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i Shares J.P. Morgan USD Emerging Markets Bond ETF

ETF
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EMBI

ETF

JP

BlackRock Fund Advisors

VanEck J.P. Morgan EM Local Currency Bond ETF

ETF

ETF NYSE

JP

Van Eck Associates Corporation

i Shares TIPS Bond ETF
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Inflation Linked Bond Index
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ICE US Treasury|

BlackRock Fund Advisors
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5,172,791,444 99.74

— 13,438,929 0.25
5,186,230,373 100.00;
1,248,400,800 20.12
65,595,218 1.05
75,293,612 1.21
8,286,498 0.13
31,674,448 0.51
218,037,394 3.51
21,384,901 0.34
40,644,506 0.65]
26,510,774 0.42
39,599,838 0.63
1,775,427,989 28.61
200,250 0.00;
2,108,697,557 33.98
3,250,342 0.05
2,112,148,149 34.04

— 2,317,179,570] 37.34
6,204,755,708 100.00;
91,520,000 1.47
659,757,419 10.63
74,536,131 1.20
126,463,226 2.03
242,177,702 3.90
145,675,353 2.34
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68,801,379 1.10
52,627,528 0.84
166,815,660 2.68
44,180,008 0.71
328,519,656 5.29
30,594,400 0.49
83,387,534 1.34
4,016,367,988 64.73
2,666,875,680 42.98
846,260,239 13.63
3,268,100,000 52.67
415,986,776 6.70
52,492,014 0.84
(D]
3,740,809,549) 1.4664  5,485,892,408 1.3828)  5,172,791,444(99.74
()
99.74
99.74
) ()
ISHARES TIPS 58,100) 15,725.61 913,658,255 15,535.67 902,622,921 — —14.54
BOND ETF
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2 i 38,900 12,530.03] 487,418,392 12,457.54 484,598,337 — — 7.8]
1J.P
ETF

3 i 81,950 5,102.19 418,125,135 5,241.38 429,531,788 — — 6.92

4 300,000,000 117.48 352,452,000] 117.62 352,872,000 2| 2040/9/20] 5.68]

