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399,676,234 99.51]

— 1,940,776 0.48
401,617,010 100.00

2,509,576 2.46

— 99,327,777 97.53
101,837,353 100.00

100,101,840 98.29

281,660,145 94.56

— 16,179,388 5.43
297,839,533 100.00
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()
99.51
99.51
()
1 ANGUARD S&P 500 ETF 29 86,407.37 2,505,814 86,537.10 2,509,576 2.46|
()
2.46
2.406
() ()
1 US TREASURY 210,000f 16,241.04 34,106,204 15,525.11] 32,602,748 4.375 2034/5/15(10.94
N/B
2 US TREASURY 210,000] 15,469.96) 32,486,934 15,095.99 31,701,587 4 2034/2/15(10.64
N/B
3 US TREASURY 195,000 15,579.25 30,379,552 14,907.22) 29,069,091 3.875( 2034/8/15 9.75)
N/B
4 US TREASURY 168,000 16,063.17| 26,986,141 15,694.42 26,366,629 4.5/ 2033/11/15| 8.85)
N/B
5 US TREASURY 175,000 15,310.24] 26,792,924 15,003.62 26,256,335 3.875 2033/8/15| 8.81
N/B
6 US TREASURY 150,000 15,640.78 23,461,176 15,377.79 23,066,626] 4.125(2032/11/15( 7.74
N/B
7 US TREASURY 160,000 14,180.18 22,688,295 13,982.55 22,372,087 2.75 2032/8/15| 7.51
N/B
8 US TREASURY 150,000 14,910.04 22,365,070 14,664 .39 21,996,596 3.5 2033/2/15| 7.38
N/B
9 US TREASURY 145,000 14,743.95) 21,378,739 14,487.06| 21,006,239 3.375 2033/5/15( 7.05)
N/B
10 US TREASURY 125,000 14,317.58 17,896,981 14,160.50f 17,700,632 2.875 2032/5/15 5.94
N/B
11 US TREASURY 130,000 13,334.57 17,334,947, 13,259.93 17,237,911 1.875 2032/2/15| 5.78
N/B
12 US TREASURY 80,000) 15,830.66] 12,664,534 15,354.58 12,283,664 4.25(2034/11/15| 4.12
N/B
()
94.56
94.56
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)
Micro E-mini 21 646,290.75 102,230,271 632,835 100,101,840  98.29
5&P500

(2025 03 )
)
T-NOTE (10 ) 1 109,796.88 17,367,670 108,437.5 17,152,643 5.75

(2025 03 )

2024 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 —
4 (2024 6 7 ) 408 410 1,901.9400 1,912.6400 —
5 (2024 12 7 ) 413 416/ 1,926.7700] 1,938.6700 —
2023 12 416 —{ 1,936.8000) — 1,944.5
2024 1 413 — 1,926.3400) — 1,935
2 410 — 1,911.4900, — —
3 413 — 1,923.0300) — 1,920.5
4 399 — 1,861.5700] — —
5 403 — 1,876.1100 — —
6 410 — 1,911.7600] — 1,909
7 412 — 1,919.8700, — —
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8 420 — 1,957.5300 — 1,960.5]
9 423 — 1,969.0900, — 1,969.5]
10 410 — 1,911.7700] — —
11 413 — 1,924.6800 — 1,931
12 401 — 1,869.4600 — —
1

