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2022 12
3-7 ETF

671,114,725 98.23
671,114,725 98.23
12,060,367 1.77
683,175,092 100.00

)

(D)

UNITED STATES TREASURY NOTE/BOND 85.31 85.67 | 0.500000

1 18,578,000 2.33
0.5% 2027/06/30 15,849,064 | 15,917,570 | 2027/6/30

, | UNITED STATES TREASURY NOTE/BOND 14.995 100 88.89 89.60 | 1.125000 197
1.125% 2026/10/31 T 13,329,903 | 13,436,428 | 2026/10/31 ’

g | UNITED STATES TREASURY NOTE/BOND 14.198.900 93.09 94.25 | 2.750000 1%
2.75% 2028/02/15 T 13,218,609 | 13,383,016 | 2028/2/15 )

4 | UNITED STATES TREASURY NOTE/BOND 15,260,500 85.92 86.83 | 1.250000 Lo
1.25% 2028/05/31 T 13,112,207 | 13,251,001 | 2028/5/31 )

5 | UNITED STATES TREASURY NOTE/BOND 14.597 000 89.17 89.88 | 1.250000 Lo
1.25% 2026/11/30 T 13,016,752 | 13,120,762 | 2026/11/30 :

o | UNITED STATES TREASURY NOTE/BOND 12.739. 200 89.39 90.44 | 1.500000 169
1.5% 2027/01/31 U 11,388,207 | 11,522,506 | 2027/1/31 .

5 | UNITED STATES TREASURY NOTE/BOND 12.075.700 91.45 92.75| 2.625000 L e
2.625% 2029/02/15 T 11,043,952 | 11,200,682 | 2029/2/15 :
UNITED STATES TREASURY NOTE/BOND 83.87 85.26 | 0.750000

8 12,871,900 1.61
0.75% 2028/01/31 10,795,791 | 10,974,802 | 2028/1/31
UNITED STATES TREASURY NOTE/BOND 94.34 95.58 | 3.125000

9 11,279,500 1.58
3.125% 2028/11/15 10,641,982 | 10,782,055 | 2028/11/15
UNITED STATES TREASURY NOTE/BOND 86.97 87.06 | 1.625000

10 12,208,400 1.56
1.625% 2029/08/15 10,617,775 | 10,629,413 | 2029/8/15

11 | UNITED STATES TREASURY NOTE/BOND 11.146.800 93.05 94.05 | 2.500000 153
2.5% 2027/03/31 T 10,372,545 | 10,483,651 | 2027/3/31 .

1 | UNITED STATES TREASURY NOTE/BOND 11.014.100 93.43 94.67 | 2.875000 153
2.875% 2028/05/15 T 10,291,024 | 10,427,684 | 2028/5/15 .

13 | UNITED STATES TREASURY NOTE/BOND 10.350.600 94.66 94.81 | 2.750000 L
2.75% 2027/07/31 T 9,798,893 9,814,064 | 2027/7/31 )

14 | UNITED STATES TREASURY NOTE/BOND 9 819,800 99.70 99.68 | 3.875000 113
3.875% 2029/11/30 T 9,790,344 9,789,113 | 2029/11/30 )

15 | UNITED STATES TREASURY NOTE/BOND 9 819,800 98.63 99.62 | 3.875000 113
3.875% 2029/09/30 T 9,686,054 9,782,975 | 2029/9/30 )

16 | UNITED STATES TREASURY NOTE/BOND 11.279.500 84.72 86.12 | 1.250000 L1
1.25% 2028/09/30 T 9,556,894 9,714,027 | 2028/9/30 .

