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2 3

2019 1 31 2020 1 31
- 418,716
79,502,513 177,274,153
491,287 1,054,188
79,993,800 178,747,057
79,993,800 178,747,057
311,287 1,054,188
8,589 20,943
128,810 314,063
34,305 83,710
482,991 1,472,904
482,991 1,472,904
80,062,457 162,315,854
551,648 14,958,299
1,353,472 11,472,157
79,510,809 177,274,153
79,510,809 177,274,153
79,993,800 178,747,057
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2018 2 1 2009 2 1
2019 1 31 2020 1 31
1,455,982 12,165,752
1,455,982 12,165,752
13,329 34,711
199,861 520,458
53,210 138,715
266,400 693,884
1,189,582 11,471,868
1,189,582 11,471,868
1,189,582 11,471,868
71,400 373,695
538,132 551,648
155,352 4,515,514
155,352 -
- 4,515,514
1,287,050 103,740
- 103,740
1,287,050 -
551,648 14,958,299
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12 551,648
133 55 6 10
1 0.9931 1.0922
(10,000 ) (9,931 ) (10,922 )
2 3
2018 2 1 2019 2 1
2019 1 31 2020 1 31
1,205,184 | A 3,536,677
0| B 6,654,805
674,308 | C 3,486,142
148,288 | D 1,280,675
2,027,780 | E 14,958,299
(E=A+B+C+D) (E=A+B+C+D)
80,062,457 | F 162,315,854
10,000 253 | G 10,000 921
(G=E/Fx 10,000) (G=E/Fx 10,000)
10,000 0 | H 10,000 0
(1=Fx H/10,000) 0|1 (1=Fx H/10,000) 0
2 3
2018 2 1 2019 2 1
2019 1 31 2020 1 31
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1,054 33,761,472
16,734,452 32,362,865
283,377,682 455,428,245
300,113,188 521,552,582
300,113,188 521,552,582
- 33,758,911
16,756,780 14,476,281
16,756,780 48,235,192
16,756,780 48,235,192
282,412,644 426,676,368
943,764 46,641,022
283,356,408 473,317,390
283,356,408 473,317,390
300,113,188 521,552,582
12 133 60
2019 1 31 2020 1 31
282,412,644 426,676,368
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2018 2 1 2019 2 1
2019 1 31 2020 1 31
23,555,210 282,412,644
1,750,374,249 2,823,860,580
1,491,516,815 2,679,596,856
282,412,644 426,676,368
79,241,018 159,807,224
203,171,626 266,869,144
) 2020 1 31
0 2020 1 31
ISHARES 20+ YEAR TREASURY BO 1,200 173,496.00
ISHARES 7-10 YEAR TREASURY B 4,346 493,140.62
ISHARES 1BOXX INVESTMENT GRA 7,980 1,043,385.00
ISHARES INTERNATIONAL TREASU 7,542 380,041.38
ISHARES MBS ETF 7,670 834,802.80
ISHARES SHORT-TERM CORPORATE 7,722 417,065.22
SPDR BBG BARC ST HIGH YIELD 15,460 416,956.20
SPDR BLACKSTONE/GSO SEN LOAN 8,942 417,054.88
60,862 4,175,942.10
(455,428, 245)
455,428,245
(455,428, 245)
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200,000

100,000

100,000

350,000

85,000

201,500

75,125

154,691

81,456

74,972

191,531

84,283
2015 11 5 117,987,271 87,988,645
2015 11 6 192,993,508 117,987,271
2015 11 10 318,005,770 192,993,598
2015 12 4 393,007,216 318,005,770
2015 12 8 608,025,028 393,007,216
2015 12 9 708,026,956 608,025,028
2015 12 10 758,027,920 708,026,956
2015 12 11 833,034,247 758,027,920
2015 12 14 843,035,416 833,034,247
2016 2 15 90,000,000 843,035,416
2016 8 5 203,485,938 90,000,000
2016 9 16 493,465,370 203,485,938
2016 11 15 635,431,762 493,465,370
2016 12 21 845,422,944 635,431,762
2017 3 11 100,000,000 845,422,944
2017 7 14 349,991,362 100,000,000
2017 10 27 740,232,862 349,991,362
2018 6 29 3,240,221,662 740,232,862
2018 9 28 3,590,214,142  3,240,221,662
2019 3 22 100,000,000  3,590,214,142