1 2022 9 14 2022 12 7 1.6000

2 2022 12 8 2023 6 7 13.5000

3 2023 6 8 2023 12 7 16.8000

4 2023 12 8 2024 6 7 19.9000

5 2024 6 8 2024 12 7 22.6000

1 2022 9 14 2022 12 7 1.2

2 2022 12 8 2023 6 7 0.4

3 2023 6 8 2023 12 7 2.4

4 2023 12 8 2024 6 7 1.7

5 2024 6 8 2024 12 7 2.5

100
2 1

1 2022 9 14 2022 12 7 292,830 55,000, 237,830
2 2022 12 8 2023 6 7 57,000 75,000, 219,830
3 2023 6 8 2023 12 7 — 5,000 214,830
4 2023 12 8 2024 6 7 — — 214,830
5 2024 6 8 2024 12 7 — — 214,830
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) ( 59 )(
( ‘12
133 )(
) 6
() 193 (2024 6 8 2024 12 7 )
EY
(2024 6 7 ) (2024 12 7 )
2,405,582 2,570,317
406,575,910 411,906,685
2,323,688 2,529,468
5 32
411,305,185 417,006,502
411,305,185 417,006,502
2,298,681 2,556,477
33,667 34,111
224,431 227,368
155,630 259,685
2,712,409 3,077,641
2,712,409 3,077,641
429,660,000 429,660,000
21,067,224 15,731,139
583 7,612
408,592,776 413,928,861
408,592,776 413,928,861
411,305,185 417,006,502
2023 12 8 2024 6 8
2024 6 7 2024 12 7
399 2,668
7,547,290 10,856,528
7,547,689 10,859,196
58 -
67,458 68,471
449,651 456,424
140,599 143,058
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2023 12 8 2024 6 8
2024 6 7 2024 12 7
657,766 667,953
6,889,923 10,191,243
6,889,923 10,191,243
6,889,923 10,191,243
23,682,030 21,067,224
4,275,117 4,855,158
21,067,224 15,731,139
2024 6 8 2024 12 7
2024 6 7 2024 12 7
214,830 214,830
55 6 10 55 6 1 10
21,067,224 15,731,139
1 1
1 1,901.94 1 1,926.77
(100 ) (190,194 ) (100 ) (192,677 )
2023 12 8 2024 6 8
2024 6 7 2024 12 7
2023 12 8 2024 3 7 2024 6 8 2024 9 7
A 47 A 923
B 2,308,817 B 2,651,894
c 10,145 c 583
D=A+B+C 2,318,915 D=A+B+C 2,653,400
E 331,228 E 333,590
F=D-E 1,987,687 F=D-E 2,319,810
6 1,976,436 G 2,298,681
( ) H=F-G 11,251 ( ) H=F-G 21,129
| 214,830 1 214,830
100 J=6/1% 100 920 100 J=6/1x 100 1,070
2024 3 8 2024 6 7 2024 9 8 2024 12 7
A 388 A 1,745
B 2,614,105 B 2,875,578
c 11,251 c 21,129
D=A+B+C 2,625,744 D=A+B+C 2,898,452
E 326,480 E 334,363
F=D-E 2,299,264 F=D-E 2,564,089
6 2,298,681 G 2,556,477
( ) H=F-G 583 ( ) H=F-G 7,612
] 214,830 1 214,830
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100 J=G/1x 100 1,070 100 J=G/1x 100 1,190 |
106,179 ’ 103,678
(€))
2023 12 8 2024 6 8
2024 6 7 2024 12 7
1 1.
2. 2
( )
3 3.
(@)
(@)
(@]
(2)
2024 6 7 2024 12 7
2023 12 8 2024 6 8
2024 6 7 2024 12 7
2023 12 8 2024 6 8
2024 6 7 2024 12 7
429,660,000 429,660,000
0 0
0 0
2023 12 8 2024 6 8
2024 6 7 2024 12 7
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1,631,735 3,291,790
1,631,735 3,291,790
1
1 (024 12 7 )
©) (2024 12 7 )
74,555,113 104,242,958
341,052,796 307,663,727
415,607,909 411,906,685
99.5% 100.0%
411,906,685
(QD)
2
(024 12 7 )
220,276
15,001,145
3,431,288
6,477,540
60,000,000
98
19,113,720
104,244,067
104,244,067
74,555,113
29,688,954
104,244,067
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(024 12 7 )
104,244,067
104,244,067
(
)
2024 12 7
1 1.3982
(10,000 (13,982 )
(€D)
2024 6 8
2024 12 7
1.
2.
3.
o
o
o
(3]

2024 12 7
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2024 12 7

2024 6 8
81,028,330
38,829
6,512,046
74,555,113

74,555,113

1
Q) (024 12 7 )

O] (2024 12 7 )