17 | UNITED STATES TREASURY NOTE/BOND 10.616.000 88.25 89.29 | 0.750000 1 39
0.75% 2026/05/31 T 9,368,620 9,479,756 | 2026/5/31 .
UNITED STATES TREASURY NOTE/BOND 92.46 92.39 | 2.625000

18 10,217,900 1.38
2.625% 2029/07/31 9,447,576 9,440,380 | 2029/7/31
UNITED STATES TREASURY NOTE/BOND 92.36 93.41 | 2.375000

19 9,952,500 1.36
2.375% 2027/05/15 9,192,825 9,297,033 | 2027/5/15
UNITED STATES TREASURY NOTE/BOND 85.62 87.00 | 1.250000

20 10,350,600 1.32
1.25% 2028/04/30 8,863,218 9,005,830 | 2028/4/30
UNITED STATES TREASURY NOTE/BOND 87.56 88.68 | 0.750000

21 10,085,200 1.31
0.75% 2026/08/31 8,831,206 8,943,917 | 2026/8/31
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UNITED STATES TREASURY NOTE/BOND 89.87 91.20 | 2.375000

22 9,687,100 1.29
2.375% 2029/05/15 8,705,893 8,834,937 | 2029/5/15
UNITED STATES TREASURY NOTE/BOND 88.62 89.72 | 1.250000

23 9,819,800 1.29
1.25% 2026/12/31 8,702,895 8,810,968 | 2026/12/31
UNITED STATES TREASURY NOTE/BOND 86.05 86.62 | 1.375000

24 10,085,200 1.28
1.375% 2028/10/31 8,678,631 8,736,304 | 2028/10/31
UNITED STATES TREASURY NOTE/BOND 87.80 88.95 | 0.875000

25 9,819,800 1.28
0.875% 2026/09/30 8,622,569 8,735,018 | 2026/9/30
UNITED STATES TREASURY NOTE/BOND 90.25 91.32 | 1.500000

26 9,554,400 1.28
1.5% 2026/08/15 8,622,846 8,725,854 | 2026/8/15
UNITED STATES TREASURY NOTE/BOND 83.97 85.24 | 1.000000

27 10,217,900 1.27
1% 2028/07/31 8,580,100 8,709,959 | 2028/7/31
UNITED STATES TREASURY NOTE/BOND 87.37 88.46 | 0.625000

28 9,819,800 1.27
0.625% 2026/07/31 8,579,755 8,687,453 | 2026/7/31
UNITED STATES TREASURY NOTE/BOND 88.48 89.53 | 0.750000

29 9,687,100 1.27
0.75% 2026/04/30 8,571,921 8,672,981 | 2026/4/30
UNITED STATES TREASURY NOTE/BOND 93.48 94.46 | 2.625000

30 9,156,300 1.27
2.625% 2027/05/31 8,560,020 8,649,125 | 2027/5/31

98.23
2022 12
) ) ) yl €

(2022 10 11 ) 657,139,571 657,927,071 751.017 751.917 750.0

(2023 685,882,560 689,401,803 760.090 763.990 761.0

2022 201,341,758 805.367 809.3

2022 196,047,680 784.191 784 .4

2022 644,203,658 757.887 758.4

2022 10 1,220,537,972 751.100 750.6

2022 11 664,626,599 757.521 759.0

2022 12 683,175,092 757.090 756.5
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24 | UNTED STATES TREASURY NOTE/BOND 1.25% 2028/05/31 1.9
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03-6703-4110 00 17 00
www _blackrock.com/jp/
03-6703-4110 00 17 00
[ 1C DL ]
[ 1 AL
[ 1 WL
03-6703-4110 00 17 00
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i 3-7 ETF
€y

(2023 11 )

1,526,011
732,857
679,966,190
1,023,695
3,646,414
1,893,546
1,259,248
9,346
690,057,307
690,057,307

134,350
3,519,243
67,087
308,669
145,398
4,174,747
4,174,747

721,896,000

36,013,440
59,730
685,882,560
685,882,560
690,057,307
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)

(2022 26
2023 1 )

5,122,349
8,307,847
10,775,769
9,346
2,663,773

85,439
393,132
286,651
765,222

1,898,551
1,898,551
1,898,551

92,216,877
92,216,877
125,822,125
125,822,125

4,306,743
36,013,440
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(2023 11 )

