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1 0.0000
2 0.0000
3 0.0000
2019 6 18
2019 12 17
)
1 6.9
2 4.1
3 9.0
2019 6 18
3.9
2019 12 17
)
1 138,447,983 8,103,185
2 229,950,850 65,600,855
3 170,300,619 104,971,657
2019 6 18
381,654,955 72,337,574
2019 12 17
() 25,000,000
D (2019 12 30 )
() ()
747,796,436 67.71
53,421,152 4.84
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694,375,284 62.88
308,722,414 27.96
155,621,407 14.09
153,101,007 13.86
47,830,283 4.33
1,104,349,133 100.00
() ()
108,914 0.01
108,914 0.01
108,972 0.01
108,972 0.01
« D
C 2
3
) (2019 12 30 )
() () (%)
ISHARES EDGE MSCI MIN VOL 6,882.55 7,194.80
1 51,400 33.49
us 353,764,806| 369,812,987
INVESCO S& 500 LOW 6,161.43 6,374.20
2 40,800 23.55
VOLATILI 251,387,307| 260,067,393
ISHARES EDGE MSCI ERP 5,622.38 5,993.73
3 25,964 14.09
MINVOL 145,980,860| 155,621,407
ISHARES EDGE MSCI MIN VOL 6,343.30 6,432.81
4 23,800 13.86
EM 150,971,698 153,101,007
BMO LOW VOLATILITY 2,904.32 2,903.32
5 18,400 4.84
CANADIAN 53,441,175 53,421,152
4,653.12 4,818.44
6 |INVESCO S&P 500 HIGH DIVIDEN 9,000 3.93
41,878,331| 43,366,039
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INVESCO S&P MIDCAP LOW

5,714.43 5,869.12

7 3,600 1.91
VOLAT 20,572,035 21,128,865
)
67.71%
27.96%
95.67%
)
( )
/
/
1,300 108,982 108,914  0.01%
2019 12
/2019 12
995 108,982 108,972  0.01%
D
« 2
Q)
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215,911,209 99.02
215,911,209 99.02
2,132,021 0.98
218,043,230 100.00
QY
« 2
©)) (2019 12 30 )
) ) ()
1.4164 1.5000
1 143,940,806 99.02
203,883,912 215,911,209
)
99.02%
99.02%
)

®

() () ( )0 ) |[( ) )
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: 70,697,372 70,697,372 1.1671 1.1671
(2017 6 15 )
2
104,398,979 104,398,979 1.2520 1.2520
(2018 6 15 )
2018 12 83,333,690 1.2080
2019 1 89,557,457 1.2586
2 96,894,024 1.3218
3 99,687,407 1.3434
4 99,334,644 1.3697
5 108,625,116 1.3299
3
111,780,334 111,780,334 1.3690 1.3690
(2019 6 17
6 111,208,073 1.3593
7 151,786,983 1.3876
8 150,811,692 1.3616
9 154,447,871 1.3969
10 199,726,960 1.4214
11 212,529,234 1.4373
12 218,043,230 1.4623
()
1 0.0000
2 0.0000
3 0.0000
2019 6 18
2019 12 17
)
1 16.7
2 7.3
3 9.3
2019 6 18
5.6
2019 12 17
)
1 37,035,473 1,457,959
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(

)

2 50,847,037 28,035,954
3 39,363,988 41,102,219
2019 6 18
80,464,222 13,265,768
2019 12 17

25,000,000
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() ()
2,098,223,678 99.27
2,098,223,678 99.27
15,462,644 0.73
2,113,686,322 100.00
() ()
2,002,823,710 94.76
2,002,823,710 94.76
D
2
()
@) (2019 12 30 )
) ) )
1.1368 1.1887
1 1,765,141,481 99.27
2,006,737,556| 2,098,223,678
)