2020 1
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8 11,689

0 0

0 0

0 0

8 11,689

38 59
19 52
52
38 38 57
19 52
193 30
31 31
31 30
193 1
30 31 31 31

1,499,269 4,062,067
695,269 849,329
21,600 3,002
600,010 1,800,010
- 50,000
- 10,402
60,103 112,448
53,003 78,634
2,929,255 6,965,894
30,232 30,690
36,048 39,897
24,572 35,759

41,707 34,829
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81,613 143,377
95,040 288,746
- 1,162
176,653 433,286
21,940 20,365
207,000 2,000
4,016 4,016
29,309 6,600
28,348 26,995
290,614 59,976
508,975 528,092
3,438,231 7,493,986
30 31 31 31
328,739 545,972
500,000 -
24,140 34,336
81,615 417,469
30,763 -
8,448 6,943
973,708 1,004,722
- 400,000
- 58
- 400,058
973,708 1,404,781
740,232 100,000
5,683,729 12,023,924
5,683,729 12,023,924
3,959,077 6,034,852
3,959,077 6,034,852
2,464,884 6,089,071
361 133
361 133
2,464,523 6,089,205
3,438,231 7,493,986
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118,115 239,579
24,600 21,000
980 19,317
143,696 279,897
48,218 166,581
320,624 656,448
127,331 155,774
- 18,480
32,298 34,824
32,055 31,844
15,373 26,962
4,681 4,881
12,000 -
560,529 1,063,954
300,894 396,495
17,203 34,754
283,691 361,740
42,528 51,388
23,590 18,091
11,182 39,052
240,118 357,327
1,198 2,261
4,684 13,271
10,837 15,515
32,325 39,645
27,630 52,634
33,214 22,279
20,140 18,250
5,482 10,083
753,827 1,036,295
1,170,660 1,820,352
587 1,132
1,830 1,830
879 935
787 4,411
4,084 8,310
198 4,930
6,365 12,444
- 51,050
118 1,544
6,681 69,968

1,173,257 1,882,011
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9,000 -
66,945 -
1,358,281 189,963
1,434,226 189,963
2,607,483 2,071,974
3,800 3,800
2,611,283 2,075,774
29 30 31
100,000 3,253,818 -| 3,253,818 1,320,142 1,320,142 2,033,676
640,232 640,194 640,194 1,280,426
1,563,281 1,563,281 1,563,281
226,435 27,651 198,783 198,783
() 2,611,283 2,611,283 2,611,283
27,651 27,651 27,651 27,651 -
(
640,232 2,429,910 - 2,429,910, 2,638,935 2,638,935 431,207
740,232 5,683,729 -| 5,683,729 3,959,077 3,959,077 2,464,884
191] 191 2,033,868
1,280,426
1,563,281
198,783
() 2,611,283
§ 553 553 553
553 553 430,654
361 361 2,464,523
30 31 31
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740,232 5,683,729 - 5,683,729 3,959,077 3,959,077 2,464,884
2,849,981 2,849,981 - 2,849,981 - - 5,699,962
3,490,214 3,490,214 - 3,490,214 - - -
() - - - - 2,075,774 2,075,774 2,075,774
(
640,232| 6,340,195 6,340,195 2,075,774 2,075,774 3,624,187
100,000 12,023,924 -12,023,924 6,034,852 6,034,852 6,089,071
361 361 2,464,523
- - 5,699,962
) - - 2,075,774
( 494 494 494
494 494 3,624,682
133 133 6,089,205
15
15
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164
8,283 8,448
119,096
118,115 980
28 30 16
1 9
30 31 31 31
- 50,000
266 829
29 30
30 31 31 31
- 503
- 1,230
29 1 30 31
() 201,500 - - 201,500
A () 75,125 - - 75,125
B () 154,691 - - 154,691
c () 81,456 - - 81,456
D () - 74,972 - 74,972
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X () - 84,283 84,283
() 512,772 159,255 672,027
D 74,972
X 84,283
48,960 2,350 21,992 29,318 -
48,960 2,350 21,992 29,318 -
14,000
346
3,646
4,000
14 450
15 400
16 700
17 500
18 300
30 31 31
( 201,500 - 201,500
A () 75,125 - 75,125
B () 154,691 - 154,691
C () 81,456 - 81,456
D () 74,972 - 74,972
E () - 191,531 191,531
X () 84,283 - 84,283
() 672,027 191,531 863,558
E 191,531
- 3,000 - 3,000 -
29,318 20,900 6,242 43,976 -
29,318 23,900 6,242 46,976 -
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30 31
Q) 1,499,269 1,499,269 -
©) 695,269 695,269 -
3) 21,600 21,600 -
4) 600,010 600,010 -
®) - - -
Q) - - -
') 60,103 60,103 -
(8) 21,940 21,940 -
2,898,192 2,898,192 -