902,370

55
10 36,013,440

760.090

2022 26
2023 11

2022 26 2022 10 11

1,039,309
0

( ) 1,039,309
166,315

( ) 872,994
787,500

( ) - ) 85,494
875,000

( /7 x ) 0.9

2022 10 12 2023 11

4,092,386
85,494

( ) 4,177,880
598,907

( ) 3,578,973
3,519,243

( Y - ) 59,730
902,370

( /7 x ) 3.9
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BlackRock, Inc. RQA Counterparty & Concentration Risk

BlackRock, Inc. RQA
Counterparty & Concentration Risk
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(2023 11 )
200,000,000
2,220,000,000
1,698,104,000
(2023 11 )
14,356,958
14,356,958
(2023 11 )
684,700,324 683,810,011 890,313
2,641,234 2,640,266 968
687,341,558 686,450,277 889,345
(
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«c )
Q)

1
2

US TREASURY N/B 1.25% 2028/4/30 78,000.000 68,743.590

US TREASURY N/B 1.625% 2026/2/15 51,000.000 47,551.520

US TREASURY N/B 2.875% 2028/5/15 83,000.000 79,498.430

US TREASURY N/B 1.5% 2026/8/15 72,000.000 66,256.870

US TREASURY N/B 2.375% 2027/5/15 75,000.000 70,743.160

US TREASURY N/B 2.25% 2027/8/15 31,000.000 29,026.170

US TREASURY N/B 2.25% 2027/11/15 34,000.000 31,747.500

US TREASURY N/B 2.875% 2028/8/15 65,000.000 62,141.010

US TREASURY N/B 2.75% 2028/2/15 107,000.000 102,021.980

US TREASURY N/B 2.625% 2026/1/31 25,000.000 24,065.420

US TREASURY N/B 3.125% 2028/11/15 85,000.000 82,327.140

US TREASURY N/B 2.625% 2025/12/31 27,000.000 26,010.690

US TREASURY N/B 2.25% 2026/3/31 36,000.000 34,208.430

US TREASURY N/B 2.625% 2029/2/15 91,000.000 85,603.980

US TREASURY N/B 2.5% 2026/2/28 50,000.000 47,871.090

US TREASURY N/B 1.625% 2026/11/30 36,000.000 33,166.400

US TREASURY N/B 1.875% 2026/7/31 41,000.000 38,294.960

US TREASURY N/B 1.875% 2026/6/30 35,000.000 32,770.110

US TREASURY N/B 1.625% 2026/9/30 28,000.000 25,873.750

US TREASURY N/B 2.125% 2026/5/31 50,000.000 47,197.260

US TREASURY N/B 2.375% 2026/4/30 26,000.000 24,787.330

US TREASURY N/B 2.375% 2029/5/15 73,000.000 67,530.700

US TREASURY N/B 2.625% 2027/5/31 69,000.000 65,797.960

US TREASURY N/B 2.75% 2029/5/31 48,000.000 45,376.870

US TREASURY N/B 1.625% 2029/8/15 92,000.000 81,301.380

US TREASURY N/B 1.5% 2027/1/31 96,000.000 87,678.740

US TREASURY N/B 0.625% 2027/3/31 40,000.000 35,115.620

US TREASURY N/B 1.75% 2026/12/31 37,000.000 34,225.000

US TREASURY N/B 1.375% 2026/8/31 44,000.000 40,297.810

US TREASURY N/B 1.75% 2029/11/15 52,000.000 46,259.680

US TREASURY N/B 1.625% 2026/10/31 35,000.000 32,279.290

US TREASURY N/B 1.125% 2027/2/28 27,000.000 24,281.010

US TREASURY N/B 0.5% 2027/5/31 68,000.000 59,048.430

US TREASURY N/B 0.375% 2027/7/31 52,000.000 44,695.620

US TREASURY N/B 0.625% 2027/11/30 57,000.000 49,133.550
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US TREASURY N/B 1.125% 2028/2/29 73,000.000 64,163.000
US TREASURY N/B 0.5% 2027/6/30 225,000.000 195,029.280
