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J.P.MORGAN SECURITIES PLC FOR
GB 25BANK STREET, CANARY
AND ON BEHALF OF ITS CLIENTS 40 0.40
WHARF LONDON E14 5JP UK
JPMSP RE CLIENT ASSETS-SEGR ACCT

GB MERRILL LYNCH FINANCIALCENTRE
MLI FOR CLIENT GENERAL OMNI NON

2 KING EDWARD STREET LONDON EC1A 29 0.29
COLLATERAL NON TREATY-PB
1HQ
GB 25 CABOT SQUARE, CANARRY
MSIP CLIENT SECURITIES 27 0.27
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14 17 0.18
9,220 92.20
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1,437,394 2,449,343
1,612,337 1,802,949
4,741,138 5,371,181

13,601 21,491
530,536 423,825
945,572 1,112,087

61,154 49,773

19,169 6,192

9,322,565 11,224,460
643,857 600,559
434,805 371,049
511,038 513,432
110,242 98,475
1,699,943 1,583,517
103,125 306,809
222,647 152,675
325,772 459,484
310,455 349,710
208,969 243,395
52,165 44,763
183 987
571,407 636,881
2,597,123 2,679,883
11,919,688 13,904,344
958,985 1,030,472
618,659 882,067
231,662 383,054
7,229 7,060
150,134 254,184
1,966,670 2,556,839
395,400 403,920
395,400 403,920
2,362,070 2,960,759
10,000 10,000
9,630,257 11,002,855
126

9,640,257 11,012,729
82,638 69,144
82,638 69,144
9,557,618 10,943,584
11,919,688 13,904,344
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25,806,892 28,763,098
18,946,648 21,009,940
6,860,244 7,753,158
4,943,632 , 5,652,855
1,916,611 2,100,302
34,270 30,428
15,164 6,434
4,379 5,460
18,449 10,360
72,263 52,683
12,329 10,447

2,119
1,297
621 20
15,070 11,765
1,973,804 2,141,219
349 7,919
349 7,919

108,612

108,612
1,865,542 2,149,139
567,508 684,999
31,939 41,458
535,568 643,540
1,329,973 1,505,598
1,329,973 1,505,598
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10,000 8,453,283 8,463,283 37,986 37,986 8,425,296
153,000 153,000 153,000
1,329,973 1,329,973 1,329,973
44,651 44,651 44,651
1,176,973 1,176,973 44,651 44,651 1,132,321
10,000 9,630,257 9,640,257 82,638 82,638 9,557,618
2019 2019 12 31
10,000 9,630,257 9,640,257 82,638 82,638 9,557,618
133,000 133,000 133,000
1,505,598 1,505,598 1,505,598
126 126 126
13,494 13,494 13,494
1,372,598 126 1,372,471 13,494 13,494 1,385,966
10,000 11,002,855 126 11,012,729 69,144 69,144 10,943,584
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1,865,542 2,149,139
232,429 288,429
1,649 169
1,844 4,794
34,271 30,429
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1,297
349 7,919

108,612
248,774 190,611
546,456 637,933
214,893 59,743
98,921 71,487
144,907 316,931
1,411,532 1,907,891
22,467 27,988
711,733 533,607
722,266 1,402,273
14,586
510,509 259,673
350 20,730

199,260

120,186
2,119 1,048
591,351 254,578
153,000 133,000
126
153,000 133,126
2,361 2,618
24,446 1,011,949
1,461,840 1,437,394
1,437,394 2,449,343
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10 14,596
2018 12 31 2019 12 31
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2018 2019
2018 12 31 2019 12 31
262,393 323,959
2018 2019
2018 12 31 2019 12 31
951,019 1,085,942
454,193 503,420
1,488,843 1,653,270
274 4,794
7,229 7,060
2018 2019
2018 12 31 2019 12 31
22,099 16,041
2018 2019
2018 12 31 2019 12 31
7,889
349 30
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2018 28
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2019 28
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Q@ 1,802,949 1,802,949
€ 1,112,087 1,112,087
4 335,114 335,114
5,699,495 5,699,495
a 1,030,472 1,030,472
Q@ 882,067 882,067
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2,295,595 2,295,595
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10 10
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89,896 110,988
6,160 7,321
26,325 37,916
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43,066 36,034
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34.5 34.3
5.9 4.0
0.1 0.3
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955 76 1,094 36
133 00 150 56
2018 2019
2018 12 31 2019 12 31
1,329,973 1,505,598
1,329,973 1,505,598
10,000,000 9,999,988
6,778,715 13,773,858 22,005,246 28,763,098
534,429 1,020,457 1,727,000 2,149,139
382,822 717,971 1,189,393 1,505,598
38.28 71.80 118.94 150.56
38.28 33.51 47.14 31.62
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2018 12 31 2019 12 31
1,251,023 2,274,545
1,619,557 1,796,314
4,744,768 5,378,778

