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2016 31
1,242,651,812 100.09
1,142,892 0.09
1,241,508,920 100.00
2016 31
1,784,784,934 76.37
552,302,502 23.63
2,337,087,436 100.00
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2016 31

1,337,479,079 0.9208 1,231,550,736| 0.9291| 1,242,651,812| 100.09
2016 31
100.09
100.09
2016 31
TREASURY BILL 0% 15,861,000 11,246.10| 1,783,744,273|  11,252.66| 1,784,784,934 2016/8/18 76.37
2016 31

76.37

76.37

2016 31
2016 31
2016 31
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2016 31

21 286,965,000 286,965,000 282,975,000 282,975,000 12.11
DJIA MINI 2 170,910 19,258,139 176,220 19,856,469 0.85
S&P500 EMINI 46 4,624,150 521,049,221 4,726,960 532,633,852 22.79
NSDQ100 MINI 2 173,780 19,581,530 179,280 20,201,270 0.86
S&P/TSE 60 21 3,315,753 287,774,202 3,313,380 287,568,250 12.30
DAX DTB 16 4,004,826.4 511,416,332 4,036,400 515,448,280 22.06
S&P/MIB 22 2,028,994.8 259,102,636 1,973,840 252,059,368 10.79
Marche des Options
Negociables de CAC40 23 1,024,683.35 130,852,064 1,022,005 130,510,038 5.58
Paris
SP1 200 47 6,071,225 523,643,155 5,866,775 506,009,343 21.65
FTSE 100 1 60,749.56 9,836,569 61,475 9,954,032 0.43
SWISS MKT 11 864,362.95 100,905,730 848,540 99,058,559 4.24
HANG SENG 16 16,486,000 239,541,580 16,684,000 242,418,520 10.37
AEX 1 88,587.75 11,312,655 89,170 11,387,009 0.49
IBEX 35 16 1,434,772.22 183,220,412 1,413,920 180,557,584 7.73
Nasdag Omx Europe | OMXS30 90 12,463,290 172,616,566 12,217,500 169,212,375 7.24
4 604,760,000 604,760,000 605,200,000 605,200,000 25.90
CBT 10Y 1606 14 1,796,812.5 202,464,831 1,820,218.82 205,102,256 8.78
BUND10Y 1606 6 969,900 123,856,230 979,560 125,089,812 5.35
GILT 1606 23 2,749,650 445,223,328 2,779,780 450,101,977 19.26
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2016 31
2007 12 42,141 42,141 .9900 .9900
2008 12 14,304 14,304 .7922 .7922
2009 12 8,433 8,433 L7479 L7479
2010 12 5,975 5,975 .8219 .8219
2011 14 4,457 4,457 -8906 -8906
2012 12 3,270 3,270 .8348 .8348
2013 12 2,622 2,622 .8287 .8287
10 2014 12 1,752 1,752 .6948 .6948
11 2015 12 1,656 1,656 L7755 L7755
12 2016 14 1,232 1,232 -6915 -6915
2015 1,629 . 7668
1,535 .7333
1,503 .7386
1,480 .7404
1,463 . 7489
1,414 .7481
1,389 .7503
10 1,338 .7260
11 1,361 .7438
12 1,296 .7194
2016 1,288 .7204
1,244 -6980
1,241 .6971
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2006 14 2007 12 .0000
2007 13 2008 12 .0000
2008 13 2009 12 .0000
2009 13 2010 12 .0000
2010 13 2011 14 .0000
2011 15 2012 12 .0000
2012 13 2013 12 .0000
10 2013 13 2014 12 .0000
11 2014 13 2015 12 .0000
12 2015 13 2016 14 .0000
2006 14 2007 12 18.4
2007 13 2008 12 20.0
2008 13 2009 12 5.6
2009 13 2010 12 9.9
2010 13 2011 14 8.4
2011 15 2012 12 6.3
2012 13 2013 12 0.7
10 2013 13 2014 12 16.2
11 2014 13 2015 12 11.6
12 2015 13 2016 14 10.8

