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2022 8 31

4,997,331,427 99.80
_ 9,935,745 0.19
5,007,267,172 100.00

320,423,344 6.41

117,947,562 2.35

78,442,227 1.56

22,315,705 0.44

478,085,398 9.56

441,819,745 8.83

127,325,257, 2.54

197,904,963 3.95

40,491,329 0.81

1,824,755,530) 36.50

218,850 0.00

679,013,933 13.58

1,631,656 0.03

680,864,439 13.62

— 2,492,632,582 49.87
4,998,252,551 100.00]

1,147,244,344 22.95
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24,940,159 0.49
62,069,312 1.24
40,393,760 0.80
16,454,463 0.32
84,658,912 1.69
40,158,219 0.80;
38,373,948 0.76
177,210,724 3.54
59,811,400 1.19
83,331,045 1.66
13,497,109 0.27
17,266,135 0.34
2,135,333,056 42.72
462,294,409 9.24
369,801,721 7.39
114,040,710 2.28
299,060,000 5.98
1,601,554,691 32.04
2,389,981 0.04

()

3,475,437,393 1.4550 5,056,827,908] 1.4379 4,997,331,427)99.80f
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99.80,
99.80,
) ()

1 FRANCE (GOVT 3,750,000 14,317.23 536,896,434 12,748.94 478,085,398, 1.75| 2039/6/25| 9.56)
0F)

2 320,000,000 100.13} 320,423,344 100.13 320,423,344 0.005| 2023/8/1f 6.41f

3 BONOS Y OBLIG 2,550,000 14,559.94 371,278,634 12,460.39 317,739,057 1.85| 2035/7/30| 6.35
DEL ESTADO

4 ANGUARD 7,500] 21,417.3]] 160,629, 826 22,517.67 168,882,532 — — 3.37
UTILITIES ETF

5 SWEDISH 12,500, 000] 1,270.62 158,827,784 1,108.39 138,548,909 0.125| 2031/5/12] 2.77
GOVERNMENT

6 BONOS Y OBLIG 1,000,000] 13,081.05f 130,810,546 12,408. 06| 124,080,688 0.6]2029/10/31] 2.48]
DEL ESTADO

7 ANGUARD HEALTH 3,800 33,657.33 127,897,854 32,266.13 122,611,304 — — 2.45
CARE ETF

8 [TSY INFL IX N/B 700,000 14,913.81] 119,895,441 13,748.19 117,947,562 0.375 2027/1/15| 2.35
/L

9 ANECK 8,200 13,266.89 108,788,506 12,676.32 103,945,883 — — 2.07
JAGRIBUSINESS
ETF

10 ANGUARD 2,000 52,572.05) 105,144,104 48,897.57| 97,795,147, — — 1.95
INFORMATION
[TECHNOLOGY ETF

11 MEX BONOS 11,700,000] 721.72 84,442,149 670.44 78,442,221 8.5 2029/5/31 1.56f
DESARR FIX RT

12 UK TREASURY 500,000 14,603.16] 73,015,809 13,587.87] 67,939,350 1.75 2037/9/7| 1.35

13 UK TREASURY 500, 000 15,704.79 78,523,967| 11,877.18 59,385,907, 1.25(2041/10/22] 1.18

14 SWEDISH 5,000,000] 1,229.77 61,488,856 1,187.12 59,356,054 0.75|2029/11/12{ 1.18
GOVERNMENT

15 ISHARES S&P 13,000} 2,973.614 38,656,975 3,155.21 41,017,844 — — 0.82
GSCI COMMODITY
1

16 POLAND 2,000,000 2,423.214 48,464,205 2,024.56 40,491,329 1.75| 2032/4/25| 0.81
GOVERNMENT BOND

17 INVESCO DB 12,000} 2,805.72 33,668,656 2,869.64 34,435,692 — — 0.68
JAGRICULTURE
FUND

18 SPDR S&P METALS 3,300] 6,882.34 22,711,753 6,866.34 22,658,935 — — 0.45
& MINING ETF

19 BUNDESREPUB. 200, 000f 13,668. 59 27,337,191 11,157.85 22,315,705 0| 2036/5/15| 0.44
DEUTSCHLAND

20 ANGUARD 600] 37,575.78 22,545,472 35,998.05) 21,598,831 — — 0.43
CONSUMER
DISCRETIONARY