US TREASURY N/B 0.75% 2026/5/31 80,000.000 72,028.120
US TREASURY N/B 1.25% 2028/5/31 115,000.000 101,137.100
US TREASURY N/B 0.875% 2026/6/30 71,000.000 64,094.140
US TREASURY N/B 1.25% 2028/6/30 73,000.000 64,105.970
US TREASURY N/B 0.875% 2026/9/30 74,000.000 66,403.430
US TREASURY N/B 1.25% 2028/9/30 85,000.000 74,225.580
US TREASURY N/B 0.625% 2026/7/31 74,000.000 66,047.890
US TREASURY N/B 1% 2028/7/31 77,000.000 66,523.780
US TREASURY N/B 0.75% 2026/3/31 71,000.000 64,257.770
US TREASURY N/B 1.25% 2028/3/31 69,000.000 60,914.060
US TREASURY N/B 0.75% 2026/4/30 73,000.000 65,911.010
US TREASURY N/B 0.5% 2026/2/28 70,000.000 62,945.310
US TREASURY N/B 0.375% 2027/9/30 72,000.000 61,568.430
US TREASURY N/B 0.5% 2027/8/31 44,000.000 37,948.280
US TREASURY N/B 0.5% 2027/4/30 55,000.000 47,916.600
US TREASURY N/B 0.5% 2027/10/31 67,000.000 57,507.450
US TREASURY N/B 0.375% 2026/1/31 59,000.000 52,968.630
US TREASURY N/B 0.75% 2028/1/31 97,000.000 83,757.220
US TREASURY N/B 0.75% 2026/8/31 76,000.000 67,993.280
US TREASURY N/B 1.125% 2028/8/31 74,000.000 64,252.810
US TREASURY N/B 4.125% 2027/9/30 62,000.000 62,973.590
US TREASURY N/B 3.875% 2029/9/30 74,000.000 74,766.010
US TREASURY N/B 1.125% 2026/10/31 113,000.000 102,167.880
US TREASURY N/B 1.375% 2028/10/31 76,000.000 66,737.500
US TREASURY N/B 1.75% 2029/1/31 69,000.000 61,663.350
US TREASURY N/B 0.375% 2025/12/31 64,000.000 57,684.990
US TREASURY N/B 0.625% 2027/12/31 66,000.000 56,744.530
US TREASURY N/B 4% 2029/10/31 22,000.000 22,398.750
US TREASURY N/B 4.125% 2027/10/31 32,000.000 32,515.000
US TREASURY N/B 1.25% 2026/11/30 110,000.000 99,756.250
US TREASURY N/B 1.5% 2028/11/30 74,000.000 65,342.570
US TREASURY N/B 3.875% 2029/11/30 51,000.000 51,565.780
US TREASURY N/B 3.875% 2027/11/30 32,000.000 32,220.000
US TREASURY N/B 1.875% 2029/2/28 66,000.000 59,448.980
US TREASURY N/B 1.875% 2027/2/28 69,000.000 63,919.330
US TREASURY N/B 1.25% 2026/12/31 74,000.000 67,024.920
US TREASURY N/B 1.375% 2028/12/31 74,000.000 64,906.090
US TREASURY N/B 2.375% 2029/3/31 50,000.000 46,281.250
US TREASURY N/B 2.5% 2027/3/31 55,000.000 52,215.620
US TREASURY N/B 3.125% 2027/8/31 44,000.000 42,838.120
US TREASURY N/B 3.125% 2029/8/31 53,000.000 51,202.960
US TREASURY N/B 2.875% 2029/4/30 45,000.000 42,866.010
US TREASURY N/B 2.75% 2027/4/30 68,000.000 65,189.680
US TREASURY N/B 2.625% 2029/7/31 77,000.000 72,199.520
US TREASURY N/B 2.75% 2027/7/31 78,000.000 74,672.800
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US TREASURY N/B 3.25% 2027/6/30 56,000.000 54,777.180
US TREASURY N/B 3.25% 2029/6/30 43,000.000 41,852.770
US TREASURY N/B 2.25% 2027/2/15 45,000.000 42,324.600
US TREASURY N/B 1.625% 2026/5/15 67,000.000 62,239.330
US TREASURY N/B 2% 2026/11/15 67,000.000 62,587.420
US TREASURY N/B 6.125% 2027/11/15 23,000.000 25,368.280
US TREASURY N/B 5.25% 2028/11/15 21,000.000 22,617.650
5,610,000.000 5,135,696.300

