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COMMON STOCKS
Commodity
INVESCO DB OIL FUND U.S. DOLLAR 92,036,071
ISHARES GOLD TRUST U.S. DOLLAR 144,079,610
Commodity /\gt 236,115,681
Corp/Pref-High Yield
ISHARES USD SHORT U.S. DOLLAR 459,002,299
Corp/Pref-High Yield I\t 459,002,299
Emerging Market-Debt
ISHARES JPM EM BND U.S. DOLLAR 790,279,516
Emerging Market-Debt /\5+ 790,279,516
Exchange Traded Fund
ISHARES GLOBAL REIT U.S. DOLLAR 230,769,538
Exchange Traded Fund 230,769,538
Geo Focus-Debt
ISHARES HIGH YLD COR EURO 490,487,484
Geo Focus-Debt /\5t 490,487,484
COMMON STOCKS &&t 2,206,654,518
FUND LEVEL
EUR FORWARD
EUR FW EURO A446,780,085
EUR FORWARD /I\&t 2446,780,085
GBP FORWARD
GBP FW BRITISH POUND 25,853,458
GBP FORWARD /I\&t 25,853,458

USD FORWARD
Ush FW
USD FORWARD /\5t

U.S. DOLLAR

A1,039,784,573

A1,039,784,573

FUND LEVEL &5t

21,460,711,200
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FUTURES
FUTURES
EURO BTP ITALIAN EURO 217,401,904
EURO STOXX 50 EURO 258,924,279
EURO-BUND 10 YR FUT EURO 3,124,505
EURO-OAT FUTURE EURO 211,574,202
LONG GILT FUTURE BRITISH POUND 627,809
MSCI EMG MKT IND FUT U.S. DOLLAR AA45,447,498
S&P 500 EMINI FUT U.S. DOLLAR 238,854,362
TOPIX INDEX FUTURE JAPANESE YEN 217,468,000
US 1T0YR NOTE FUTURE U.S. DOLLAR 19,519,038
FUTURES /\&t A172,647,903
MARGIN
EUR MARGIN EURO 98,351,294
GBP MARGIN BRITISH POUND 5,183,056
JPY MARGIN JAPANESE YEN 28,339,000
USD MARGIN U.S. DOLLAR 155,221,764
MARGIN /)\Gt 287,095,114
FUTURES &5t 114,447,211
FX CASH BALANCES
UnGrouped Security
BRITISH POUNDS BRITISH POUND 4,832,938
EURO EURO 13,714,039
UNITED STATES DOLLAR U.S. DOLLAR 39,535,333
UnGrouped Security /\&t 58,082,310
FX CASH BALANCES &&t 58,082,310
R—bh7x VA& 918,472,839
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