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946,646,711 100.05,
( ) - 457,755 0.05
( ) 946,188,956 100.00,
) ) ) ) )
733,095,881 1.2049| 883,320,845 1.2913 946,646,711100.05]
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1 (2019 1 31 ) 203 203 1.0299 1.0299
2 (2020 1 31 ) 296 296 1.1320 1.1320
3 (2021 2 1) 324 324 1.1330 1.1330
4 (2022 1 31 ) 760 760 1.2067 1.2067
2021 8 570 — 1.1867 —

9 592 — 1.1913 —

10 621 — 1.2128 —

11 677, — 1.2131 —

12 724 — 1.2231 —

2022 1 760 — 1.2067 —

2 757, — 1.1867 —

3 793 — 1.2291 —

4 830, — 1.2413 —

5 840 — 1.2358 —

6 892 — 1.2692 —

7 902 — 1.2890 —

8 946 — 1.2967 —

1 2018 5 17 2019 1 31 0.0000

2 2019 2 1 2020 1 31 0.0000

3 2020 2 1 2021 2 1 0.0000

4 2021 2 2 2022 1 31 0.0000

2022 2 1 2022 7 31 —

1 2018 5 17 2019 1 31 2.99

2 2019 2 1 2020 1 31 9.91

3 2020 2 1 2021 2 1 0.09

4 2021 2 2 2022 1 31 6.50

2022 2 1 2022 7 31 6.82

(

)

100
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1 2018 S5 17 2019 1 31 1,645,336,779 1,447,404,495
2 2019 2 1 2020 1 31 2,673,522,462 2,609,945,390
3 2020 2 1 2021 2 1 9,070,993,026 9,046,297,699
4 2021 2 2 2022 1 31 365,858,370, 21,466,705

2022 2 1 2022 7 31 153,894,117 84,446,924
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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 13,458.201 293,334,936/19.93
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 14,610.64f 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 IBOXX 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 3,669.91f 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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2021 2 1 2022 1 31
1,246,908 2,110,000
324,283,322 760,953,244
= 1,520,612
325,530,230 764,583,856
325,530,230 764,583,856
- 1,695,570
45,349 70,366
974,888 1,512,888
226,671 351,788
1,246,908 3,630,612
1,246,908 3,630,612
286,204,679 630,596,344
38,078,643 130,356,900
4,612,029 27,712,543
324,283,322 760,953,244
324,283,322 760,953,244
325,530,230 764,583,856
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3 4
2020 2 1 2021 2 2
2021 2 1 2022 1 31
18,273,764 33,369,330
18,273,764 33,369,330
80,224 118,971
1,724,505 2,557,887
401,059 594,785
2,205,788 3,271,643
20,479,552 30,097,687
20,479,552 30,097,687
20,479,552 30,097,687
18,944,690 920,619
34,528,589 38,078,643
1,255,920, 450 66,236,015
1,255,920, 450 66,236,015
1,250,835,534 3,134,826
1,250,835,534 3,134,826
38,078,643 130,356,900
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2 1 1 31
2021 2 2 2022 1 31
3 4
2021 2 1 2022 1 31
286,204,679 630,596,344
1 1.1330 1.2067
(10,000 ) (11,330 ) (12,067 )
3 4
2020 2 1 2021 2 2
2021 2 1 2022 1 31
4,612,029 | A 8,019,804
0| B 15,274,769
33,466,614 | C 102,644,357
o | oD 4,417,970
38,078,643 | E 130,356,900
(E=A+B+C+D) (E=A+B+C+D)
286,204,679 | F 630,596,344
10,000 1,330 | G 10,000 2,067
(G=E/Fx 10,000) (G=E/Fx 10,000)
10,000 0 | H 10,000 0
(1=Fx H/10,000) 0|1 (1=Fx H/10,000) 0
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2020 2 1 2021 2 2
2021 2 1 2022 1 31
3 4
2021 2 1 2022 1 31
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3 ( 2020 2 1 20210 2 1)
776,087
776,087
4 ( 2021 2 2 2022 1 31 )
32,783,824
32,783,824
3 2021 1
4 2022 31
3 2021 1
4 2022 31
4
2020 2 1 2021 2 2
2021 2 1 2022 1 31
261,509,352 286,204,679
9,070,993,026 365,858,370
9,046,297,699 21,466,705
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) 2022 1 31
0] 2022 1 31
635,345,449 760,953,244
635,345,449 760,953, 244
)
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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
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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

50/105



EDINETOOOO
00000000000(E32909)
0O00000000000000000

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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