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2021
S&P 500 ETF

13,374,179,744 109.07
13,374,179,744 109.07
1,112,537,373 9.07
12,261,642,371 100.00

() () () )|,

iShares Core

S&P 500 ETE 837,705 (37,139.19 [12,542,092,780 {39,603.14 13,374,179,744 |109.07

)

109.07
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2021
) ) ) )| ()
(2021 ) 16,726,895,166 | 16,773,123,166 2,532.84 2,539.84 2,532
2020 394,584,495 1,972.92 1,975
2020 419,205,442 2,096.03 2,103
2020 1,508,162,790 2,267.91 2,279
2020 3,786,110,400 2,157.33 2,140
2020 10 4,540,213,822 2,141.61 2,103
2020 11 10,184,395,141 2,358.04 2,345
2020 12 14,247,353,550 2,417.26 2,424
2021 12,261,642,371 2,455.27 2,425
7
) )
27.0 26.6
1
100
2021
2020 18
100
2
100
2021
2020 18 100
9,410,000 2,806,000
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i S&P 500 ETF
@)

(2021 )

200,101
6,577,805
16,808,627,012
2,183,574
51,543,304
16,869,131,796
16,869,131,796

92,323,794
46,228,000
853,890
1,066,752
1,764,194
142,236,630
142,236,630

13,208,000,000

3,518,895,166

4,490,884
16,726,895, 166
16,726,895,166
16,869,131,796
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)

(2020 18
2021 )

54,552,144
1,719,603,584
38,836,332
1,735,319,396

853,890
1,066,752
1,912,618
3,833,260

1,731,486,136
1,731,486,136
1,731,486,136

2,857,473,780
2,857,473,780
1,023,836, 750
1,023,836,750

46,228,000
3,518,895,166
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(2021 )

6,604,000

2,532.84

2020 18
2021

54,552,144

0

( ) 54,552,144
3,833,260

) 50,718,884
46,228,000

Y - ) 4,490,884
6,604,000

7 x ) 7
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®
BlackRock, Inc. RQA Counterparty & Concentration Risk

BlackRock, Inc. RQA
Counterparty & Concentration Risk
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(2021 )

200,000,000
18,620,000,000
5,612,000,000

(2021 )

1,363,856,972

1,363,856,972
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(2021 )
15,941,773,520 16,031,909, 565 90,136,045
43,050,176 43,046,001 4,175
15,984,823, 696 16,074,955, 566 90,140,220
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4

iShares Core S&P 500 ETF 407,622.000 159,808,205.100
407,622.000 159,808,205.100
(16,808,627,012)

16,808, 627,012
(16,808,627,012)

16,808, 627,012
(16,808,627,012)

«c ) )
)

1 100.0% 100.0%
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2021
S&P 500 ETF
13,409,948,840
1,148,306,469
) 12,261,642,371
4,994,000
( ) 2,455.27
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( )
33 34

(2019 12 31 ) (2020 12 31 )
20,388 17,786
26 29
175 190
9 3
1,696 1,756
2,268 2,166
1,327 872
0 0
25,892 22,805
1,240 1,002
475 480
1,716 1,482
49 142
1,120 1,122
800 899
45 34
824 888
2,839 3,088
4,561 4,577
30,454 27,383
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( )
33 34

(2019 12 31 ) (2020 12 31 )
94 121
4 4
74 74
487 444
908 1,508
653 859
117 210
363 343
97 84
2,017 1,987
139 195
10 -
4,967 5,835
67 69
782 783
850 853
5,818 6,688
3,120 3,120
3,001 3,001
3,846 3,846
6,847 6,847
336 336
14,330 10,386
14,666 10,723
24,634 20,691
1 3
1 3
24,636 20,694
30,454 27,383
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( )

33
2019 1 1
2019 12 31 )

34
2020 1 1
2020 12 31 )
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5,643 5,605
7,545 7,342
13,290 12,092
26,480 25,041
1,632 1,405
167 127
381 352
3,587 3,346
3,968 3,698
82 85

53 64

82 82

43 49
178 195
6,029 5,512
482 601
4,441 4,691
2,343 2,384
7,268 7,678
308 331
977 1,028
2,339 2,701
57 16

2 1

233 60
257 246
875 905
76 60
404 428

0 0

312 390
13,114 13,851
7,335 5,677
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( )
33 34
( 2019 1 1 ( 2020 1 1
2019 12 31 ) 2020 12 31 )
1 5
1 5
32 20
3 0
0 -
36 20
7,300 5,662
36 -
36 -
7,263 5,662
2,338 1,970
22 64
4,902 3,756
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33 ( 2019 1 1 2019 12 31 )
( )
2019 1 1 3,120 | 3,001 3,846 | 6,847 336 17,127 17,464 27,432 0 0 27,431
7,700 7,700 7,700 7,700
4,902 4,902 4,902 4,902
1 1 1
- - - - - 2,797 2,797 2,797 1 1 2,795
2019 12 31 3,120 | 3,001 3,846 | 6,847 336 14,330 14,666 24,634 1 1| 24,636
34 ( 2020 1 1 2020 12 31 )
( )
2020 1 1 3,120 | 3,001 3,846 [ 6,847 336 14,330 14,666 24,634 1 1| 24,636
7,700 7,700 7,700 7,700
3,756 3,756 3,756 3,756
1 1 1
- - - - - 3,943 3,943 3,943 1 1 3,942
2020 12 31 3,120 | 3,001 3,846 | 6,847 336 10,386 10,723 20,691 3 3| 20,694
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®

*

®)

