33,150,124.55
397,320.65
15,326,054.22
212,081,035.21
213,934,260.40
1,071,545.70
151,208,754.46
1,118,426.15
6,452,796.48
4,015,696.66
9,824,777.40
4,483,370.13
64,789,749.72
441,233,035.69
4,005,995.43
92,365,340.57
123,404,574.60
8,797,823.62
3.77
11,377,134.81
0.05
78,711,984.57
5,244,014.94
32,439,867.01
3,833,533.30
853,309.78
1,641,678.92
319,872.89
32,475,929.42
17,516,075.13
48,281,022.58
61,928,235.43
159,186,139.16
6,266,154.97
1,638,281.70
445,737,612.79
12,666,359,742.57
15,239,000,242.57



Number of Transactions (Futures)
FUTURE BUY TO CLOSE

FUTURE BUY TO OPEN

FUTURE SELL TO CLOSE

FUTURE SELL TO OPEN

Grand Total

Swaps

1,548.00
1,993.00
2,176.00
1,507.00
7,224.00

0.00

Number of Transactions (Options)
EXPIRATION OPTION BUY
OPTION BUY

Grand Total

1.00
2.00
3.00



Transactions By Settlement Location
AUSTRALIA
AUSTRIA
BANK LOAN
BELGIUM
BRAZIL
CANADA
CHILE
CLEARSTREAM
COLOMBIA
CZECH REPUBLIC
DENMARK
DTC

EGYPT
EUROCLEAR
FED

FINLAND
FOREIGN CASH
FRANCE
FUTURE
GERMANY
GREECE

HONG KONG
HUNGARY
INDONESIA
ISRAEL

ITALY

JAPAN

KOREA
MALAYSIA
MEXICO
NETHERLANDS
NEW ZEALAND
NORWAY
OPTIONS
OTHER
PHILIPPINES
POLAND
PORTUGAL
QATAR
SINGAPORE
SOUTH AFRICA
SPAIN

STIF

SWEDEN
SWITZERLAND
THAILAND

1,816.00
59.00
2,327.00
168.00
566.00
1,432.00
74.00
4.00
77.00
18.00
179.00
34,377.00
3.00
772.00
1,697.00
142.00
11,179.00
1,184.00
7,334.00
1,069.00
56.00
1,696.00
45.00
189.00
72.00
546.00
4,572.00
1,859.00
252.00
254.00
400.00
103.00
261.00
3.00
1,811.00
56.00
49.00
22.00
29.00
436.00
418.00
786.00
4,952.00
411.00
860.00
157.00

Transactions By Trade Country

ARGENTINA
AUSTRALIA
AUSTRIA

BELGIUM

BRAZIL

CANADA

CAYMAN ISLANDS (THE)
CHILE

CHINA

COLOMBIA

CZECH REPUBLIC (THE)
DENMARK

EGYPT

FINLAND

FRANCE

GERMANY

GREECE

HONG KONG
HUNGARY

INDIA

INDONESIA
INTERNATIONAL
IRELAND

ISRAEL

ITALY

JAPAN

JERSEY

KOREA (THE REPUBLIC OF)
LUXEMBOURG
MALAYSIA
MAURITIUS

MEXICO
NETHERLANDS (THE)
NEW ZEALAND
NIGERIA

NORWAY

PANAMA

PERU

PHILIPPINES (THE)
POLAND

PORTUGAL

QATAR

ROMANIA

RUSSIAN FEDERATION (THE)
SINGAPORE
SLOVAKIA

22.00
2,147.00
39.00
94.00
654.00
1,717.00
15.00
75.00
5.00
165.00
57.00
286.00
3.00
73.00
584.00
533.00
36.00
1,896.00
74.00
23.00
232.00
3,543.00
44.00
109.00
268.00
5,059.00
2.00
2,575.00
53.00
355.00
7.00
407.00
217.00
253.00
2.00
384.00
3.00
23.00
65.00
159.00
12.00
29.00
5.00
131.00
556.00
1.00



TURKEY 56.00 SOUTH AFRICA 570.00

UNITED ARAB EMIRATES 29.00  SPAIN 380.00
UNITED KINGDOM 2,514.00 SWEDEN 665.00
Grand Total 87,371.00  SWITZERLAND 1,210.00
TAIWAN (PROVINCE OF CHINA) 14.00
THAILAND 232.00
TURKEY 118.00
UNITED ARAB EMIRATES (THE) 39.00
UNITED KINGDOM 2,975.00
UNITED STATES OF AMERICA (THE) 43,694.00

Grand Total 72,889.00



Number of Transactions by Type
BUY

BUY TO COVER SHORT
CASH ADJUSTMENT (-)
CASH ADJUSTMENT (+)
CASH BUY

CASH SELL

EXPIRATION OPTION BUY
FUTURE BUY TO CLOSE
FUTURE BUY TO OPEN
FUTURE SELL TO CLOSE
FUTURE SELL TO OPEN
MBS PAYDOWN

OPTION BUY

SELL

SHORT TERM BUY
SHORT TERM MATURITY
SHORT TERM SELL
SINKING BOND (-)

Grand Total

Number of Transactions (Futures)
FUTURE BUY TO CLOSE

FUTURE BUY TO OPEN

FUTURE SELL TO CLOSE

FUTURE SELL TO OPEN

Grand Total

Number of Income Receipts
DIVIDEND TAX RECLAIM RECEIVED
DIVIDENDS RECEIVED

INTEREST RECEIVED

INTEREST TAX RECLAIM RECEIVED

32,794.00
1.00
52.00
39.00
10,819.00
13,222.00
1.00
1,548.00
1,993.00
2,176.00
1,507.00
1,410.00
2.00
20,588.00
601.00
610.00
4.00

4.00
87,371.00

1,548.00
1,993.00
2,176.00
1,507.00
7,224.00

212.00
14,963.00
3,104.00
14.00

Number of Transactions (Options)
EXPIRATION OPTION BUY
OPTION BUY

Grand Total



Grand Total

Row Labels

DIVIDEND TAX RECLAIM RECEIVED
DIVIDENDS RECEIVED

INTEREST RECEIVED

INTEREST TAX RECLAIM RECEIVED
Grand Total

18,293.00

Sum of Amount Received
2,577,280.02
145,581,055.99
79,997,267.86
81,160.29
228,236,764.16