(679,966,190)

679,966,190

(679,966,190)

)
)

89 100.0% 100.0%
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3-7  ETF

717,948,734

34,773,642

683,175,092

902,370

( ) 757.090
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2022 12

185 10,068,816
72 439,126
257 10,507,941
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( )
35 36

(2021 12 31 ) (2022 12 31 )
17,813 18,002
16 50
223 260
527 2
2,017 1,751
2,244 2,880
981 570
2 -
23,827 23,520
789 744
575 553
1,364 1,297
10 12
10 12
50 39
1,118 1,125
1,001 1,084
12 9
889 898
3,072 3,156
4,448 4,465
28,275 27,986
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( )
35 36

(2021 12 31 ) (2022 12 31 )
143 143
4 4
70 70
459 421
2,991 1,995
760 626
272 172
402 384
- 4
166 276
2,156 1,778
203 149
- 326
7,630 6,355
82 92
784 961
866 1,053
8,497 7,409
3,120 3,120
3,001 3,001
3,846 3,846
6,847 6,847
336 336
9,470 10,276
9,807 10,612
19,775 20,580
3 3
3 3
19,778 20,576
28,275 27,986
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( )
35 36
( 2021 1 1 ( 202 1 1
2021 12 31 ) 2022 12 31 )
6,653 6,484
8,355 8,687
14,536 16,110
29,546 31,281
1,534 1,551
170 188
298 360
4,326 4,677
4,625 5,037
94 106
51 86
95 87
39 47
187 222
6,611 7,106
579 915
5,106 5,934
2,616 2,360
8,302 9,209
352 463
1,073 1,109
3,360 3,699
11 34
- 1
24 123
260 285
902 901
53 76
426 441
0 0
519 3
348 431
15,638 16,782
7,296 7,392
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( )
35 36
( 2021 1 1 ( 202 1 1
2021 12 31 ) 2022 12 31 )
102 53
1 3
103 57
- 2
O -
- 0
0 2
7,398 7,448
0 362
0 362
7,398 7,085
2,415 2,485
0 5
4,984 4,605
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35 ( 2021 1 1 2021 12 31 )
( )
2021 1 1 3,120| 3,001| 3,846| 6,847 336 10,386 10,723 | 20,691 3 3| 20,694
5,900 5,900| 5,900 5,900
4,984 4,984 4,984 4,984
0 0 0
- - - - - 915 915 915 0 o| 915
2021 12 31 3,120 3,001| 3,846| 6,847 336 9,470 9,807 | 19,775 3 3| 19,778
36 ( 2022 1 1 2022 12 31 )
( )
2022 1 1 3,120 3,001| 3,846| 6,847 336 9,470 9,807 | 19,775 3 3| 19,778
3,800 3,800 3,800 3,800
4,605 4,605 4,605 4,605
7 7 7
- - - - - 805 805 805 7 7 798
2022 12 31 3,120| 3,001| 3,846| 6,847 336 10,276 10,612 | 20,580 3 3| 20,576
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(2021 12 31 ) (2022 12 31 )
524 i
377 186
1,940 1,982
112 55

(2021 12 31 ) (2022 12 31 )
1,000 1,000
1,000 1,000

( 2021 1 1 ( 202 1 1

2021 12 31 2022 12 31
249 224
6,036 6,692
1,178 1,869
1,204 1,351
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15,000

15,000
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2021 3 30

5,900

393,333

2020 12 31

2021 3 30
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15,000

15,000
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2022 3 31

3,800

253,333

2021 12 31

2022 3 31
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2009 12 2
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100,000
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®

(BlackRock Institutional Trust Company, N.A.)
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