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16,265,493 13,422,093
220,640,585 310,137,504
220,640,585 310,137,504
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18,496 24,640
397,585 529,688
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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
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3,438,231 7,493,986
30 31 31 31
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143,696 279,897
48,218 166,581
320,624 656,448
127,331 155,774
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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
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- 51,050
118 1,544
6,681 69,968
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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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D 74,972
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48,960 2,350 21,992 29,318 -
48,960 2,350 21,992 29,318 -
14,000
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3,646
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15 400
16 700
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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
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29,318 20,900 6,242 43,976 -
29,318 23,900 6,242 46,976 -
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©) 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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700 500 300 500
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21 22
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10 11
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249,789 30,107 279,897
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