33




2006 14 2007 12 33,792,499,454 24,744,263,469 42,565,791,636
2007 13 2008 12 637,736,307 25,147,817,263 18,055,710,680
2008 13 2009 12 15,459,355 6,794,347,007 11,276,823,028
2009 13 2010 12 1,155,360 4,008,063,746 7,269,914,642
2010 13 2011 14 6,674,896 2,271,142,774 5,005,446,764
2011 15 2012 12 3,419,399 1,091,636,871 3,917,229,292
2012 13 2013 12 15,107,897 767,944,487 3,164,392,702
10 2013 13 2014 12 2,000,000 644,655,846 2,521,736,856
11 2014 13 2015 12 15,339,350 401,400,986 2,135,675,220
12 2015 13 2016 14 353,073,080 1,782,602,140
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11 12
27 12 28 14
1,672,202,673 1,245,699, 866
644,422
1,672,847,095 1,245,699, 866
1,672,847,095 1,245,699,866
644,422
433,596 353,097
15,175,583 12,358,311
400,581 326,203
16,654,182 13,037,611
16,654,182 13,037,611
2,135,675,220 1,782,602,140
479,482,307 549,939,885
252,476,058 210,736,292
1,656,192,913 1,232,662,255
1,656,192,913 1,232,662,255
1,672,847,095 1,245,699,866
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11 12
26 13 27 13
27 12 28 14
211,670,291 132,788,919
211,670,291 132,788,919
906,139 768,432
31,714,542 26,894,941
838,466 709,900
33,459,147 28,373,273
178,211,144 161,162,192
178,211,144 161,162,192
178,211,144 161,162,192
6,192,161 11,435,814
769,552,682 479,482,307
122,461,125 79,268,800
122,461,125 79,268,800
4,409,733
4,409,733
479,482,307 549,939,885
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11 12
26 13 27 13
27 12 28 14
28 12
28 14
11 12
27 12 ) 28 14 )
2,521,736,856 2,135,675,220
15,339,350
401,400,986 353,073,080
2,135,675,220 1,782,602,140
479,482,307 549,939,885
11 12
26 13 27 13
27 12 28 14
502,277
212,008,957 176,959,283
251,973,781 210,736,292
464,485,015 387,695,575
2,135,675,220 1,782,602,140
0.217488 0.217488
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11 12
26 13 27 13
27 12 28 14
a a
@ @
11 12
27 12 ) ( 28 14 )
201,629,497 123,108,915
201,629,497 123,108,915
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11 12
27 12 ( 28 14
0.7755 0.6915
1,352,845,207 1,245,699, 866
1,352,845,207 1,245,699, 866
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27 12 28 14

47,179,789 10,142,147
343,387,977 105,631,959
2,596,055,710 1,802,898,785
220,526,571 95,754,996
515,140,132 729,724,615
305 2

64,703
163,449,054 285,231,739
3,885,804,241 3,029,384,243
3,885,804,241 3,029,384,243
105,452,037 139,527,645

1,727,708
505,295,711 546,409,424

125,584,422
738,059,878 685,937,069
738,059,878 685,937,069
3,111,026,213 2,544,971,122
36,718,150 201,523,948
3,147,744,363 2,343,447,174
3,147,744,363 2,343,447,174
3,885,804,241 3,029,384,243




26 13 27 13
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12
133 60

61
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27 12 28 14 )
3,937,324,821 3,111,026,213
30,878,242
857,176,850 566,055,091
3,111,026,213 2,544,971,122
1,652,700,804 1,352,845,207
1,375,468,947 1,192,125,915
82,856,462
3,111,026,213 2,544,971,122
201,523,948
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« 27 12 ) 28 14
38,599 359,277
38,599 359,277
a
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2016 31
1,094,355,720 100.09
1,007,012 0.09
1,093,348,708 100.00
2016 31
1,784,784,934 76.37
552,302,502 23.63
2,337,087,436 100.00
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2016 31

1,177,866,452 0.9208 1,084,579,430| 0.9291| 1,094,355,720| 100.09
2016 31
100.09
100.09
2016 31
TREASURY BILL 0% 15,861,000 11,246.10| 1,783,744,273|  11,252.66 1,784,784,934 2016/8/18 76.37
2016 31

76.37

76.37

2016 31
2016 31
2016 31
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2016

