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2022 8 31

521,651,764 100.04
( ) - 231,102 0.04
( ) 521,420,662 100.00
() () () () ()
403,974,107 1.2018] 485,496,082 1.2913 521,651,764{100.04

100.04

100.04
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1
1 (2018 1 31 ) 23 23 0.9773 0.9773
2 (019 1 31 ) 79 79 0.9931 0.9931
3 (2020 1 31 ) 177 177 1.0922 1.0922
4 @021 2 1) 295 295 1.0945 1.0945
5 (022 1 31 ) 424 424 1.1663 1.1663
2021 8 366 — 1.1466 —
9 376 — 1.1512 —
10 397, — 1.1720 —
11 403 — 1.1724 —
12 418 — 1.1821] —
2022 1 424 — 1.1663 —
2 424 — 1.1470 —
3 448 — 1.1880) —
4 462 — 1.1998 —
5 469 — 1.1946 —
6 490 — 1.2269 —
7 510 — 1.2461] —
8 521 — 1.2535 —
1
1 2017 3 1 2018 1 31 0.0000
2 2018 2 1 2019 1 31 0.0000
3 2019 2 1 2020 1 31 0.0000
4 2020 2 1 2021 2 1 0.0000
5 2021 2 2 2022 1 31 0.0000
2022 2 1 2022 7 31 —
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1 2017 3 1 2018 1 31 2.27
2 2018 2 1 2019 1 31 1.62
3 2019 2 1 2020 1 31 9.98
4 2020 2 1 2021 2 1 0.21
5 2021 2 2 2022 1 31 6.56
2022 2 1 2022 7 31 6.84
)
100
1 2017 3 1 2018 1 31 23,897,940 228,592
2 2018 2 1 2019 1 31 62,308,760 5,915,651
3 2019 2 1 2020 1 31 89,676,399 7,423,002
4 2020 2 1 2021 2 1 123,829,492 16,412,152
5 2021 2 2 2022 1 31 119,918,378 25,898,748
2022 2 1 2022 7 31 58,185,987 12,178,291
()1
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2022 8 31

1,465,552,699 99.58
( ) — 6,124,216 0.42
( ) 1,471,676,915 100.00
- 4,582,554 0.31
() ) ) ) )
ISHARES MBS ETF 21,796 14,534.10] 316,785,441 13,458.20 293,334,936[19.93
ISHARES 1-5Y INV GRADE CORP 41,406 7,291.61 301,916,666 7,004 .97, 290,047,949(19.71]]
ISHARES 7-10 YEAR TREASURY B 13,723 14,610.64 200,501,823 14,051.53 192,829,240]13.10,
ISHARES 20+ YEAR TREASURY BO 10,087 18,969.04 191,340,757 15,659.64 157,958,837|10.73,
ISHARES 1BOXX INVESTMENT GRA 10,175 16,621.73 169,126,117 15,308.91 155,768,168]10.58,
SPDR BLACKSTONE SENIOR LOAN ETF 24,889 6,248 .86 155,527,938} 5,941.68 147,882,518]10.05)
SPDR BLOOMBERG SHORT TERM HIGH 43,113] 3,669.91] 158,221,198 3,411.68 147,087,945] 9.99
VANGUARD INTERMEDIATE-TERM T 8,594 8,561.42 73,576,870 8,392.66) 72,126,522 4.90
ISHARES INTERNATIONAL TREASU 1,564 6,341.31 9,917,820 5,445.38 8,516,584 0.58

