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SPDR Bloomberg High Yield Very
- 0.40%
ETF Liquid Index
i 1Boxx M?rklt_lBOXX USD Liquid 0.49%
ETF High Yield Index
i Bloomberg US Aggregate .
ETF Bond Index 0.03%
! USCl MSCI USA Minimum 0. 150
R - 0
ETE Volatility (USD) Index
i MSCI MSC! USA Momentum SR 0.15%
ETF Variant Index
i MSCI MSCI USA Sector Neutral
. 0.15%
ETF Quality Index
i MSCI MSCI USA Enhanced Value
0
ETF Index 0.15%
FTSE FTSE Developed All Cap ex 0.06%
) ETF US Index
FTSE FTSE Emerging Markets All
Cap China A Inclusion 0.08%
ETF
Index
0
ETF CRSP US Small Cap Index 0.05%
SPDR S&P500 ETF Trust S&P 500 Index 0.0945%
ETE CRSP US Total Market Index| 0.03%
SPDR LBMA 0.40%
MSCI US Investable Market 0. 124
ETF Real Estate 25/50 Index a
2024 4
2020 10 9

2024 26
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360 2024 4
2019 7 4
2019 11 22 20 61
2020 5 29 61 220
2020 6 26 3201
2021 4 30 220 430
2021 6 25 430 540
2021 11 26 540 100
2022 3 31 100 860
2022 11 29 860 100
2023 8 30 100 360
2024 4
21 msb Tamachi 1,982,817 35.11
S 21
1,141,568 20.21
ETF
ETF
ETF

1.6
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2019 5 2024 4 2019 5 2024 4
(i (%) %)
17,500 1m0 Hon
[ e e
Dy PO R )
15,000 = 80 an O
— 4 R ¥ . g
A EER OEEN Sl E. f’, £33 B5.6 .
12,500 o P &0 &0
L ‘.Vtv’__/,_.-" 2.8
10,000 i A0 &0 5 E
| [
” | =7 0102 o103 ** 4 L K
5,000 lll"‘l'l”ll"l'Ll” II g o Mo (54
. 123 5.6 7 6.6
2,500 - Gl LT T -20.4
o 40 )
2009958 020 5H 20258s5A 20229 sH 023%5H Ik Sxm =aE® rEEs SIIf =gEf rFaDf
2020 10 9 5
2020 10 1
1 2021 10
1
2020 10 9
1 2021 10
Morningstar
Morningstar
Morningstar
Morningstar
Morningstar
Morningstar
1 Morningstar Morningstar, Inc.
2  Morningstar Morningstar, Inc.
3 Morningstar Morningstar, Inc.
4  Morningstar Morningstar, Inc.
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5 Morningstar Morningstar, Inc.

6 Morningstar Morningstar, Inc.

Morningstar, Inc.
Morningstar, Inc.

Morningstar
Morningstar
REIT Morningstar
Morningstar
Morningstar Morningstar
Morningstar Morningstar
Morningstar Morningstar
Morningstar
Morningstar
Morningstar
Morningstar Morningstar
Morningstar
Morningstar
Morningstar
Morningstar Morningstar
Morningstar
0.022 0.02
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2024 4
659,976,192 42.33
659,976,192 42.33
898,981,528 57.67
1,558,957,720 100.00
1
2 /
2024 4
6,650.99 7,711.63
VANGUARD FTSE DEVELOPED MARKETS ETF 57,845 28.61
384,726,574 | 446,079,526
6,009.12 6,705.90
VANGUARD FTSE EMERGING MARKETS ETF 26,714 11.49

