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82,000.00 12,752,230 12,990,415 0.51]
74,000.00 13,313,621 13,590,521 0.54
113,000.00 10,468,613 10,606,372 0.42
)
2023 8 31
950,536,750 37.32
74,681,000 2.93
408,319,902 16.03
483,000,902 18.96
( — 1,113,272,041] 43.71
( 2,546,809,693 100.00
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139,830,000 5.49
204,833,509 8.04
26,323,920 1.03
41,497,659 1.63
587,280,000 23.06
32,410,712 1.27
38,643,480 1.5
21,151,627 0.83
17,635,498 0.69
43,890,909 1.72
44,040,000 1.73
)
165,382,584 6.49
)
() () () () ¢ ()
950,000,000 100.08 950,849,300 100. 05| 950,536, 750 —{ 2024/2/20|37.32
ISHARES TIPS BOND 9,434 15,837.85) 149,414,334 15,475. 26} 145,993,697 — — 5.73
ETF
ISHARES JP MORGAN 9,104 12,530.78] 114,080, 306} 12,543.96} 114,200,212 — —] 4.48]
USD EMERGI
ISHARES [IBOXX 5,149 15,771.18] 81,205,819 15,494 .27 79,780,027 — — 3.13]
INVESTMENT GRA
38,200 1,869 71,411,636 1,955 74,681,000 — —] 2.93]
VANGUARD REAL 5,633 11,972.13] 67,439,045 12,133.13 68,345,966 — —] 2.68]
ESTATE ETF

37.32

18.96

56.29
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8 134,432,640 134,432,640 139,830,000 139,830,0000  5.49
SP500MIN2309 4 889,434.6 130,035,339 904,850 132,289,069  5.19
MSCIENG 2309 10 505,150 73,852,932 496,200 72,544,440 2.85
SPTSE60 2309 1 239,582.7 25,874,932 243,740 26,323,920  1.03
EUROSTX 2309 6 261,725 41,834,123 259,620 41,497,659  1.63
4 592,401,320 592,401,320 587,280,000 587,280,000  23.06|
10TNOTE 2312 2 220,722.27 32,269,596 221,687.5 32,410,712 1.27
CANIOYR 2312 3 356,166 38,465,928 357,810 38,643,480  1.52
EB 10YR 2309 1 131,811.2 21,068,703 132,330 21,151,627 0.83
AUST10YR2309 4 463,184.56] 43,900,632 463,082 43,890,909  1.72
LONG GIL2312 1 94,801.3 17,628,302 94,840 17,635,498  0.69
3 44,385,900 44,385,900 44,040,000 44,040,000  1.73
)
698,000.00 100,457,085 100,889,486 3.96
144,000.00 15,178,348 15,375,412 0.60]
102,000.00 15,862,530 16,158,809 0.63
89,000.00 16,012,328 16,345,357 0.64
177,000.00 16,397,740 16,613,520, 0.65
)

2023 8

31
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680,384,200 26.28
127,270,500 4.92

688,333,502 26.59

815,604,002 31.50

( ) _ 1,093, 147,369 42.22
( ) 2,589,135,571 100.00
233,050,000 9.00

321,759,151 12.43

26,323,920 1.02

89,911,597 3.47

13,916,498 0.54

1,027,740,000 39.69

48,616,068 1.88

51,524,640 1.99

42,303,254 1.63

35,270,996 1.36

76,809,002 2.97

29,360,000 1.13

_ 267,122,929 10.32

) ) ) ) ) )