ETF

21 ISHARES US REAL 1,300] 13,090.90f 17,018,180 13,119.94 17,055,926 — — 0.34
ESTATE ETF

22 ANGUARD 500] 25,948.95) 12,974,479 26,300.88 13,150,442 — — 0.26
CONSUMER STAPLE
ETF

23 ANECK GOLD 3,300 4,212.96| 13,902, 786 3,338.21 11,016,094 — — 0.22
MINERS ETF
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24 i 900 14,560.30 13,104,278 11,920.79 10,728,714 — — 0.21]
1J.P
ETF
25 ANGUARD ENERGY 300 14,852.82 4,455,846 15,835.70 4,750,712, — — 0.09
ETF
26 SPDR PORTFOLIO 1,000 4,067.40] 4,067,404 3,853.91 3,853,914 — — 0.07
TIPS ETF
27 ISHARES CORE 100] 18,393.67| 1,839,367 16,316.56] 1,631,656 — — 0.03
EURO CORP BOND
28 ISHARES MBS ETF 100] 14,657.35) 1,465,735 13,458.20] 1,345,820 — — 0.02
29 SPDR DJ GLOBAL 200 7,311.34 1,462,269 6,216.17 1,243,234 — — 0.02
REAL ESTATE E
30 ISHARES MSCI 100 11,464.70Q 1,146,470 9,026.20 902,620 — — 0.01]
EMERGING MARKET
IASIA
36.50,
13.62
50.12
)
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DJIAVMN 7 1,087,070f 150,700,513 1,112,125 154,173,887 3.08
(2022 09
)
E-mini 1 99,060 13,732,687 92,815 12,866,943 0.25
Russel 12000
(2022
09 )
INASDAQMN [§ 1,498,630 207,755,078] 1,483,050] 205,595,220 4.1]]
(2022 09
)
E-mini S&P500 28] 5,270,050 730,587,032 5,582,500 773,901,974  15.48
(2022
09 )
E-mini S&P 2 165,360 22,923,856 161,360 22,369,336 0.44
(2022 09
)
E-mini S&P 10] 1,012,575 140,373,267 1,024,125 141,974,445 2.84]
(2022 09
)
MSCI 2 101,220 14,032,129 97,910f 13,573,263 0.27
(2022 09
)
S&P TSX60 1 236,340] 25,035,496 235,440] 24,940,159 0.49
(2022 09
)
DAX 1 339,125 47,148,548} 323,525 44,979,680 0.89
(2022 09 )
50 3 110,700 15,390, 620) 106,680 14,831,720) 0.29
(2022 09
)
SP1200 1 162,625 15,472,143 172,950 16,454,463 0.32
(2022 09 )
FT100 7 505, 840f 81,844,912 515,025 83,331,045 1.66)
(2022 09 )
SM1 4 433,960 61,795,904 435,880 62,069,312 1.24
(2022 09 )
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MSCI 4 234,860 32,558,642 230,960 32,017,984  0.64
(2022 09
)
3 2,998,650 52,956,159 2,980,800 52,640,928|  1.05
(2022 09
)
SGX FTSE China g 81,534 11,303,058 80,538 11,164,982 0.2
750
(2022 09 )
SGX MSCI 10 295,350 29,295,767 292,300 28,993,237  0.58
(022 09 )
0X30 16 3,242,210 42,083,886 3,112,000 40,393,760,  0.80)
(022 09 )
W1620 15 510,900 15,033,078 458,700 13,497,109  0.27]
(022 09 )
Euronext [AEX 2 292,192 40,623,454 276,012 38,373,948  0.76
(2022 09 )
Euronext [CAC40-EURO10 2 126,630 17,605,368 124,190 17,266,135  0.34
(2022
9 )
2 298,267,800 298,267,800 299,060,000 299,060,000  5.98

(6 10 )(2022

09 )
T-NOTE (5 ) 38 4,235,171.8 587,121,866 4,211,171.78 583,794,743  11.67
(2022 12 )
T-BOND (2022 36 4,906,125 680,136,109 4,905,000 679,980,150]  13.60
12 )
T-NOTE (10 ) 28 3,286,062.64 455,546,863 3,278,187.64 454,455,151  9.09)
(2022 12 )
T-ULTRA (2022 20 2,997,031.2 415,478,435 3,008,750 417,103,012  8.34
12 )

