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1,891,889,700 10.58
885,221,918, 4.95
557,145,131 3.11

6,206,569 0.03
40,087,058, 0.22
1,073,915,827 6.00
31,094,361 0.17
189,968,625 1.06
244,210,495 1.36
27,019,871 0.15

4,946,759,555 27.67
100,585,200 0.56

4,175,324,103 23.35
737,598,795 4.12

5,013,508,098] 28.04

— 7,916,823,684 44.28
17,877,091,337 100.00]
60,801,307 0.34
128,803,920, 0.72
66,440,004 0.37
140,162,700 0.78
511,756,965 2.86
1,072,351,516 5.99
302,227,222 1.69
630,542,542 3.52
241,050,000 1.34
1,002,103,292 5.60
569,067,051 3.18
139,773,816 0.78
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158,756,521 0.88
135,028,440 0.75
154,508,604 0.86
11,740,806,718 65.67
336,605,438 1.88
17,861,438,938 99.91
529,155,546 2.95
910,140,000 5.09
2,697,300,525 15.08
4,173,201,665 23.34
)
2,194,643,551 1.9448  4,268,358,119 1.9303]  4,236,320,446{99.79
)
99.79
99.79
) ()
ISHARES JP 84,000 12,693.22(  1,066,231,080 12,419.23  1,043,216,143 — — 5.83
MORGAN USD EM
BOND ETF
BUONI 7,500,000 13,459.79|  1,009,484,390 13,401.50| 1,005,112,645 0.5 2026/2/1] 5.62)
POLIENNALI DEL
ITES
ISHARES MBS ETF 57,500 12,070.60 694,059,821 11,964.75 687,973,470 — — 3.84
500,000,000 130.62 653,110,000 129.01] 645,095,000 2| 2040/9/20| 3.60
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5 INVESCO DB 268,400 1,890.41] 507,386,991 2,005.92 538,389, 250 — — 3.01
JAGRICULTURE
FUND

6 ISHARES GOLD 140,950 3,868.19 545,221,558 3,707.74 522,606,996 —] — 2.92
[TRUST

7 500,000, 000] 100.27 501,361,000] 100.56 502,830, 000] 0.1]2030/12/20| 2.81]

8 ITSY INFL IX N/B 3,400,000 12,174.92 423,356,818 12,146.30 423,435,015 0.125 2031/1/15( 2.36
1/L

9 ISHARES CORE 20,800f 17,780.28 369,829,832 17,745.53 369,107,163 — — 2.06
EURO CORP BOND

10 ISHARES EUR HY 27,100 13,439.62 364,213,714 13,597.47, 368,491,632 — — 2.06
CORP BOND UCITS
ETF EUR D

11 [TSY INFL IX N/B 2,800,000 12,853.53] 365,234,636 12,445.43 361,773,301 0.25 2050/2/15| 2.02

12 ISPDR BBG BARC 26,333 11,966.96] 315,126,158 12,161.58 320,251,107 — — 1.79
HIGH YIELD BND

13 CANADIAN 3,250,000 8,774.04 285,156,304 8,773.52 285,139,655 0.5 2025/9/1f 1.59
GOVERNMENT

14 CANADIAN 3,000,000 9,247.52 277,425,885 9,066 .84 272,005,476 1.25 2025/3/1 1.52
GOVERNMENT

15 ISHARES S&P 152,000 1,415.80 215,202,210 1,761.53 267,753,989 — — 1.49
GSCI COMMODITY
I

16 250,000,000 100.54] 251,358,500 101.16 252,915,000 0.52040/12/20| 1.41

17 240,000,000 97.79 234,711,000 99.64 239,155, 200f 0.4 2040/6/20 1.33

18 ISHARES US REAL| 20,800} 9,432.47 196,195,459 11,336.66 235,802,561 — — 1.31
ESTATE ETF

19 200,000, 000f 100.28} 200,560, 000] 100.69 201,380,000] 0.1] 2030/9/20| 1.12]

