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— 1,976,003 0.47
416,083,281 100.00
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— 102,558,886 97.86
104,795,108 100.00
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293,105,248 94.75

_ 16,224,407 5.24
309,329,655 100.00

16,011,278 5.17
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328,780,291 0.9239 303,790,143 0.9408 309,316,497|74.34]
91,257,321 1.0973 100,136,659 1.1483] 104,790,781{25.18]
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()
99.52
99.52
()
1 ANGUARD S&P 500 ETF 36 57,846.77 2,082,484 62,117.27 2,236,222 2.13
()
2.13
2.13
() ()
1 US TREASURY 220,000f 13,676.40 30,088,093 14,216.23 31,275,727 3.875 2033/8/15(10.11
N/B
2 US TREASURY 210,000] 14,642.52 30,749,311 14,462.79 30,371,839 4.125(2032/11/15( 9.81
N/B
3 US TREASURY 240,000f 12,107.10 29,057,053 12,192.94 29,263,075 1.625( 2031/5/15( 9.46)
N/B
4 US TREASURY 205,000] 13,138.61] 26,934,171 13,182.70f 27,024,555 2.875( 2032/5/15( 8.73]
N/B
5 US TREASURY 195,000 13,947.56) 27,197,747 13,799.33 26,908,710 3.5 2033/2/15| 8.69
N/B
6 US TREASURY 220,000f 11,731.17 25,808,578 11,860.53 26,093,174 1.125( 2031/2/15( 8.43]
N/B
7 US TREASURY 210,000j 11,803.46) 24,787,283 11,810.39 24,801,826] 1.375(2031/11/15( 8.01
N/B
8 US TREASURY 200,000f 12,267.01] 24,534,030 12,229.5]] 24,459,026] 1.875( 2032/2/15( 7.90]
N/B
9 US TREASURY 175,000 13,496.16) 23,618,292 13,657.78 23,901,124 3.375( 2033/5/15( 7.72]
N/B
10 US TREASURY 175,000 13,127.78 22,973,623 13,029.52 22,801,663 2.75 2032/8/15| 7.37]
N/B
11 US TREASURY 120,000 11,744.94 14,093, 930] 11,768.56) 14,122,278 1.25 2031/8/15| 4.56
N/B
12 US TREASURY 60,000f 14,952.53 8,971,523 14,944.22 8,966,535 4.5/ 2033/11/15| 2.89
N/B
13 US TREASURY 20,000} 15,730.36 3,146,073 15,578.58 3,115,716 5.375 2031/2/15| 1.00]
N/B
()
94.75
94.75
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)
Micro E-mini 30 702,419.5 99,624,158 724,837.5 102,803,702f  98.09
5&P500

(2024 03 )
)
T-NOTE (10 ) 1 108,781.25 15,428,445 112,890.63 16,011,278 5.17)

(2024 03 )

2023 12 1
1 )

1 (2022 12 7 ) 469 469 1,974.35001 1,975.9500 1,971.5
2 (2023 6 7 ) 429 431 1,953.6800 1,960.9800 —
3 (2023 12 7 ) 405 407) 1,889.7600 1,898.2600 —
2022 12 458 —{ 1,929.3100) — 1,930
2023 1 470 — 1,978.2200, — —
2 456 — 1,921.4400 — 1,922.5
3 430 —{ 1,960.4400, — 1,954
4 433 — 1,971.7800) — —
5 429 — 1,955.3600) — 1,952.5
6 427 — 1,944.0700 — —
7 418 — 1,949.1600) — 1,957
8 412 — 1,920.1200) — —
9 394 — 1,835.9400 — —
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10 384 — 1,789.4100 — —
11 404 — 1,883.5800 — 1,885.5
12 416 — 1,936.8000 — 1,944.5

1
2022 9 14 2022 12 7 1.6000
2022 12 8 2023 6 7 13.5000
2023 6 8 2023 12 7 16.8000
2022 9 14 2022 12 7 1.2
2022 12 8 2023 6 7 0.4
2023 6 8 2023 12 7 2.4
100