5 350,000,000 97.42 340,974,500 99.08 346,787,000 0.1]2030/12/20| 5.58

6 350,000,000 91.52 320,348,000 93.39 326,893,000f 0.5[2040/12/20| 5.26

7 240,000,000 90.58] 217,401, 600f 92.43 221,848,800 0.4 2040/6/20 3.57

8 BUONI 1,000,000 14,604.79 146,047,920f 14,514 .34 145,143,454 0.5 2026/2/1f 2.33]
POLIENNALI DEL
ITES

9 ISHARES MBS ETF 7,800] 13,653.70 106,498,924 13,492.76) 105,243,601 —] — 1.69

10 [CANADIAN 750,000 10,064.44 75,483,306 10,039.14 75,293,612 0.5 2025/9/1f 1.21
GOVERNMENT

11 ANECK J.P. 20,100 3,489.90] 70,147,177| 3,681.29 73,994,052 — — 1.19
MORGAN EM LOCAL
CURRENCY

12 ANGUARD ENERGY 3,000} 17,374.09 52,122,287 16,257.72 48,773,186 — — 0.78
ETF

13 POLAND 1,500, 000] 2,433.68 36,505,291 2,639.98 39,599,838 1.25(2030/10/25| 0.63
GOVERNMENT BOND

14 BUONI 250,000 15,232.04 38,080,100 15,055.52 37,638,820 1.45| 2025/5/15 0.60]
POLIENNALI DEL
ITES

15 ITSY INFL IX N/B 300,000 10,777.10 37,379,374 9,993.65 35,364,634 0.25 2050/2/15| 0.56

16 BUONI 250,000 14,248.61] 35,621,540 14,102.04 35,255,120 0.95( 2027/9/15( 0.56)
POLIENNALI DEL
[TES

17 BUNDESREPUB. 200, 000f 17,717.14 35,434,280 15,837.22 31,674,448 2.5 2044/7/4) 0.5]
DEUTSCHLAND

18 ANGUARD 1,100 28,612.32 31,473,559 27,946.82 30,741,505 — — 0.49
CONSUMER STAPLE
ETF

19 UK TREASURY 250,000 12,340.59 30,851,498 11,013.23 27,533,087 1.25/2041/10/22] 0.44]

20 SWEDISH 2,000,000 1,323.74 26,474,999 1,325.53 26,510,774 1.5/ 2023/11/13] 0.42]
GOVERNMENT

21 FRANCE (GOVT 250,000 10,168.17 25,420,446 8,553.96 21,384,901 0.75| 2052/5/25| 0.34
OF)

22 [TSY INFL IX 100,000 12,553.23] 15,845,335 11,855.50 15,267,873 0.75 2045/2/15| 0.24
N/BI/L

23 [TSY INFL IX N/B 100, 000f 13,107.09 14,966,007 12,843. 86 14,962,711  0.125 2031/1/15 0.24
/L

24 UK TREASURY 100,000 14,472.62 14,472,626 13,111.41 13,111,419 1.75] 2037/9/7| 0.21]

25 MEX BONOS 1,000,000] 806.49 8,064,965 828.64 8,286,498 8.5/ 2038/11/18| 0.13]
DESARR FIX RT

26 SPDR(R) 533 13,365.17 7,123,640 13,285.43 7,081,136 — —{ 0.11]

ETF

27 SPDR DJ GLOBAL 900 6,138.87 5,524,989 5,909.79 5,318,813 — —{ 0.08
REAL ESTATE E

28 ISHARES US REAL 400f 12,719.97 5,087,989 12,485.09 4,994,036 —] —{ 0.08
ESTATE ETF
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29 ANGUARD 300] 12,325.60 3,697,680 11,693.44] 3,508,033 —] —1{ 0.05)
FINANCIALS ETF
30 ANGUARD 100 27,274.07| 2,727,407 29,559.11 2,955,911 —] —{ 0.04]
INDUSTRIALS ETF
28.61
34.04
62.65
)
TOPIX (2023 89,041,980 89,041,980 91,520,000 91,520,000 1.47|
09 )
DJIAVMN 859, 700 124,647,903 858,825 124,521,036 2.00
(2023 09
)
E-mini 473,725 68,685,387, 474,525 68,801,379 1.10]
Russel 12000
(2023
09 )
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NASDAQMN g 1,798,092 260,705,359 1,812,030 262,726,229  4.23
(2023 09
)
E-mini S&P500 2 438,785 63,619,437 443,575 64,313,939  1.03
(2023
0 )
iscl 29 1,473,210 213,600,718 1,435,935 208,196,215  3.35
(2023 09
)
S&P TSX60 2 480,262 52,511,845 481,320 52,627,528  0.84
(2023 09
)
DAX 1] 408,262.5 64,342,170 401,475 63,272,460  1.01
(2023 09 )
50 15 655,755 103,346,988 657,000 103,543,200  1.6§
(2023 09
)
FTSE MIB 2 276,550 43,584,280 280,330 44,180,008  0.71
(2023 09
)
FT100 24 1,819,545 332,885,757 1,795,680 328,519,656]  5.29
(023 09 )
M1 7 796,460 128,381,387, 784,560 126,463,226)  2.03
(2023 09 )
iscl 11 710,850 103,066,142 709,720 102,902,302]  1.65
(2023 07
)
g 7,566,800 139,985,800 7,528,400 139,275,400  2.24)
(2023 07
)
56X HSCI 27 777,060 83,098,796 779,760 83,387,534  1.34
023 07 )
IBEX35 5 464,500 73,205,200 472,945 74,536,131  1.20
023 07 )
0MX30 10 2,332,650 31,164,204 2,290,000 30,594,400  0.49
(023 07 )
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Euronext  [AEX g 921,720 145,263,072 924,336 145,675,353 2.34
(2023 07 )
22 3,264,535,800|  3,264,535,800|  3,268,100,0000  3,268,100,000] 52.67]
(6 10 )(2023
09 )
T-NOTE (2 ) 20 4,099,500.08 594,386,518 4,067,500 589,746,825  9.5(
(2023 09 )
T-NOTE (5 ) 36 3,904,875 566,167,826 3,855,375 558,990,821l  9.00
(2023 09 )
T-BOND (2023 28 3,531,500 512,032,185 3,532,375 512,150,051  8.25
09 )
T-NOTE (10 ) 116 13,166,500.04f  1,909,010,842 13,006,500  1,885,812,435  30.39
(2023 09 )
T-ULTRA (2023 24 3,245,531.25 470,569,576 3,239,250 469,658,856  7.56
09 )
BOBL (2023 20 2,333,560 367,769,056 2,314,400 364,749,440  5.87
09 )
BTP (2023 09 15 1,730,550 272,734,680 1,741,200 274,413,120  4.42
)
BTS (2023 09 48 4,849,890 764,342,664 4,815,280 758,888,128]  12.23
)
BUNDS (2023 66 8,847,960  1,394,438,496 8,820,240  1,390,069,824  22.40
09 )
BUXL (2023 7 947,100 149,262,960 971,880 153,168,288  2.46
09 )
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OAT (2023 09 7 899,15 141,706,040 898,310 141,573,656  2.28
)
3 38 4,036,040.04 386,531,555  4,027,187.94 385,683,789  6.21
(2023