99.27%

99.27%

)
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( )
/
/
1,225,000 101,679,655 102,446,750 4.85%
2020 1
/ 2020 1
11,710,000 1,278,623,682 1,280,020,100 60.56%
/ 2020
986,000 145,505,104 141,303,660 6.69%
1
/ 2020 1
3,910,000 478,688,006 479,053,200 22.66%
(D
« 2
3
©)
() () ( )| ( )X )
1
574,380,722 574,380,722 0.9925 0.9925
(2017 6 15 )
2
1,126,901,636 1,126,901,636 0.9614 0.9614
(2018 6 15 )
2018 12 1,311,704,442 0.9459
2019 1 1,347,294,181 0.9629
2 1,348,330,776 0.9675
3 1,412,281,865 0.9858
4 1,396,435,665 0.9868
5 1,409,595,038 0.9921
3
1,434,868,699 1,434,868,699 1.0003 1.0003
(2019 6 17 )
6 1,459,088,332 1.0114
7 1,718,768,776 1.0147
8 1,693,461,298 1.0342
9 1,697,619,993 1.0246
10 1,826,255,127 1.0228
11 1,980,686,783 1.0275
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12 2,113,686,322 1.0290
()
1 0.0000
2 0.0000
3 0.0000
2019 6 18
2019 12 17
()
1 0.8
2 3.1
3 4.0
2019 6 18
2.7
2019 12 17
@
1 622,068,835 68,324,014
2 748,586,582 155,125,798
3 521,618,451 259,394,543
2019 6 18
775,341,818 174,033,274
2019 12 17
) 25,000,000
€)) (2019 12 30 )
() ()
1,574,019,966 66.03
116,918,639 4.90
1,457,101,327 61.13
706,069,274 29.62
706,069,274 29.62
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103,655,092 4.35
2,383,744,332 100.00
(D
« 2
0 (2019 12 30 )
( ) (D)
ISHARES [IBOXX INVESTMENT 13,466.78 14,052.16
1 67,000 39.50
GRA 902,281,495| 941,495,095
ISHARES CORE EURO CORP 16,338.62 16,493.88
2 20,160 13.95
BOND 329,387,980 332,516,701
VANGUARD S/T CORP BOND 8,812.67 8,872.16
3 34,300 12.77
ETF 302,275,233| 304,315,390
VANGUARD INT-TERM 9,771.87 10,013.78
4 21,100 8.86
CORPORATE 206,187,560 211,290,842
14,679.43 14,810.18
5 |ISHARES EURO CORP EX-FINCL 7,890 4.90
115,821,447| 116,852,355
21,241.20 21,764.48
6 |ISHARES CORE GBP CORP 4,230 3.86
89,850,627| 92,063,755
BMO MID CORPORATE BOND 1,395.01 1,388.40
7 50,500 2.94
INDEX 70,449,830 70,114,215
15,221.50 15,270.57
8 |ISHARES GBP CORP BOND 0-5YR 4,520 2.90
68,801,300 69,023,005
13,650.95 13,690.16
9 |ISHARES EURO CORP 1-5YR 3,550 2.04
48,461,245 48,600,099
13,593.97 13,627.06
10 [ISHARES EURO CORP EX-FIN 1-5 3,450 1.97
46,899,231 47,013,359
ISHARES CANADIAN 1,820.17 1,828.29
11 25,600 1.96
CORPORATE B 46,597,457 46,804,424

(

)
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66.03%

29.62%

(

)

95.65%
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() ()
285,450,768 99.02
285,450,768 99.02
2,835,004 0.98
288,285,862 100.00
(D
2
0 (2019 12 30 )
() ) (%)
1.1350 1.1887
1 240,136,930 99.02
272,566,838| 285,450,768
)
99.02%
99.02%
)

®
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() () ( )C ) |[( )X )
1
55,893,267 55,893,267 1.0777 1.0777
(2017 6 15 )
2
120,410,475 120,410,475 1.0744 1.0744
(2018 6 15 )
2018 12 120,840,049 1.0622
2019 1 115,646,830 1.0717
2 125,679,116 1.0956
3 124,696,970 1.1132
4 114,678,351 1.1204
5 165,297,214 1.1020
3
194,458,146 194,458,146 1.1081 1.1081
(2019 6 17 )
6 213,846,296 1.1171
7 232,625,363 1.1236
8 245,141,392 1.1225
9 247,124,568 1.1270
10 244,419,947 1.1454
11 269,373,013 1.1541
12 288,285,862 1.1641
()
1 0.0000
2 0.0000
3 0.0000
2019 6 18
2019 12 17
()
1 7.8
2 0.3
3 3.1
2019 6 18
4.8
2019 12 17

59/228



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

(4)
1 27,041,849 179,606
2 90,179,641 29,966,071
3 114,849,293 51,431,033
2019 6 18
83,263,951 13,534,474
2019 12 17

) 25,000,000
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() ()
985,935,069 99.02
985,935,069 99.02
9,731,270 0.98
995,666,339 100.00
(D
2
0 (2019 12 30 )
() ) (%)
1.1000 1.1842
1 832,574,793 99.02
915,864,720| 985,935,069
)
99.02%
99.02%
)