160,527,829 | 179,141,572

SPDR BLOOMBERG HIGH YIELD BOND ETF

14,085.01 14,751.73

2,356 2.23
33,184,284 34,755,094

2024 4

42.33

42.33

2024 4

S&P500 EMINI FUT
Jun24

23 935,645,692 928,698,945 | 59.57
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2024 4
(2020 10 9 ) 10,000,000 .0000
1
021 10 25 ) 637,977,178 637,977,178 .2346 1.2346
2
(2022 10 25 ) 1,203,490,161 1,203,490,161 .1091 1.1091
3
(2023 10 25 ) 1,463,958,699 1,463,958,699 .2261 1.2261
2023 4 1,497,567,056 .1748
5 1,518,419,481 .2025
6 1,571,573,552 .2673
7 1,562,883,770 .3004
8 1,556,929,104 .2929
9 1,493,591,908 .2510
10 1,441,118,273 .2066
11 1,502,817,556 .2988
12 1,473,610,692 .3315
2024 1 1,491,821,347 .3772
2 1,502,085,822 .4283
3 1,549,386,380 4795
4 1,558,957,720 L4767
1 0.0000
2 0.0000
3 0.0000
2023 10 26 2024 4 25
1 23.5
2 10.2
3 10.5
2023 10 26 2024 4 25 18.8
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1 707,449,969 190,694,246 516,755,723
2 1,257,337,082 689,002,382 1,085,090,423
3 901,094,433 792,213,719 1,193,971,137
2023 10 26
345,596,210 485,462,252 1,054,105,095
2024 4 25
1
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2022 10 ? 25 2023 10 ’ 25
77,281,605 102,162,670
700,652 302,438
454,233,985 550,579,735
505,649,074 607,581,919
883,905 41,791
259,104 102,570
217,116,239 265,605,157
1,256,124,564 1,526,376,280
1,256,124,564 1,526,376,280
49,581,663 56,718,638
1,842,728 1,000,927
609,973 4,056,790
127,039 168,226
473,000 473,000
52,634,403 62,417,581
52,634,403 62,417,581
1,085,090,423 1,193,971,137
118,399,738 269,987,562
29,273,019 40,690,665
1,203,490,161 1,463,958,699
1,203,490,161 1,463,958,699
1,256,124 ,564 1,526,376,280
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2 3
2021 10 26 2022 10 26
2022 10 25 2023 10 25

22,478,527 17,537,676
144,834 3,259,965
307,312,396 51,037,294
10,069,795 74,687,131
181,847,277 6,311,336
799,863 9,754,845
112,111,690 149,965,575
163,989 581,813
224,870 316,957
1,244,232 1,038,612
1,633,091 1,937,382
113,744,781 148,028,193
113,744,781 148,028,193
113,744,781 148,028,193
30,775,628 71,300,750
121,221,455 118,399,738
229,853,581 177,782,757
229,853,581 177,782,757
149,706,145 102,922,376
149,706,145 102,922,376
118,399,738 269,987,562
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3
2022 10 26
2023 10 25
12
133 60 61
2 3
2022 10 25 2023 10 25
516,755,723 1,085,090,423
1,257,337,082 901,094,433
689,002,382 792,213,719
1,085,090,423 1,193,971,137
2 3
2021 10 26 2022 10 26
2022 10 25 2023 10 25
946,000 292,292 946,000 86,672
5,940 5,940
15,704,364 21,495,846
0 3,994,569
89,126,719
229,296,897
13,568,655 15,200,250
118,399,738 1 269,987,562 1
1,091.15 2,261.26
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2022 10 25 2023 10 25
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2 3
2022 10 25 2023 10 25
)
)
)
2 3
2022 10 25 2023 10 25
168,931,715 50,717,940
168,931,715 50,717,940
2
2022 10 25
112,668,076 112,869,336 201,260
24,457,933 24,510,714 52,781
14,175,318 14,214,059 38,741
20,785,571 20,762,312 23,259
16,966,314 16,930,977 35,337
36,282,940 36,451,274 168,334
112,668,076 112,869,336 201,260
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3
2023 10 25
142,214,040 142,499,147 285,107
30,871,757 30,896,331 24,574
17,892,640 18,105,940 213,300
26,236,358 26,194,567 41,791
21,415,543 21,446,705 31,162
45,797,742 45,855,604 57,862
142,214,040 142,499,147 285,107
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2
2022 10 25
758,159,773 709,663,275 48,496,498
758,159,773 709,663,275 48,496,498
3
2023 10 25
953,294,442 896,902,702 56,391,740
953,294,442 896,902,702 56,391,740
2 3
2022 10 25 2023 10 25
1.1091 1.2261
(11,091 ) (12,261 )
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SPDR BLOOMBERG HIGH