20 BONOS Y OBLIG 1,500,000] 12,710.23 190,653,499 12,664.57 189,968,625 0.1] 2031/4/30| 1.06|
DEL ESTADO

21 ANGUARD 16, 900) 8,372.01 141,486,999 9,975.42 168,584,628 — — 0.94
FINANCIALS ETF

22 UK TREASURY 1,000, 000f 18,234.52 182,345,235 16,725.01 167,250,107 1.75 2037/9/7| 0.93]

23 IALERIAN MLP ETF 38,300 3,112.82 119,221,274 3,948.81 151,239,492 —] — 0.84

24 ANGUARD 5,600] 19,109.32 107,012,247 19,901.08 111,446,063 — — 0.62
MATERIALS ETF

25 NEXT FUNDS 43,600] 1,828 79,700,800 2,307 100,585, 200} — — 0.56
REIT

26 [TSY INFL IX 650,000 14,161.98] 101,765,671 13,574.98 100,013,602 0.75 2045/2/15| 0.55
N/BI/L

27 UK TREASURY 500, 000j 16,593.04 82,965,240 15,392.07| 76,960,388 1.25/2041/10/22( 0.43]

28 50,000,000 100.45| 50,225,000 101.02 50,514,500 0.1 2029/9/20| 0.28

29 ANGUARD 2,100] 19,603.62 41,167,607 20,029.35 42,061,646 — — 0.23
CONSUMER STAPLE
ETF

30 BUNDESREPUB. 200,000 22,404.42 44,808,859 20,043.52 40,087,058 2.5 2044/7/4 0.22
DEUTSCHLAND

27.67
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28.04
55.71
)
[TOPIX (2021 5 97,698,465 97,698,465 97,150,000 97,150,000 0.54
09 )
5 145,647,525 145,647,525 143,900, 000] 143,900, 000f 0.80]
(2021 09 )
DJIAVMN 18 3,080,795 340,674,310 3,075,300 340,066,674 1.90|
(2021 09
)
E-mini 18 2,097,675 231,960,901 2,074,140 229,358,401 1.28]
Russel12000
(2021
09 )
INASDAQMN 9 2,560,968 283,191,837 2,621,340 289,867,775 1.62]
(2021 09
)
E-mini S&P500 4 856,750 94,739,415 856,400 94,700,712 0.52
(2021
09 )
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CBOE VIX 24 451,440 49,920,234 435,067.2 48,109,730  0.26
(2021 07

)

E-mini MSCI 8 548,000 60,597,840 549,840 60,801,307  0.34

(021 09 )

S&P TSX60 8 1,431,300 127,600,395 1,444,800 128,803,920,  0.72
(2021 09
)

DAX 8 3,119,350 410,444,071 3,136,600 412,713,827 2.30

(2021 09 )
50 29 1,200,165 157,917,710 1,188,275 156,353,224 0.87
(2021 09

)

FTSE MIB 4 505,850 66,559,744 504,940 66,440,004  0.37
(2021 09

)

5P1200 9 1,635,625 135,953, 150 1,624,500 135,028,440,  0.75

(021 09 )

FT100 13 923,870 141,499,928 912,600 139,773,816)  0.78

(021 09 )

S 11] 1,310,210 157,290,710 1,322,420 158,756,521  0.88

(2021 09 )

scl 25 1,710,500 189,147,090 1,711,000 189,202,380,  1.05
(2021 07

)

43 62,445,800 889,228,192 62,018,900 883,149,136)  4.94

(2021 07

)

SGX MSCI 105 3,728,025 306,369,094 3,677,625 302,227,222 1.69

021 07 )

IBEX35 12) 1,108,380 145,840, 641] 1,065,228 140,162,700,  0.78

021 07 )

0MX30 173 39,533,960 512,755,461 39,456,975 511,756,965  2.8§

021 07 )

