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COMMON STOCKS
Commodity
INVESCO DB OIL FUND U.S. DOLLAR 104,809,760
ISHARES GOLD TRUST U.S. DOLLAR 173,747,534
Commodity /\&t 278,557,294
Corp/Pref-High Yield
ISHARES USD SHORT U.S. DOLLAR 520,430,116
Corp/Pref-High Yield )\t 520,430,116
Emerging Market-Debt
ISHARES JPM EM BND U.S. DOLLAR 907,916,543
Emerging Market-Debt /\5+ 907,916,543
Exchange Traded Fund
ISHARES GLOBAL REIT U.S. DOLLAR 265,971,671
Exchange Traded Fund I\t 265,971,671
Geo Focus-Debt
ISHARES HIGH YLD COR EURO 552,661,954
Geo Focus-Debt /)\5t 552,661,954
COMMON STOCKS &5t 2,525,537,578
FUND LEVEL
EUR FORWARD
EUR FW EURO £529,081,680
EUR FORWARD /)\&t 529,081,680

GBP FORWARD

GBP FW
GBP FORWARD /I\&t

USD FORWARD
ush FW
USD FORWARD /\5t

BRITISH POUND

U.S. DOLLAR

38,780,187
38,780,187

A1,260,344,938

A1,260,344,938

FUND LEVEL &5t

21,750,646,431
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FUTURES
FUTURES
EURO BTP ITALIAN EURO 219,203,642
EURO STOXX 50 EURO 265,462,791
EURO-BUND 10 YR FUT EURO 23,128,035
EURO-OAT FUTURE EURO 213,621,900
LONG GILT FUTURE BRITISH POUND 627,809
MSCI EMG MKT IND FUT U.S. DOLLAR 250,439,169
S&P 500 EMINI FUT U.S. DOLLAR 243,436,619
TOPIX INDEX FUTURE JAPANESE YEN 220,735,000
US 1T0YR NOTE FUTURE U.S. DOLLAR 23,192,746
FUTURES /\&t 2192,206,601
MARGIN
EUR MARGIN EURO 114,965,893
GBP MARGIN BRITISH POUND 5,181,759
JPY MARGIN JAPANESE YEN 36,556,800
USD MARGIN U.S. DOLLAR 185,570,214
MARGIN  /)\5t 342,274,666
FUTURES &5t 150,068,065
FX CASH BALANCES
UnGrouped Security
BRITISH POUNDS BRITISH POUND 4,832,938
EURO EURO 11,417,587
UNITED STATES DOLLAR U.S. DOLLAR 93,312,671
UnGrouped Security /\&t 109,563,196
FX CASH BALANCES &&t 109,563,196
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