680,000,000 100.08 680,607,920 100.05 680,384,200 — 2024/2/20]26.28
'IE?'-:IARES TIPS BOND 16,060 15,838.28 254,362,821 15,475.26) 248,532,836 — — 9.60
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ISHARES JP MORGAN 15,607 12,526.72 195,504,608 12,543.96 195,773,584 — — 7.56
USD EMERGI
ISHARES 1BOXX 8,297 15,764.03 130,794,237 15,494.27 128,556,008 — — 4.97|
INVESTMENT GRA
65,100} 1,870 121,750,792 1,955 127,270,500 — — 4.92
VANGUARD REAL 9,517 11,971.23 113,930,218 12,133.13 115,471,074 — — 4.46|
ESTATE ETF
26.28
31.50,
57.78
10 223,734,400 223,734,400 233,050,000} 233,050,000} 9.00]
SPS00MIN2309 6 1,338,601.9 195,703,598 1,357,275 198,433,603 7.66]
MSCIEMG 2309 17 858,852.5 125,564,236 843,540 123,325,548 4.76)
SPTSE60 2309 1 239,582.7| 25,874,932 243,740] 26,323,920 1.02
EUROSTX 2309 13 566,691.25 90,579,930 562,510 89,911,597 3.47]
FTSE100 2309 1] 74,816.2 13,912,073, 74,840 13,916,498 0.54
7] 1,036,852,310 1,036,852,310 1,027,740,000f 1,027,740,000f  39.69
10TNOTE 2312 3 331,083.4 48,404,393 332,531.25 48,616,068} 1.88]
CAN10YR 2312 4 474,888 51,287,904 477,080] 51,524,640 1.99
EB 10YR 2309 2 265,192.4 42,388,354 264,660) 42,303,254 1.63}
JAUST10YR2309 7] 811,690.62 76,932,036 810,393.5 76,809,092 2.97]
LONG GIL2312 2] 189,602.6 35,256,604 189, 680 35,270,996 1.36
2] 29,672,600 29,672,600 29,360,000 29,360,000 1.13
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1,179,000.00 169,663,259 170,402,260 6.58
189,000.00 19,921,582 20,180,229 0.78
171,000.00; 26,593,065 27,089,768 1.05
142,000.00; 25,547,759 26,079,109 1.01
249,000.00 23,068,007 23,371,563 0.90;
2023 8 31
410,231,650, 15.54
182,010,500 6.90
970,484,781 36.77
1,152,495,281 43.66
( ) — 1,076,869,457| 40.80]
( ) 2,639,596,388 100.00;
326,270,000 12.36
479,011,505 18.15
52,647,840 1.99
110,660,427 4.19
13,916,498 0.53
1,321,380,000] 50.06
64,821,425 2.46
77,286,960 2.93
63,454,881 2.40
52,906,494 2.00
109,727,276 4.16
58,720,000 2.22
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— 343,120,552 13.00
(H (H () () ¢ (H
410,000,000 100.08 410,366,540 100. 05| 410,231,650 — 2024/2/20|15.54
ISHARES TIPS BOND 19,193 15,746.33 302,219,447 15,475.26) 297,016,857 — —11.25
ETF
ISHARES JP MORGAN 22,640 12,523.52] 283,532,660 12,543.95) 283,995, 254 — —]10.76
USD EMERGI
ISHARES 1BOXX 14,143 15,744.29 222,671,593 15,494 .27 219,135,546 — — 8.30|
INVESTMENT GRA
93,100 1,870 174,166,953} 1,955 182,010,500 — — 6.90|
VANGUARD REAL 14,039 11,872.11] 166,672,577 12,133.13 170,337,124 —] — 6.45|
ESTATE ETF
15.54
43.66
59.20)
14 313,996,160 313,996,160 326,270,000 326,270,000 12.36]
ISPS00MIN2309 9 2,013,046.6) 294,307,413 2,035,912.5 297,650,405 11.28]
IMSCIEMG 2309 25 1,262,372.5 184,558,861 1,240,500 181,361,100 6.87
ISPTSE60 2309 2 482,565.4 52,117,064 487,480 52,647,840 1.99
EUROSTX 2309 16 697,477 .5 111,484,803] 692,320 110,660,427, 4.19
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FTSE100 2309 1 76,056.2 14,142,651 74,840 13,916,498  0.53
9 1,332,932,970|  1,332,932,970|  1,321,380,000  1,321,380,000, 50.06
10TNOTE 2312 4 441,444 54 64,539,192 443,375 64,821,425  2.46|
CANIOYR 2312 6 712,332 76,931,856 715,620 77,286,960  2.93
EB 10YR 2309 3 399,743.6 63,895,018 396,990 63,454,881  2.40
AUST10YR2309 10 1,160,196.68 109,963,440 1,157,705 109,727,276 4.1
LONG GIL2312 3 284,403.9 52,884,906 284,520 52,906,494  2.00
4 58,762,200 58,762,200 58,720,000 58,720,000  2.22
)
1,429,000.00 206,512,079 206,475,713 7.82
284,000.00 29,935,076 30,323,730 1.15
241,000.00 37,479,115 38,179,147 1.45
185,000.00 33,284,053 33,976,304 1.29
364,000.00 33,721,906 34,165,658 1.29
)
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52
38 3 57 2
133