99.58

99.58
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4 5

2021 2 1 2022 1 31
749,827 1,074,774
295,234,956 424,229,488
1,394,298 642,602
297,379,081 425,946,864
297,379,081 425,946,864
1,394,298 642,602
37,496 53,743
562,399 806,111
149,932 214,920
2,144,125 1,717,376
2,144,125 1,717,376
269,733,194 363,752,824
25,501,762 60,476,664
14,646,871 31,198,638
295,234,956 424,229,488
295,234,956 424,229,488
297,379,081 425,946,864
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4 5
2020 2 1 2021 2 2
2021 2 1 2022 1 31
1,995,034 23,662,578
1,995,034 23,662,578
65,440 98,324
981,416 1,474,760
261,685 393,233
1,308,541 1,966,317
686,493 21,696,261
686,493 21,696,261
686,493 21,696,261
22,623 939,061
14,958,299 25,501,762
11,336,036 16,784,079
11,336,036 16,784,079
1,501,689 2,566,377
1,501,689 2,566,377
25,501,762 60,476,664
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2 1 1 31
2021 2 2 2022 1 31
4 5
2021 2 1 2022 1 31
269,733,194 363,752,824
1 1.0945 1.1663
(10,000 ) (10,945 ) (11,663 )
4 5
2020 2 1 2021 2 2
2021 2 1 2022 1 31
3,995,350 A 5,392,672
0 B 12,344,186
13,761,039 C 29,278,026
10,651,521 D 13,461,780
28,407,910 E 60,476,664
(E=A+B+C+D) (E=A+B+C+D)
269,733,194 F 363,752,824
10,000 1,053 G 10,000 1,662
(G=E/Fx 10,000) (G=E/Fx 10,000)
10,000 0 H 10,000 0
(1=Fx H/10,000) 0 | (1=Fx H/10,000) 0
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4 5
2020 2 1 2021 2 2
2021 2 1 2022 1 31
4 5
2021 2 1 2022 1 31
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4 ( 2020 2 1 2021 2 1 )
2,269,013
2,269,013
5 ( 2021 2 2 2022 1 31 )
23,123,840
23,123,840
4 2021 2 1
5 2022 1 31
4 2021 2 1
5 2022 1 31
4 5
2020 2 1 2021 2 2
2021 2 1 2022 1 31
162,315,854 269,733,194
123,829,492 119,918,378
16,412,152 25,898,748
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) 2022 1 31

0] 2022 1 31

354,203,464 424,229,488

354,203,464 424,229,488

)
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2021 2 1 2022 1 31
62,888 119,247
1,834,613 5,070,367
619,219,142 1,182,501,270
32 -
621,116,675 1,187,690,884
621,116,675 1,187,690,884
213,037 =
1,394,298 2,163,214
1,607,335 2,163,214
1,607,335 2,163,214
554,180,409 989,841,439
65,328,931 195,686,231
619,509,340 1,185,527,670
619,509, 340 1,185,527,670
621,116,675 1,187,690,884

47/105



EDINETOOOO
O00000000000(E32909)
0O00000000000000000

12 133 60
61
2021 2 1 2022 1 31
554,180,409 989,841,439
1 1.1179 1.1977
(10,000 ) (11,179 ) (11,977 )
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2020 2 1 2021 2 2
2021 2 1 2022 1 31
2021 2 1 2022 1 31
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( 2020 2 1 2020 2 1)
3,171,476
3,171,476
( 2021 2 2 2022 1 31 )
37,777,590
37,777,590
( )
2021 2 1
168,000 168,032 32
168,000 168,032 32
168,000 168,032 32
2022 1 31
2021 2 1
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2022 1 31

2020 2 1 2021 2 2
2021 2 1 2022 1 31

426,676,368 554,180,409

9,340,860,934 480,651,927

9,213,356,893 44,990,897

554,180,409 989,841,439

292,526

264,097,823 354,203,464

290,082,586 635,345,449
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) 2022 1 31
) 2022 1 31
ISHARES 1-5Y INV GRADE CORP 28,834 1,534,545.48
ISHARES 20+ YEAR TREASURY BO 12,810 1,833,495.30)
ISHARES 7-10 YEAR TREASURY B 15,753 1,773,315.21
ISHARES INTERNATIONAL TREASU 20,677 1,008,624.06
ISHARES MBS ETF 19,388 2,052,801.44
SPDR BLACKSTONE SENIOR LOAN ETF 22,450 1,021,699.50
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