YIELD BOND ETF 2,281.000 202,803.710

VANGUARD FTSE DEVELOPED

MARKETS ETE 65,593.000 2,780,487.270

VANGUARD FTSE EMERGING

MARKETS ETF 27,880.000 1,067,525.200

95,754.000 |  4,050,816.180
(607,581,919)

95,754 607,581,919
(607,581,919)

607,581,919
(607,581,919)

3 41.50% 100%
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3 4
2023 10 25 2024 4 25

102,162,670 16,764,127
302,438 804,245
550,579,735 584,481,881
607,581,919 646,030,851

41,791

102,570
265,605,157 305,499,537
1,526,376,280 1,553,580,641
1,526,376,280 1,553,580,641
56,718,638 15,520,495
1,000,927 2,635,811
4,056,790 8,602
168,226 165,164
473,000 473,000
62,417,581 18,803,072
62,417,581 18,803,072
1,193,971,137 1,054,105,095
269,987,562 480,672,474
40,690,665 26,191,588
1,463,958,699 1,534,777,569
1,463,958,699 1,534,777,569
1,526,376,280 1,553,580,641

47/88



EDINETOOOO

O00DOo0ooOo0oooo00oooOooOo(e36006)
Ooooooooooooooooooad

3 4
2022 10 26 2023 10 26
2023 4 25 2024 4 25

7,852,158 11,842,389
1,490,315 1,074,352
88,924,489 79,172,974
55,986,146 145,630,940
74,772,840 13,707,400
3,132,966 6,504,493
82,613,234 257,932,548

274,880 239,586

148,731 165,164

515,100 532,097

938,711 936,847
81,674,523 256,995,701
81,674,523 256,995,701
81,674,523 256,995,701
6,216,231 58,353,967
118,399,738 269,987,562
59,377,999 127,836,434
59,377,999 127,836,434
26,325,975 115,793,256
26,325,975 115,793,256
226,910,054 480,672,474
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4
2023 10 26
2024 4 25
12
133 60 61
3 4
2023 10 25 2024 4 25
1,085,090,423 1,193,971,137
901,094,433 345,596,210
792,213,719 485,462,252
1,193,971,137 1,054,105,095
3 4
2022 10 26 2023 10 26
2023 4 25 2024 4 25
473,000 42,100 473,000 59,097
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3 4
2023 10 25 2024 4 25
)
)
)
3
2023 10 25
142,214,040 142,499,147 285,107
30,871,757 30,896,331 24,574
17,892,640 18,105,940 213,300
26,236,358 26,194,567 41,791
21,415,543 21,446,705 31,162
45,797,742 45,855,604 57,862
142,214,040 142,499,147 285,107
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4
2024 4 25
142,423,169 143,992,623 1,569,454
30,917,155 31,182,253 265,008
17,918,951 18,275,093 356,142
26,274,939 26,585,369 310,430
21,447,035 21,503,873 56,838
45,865,089 46,446,035 580,946
142,423,169 143,992,623 1,569,454
3
2023 10 25
953,294,442 896,902,702 56,391,740
953,294,442 896,902,702 56,391,740
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4
2024 4 25
927,475,937 913,524,896 13,951,041
927,475,937 913,524,896 13,951,041
3 4
2023 10 25 2024 4 25
1.2261 1.4560
(12,261 ) (14,560 )
3 4
2022 10 26 2023 10 26
2023 10 25 2024 4 25

56
2024 6 28

2024 7 26
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2024 4

1,570,685,481

11,727,761

1,558,957,720

1,055,701,730

1.4767
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5
2019 11 22
2020 5 29
2021 4 30
2021 6 25
2021 11 26
2022 3 31
2022 11 29
2023 8 30

2024 4
360
8,000,000
5,648,063

20

61

220
430
540
100
860
100

61

220
430
540
100
860
100
360
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CHAfE - )

R e HE I AR
(20229 12A31H) (2023512 31H)
i o &
e Wl v A
Mg - fid 1,058,082 665,681
Wi o Blld (54T 80,000 20,000
i e 16,055 17,619
AL A 4= - 38
AL EICE A - 21
AL M2 A 7 4,026
AL R 56,226 55,006
% o fHh e h ¥ A 137 1,532
AW FEAE & 1,210,509 823,926
I515E ¥E
i AR FE A
HA I e 1 20,717 17,570
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