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-~ L P AERIE 32,217, 316 18, 873, 207 44, 830 32,199 76, 634 51, 244, 186
(=) g+ #(0T0) 32,100, 901 18, 873, 207 19, 365 31, 522 76, 634 51,101, 629
1. &4 % ¥ (Forwards) 10,013 12, 212, 826 - 4,193 - 12,227, 032
2. 2 # (Swaps) 29, 055, 258 4, 854, 871 5,099 4,118 74,234 33,993, 640
3. § »iE # 4 (Bought Options) 1, 484, 955 902, 265 2,338 11,795 2,400 2,403, 753
4. % 2 # 4 (Sold Options) 1, 550, 675 903, 245 11,928 11, 356 - 2,471, 204
(= )% % #t(Exchange-traded Contracts) 116, 415 - 25, 465 677 - 142, 557
1. # § —& 3% i (Futures-Long Positions) 34, 837 - 1, 741 626 - 37, 204
2. 8 | &% i (Futures-Short Positions) 77,010 - 220 - - 77,230
3. B » i # ## (Bought Options) - - 15, 974 38 - 16, 012
4. ¢ $:E# #(Sold Options) 4,568 - 7,530 13 - 12,111
~ LR RS 32,217, 316 18, 873, 207 44, 830 32,199 76, 634 51,244, 186
(=) s Pz Mg 31, 930, 499 18, 810, 484 43, 060 32,199 76, 243 50, 892, 485
(Z )b % p ez Z M 286, 817 62, 723 1,770 - 391 351, 701
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-~ 4P AERRIE 51, 244, 186 100. 00% 53, 319, 060 100. 00% -2,074,874] -3.89%
(= )& #(0TC) 51, 101, 629 99. 72% 52, 960, 191 99. 33% -1, 858,562 -3.51%
1. 2 ¥ & ¥ (Forwards) 12, 227, 032 23. 86% 12,931, 057 24. 25% -704, 025  -5.44%
2. 2 # (Swaps) 33, 993, 640 66. 34% 34, 440, 334 64. 59% -446,694|  -1.30%
3. § » ¥ # 18 (Bought Options) 2,403, 753 4.69% 2,830,474 5.31% -426, 721 -15.08%
4. ¢ ¥ # 1 (Sold Options) 2,477,204 4. 83% 2,758, 326 5. 18% -281,122 -10.19%
(= )% % #7(Exchange-traded Contracts) 142, 557 0. 28% 358, 869 0.67% -216, 312 -60.28%
1. 8 b -& 8= (Futures - Long Positions) 37,204 0.07% 142, 455 0.27% -105, 251 -73. 88%
2. % p —“&% iz (Futures -Short Positions) 71,230 0. 15% 140, 874 0. 26% -63, 644 -45.18%
3. § » ¥ # 8 (Bought Options) 16,012 0.03% 68, 891 0.13% -52, 879 -176. 76%
4. % 4% $# 1 (Sold Options) 12,111 0. 03% 6, 649 0.01% 5, 462 82. 15%
=~ LR REAREF 51, 244, 186 100. 00% 53, 319, 060 100. 00% -2,074,874] -3.89%
(=) 5 penz i 50, 892, 485 99. 31% 52, 968, 581 99. 34% -2,076,096| -3.92%
(Z )22 % p a2 % 351, 701 0. 69% 350, 479 0. 66% 1,222 0. 35%
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