@

@

®

39 2020 3 31
28 2018 2
16 44

14 ) 140

20
505 77 449

29 2020 3 31
30 2020 3 31

@

@
2022 12
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(©))
( 30 2019 7 4 )
( 31 2019 7 4 )
( 10 2019 7 4 )
( 19 2020 3 31 )
@
( )
@
2022 12
(€))

(2019 12 31 ) (2020 12 31 )
1,769 2,010
1,104 1,290

(2019 12 31 ) (2020 12 31 )
3 -
579 185
894 1,496
182 89

(2019 12 31 ) (2020 12 31 )
1,000 1,000
1,000 1,000
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( 2019 1 1

( 2019 1 1 ( 2020 1 1
2019 12 31 2020 12 31
225 247
5,554 5,052
698 763
954 851

2019 12 31 )

15,000 15,000
€Y)
1
( )
2019 3 28 7,700 513,333 2018 12 31 2019 3 29
( 2020 1 1 2020 12 31 )
15,000 15,000
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@
1
)
2020 3 30 7,700 513,333 2019 12 31 2020 3 30
€))
&)
1
2019 12 31

) 20,388 20,388
@ 1,696 1,696
@) 2,268 2,268
) 1,327 1,327
) 1,120 1,116
26,801 26,797
o) 487 487
Q) 653 653
1,141 1,141
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2020 12 31
€)) 17,786 17,786
[®) 1,756 1,756
®3) 2,166 2,166
O 872 872
®) 1,122 1,123
23,704 23,705
€)) 444 444
®) 859 859
1,304 1,304
i)
€Y) ) ©) O]
®)
€Y @
2)
2019 12 31
1 5 10
5 10
(€Y 20,388
) 1,696
®3) 2,268
[0 1,327
) 1,051 57 11
25,680 1,051 57 11
2020 12 31
1 5 10
5 10
(€Y 17,786
) 1,756
€)) 2,166
) 872
22,581
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49 47
49 47
(2020 12 31 )
142 138 4
142 138 4
( 2019 1 1 2019 12 31 )
2009 12 2
2011 1 1
2011 1 1
@
( 2019 1 1
2019 12 31 )
1,934
290
11
14
204
2,047
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0

( 2019 1 1
2019 12 31 )

2,696
26
132
328
204

2,979

®

(2019 12 31 )

1,979
2,979

999
67

931
157
41

732

67
800

732

*

( 2019 1 1
2019 12 31 )

290
11
26
33
10

231

36

267

®

(2019 12 31 )

100%

100%

76% 21% 3%
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)

( 2019 1 1
2019 12 31 )

0.6%
1.0%

75

( 2020 1 1 2020 12 31 )

2009 12 2

2011 1 1
2011 1 1

¢Y)

( 2020 1 1
2020 12 31 )

2,047
297
11

82
123

2,149

@

( 2020 1 1
2020 12 31 )

2,979
14

92
350
123

3,313
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®

(2020 12 31 )

2,080
3,313

1,233
69

1,163
296
37

829

69
899

829

*

( 2020 1 1
2020 12 31 )

297
11
14
36

4

252

252

®

(2020 12 31 )

100%

100%

74% 24% 3%

)

( 2020 1 1
2020 12 31 )

1.0%
0.5%
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78

(2019 12 31 )

(2020 12 31 )

191 215

617 608

239 239

72 72

3 -

20 21

1 2

45 94

1,191 1,256

245 275

121 90

0 1

366 367

824 888
(2019 12 31 ) (2020 12 31 )

824 888

(2019 12 31 )

(2020 12 31 )

30.6 30.6
1.9 2.9
0.0 0.2

32.5 33.7

0.16% 0.18%
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( 2019 1 1
2019 12 31 )

( 2020 1 1
2020 12 31 )

781 782
0 0
782 783
(2019 12 31 )
79 - 0 0
0 - 0 0
79 - 0 0
(2020 12 31 )
99 -
99 - 0 0
( 2019 1 1 2019 12 31 )
@
5,643 7,545 13,290 26,480
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@
12,538 11,197 2,744 26,480
90%
®
10%
5,779
3,314
( 2020 1 1 2020 12 31 )
o
5,605 7,342 12,092 25,041
@
12,247 10,417 2,375 25,041

90%
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©)
10%
5,299
2,874
@
2019 1 1 2019 12 31
( ) ( ) ( )
(%)
225
579
73 ( ) 5,554
100 698
182
954
( ) 3
1 -
100 894
2020 1 1 2020 12 31
( ) ( ) ( )
(%)
247
185
73 ( ) 5,052
100 763
89
851
( ) -
1 1,496
100 1,496
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@
2019 1 1 2019 12 31
2020 1 1 2020 12 31
©))
2019 1 1 2019 12 31
( ) ( ) ( )
(%)
3,314 351
1,000 145
28 )
2020 1 1 2020 12 31
( ) ( ) ( )
(%)
2,874 314
1,000 220
16 )
)
@
@
(©))
(O]
2.
@
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( 2019 1 1 ( 2020 1 1
2019 12 31 ) 2020 12 31 )
1,642,418 94 1,379,616 18
326,833 15 250,430 96
( 2019 1 1 ( 2020 1 1
2019 12 31 ) 2020 12 31 )
4,902 3,756
4,902 3,756
15,000 15,000
2020 1 1 2020 12 31
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€Y)

2020

324,279

10,000

&)

2020

5,505

10,000

83,616

73,272

96,307

100,000

10,000

102,025

125,167

40,500

83,140

®

(BlackRock Institutional Trust Company, N.A.)

*

1,500,000 155 2020 12
2020 12
103.50
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2021 10

193
i S&P 500 ETF 2020 18 2021

S&P 500 ETF 2021
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2021 2 26

193 2 1
2020 1 1 2020 12 31 34

2020 12 31
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