31

21 286,965,000 286,965,000 282,975,000 282,975,000 12.11
DJIA MINI 2 170,910 19,258,139 176,220 19,856,469 0.85
S&P500 EMINI 46 4,624,150 521,049,221 4,726,960 532,633,852 22.79
NSDQ100 MINI 2 173,780 19,581,530 179,280 20,201,270 0.86
S&P/TSE 60 21 3,315,753 287,774,202 3,313,380 287,568,250 12.30
DAX DTB 16 4,004,826.4 511,416,332 4,036,400 515,448,280 22.06
S&P/MIB 22 2,028,994.8 259,102,636 1,973,840 252,059,368 10.79
Marche des Options
Negociables de CAC40 23 1,024,683.35 130,852,064 1,022,005 130,510,038 5.58
Paris
SP1 200 47 6,071,225 523,643,155 5,866,775 506,009,343 21.65
FTSE 100 1 60,749.56 9,836,569 61,475 9,954,032 0.43
SWISS MKT 11 864,362.95 100,905,730 848,540 99,058,559 4.24
HANG SENG 16 16,486,000 239,541,580 16,684,000 242,418,520 10.37
AEX 1 88,587.75 11,312,655 89,170 11,387,009 0.49
IBEX 35 16 1,434,772.22 183,220,412 1,413,920 180,557,584 7.73
Nasdag Omx Europe | OMXS30 90 12,463,290 172,616,566 12,217,500 169,212,375 7.24
4 604,760,000 604,760,000 605,200,000 605,200,000 25.90
CBT 10Y 1606 14 1,796,812.5 202,464,831 1,820,218.82 205,102,256 8.78
BUND10Y 1606 6 969,900 123,856,230 979,560 125,089,812 5.35
GILT 1606 23 2,749,650 445,223,328 2,779,780 450,101,977 19.26

31




2016 31

2006 12 75,656 75,656 .9409 .9409
2007 12 58,955 58,955 .8161 .8161
2007 12 33,377 33,377 . 7557 . 7557
2008 12 17,658 17,658 .6531 .6531
2008 12 13,568 13,568 .6756 -6756
2009 12 8,624 8,624 .6164 .6164
10 2009 14 6,691 6,691 .6426 .6426
11 2010 12 5,965 5,965 .6775 .6775
12 2010 13 5,069 5,069 .6866 .6866
13 2011 14 4,788 4,788 .7342 .7342
14 2011 12 3,617 3,617 .6204 .6204
15 2012 12 3,523 3,523 .6881 .6881
16 2012 12 2,982 2,982 .6465 .6465
17 2013 12 2,692 2,692 .6831 .6831
18 2013 12 2,233 2,233 .6175 .6175
19 2014 12 1,641 1,641 .5728 .5728
20 2014 12 1,562 1,562 .6002 -6002
21 2015 12 1,377 1,377 .6393 .6393
22 2015 14 1,237 1,237 .6183 .6183
23 2016 14 1,086 1,086 .5700 .5700

2015 1,356 .6321

1,282 .6045

1,284 .6089

1,258 .6104

1,266 .6173

1,241 .6167

1,236 .6185

10 1,188 .5985

11 1,207 .6131

12 1,144 .5930

32




2016 1,142 0.5938

1,098 0.5754

1,093 0.5746
2006 14 2006 12 .0000
2006 13 2007 12 .0000
2007 13 2007 12 .0000
2007 13 2008 12 .0000
2008 13 2008 12 .0000
2008 13 2009 12 .0000
10 2009 13 2009 14 .0000
11 2009 15 2010 12 .0000
12 2010 13 2010 13 .0000
13 2010 14 2011 14 .0000
14 2011 15 2011 12 .0000
15 2011 13 2012 12 .0000
16 2012 13 2012 12 .0000
17 2012 13 2013 12 .0000
18 2013 13 2013 12 .0000
19 2013 13 2014 12 .0000
20 2014 13 2014 12 .0000
21 2014 13 2015 12 .0000
22 2015 13 2015 14 .0000
23 2015 15 2016 14 .0000
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2006 14 2006 12 5.

2006 13 2007 12 13.

2007 13 2007 12 7.

2007 13 2008 12 13.

2008 13 2008 12 3.