193 2 1 2023 3 1

2023 8 31

22,407,408
2,529,527,700
2,551,935,108

2,551,935,108

418,544
8,649,862
112,598
9,181,004

9,181,004

2,509,294,236

33,459,868

2,542,754,104
2,542,754,104
2,551,935,108

2023 3 1
2023 8 31

42,527,700
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2023 3 1
2023 8 31
42,527,700
418,544
8,649,862
118,718
9,187,124
33,340,576
33,340,576
33,340,576
119,292
119,292
33,459,868
2023 8 31
2,500,000,000
9,294,236
2,509,294,236
1 1.0133
(10,000 ) (10,133 )
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2023 8 31

2023 8 31

26,779,519
2,546,688,000

2,573,467,519

2,573,467,519

419,377
10,065,031
112,662

10,597,070

10,597,070
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2023 8 31

2,513,550,368

49,320,081

2,562,870,449

2,562,870,449

2,573,467,519

2023 3 1
2023 8 31

59,688,000

59,688,000

419,377
10,065,031
118,782

10,603,190

49,084,810

49,084,810

49,084,810

235,271
235,271

49,320,081

2023 8 31

2,500,000,000
13,550,368
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2,513,550,368

1 1.0196
(10,000 ) (10,196 )

2023 8 31
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2023 8 31

19,342,256
2,589,215,700

2,608,557,956

2,608,557,956

423,866
11,585,679
112,607

12,122,152

12,122,152

2,506,135,861

90,299,943

2,596,435,804

2,596,435,804

2,608,557,956

2023 3 1
2023 8 31

102,215,700

102,215,700

423,866
11,585,679
118,727

12,128,272

90,087,428

90,087,428

90,087,428

212,515
212,515

90,299,943
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2023 8 31
2,500,000,000
6,135,861
2,506,135, 861
) 1.0360
(10,000 ) (10,360 )

2023 8 31
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2023 8 31

32,735,941
2,639,621,562

2,672,357,503

2,672,357,503

428,608
12,429,631
113,217

12,971,456

12,971,456

2,525,674,146

133,711,901

2,659,386,047

2,659,386,047

2,672,357,503

2023 3 1
2023 8 31

145,621,562

145,621,562

428,608
12,429,631
119,351

12,977,590

132,643,972

132,643,972

132,643,972
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2023 3 1
2023 8 31
1,067,929
1,067,929
133,711,901
2023 8 31
2,500,000,000
25,674,146
2,525,674,146
) 1.0529
(10,000 ) (10,529 )
2023 8 31
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2023 8 31

153,600,458
981,244,961
1,100,621,500
327,114,205
3,681,836
78,642
431,800
1,340,000
110,253,385

2,678,366,787

2,678,366,787

7,528,177
141,095,908
91,813

148,715,898

148,715,898
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2023 8 31

2,487,000,000

42,650,889
2,529,650,889
2,529,650,889
2,678,366,787

( 12
133 ) 60
61

2023 8 31

2023 3 1
2,487,000,000
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2,487,000,000
2,487,000,000

2,487,000,000

1 1.0171
(10,000 ) (10,171 )
2023 8 31
)
2023 8 31
1
235,692,462 237,472,583 1,780,121
235,692,462 237,472,583 1,780,121
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2.
)
2023 8 31
1
675,614,310 671,572,984 4,041,326
675,614,310 671,572,984 4,041,326
1.
2.
)
2023 8 31
1
151,445,674 153,030,810 1,585,136
103,105,828 103,884,848 779,020
11,805,382 11,958,654 153,272
12,752,230 12,990,415 238,185
13,313,621 13,590,521 276,900
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