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Al S8 €Y B 242 Iy F(Derivatives) Y=o HEEY. HL2 IS
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Foreign currency g9 A9 Ha 153 | Total security repurchase agreements YE A, MH BHZ X2 1Y 3,523

Deposits ool o2 FEf KpAk 251 with domestic institutions 2UOM HE HYf2 & LY A 1,801

Other cash and cash equivalents | ®Zat SARH Y| 2§ S 485 with foreign institutions OHQOIM Y E Hellz = Y A 1,722

Money market fund shares MMFY| YOj& & 262 Total loans oo S XY W g3 4,309

Security repurchase agreements | &= 2 F11 XiiH 2oR AER 1,509 via prime brokerage =28 B S0 FA S EHEHR YH = 3,427

Total debt securities X EXteH 5,830 via domestic prime brokerages 2,770

Treasury securities 02 E5 2,669 via foreign prime brokerages 657

Corporate and foreign bonds AR, Q= =K 25 3,042 total other secured borrowing et HEZ Ei = 820

Other debt securities J\EF A G 119 from domestic institutions 453

Total loans 02 7|of| 21y War = 679 from foreign institutions 367

Leveraged loans 466 | Loans, total unsecured borrowing Ago2 HY = 62

Other loans 214 Miscellaneous liabilities 0|X| Z20|Lt ZOooF & H|&E 471
Corporate equities SR FA HS 3,982
Miscellaneous assets 8254, €A 5 ZIEFXRE | 1,071

Total Assets HXBEE} 289 5 XA 14,221 Total liabilities HXHEI HQ3F F Lxf 8,303

Total net assets UMYX HE 72 5918

Derivatives (Long value) HOo TMEME EX| FHK| 13,544
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Cash-futures basis trade
Swap spread arbitrage trade
Unencumbered cash
Maturity-matched trades
Steepener-like trades
Flattener-like trades
Long-only investments
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