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-~ L P AERIE 30, 263, 746 20, 702, 843 53,111 66, 830 67, 549 51,154,079
(= )&+ #(0TC) 30, 144, 554 20, 702, 843 21, 011 66, 559 67, 549 51,002,516
1. i % ¥ (Forwards) 12, 321 13,005, 433 101 1,936 - 13,019, 791
2. % # (Swaps) 27, 732, 302 4,941, 868 4,558 12,475 66, 049 32,1757, 252
3. § »iZ #% # (Bought Options) 1,167,435 1, 373, 952 5,147 26, 175 1, 500 2,574, 209
4. ¢ $:E# 4 (Sold Options) 1,232, 496 1, 381, 590 11, 205 25,973 - 2,651, 264
(= )% % ##(Exchange-traded Contracts) 119,192 - 32,100 2171 - 151, 563
1. & f-%& #% = (Futures-Long Positions) 9,061 - 1 242 - 9, 304
2. #p b —7&F% £ (Futures-Short Positions) 98, 588 - 614 - - 99, 202
3. B » i # ## (Bought Options) 225 - 19, 717 14 - 19, 956
4. ¢ $:E# #(Sold Options) 11, 318 - 11, 768 15 - 23,101
~ LR RS 30, 263, 746 20, 702, 843 53,111 66, 830 67, 549 51,154,079
(=) s Pz Mg 29, 977, 240 20, 627, 906 53, 111 66, 830 67,178 50, 792, 265
(Z )b % p ez Z M 286, 506 74, 937 - - 371 361, 814
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-~ 4P AERRIE 51,154,079 100. 00% 51, 898, 088 100. 00% -T44,009] -1.43%
(= )& #(0TC) 51,002, 516 99. 70% 51, 810, 887 99. 83% -808, 371  -1.56%
1. iz 8 % ¥ (Forwards) 13,019, 791 25. 45% 12, 096, 625 23. 31% 923, 166 7. 63%
2. % # (Swaps) 32, 757, 252 64. 04% 34,584,017 66. 64% -1, 826, 765  -5.28%
3. § » 4 1 (Bought Options) 2,574,209 5. 03% 2,514, 017 4. 84% 60, 192 2. 39%
4. % J1:E#% 1 (Sold Options) 2,651, 264 5.18% 2,616, 228 5. 04% 35, 036 1. 34%
(= )2 % #7(Exchange-traded Contracts) 151, 563 0. 30% 87,201 0.17% 64, 362 73. 81%
1. 8 f-% %= (Futures - Long Positions) 9, 304 0. 02% 8,057 0. 02% 1,247  15.48%
2. ¥ b &% iz (Futures -Short Positions) 99, 202 0.19% 41, 095 0. 08% 58,107|  141.40%
3. § » ¥ # 8 (Bought Options) 19, 956 0. 04% 15, 768 0.03% 4,188 26. 56%
4. % 4% $# 1 (Sold Options) 23,101 0. 05% 22,281 0. 04% 820 3. 68%
=~ LR REAREF 51,154,079 100. 00% 51, 898, 088 100. 00% -744,009] -1.43%
- )R A P2 TR 50, 792, 265 99. 29% 51,519, 196 99. 2% -726,931] -1.41%
(Z)2Er % p ez 8 361, 814 0.71% 378, 892 0. 73% -17,078]  -4.51%
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