2 1

2022 9 14 2022 12 7 292,830 55,000, 237,830
2022 12 8 2023 6 7 57,000 75,000, 219,830
2023 6 8 2023 12 7 — 5,000 214,830
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( 38 59 )(
) 2 2 ( 12
133 )(
) 6
() 193 (2023 6 8 2023 12 7 )
EY
(2023 6 7 ) (2023 12 7 )
2,577,414 2,526,141
427,670,854 403,610,597
1,300,000 2,200,000
431,548,268 408,336,738
431,548,268 408,336,738
1,604,759 1,826,055
37,061 32,588
247,051 217,227
4 1
182,684 282,897
2,071,559 2,358,768
2,071,559 2,358,768
439,660,000 429,660,000
10,183,291 23,682,030
8,077 10,145
429,476,709 405,977,970
429,476,709 405,977,970
431,548,268 408,336,738
2022 12 8 2023 6 8
2023 6 7 2023 12 7
1 -
179,954 9,543,929
179,953 9,543,929
343 567
74,993 67,431
499,878 449,474
162,574 134,494
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2022 12 8 2023 8
2023 6 7 2023 12 7
737,788 651,966
917,741 10,195,895
917,741 10,195,895
917,741 10,195,895
6,100, 355 10,183,291
3,164,250 306,300
3,164,250 306,300
3,250,140 -
3,250,140 -
3,079,305 3,609, 144
10,183,291 23,682,030
2023 6 8 2023 12 7
2023 12 7
219,830 214,830
6 10 6
10,183,291 23,682,030
1,953.68 1 1,889.76
(195,368 ) (100 (188,976 )
8 2023 6 8
7 2023 12 7
2022 12 8 2023 3 7 2023 6 8 2023 9 7
A 137 A 360
B 1,840,046 B 2,119,813
C 14,431 C 8,077
D=A+B+C 1,854,340 D=A+B+C 2,127,530
E 379,083 E 336,724
F=D-E 1,475,257 F=D-E 1,790,806
G 1,474,546 G 1,783,089
( ) H=F-G 711 ( ) H=F-G 7,717
1 237,830 1 214,830
100 J=G/1x 100 620 100 J=G/1x 100 830
2023 3 8 2023 6 7 2023 9 8 2023 12 7
A 205 A 207
B 1,970,692 B 2,143,365
C 711 C 7,717
D=A+B+C 1,971,198 D=A+B+C 2,150,875
E 358,362 E 314,675
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F=D-E 1,612,836 F=D-E 1,836,200
G 1,604,759 6 1,826,055
) H=F-6 8,077 ) H=F-G 10,145
J 219,830 I 214,830
100 J=6/1x 100 730 100 J=6/1x 100 850
113,562 102,111
(@D)
2022 12 8 2023 6 8
2023 6 7 2023 12 7
1. 1.
2. 2.
)
3. 3.
o
e}
e}
(@)
2023 6 7 2023 12 7
2022 12 8 2023 6 8
2023 6 7 2023 12 7
2022 12 8 2023 6 8
2023 6 7 2023 12 7
475,660,000 439,660,000
114,000,000 0
150,000,000 10,000,000
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2022 12 8 2023 6 8
2023 6 7 2023 12 7
9,007,044 2,891,685
9,007,044 2,891,685
1
(1) (2023 12 7 )
) (2023 12 7 )
91,372,728 100,263,294
328,297,947 303,347,303
2 419,670,675 403,610,597
99..4% 100. 0%
403,610,597
(D)
2
(2023 12 7 )
606,912
20,916,271
3,074,822
360,640
60,000,000
15,336,725
100,295,370
100,295,370
33,524
8
33,532
33,532
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(2023 12 7 )
91,372,728
8,889,110
100,261,838
100,261,838
100,295,370
(
20 3 10
2023 12 7
1
1 1.0973
(10,000 ) (10,973 )
(€D)
2023 6 8
2023 12 7
1.
2.
3.
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(@3]

2023 12 7

2023 12 7

2023 6 8
102,009,711
250,361
10,887,344
91,372,728

91,372,728

1
(1) (023 12 7 )

©) (2023 12 7 )

IVANGUARD S&P 500 ETF 50 20,893.00

1 50 20,893.00
(3,074,822)
3.1% 100. 0%

3,074,822
(3,074,822)

iy

2) @) «C =)
3) )

4)

~ N N

2023 12 7

96,862,805 97,223,445 360, 640)
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17,590,933
17,590,933

33,524
33,524

327,116

D

2)

(2023 12

7

4,842,180
6,776,428
290,974,099
359,133
1,299,892
280,429
1,560,161

306,092,322

306,092,322

556,306
2,200,000
2

2,756,308

2,756,308

328,297,947

24,961,933

303,336,014

303,336,014

306,092,322
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2023 12 7
24,961,933
1 0.9240
(10,000 (9,240 )
(@D)
2023 6 8
2023 12 7
1.
2.
3.
(@)
[e)
o
(2
2023 12 7
2023 12 7
2023 6 8
331,198,758
9,383,631
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12,284,442
328,297,947
328,297,947
1
(1) (2023 12 7 )
) (2023 12 7 )
US TREASURY N/B 20,000.00) 21,606.25
US TREASURY N/B 240,000.00 196,514.04
US TREASURY N/B 240,000.00 202,078.10)
US TREASURY N/B 120,000.00 97,495.30)
US TREASURY N/B 210,000.00) 171,150.00
US TREASURY N/B 200,000.00) 168,859.36
US TREASURY N/B 205,000.00) 186,630.07
US TREASURY N/B 175,000.00 157,294.91
US TREASURY N/B 210,000.00) 209,696.46
US TREASURY N/B 195,000.00 185,554.68
US TREASURY N/B 175,000.00 164,718.75
US TREASURY N/B 220,000.00) 215,531.25
12 2,210,000.00 1,977,129.17
(290,974,099)
95.9% 100..0%
290,974,099
(290,974,099)
( D ) «C =)
Q) @)
3
2023 12 7
1
16,009, 336 16,356,566 347,230
293,906,162 294,450,565 544 ,403]
293,906,162 294,450,565 544 ,403]
197,173

24169



D

2)

2023 12 29

416,441,543

358,262

416,083,281

214,830

1,936.80

2023 12 29

126,470,776

21,675,668

104,795,108

91,257,321

1.1483

2023 12 29

604,114,202

294,784,547

309,329,655

328,780,291

0.9408
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@
2024 1 17,180
20,000,000
5,150,693
2023 12 29 ( )
( )
998 46,555,724
177 668,298
14 6,805,315
464 944,368
1,653 54,973,706
( )
( 38 59
) 2 ( 19 8
6 52 )
( 52
38 ) 38 57

( 19 8 6 52 )
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193 2 1 (2022 4 1 2023 3
31 (2023 4 1 2023 9 30 )
EY
(2022 3 31 ) (2023 3 31 )
( ) ( )
(
2,006 1,865
35,894 42,108
29,300 21,900
11 11
454 775
694 1,775
27,176 26,116
4,002 3,780
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