2008 13 2009 12 8.
10 2009 13 2009 14 4.
11 2009 15 2010 12 5.
12 2010 13 2010 13 1.
13 2010 14 2011 14 6.
14 2011 15 2011 12 15.
15 2011 13 2012 12 10.
16 2012 13 2012 12 6.
17 2012 13 2013 12 5.
18 2013 13 2013 12 9.
19 2013 13 2014 12 7.
20 2014 13 2014 12 4.
21 2014 13 2015 12 6.
22 2015 13 2015 14 3.
23 2015 15 2016 14 7.

34




2006 14 2006 12 62,757,510,000 2,128,070,000 80,409,130,000

2006 13 2007 12 5,741,518,930 13,913,090, 704 72,237,558,226

2007 13 2007 12 469,593,489 28,538,231,019 44,168,920,696

2007 13 2008 12 23,655,319 17,153,702,517 27,038,873,498

2008 13 2008 12 121,769,578 7,076,212,977 20,084,430,099

2008 13 2009 12 6,093,888,147 13,990,541,952
10 2009 13 2009 14 1,786,470 3,579,037,491 10,413,290,931
11 2009 15 2010 12 1,609,239,990 8,804,050,941
12 2010 13 2010 13 1,421,272,346 7,382,778,595
13 2010 14 2011 14 1,555,703 862,591,842 6,521,742,456
14 2011 15 2011 12 691,194,252 5,830,548,204
15 2011 13 2012 12 710,210,539 5,120,337,665
16 2012 13 2012 12 506,812,816 4,613,524,849
17 2012 13 2013 12 671,499,395 3,942,025,454
18 2013 13 2013 12 324,612,153 3,617,413,301
19 2013 13 2014 12 750,841,738 2,866,571,563
20 2014 13 2014 12 263,918,803 2,602,652,760
21 2014 13 2015 12 1,662,293 449,830,000 2,154,485,053
22 2015 13 2015 14 153,589,413 2,000,895,640
23 2015 15 2016 14 95,445,996 1,905,449,644
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22 23
27 14 28 14
1,250,187,919 1,097,709,542
6,198,000
1,256,385,919 1,097,709,542
1,256,385,919 1,097,709,542
6,198,000
353,464 312,399
12,371,213 10,933,850
326,542 288,595
19,249,219 11,534,844
19,249,219 11,534,844
2,000,895,640 1,905,449,644
763,758,940 819,274,946
103,114,149 98,195,354
1,237,136,700 1,086,174,698
1,237,136,700 1,086,174,698
1,256,385,919 1,097,709,542
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22 23
27 13 27 15
27 14 28 14
32,808,272 82,422,614
32,808,272 82,422,614
353,464 312,399
12,371,213 10,933,850
326,542 288,595
13,051,219 11,534,844
45,859,491 93,957,458
45,859,491 93,957,458
45,859,491 93,957,458
3,875,554 2,008,311
777,177,968 763,758,940
55,402,965 36,433,141
55,402,965 36,433,141
763,758,940 819,274,946

46




22 23
27 13 27 15
27 14 28 14
27 12 27 12
27 14 27 15
28
12
28
14
22 23
27 14 28 14
2,154,485,053 2,000,895,640
153,589,413 95,445,996
2,000,895,640 1,905,449,644
763,758,940 819,274,946
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22 23
27 13 27 15
27 14 28 14
4,788,612 4,560,186
103,114,149 98,195,354
107,902,761 102,755,540
2,000,895,640 1,905,449,644
0.053927 0.053927
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22 23
27 13 27 15
27 14 28 14
@ @
@ @
22 23
27 14 28 14
29,468,264 80,706,925
29,468,264 80,706,925
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22 23
27 14 28 14
0.6183 0.5700
1,192,125,915 1,097,709,542
1,192,125,915 1,097,709,542
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27 14 28 14

4,950,028 10,142,147
308,773,558 105,631,959
1,913,548,626 1,802,898,785
85,217,647 95,754,996
557,654,198 729,724,615
234 2

62,923
201,150,173 285,231,739
3,071,357,387 3,029,384,243
3,071,357,387 3,029,384,243
97,159,409 139,527,645

1,662,458
282,653,563 546,409,424

8,954,664
390,430,094 685,937,069
390,430,094 685,937,069
2,712,236,002 2,544,971,122
31,308,709 201,523,948
2,680,927,293 2,343,447,174
2,680,927,293 2,343,447,174
3,071,357,387 3,029,384,243
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