) 328,739 328,739 -
0 500,000 500,000 -
3) 81,615 81,615 -
@ : : -
910, 355 910,355 -

31 31

) 4,062,067 4,062,067 -
0 849,329 849,329 -
3) 3,002 3,002 -
4) 1,800,010 1,800,010 -
) 50,000 50,000 -
(6) 10,402 10,402 -
') 112,448 112,448 -
(8) 20,365 20,365 -
6,907,625 6,907,625 -

) 545,972 545,972 -
@ - - -
) 417,469 417,469 -
%) 400,000 400,180 180
1,393,442 1,363,622 180
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€)) 0 ® * ®
©) Q)

©)

€Y) @ )

Q)

( 30 31 ) ( 31 31 )
207,000 2,000
4,016 4,016
28,348 26,995
239,364 33,011

(30 31 )

10
10

1,499,269
695,269
21,600
600,010
60,103
2,876,251

( 31 31 )

10
10

4,062,067
849,329
3,002
1,800,010
50,000
10,402
112,448
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6,887,259
400,000
400,000
(30 31 )
207,000
( 31 31 )
2,000

(30 31 )
6,580 7,163 582
6,580 7,163 582
15,716 14,777 938
15,716 14,777 938
22,296 21,940 355

( 31 31 )
10,349 10,949 599
10,349 10,949 599
9,823 9,416 407
9,823 9,416 407
20,173 20,365 192

30 31
1,358,281
31 31

189,963
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29 30
30 31
¢
6,000 10,000 692 13,284
25 12 27 27 27 31 27 29
27 12 29 28 29 29 30
12 27 31 29
10 11
3,992 4,000 692 350
27 11 28 10 28 14 28 14
29 11 28 10 28 14 28 14
11 10 13 13
12 13 14 15
200 150 450 400
28 10 12 29 29 12 29 15
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28 10 12 29 29 12 29 15
10 11 11 14
16 17 18 20
700 500 300 500
29 23 29 12 13 30 30
29 23 29 12 13 30 14 30
22 12 12 10 13 10 30
21 22
41
19,400 1,000
30 11 12 31 17
30 11 12 31 17
10 11 11 11 16
26 25 1,000
¢
31
6,000 10,000 346 5,884
6,000 10,000 346 5,884
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10 11
346 3,000 692 350
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346 3,000
12 13 14 15
200, 150 450 400
200 200 100
150 250 300
16 17 18 20
700 500 300
500
200 500 500
500 300
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21 22
19,400 1,000
3,500
15,900 1,000
26 25 1,000
700 6,948 10,122 10,122
10 11
10,122 10,122 18,548 18,548
12 13 14 15
18,548 18,548 18,548 18,548
16 17 18 20
20,099 20,099 20,099 29,760
21 22
29,760 29,760
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30 31 31 31
758,701 1,347,599
110