®
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() () )X ) )X )
1
351,572,658 351,572,658 1.0587 1.0587
(2017 6 15 )
2
654,032,865 654,032,865 1.2244 1.2244
(2018 6 15 )
2018 12 674,943,563 1.0781
2019 1 720,895,173 1.1101
2 773,102,083 1.1517
3 771,554,611 1.1432
4 773,764,462 1.1566
5 732,494,658 1.0762
3
730,268,736 730,268,736 1.0785 1.0785
(2019 6 17 )
6 757,837,393 1.1075
7 811,818,729 1.1138
8 797,375,338 1.0631
9 830,216,890 1.0904
10 892,536,613 1.1045
11 930,370,975 1.1153
12 995,666,339 1.1611
()
1 0.0000
2 0.0000
3 0.0000
2019 6 18
2019 12 17
(
1 5.9
2 15.7
3 11.9
2019 6 18
6.0
2019 12 17
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)
1 338,758,078 56,692,009
2 268,971,788 66,855,270
3 265,903,105 122,993,638
2019 6 18
234,335,226 54,483,934
2019 12 17
) 50,000,000
) (2019 12 30 )
() ()
882,999,642 89.56
882,999,642 89.56
57,338,884 5.82
57,338,884 5.82
45,563,214 4.62
985,901,740 100.00
D
2
) (2019 12 30 )
) ) %)

14,049.42 15,593.67
1 [SPDR GOLD SHARES 8,100 12.81
113,801,102| 126,308,766

INVESCO DB AGRICULTURE 1,822.42 1,809.93
2 67,600 12.41
FUND 123,199,345| 122,351,349
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UNITED STATES BRENT OIL 2,006.81 2,320.48

3 39,000 9.18
FUND 78,269,354 90,498,751
1,219.29 1,414.41

4 |UNITED STATES OIL FUND LP 62,800 9.01
76,576,409 88,825,551
2,883.94 3,196.96

5 |SPDR S&P METALS & MINING ETF 18,400 5.97
53,066,355 58,824,079
7,073.41 7,544.30

6 [VANECK AGRIBUSINESS 7,700 5.89
54,465,873 58,091,122
2,159.86 1,899.77

7 |US NATURAL GAS FUND LP 29,675 5.72
64,095,572 56,375,687
MATERIALS SELECT SECTOR 6,335.96 6,700.68

8 7,000 4.76
SPDR 44,351,828 46,904,827
1,542.60 1,816.50

9 |ISHARES SILVER TRUST 22,100 4.07
34,092,134 40,144,756
6,662.12 6,757.66

10 |ENERGY SELECT SECTOR SPDR 5,700 3.91
37,974,341 38,518,667
ABERDEEN STANDARD 8,463.51 9,737.69

11 3,100 3.06
PHYSICAL P 26,236,890 30,186,848
ISHARES MSCI GLOBAL METALS 3,206.71 3,270.36

12 8,800 2.92
& 28,219,723 28,779,221
FLEXSHARES GLOBAL 3,522.13 3,661.49

13 7,800 2.90
UPSTREAM N 27,473,195 28,559,663
10,190.72 10,693.05

14 |ISHARES U.S. BASIC MATERIALS 2,600 2.82
26,496,165 27,801,946
2,556.03 3,162.99

15 VANECK GOLD MINERS 6,600 2.12
16,869,830 20,875,782
1,389.00 1,299.38

16 |FIRST TRUST NATURAL GAS ETF 15,800 2.08
21,947,665 20,530,229
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2,646.31 2,562.60

17 |SPDR S&P OIL & GAS EXP & PR 7,900 2.05
20,906,230 20,244,606
INVESCO DB BASE METALS 1,652.38 1,662.02

18 11,200 1.89
FUND 18,507,797 18,614,682
3,458.15 3,377.73

19 [ISHARES GLOBAL ENERGY ETF 5,300 1.82
18,328,237 17,901,994

Q)
89.56%
5.824
95.38%

)
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3,525,662.000
(383,098,433)

BMO LOW VOLATILITY CANADIAN 4,100.000 138,211.000

138,211.000
(11,195,091)

394,293,524
[394,293,524]
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VANGUARD INT-TERM CORPORATE 15,000.000 1,329,000.000
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(994,944 ,855)
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ISHARES EURO CORP EX-FIN 1-5 2,350 260,356.500

3,004,603.750
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477,474,783

[477,474,783]
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