ANGUARD S&P 500 ETF 41 22,866.11

1 41 22,866.11
(3,431,288)
3.3% 100. 0%

3,431,288
(3,431,288)

1

2) O C =)
3) O)

4)

~ A A A

2024 12 7

94,156,872 100,504,560 6,347,688

25,228,346 25,098,494 129,852
25,228,346 25,098,494 129,852

6,477,540
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917,105
13,355,176
289,726,856
300,480
2,303,654
1,622,668
384,535
1,582,386

310,192,860

310,192,860

2,529,468

2,529,468

2,529,468

341,052,796

33,389,404

307,663,392

307,663,392

310,192,860
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2024 12 7
33,389,404
1
1 0.9021
(10,000 ) (9,021 )
(€))
2024 6 8
2024 12 7
1.
2.
3.
o
(@)
o
(2
2024 12 7
2024 12 7
2024 6 8
337,194,917
9,224,081
5,366,202
341,052,796
341,052,796
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1
(1) (2024 12 7 )
) (2024 12 7 )
US TREASURY N/B 130,000.00 111,810.15
US TREASURY N/B 125,000.00 114,916.97
US TREASURY N/B 160,000.00 145,356.23
US TREASURY N/B 150,000.00 149,897.45
US TREASURY N/B 180,000.00 171,801.55
US TREASURY N/B 175,000.00 165,234.86
US TREASURY N/B 175,000.00 171,240.23
US TREASURY N/B 195,000.00 199,695.99
US TREASURY N/B 210,000.00) 207,128.89
US TREASURY N/B 210,000.00) 213,166.39
US TREASURY N/B 205,000.00) 200,035.13
US TREASURY N/B 80,000.00 80,456.24
12 1,995,000.00 1,930,740.08
(289,726,856)
94.2% 100.0%
289,726,856
(289,726,856)
(QID) @) «C =)
2 O
3
2024 12 7
1
16,476,119 16,687,141 211,022
295,743,745 295,654,287 89,458
295,743,745 295,654,287 89,458
300,480
1)
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2024 12 30

401,750,770

133,760

401,617,010

214,830

1,869.46

2024 12 30

128,571,090

26,733,737

101,837,353

74,555,113

1.3659

2024 12 30

617,060,726

319,221,193

297,839,533

341,052,796

0.8733
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@
2025 1 17,180
20,000,000
5,150,693
2024 12 30 ( )
( )
917 56,554,843
157 657,242
14 6,997,164
421 763,427
1,509 64,972,676
( )
( 38 59
) 2 ( 19 8
6 52 )
282 306
( 19 8 6 52 )

193 2 1 (2023 4 1 2024 3
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31 (2024 4 1 2024 9 30 )
EY
(2023 3 31 ) (2024 3 31 )
( ) ( )
(
1,865 7,405
42,108 44,745
21,900 -
11 7
775 852
1,775 1,023
26,116 31,788
3,780 5,989
1,001 757
2,083 -
84 169
15 18
101,486 92,719
1,335 945
906 595
428 350
5,563 5,658
5,562 5,658
0 0
16,336 17,314
1,793 1,813
10,025 9,535
520 519
10 10
1,553 1,875
2,340 2,651
92 908
23,235 23,918
124,722 116,638
(2023 3 31 ) (2024 3 31 )
( ) ( )
(
- 13,700
124 123
17,378 11,404
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0 1
57 39
8,409 10,312
8,911 1,052

9,682 12,507

1,024 8,095

500 1,590

22 15

3,635 4,543

46 24

32,414 52,005

2,940 2,759

595 602

1,123 1,123

4,659 4,484

37,074 56,490

87,419 59,820

17,180 17,180

13,729 13,729
11,729 11,729
2,000 2,000

56,509 28,910
685 685
55,823 28,225
24,606 -
31,217 28,225

229 327

229 327

87,648 60,147

124,722 116,638

( 2022 4 1 ( 2023 4 1
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