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Australia — Australia 10 yr Bond Futures 31 $ 19,466 0.03%
Japan — Japan 10 yr Bond Futures (TSE) 97 711,812 1.15%
Germany — Euro Bund Futures 200 69,024 0.11%
Unrealized gain on future contracts $ 800,302 1.29%
United States —US 10yr Note Future 1,067 $ (1,021,453) (1.65)%
United Kingdom — Long Gilt Futures 179 (573.618) (0.93)%
Unrealized loss on future contracts $_(1,595,071) (2.58)%
Net unrealized loss on future contracts $__ (794.769) (1.29%
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SEiEEEHY ($H 20144 1 A24A)
Buy 39,000,000 AUD Sell 34,689,590 uUsD $ 144,405 0.23%
Sell 6,000,000 CAD Buy 5,607,686 UsD 35,973 0.06%
Sell 13,000,000 CHF Buy 14,647,262 uUsb 26,722 0.04%
Buy 4,000,000 CHF Sell 4,480,437 uUsD 18,190 0.03%
Buy 9,000,000 EUR Sell 12,340,080 UsSD 61,200 0.10%
Buy 40,000,000 NOK Sel] 6,513,550 uUsDh 73,523 0.12%
Buy 40,000,000 SEK Sell 6,086,613 usb 138.758 0.22%
Unrealized gain on forward contracts $__ 498,771 0.80%
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Buy 19,000,000 CAD Sell 17,906,923 uUsD (35,335) (0.06)%
Sell 6,000,000 CHF Buy 6,677,796 USb (70,146} 0.1D)%
Sell 14,000,000 EUR Buy 19,151,600 UsSD (139,280) (0.22)%
Sell 10,000,000 GBP Buy 16,286,060 uUsDh (273,740) 0.44)%
Buy 420,000,000 JPY  Sell 4,059,843 Ush (63,347) 0.10)%
Sell 50,000,000 JPY Buy 475,407 uUsD (366) (0.01)%
Sell 10,000,000 SEK Buy 1,524,809 usD (31.534) (0.05)%
Unrealized loss on forward contracts $___(613.748) (0.99%
Net unrealized loss on forward contracts $__ (114.977) 0.19%