12,937 20,944
533,266 425,005
953,635 1,114,566

53,967 42,765

18,398 5,226

9,150,757 11,047,694
641,721 598,997
2,136 1,562
427,463 361,636
7,342 9,413
103,652 97,048
511,038 513,432
6,589 1,427
1,699,943 1,583,517
103,125 303,012
38 38
221,832 152,177
512 459
325,508 455,688
310,445 335,114
38,801 53,387

20 20
208,006 237,699
52,079 44,677
183 987
609,169 669,909
2,634,621 2,709,115
11,785,379 13,756,810
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955,111 1,029,889
589,269 835,923
215,903 364,698
7,229 6,612
145,318 245,501
1,912,832 2,482,625
395,400 403,920
395,400 403,920
2,308,232 2,886,545
10,000 10,000
2,500 2,500
9,547,285 10,927,035
9,549,785 10,929,535
126
9,559,785 10,939,408
82,638 69,144
82,638 69,144
9,477,146 10,870,264
11,785,379 13,756,810
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25,416,949 28,252,458
18,947,220 21,002,007
6,469,729 7,250,450
4,642,456 5,246,771
1,827,273 2,003,678
353 1,179
33,915 29,246
27,001 77,701
15,164 6,434
22,741 13,310
99,175 127,872
12,313 10,445

2,119
1,297
616 19
15,048 11,762
1,911,399 2,119,788
349 7,919
349 7,919

108,612

108,612
1,803,137 2,127,708
537,516 651,683
32,511 36,724
505,005 614,958
1,298,132 1,512,749
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2018 2019
2018 12 31 2019 12 31
4,199,325 4,744,768
19,550,433 21,688,178
23,749,758 26,432,946
72,855 65,491
4,744,768 5,378,778
18,932,135 99.9 20,988,676 99.9
15,085 0.1 13,331 0.1
18,947,220 | 100.0 21,002,007 | 100.0
2018 2019
2018 12 31 2019 12 31
37,036 31,920
35,819 33,570
72,855 65,491
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2018 2018 12 31

10,000 2,500 | 8,402,153 8,404,653 8,414,653

153,000 153,000 153,000

1,298,132 1,298,132 1,298,132

1,145,132 1,145,132 1,145,132

10,000 2,500 | 9,547,285 9,549,785 9,559,785
37,986 37,986 8,376,666
153,000
1,298,132
44,651 44,651 44,651
44,651 44,651 1,100,480
82,638 82,638 9,477,146
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2019 2019 12 31
10,000 2,500 | 9,547,285 9,549,785 9,559,785
133,000 133,000 133,000
1,512,749 1,512,749 1,512,749
126 126
1,379,749 1,379,749 126 1,379,623
10,000 2,500 | 10,927,035 10,929,535 126 10,939,408
82,638 82,638 9,477,146
133,000
1,512,749
126
13,494 13,494 13,494
13,494 13,494 1,393,117
69,144 69,144 10,870,264
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123,832
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2018 12 31 2019 12 31
123,374 115,847
1,259 5,033
2018 12 31 2019 12 31
1,500,000 1,500,000
1,500,000 1,500,000
60,000
2018 12 31 2019 12 31
2,947 13,989
2018 2019
2018 12 31 2019 12 31
1,034,894 1,279,476
614,318 938,258
424 6,403
27,078 79,266
64 63
36 37
2018 2019
2018 12 31 2019 12 31
950,935 1,073,964
454,193 493,911
1,366,436 1,501,048
141 4,599
7,229 6,612
217,977 275,240
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2018 2019
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349 30
7,889
349 7,919
2018 12 31
38,801
2019 12 31
53,387
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2018 12 31 2019 12 31
2,476 2,265
89,896 110,988
6,160 7,321
25,362 36,451
37,210 37,210
43,066 36,034
3,833 7,427
208,006 237,699
208,006 237,699
2018 12 31 2019 12 31
34.5 34.3
6.1 4.1
0.5 1.3
0.1 0.0
28.0 28.9
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641,721 13,985 56,709 598,997 333,772
2,136 430 440 562 1,562 8,534
427,463 5,403 1,063 70,166 361,636 404,259
7,342 12,727 10,656 9,413 60,937
103,652 57,241 439 63,407 97,048 323,745
511,038 14,763 12,369 513,432
6,589 41,010 46,172 1,427
1,699,943 145,561 60,485 201,502 | 1,583,517 | 1,131,249
103,125 283,293 83,406 303,012
38 38
221,832 213,899 283,554 152,177
512 52 459
325,508 497,193 283,554 83,459 455,688
261,950
211,874
18,581 5,423 17,790 6,214
7,229 6,612 7,229 6,612
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