09 )

10 41 4,798,030.2) 459,507,351 4,809,193.4 460,576,450  7.42
(2023

09 )
GILT (2023 3 289,980 53,051,841 286,920 52,492,014  0.84

b9 )

2023 6 1

1 )

1 (2015 12 7 ) 780 780 0.9337 .9337,
2 (2016 12 6 ) 1,308 1,308 0.9917 .9917,
3 (2017 12 6 ) 1,464 1,465 1.0079 .0084]
4 (2018 12 6 ) 1,606 1,606 0.9604 .9604]
5 (2019 12 6 ) 2,521 2,522 1.1407 .1412)
6 (2020 12 7 ) 3,391 3,393 1.2436 .2441
7 (2021 12 6 ) 5,754 5,756 1.2681] . 2686
8 (2022 12 6 ) 5,399 5,399 0.9165 .9165
2022 6 5,525 — 1.0275 —
7 6,112 — 1.1135 —
8 5,627, — 1.0104 —
9 5,101 — 0.8911 —
10 5,113 — 0.8752 —
11 5,309 — 0.9001] —
12 5,187 —] 0.8743 —
2023 1 5,460 —] 0.9046 —
2 5,178 —] 0.8561 —
3 5,502 —] 0.8914 —
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4 5,449 — 0.8846 —
5 5,306 — 0.8682 —
6 5,186 — 0.8559 —
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
7 2020 12 8 2021 12 6 0.0005
8 2021 12 7 2022 12 6 0.0000
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
7 2020 12 8 2021 12 6 2.0
8 2021 12 7 2022 12 6 27.7
2022 12 7 2023 6 6 5.1
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
7 2020 12 8 2021 12 6 2,478,517,360] 668,410,890 4,537,622,597
8 2021 12 7 2022 12 6 2,418,975,005 1,065,376,020] 5,891,221,582

2022 12 7 2023 6 6 798,319,050 578,126,054 6,111,414,578
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() ( 52 38
( ) 38 3 57 2
12 133 )( )
() 193 2 1 (2022 12 7 2023 6 6
EY
9
(2022 12 6 ) (2023 6 6 )
40,523,590 50,425,423
5,388,105,542 5,305,430,074
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