19/62




EDINETOOOO
00000000000 DO00O0O((EL2460)
OOooooooooooooooooOoood

Furonext  |AEX 8 1,173,760 154,443,340 1,174,256 154,508,604  0.8§
(2021 07 )
Euronext  [CAC40-EUR010 73 4,833,125 635,942,587 4,792,085 630,542,542 3.5
(2021
07 )
§ 909,953,400 909,953,400 910,140,000 910,140,000  5.09
(6 10 )(2021
09 )
T-NOTE (2 ) 52 11,476,156.12]  1,269,033,344]  11,455,437.76|  1,266,742,307 7.0
(2021 09 )
T-NOTE (5 ) 163 20,178,133.52)  2,231,298,004f  20,108,851.97|  2,223,636,849 12.43
(2021 09 )
T-BOND (2021 56 8,806,500 973,822,771 8,965,250 991,377,343 5.54
0 )
T-NOTE (10 ) 379 50,021,469.39  5,531,374,084  50,128,673.77|  5,543,228,740| 31.00
(2021 09 )
T-ULTRA (2021 81 15,080,937.5  1,667,650,069 15,516,562.5  1,715,821,479]  9.59
0 )
10 26 3,773,980 336,450,317 3,775,720 336,605,438]  1.88
(021 09 )
BOBL (2021 130 17,421,300  2,292,294,654 17,420,000  2,292,123,6000 12.82
09 )
BTP (2021 09 35 5,269,800 693,400,284 5,276,600 694,295,028]  3.88
)
BTS (2021 09 211 23,864,980  3,140,154,068 23,866,210  3,140,315,011]  17.56
)
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BUNDS (2021 522 89,673,490 11,799,237,815 89,820,540| 11,818,586,649  66.11
09 )
BUXL (2021 23 4,619,240 607,799,601 4,639,100 610,412,778]  3.41
09 )
OAT (2021 09 96 15,194,880  1,999,342,309) 15,222,720  2,003,005,497| 11.20
)
3 316 36,902,840.24]  3,067,364,080]  36,804,750.68|  3,059,210,876] 17.11
(2021
09 )
10 95, 13,460,414.15  1,118,829,623 13,402,199.1]  1,113,990,789  6.23
(2021
09 )
GILT (2021 27, 3,438,730 526,675,887 3,454,920 529,155,546]  2.95
09 )
2021 6 1
1 )
1 (2015 12 7 ) 780 780 0.9337 0.9337
2 (2016 12 6 ) 1,308 1,308 0.9917 0.9917
3 (2017 12 6 ) 1,464 1,465 1.0079 1.0084
4 (2018 12 6 ) 1,606 1,606 0.9604 0.9604
5 (2019 12 6 ) 2,521 2,522 1.1407 1.1412
6 (2020 12 7 ) 3,391 3,393 1.2436 1.2441]]
2020 6 2,853 — 1.1526 —
7 2,998 — 1.2009 —
8 3,067 — 1.2123] —
9 3,091 — 1.1893] —
10 3,162 — 1.1938] —
11 3,336 — 1.2418] —
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12 3,468 — 1.2487 —

2021 1 3,497 — 1.2425 —

2 3,565 — 1.2165 —

3 3,742 — 1.2175 —

4 3,804 — 1.2149 |

5 3,966 — 1.2172 —

6 4,244 — 1.2220 —

1
1 2015 4 1 2015 12 7 0.0000
2 2015 12 8 2016 12 6 0.0000
3 2016 12 7 2017 12 6 0.0005
4 2017 12 7 2018 12 6 0.0000
5 2018 12 7 2019 12 6 0.0005
6 2019 12 7 2020 12 7 0.0005
1 2015 4 1 2015 12 7 6.6
2 2015 12 8 2016 12 6 6.2
3 2016 12 7 2017 12 6 1.7
4 2017 12 7 2018 12 6 4.7
5 2018 12 7 2019 12 6 18.8
6 2019 12 7 2020 12 7 9.1
2020 12 8 2021 6 7 1.7
100
2 1
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2015 4 1 2015 12 7 879,974,864 44,578,980, 835,395,884
2 2015 12 8 2016 12 6 809,594,088 325,297,967 1,319,692,005
3 2016 12 7 2017 12 6 1,112,148,250 978,530, 107 1,453,310,148
4 2017 12 7 2018 12 6 841,173,602 621,333,597 1,673,150,153
5 2018 12 7 2019 12 6 1,544,962,419] 1,007,390,232 2,210,722,340]
6 2019 12 7 2020 12 7 1,398,297,099 881,503,312 2,727,516,127

2020 12 8 2021 6 7 934,321,217 350,812,394 3,311,024,950]
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