29,417 18,328

788,228 1,365,928

758,701 1,347,599

29,527 18,328

788,228 1,365,928

58

58

58

)

1,347,599 1,347,599

1,347,599 1,347,599
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31
31 29
21 25
25 13
29 30 31
1
2
3
119,096 24,600 143,696
119,096 24,600 143,696
1,183,260 12,600 1,170,660
3,343,191 95,040 3,438,231
27,630 27,630
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59,772 95,040 154,812
30 31 31
ASP
249,789 30,107 279,897
249,789 30,107 279,897
1,831,576 11,224 1,820,352
7,262,990 230,996 7,493,986
33,750 18,883 52,634
194,508 161,880 356,388
29 30 31
90%
90%

20,000
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10%
30 31
( )
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9,000
11,650
100%
1
2
3
30 31 31
( )
50,000 50,000
2,000 503 503
400F 100 20,568 326
1,230
1
2
3
29 30
30 31 31 31
0.00 0.00
4,174.69 2,561.42
(D
(2 1
( 30 31 ) 31 31 )
) 2,464,523 6,089,205
( 2,464,523 6,089,205
A
B
C 957,660
D 1,506,862 389,242
E 5,699,962
1
672,027 863,558
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( 3) 1
29 30
30 31 31 31
«C ) 2,611,283 2,075,774
C )
¢ ) 2,611,283 2,075,774
625,503 810,402
201,500 201,500
A 75,125 75,125
B 154,691 154,691
C 81,456 81,456
D 38,839 74,972
E 138,375
X 73,891 84,283
15 19
29,318 46,976
«C 4
1
1
30
3,119,155
1,289,238
1,620
1,400,010
125,000
740
59,118
103,782
6,098,666
30,690
41,023
40,078
31,635
395,046

10,438
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406,584

45,113
2,000
4,016
1,320

26,558

79,008

517,228

6,615,894

30

517,790
500,000
61,951
234,202
100
6,110

1,320,155

47

47

1,320,202

100,000

12,023,924

12,023,924

6,828,339

6,828,339

5,295,585

107

107

5,295,692

6,615,894

31

30
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70,000
13,020

257,806

102,410
147,380
81,823
4,657
21,015
86,141
13,285
10,134
3,150
16,543
473,257

231,705
14,850
216,855
31,140
5,401
21,613
177,241
1,100
2,240
6,769
19,732
26,527
1,108
3,821

528,403

743,853

1,068
915
366

1,607

3,958

3,168
8,312
42,010

53,491

793,386

793,386

100

793,486
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100,000 12,023,924 12,023,924 6,034,852 6,034,852 6,089,071
- - - 793,486 793,486/ 793,486
- - - 793,486 793,486/ 793,486
100,000 12,023,924 12,023,924 6,828,339 6,828,339 5,295,585
133 133 6,089,205
- - 793,486
26 26 26
26 26 793,513
107 107 5,295,692

15
15
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4,319
22,208
31 30
() 201,500 — 201,500
A () 75,125 — 75,125
B () 154,691 — 154,691
c () 81,456 — 81,456
D () 74,972 — 74,972
E () 191,531 — 191,531
X () 84,283 — 84,283
() 863,558 — 863,558
3,000 — — 3,000 —
43,976 800 2,100 42,676 —
46,976 800 2,100 45,676 —
15 200
16 500
21 1,400
23 800
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@) 1,289,238 1,289,238 —
(©) 1,620 1,620 —
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(6) 20,694 20,694 —
5,955,719 5,955,719 —
[€)) 517,790 517,790 —
) 500,000 500,000 —
[€) 234,202 234,202 —
1,251,993 1,251,993 —
€Y} @) ©) ) ®)
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[€)) ©)) ©)
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2,000
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) 734,468 9,384 743,853
6,497,486 118,408 6,615,894
36,827 243 10,543 26,527
48,660 652 49,312

10,543
31 30
90%

90%

51,000
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30
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863,558
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31

30
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