10 35 4,390,400 465,075,072 4,364,150 462,294,409  9.24
(2022 12 )
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BTP (2022 09 7 849,550 118,112,934 840,070 116,794,931  2.33
)
BTS (2022 09 7 765,940 106,488,636 756,210 105,135,875 2.10|
)
BUXL (2022 § 1,032,800 143,590,184 990,960 137,773,166|  2.75
s )
OAT (2022 09 § 815,010 113,310,840 828,840 115,233,624  2.30)
)
SCHATZ (2022 99 10,776,770|  1,498,294,329 10,763,280  1,496,418,816| 29.93
09 )
10 10 1,218,915.85| 115,967,653 1,198,662.1] 114,040,710  2.28
(2022
09 )
S&P500 2 4,268 591,673 17,240 2,389,981  0.04
4000
2022 09
2022 8 1
1 )
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1 (2016 7 21 ) 734 735 1.0341 1.0351
2 (2017 1 23 ) 1,348 1,350 1.0286 1.0296
3 (2017 7 21 ) 2,586 2,588 1.0594 1.0604
4 (2018 1 22 ) 3,844 3,848 1.0915 1.0925
5 (2018 7 23 ) 4,092 4,096 1.0683 1.0693
6 (2019 1 21 ) 4,702 4,707, 1.0461 1.0471
7 (2019 7 22 ) 4,133 4,137 1.1367 1.1377
8 (2020 1 21 ) 3,325 3,328 1.1967| 1.1977
9 (2020 7 21 ) 3,511 3,514 1.2143 1.2153
10 (2021 1 21 ) 3,914 3,917, 1.2959 1.2969
11 (2021 7 21 ) 4,518 4,522 1.3292 1.3302
12 (2022 1 21 ) 5,031 5,035 1.3063] 1.3073
13 (2022 7 21 ) 4,943 4,948 1.1546] 1.1556
2021 8 4,788 — 1.3524 —
9 4,736 — 1.3134 —
10 4,906 — 1.3379 —
11 5,102 — 1.3475 —
12 5,100, — 1.3535) —
2022 1 5,087 — 1.3022 —
2 4,958 — 1.2761] —
3 5,123 — 1.2693 —
4 4,992 — 1.2158 —
5 5,036 — 1.2033 —
6 4,888 — 1.1423 —
7 5,197 — 1.1963 —
8 5,007 — 1.1390 —
1

1 2016 5 13 2006 7 21 0.0010

2 2016 7 22 2017 1 23 0.0010

3 2017 1 24 2017 7 21 0.0010

4 2017 7 22 2018 1 22 0.0010

5 2018 1 23 2018 7 23 0.0010

6 2018 7 24 2019 1 21 0.0010

7 2019 1 22 2019 7 22 0.0010

8 2019 7 23 2020 1 21 0.0010

9 2020 1 22 2020 7 21 0.0010

10 2020 7 22 2021 1 21 0.0010
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11 2021 1 22 2021 7 21 0.0010

12 2021 7 22 2022 1 21 0.0010

13 2022 1 22 2022 7 21 0.0010

1 2016 5 13 2016 7 21 3.5

2 2016 7 22 2017 1 23 0.4

3 2017 1 24 2017 7 21 3.1

4 2017 7 22 2018 1 22 3.1

5 2018 1 23 2018 7 23 2.0

6 2018 7 24 2019 1 21 2.0

7 2019 1 22 2019 7 22 8.8

8 2019 7 23 2020 1 21 5.4

9 2020 1 22 2020 7 21 1.6

10 2020 7 22 2021 1 21 6.8

11 2021 1 22 2021 7 21 2.6

12 2021 7 22 2022 1 21 1.6

13 2022 1 22 2022 7 21 11.5

100
2 1

1 2016 5 13 2016 7 21 729,745,802 19,198,147 710,547,655
2 2016 7 22 2017 1 23 846,816,971 245,880,137 1,311,484,489
3 2017 1 24 2017 7 21 1,611,485,347 481,845,564 2,441,124,272
4 2017 7 22 2018 1 22 1,455,015,334 373,500,938 3,522,638,668
5 2018 1 23 2018 7 23 676,959,300 368,704,773 3,830,893,195
6 2018 7 24 2019 1 21 933,653,235 269,050,925 4,495,495,505
7 2019 1 22 2019 7 22 559,404,342  1,418,350,231 3,636,549,616
8 2019 7 23 2020 1 21 575,159,611 1,433,078,379 2,778,630,848
9 2020 1 22 2020 7 21 733,527,249 620,226,228 2,891,931,869
10 2020 7 22 2021 1 21 911,936,993 783,373,619 3,020,495,243
11 2021 1 22 2021 7 21 808,649,260 429,584,623 3,399,559,880]
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12

2021

7 22

2022

1 21

849,577,701

397,413,265

3,851,724,316

13

2022

1 22

2022

7 21

672,172,135

241,861,184

4,282,035,267
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() 38 59 )(
2 2 ( 12
133 )( )
() 193 2 1 13 (2022 1 22 2022 7 21
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