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@ ( 27 12 30 )
() ()
2,115,120,110 77.80
410,123,188 15.09
126,140,000 4.64
62,359,718 2.29
71,157,111 2.62
624,476,752 22.97
332,264,949 12.22
288,383,333 10.61
105,054,378 3.86
95,160,681 3.50
227,741,833 8.38
227,741,833 8.38
55,666,339 2.05
55,666,339 2.05
320,172,940 11.78
2,718,701,222 100.00
() ()
245,677,223 9.04
33,537,340 1.23
71,458,871 2.63
140,681,012 5.17
893,859,606 32.88
146,646,083 5.39
220,600,110 8.11
526,613,413 19.37
761,110,000 28.00
761,110,000 28.00
( D
( 2

Q)
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1 |unied Kingeon G 1100000 | o LS L0 6000000 |y,
2 |United Kingdom Gilt 900,000 222,84113?;8 219,61113?3;2(1) 23212922%7 8.08
3 |GERMAN GOVERNMENT BOND 700,000 157,12;?3;22 156,1(132?152 233%3%?3%4 5.74
4 |FRENCH GOVERNMENT BOND 700,000 146,532?8.22 145,5{;3,7]:?2 232?}%3325 5.36
: oo |, 2 e s |
7 |SPDR S&P 500 ETF TRUST 5,000 1212348;24223 12550(7);45% 4.60
8 |United Kingdom Gilt 500,000 121,033222 120,4&13?5(732 232%%%7 4.43
9 |United States Treasury Note/Bond 600,000 103, 45712723 102,323,15;% 2323%2325 3.77
o[ Gopgom covemENT mow | 55, o ewen | s
u Caom covesmen owow |, 5T o som |y
12 [GERMAN GOVERNMENT BOND 400,000 86332332?1 8602?3022 23233%(;3%4 3.16
S owow |y, 5, s s |
14 |United States Treasury Note/Bond 500,000 78035912(5) 768é§78$g 23323%%325 2.83
sy ZEA D covERENT A A
16 |United States Treasury Note/Bond 500,000 7681?7021 757;55925 233;%%325 2.79
17 |5POR DIIA TRUST sv0| LSS 21 196
18 SPDR GOLD SHARES sovo| 2Ty 1232634 o1
19 [ISHARES MSCI GERMANY ETF 11,000 3530;24112 3538321252 1.32
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127.65 124.55| 3.500000
20 [SWEDISH GOVERNMENT BOND 2,000,000 36,730,100 35,847,216 2039/03/30 1.32
123.61 122.68| 5.000000
21 [SWEDISH GOVERNMENT BOND 2,000,000 35,576.684|  35,300,894| 2020/12/01 1.30
NORWEGIAN GOVERNMENT 113.12 112.66| 4.500000
22 BOND 2,000,000 31,312,169 31,185,118| 2019/05/22 115
NORWEGIAN GOVERNMENT 112.32 112.62| 3.000000
23 BOND 2,000,000 31,091,560 31,174,600| 2024/03/14 115
171.75 169.46| 4.750000
24 |GERMAN GOVERNMENT BOND 100,000 22,631,892  22,330,534| 2040/07/04 0.82
AUSTRALIAN GOVERNMENT 117.17 117.70| 5.750000
% BOND 200,000 20,603,524 20,696,895| 2021/05/15 0.76
ISHARES MSCI UNITED 1,993.68 1,979.21
26 KINGDOM 10,000 19,936,833 19,792,101 0.73
NEW ZEALAND GOVERNMENT 115.38 114.88| 6.000000
27 BOND 200,000 19,119,460, 19,036,113| 2021/05/15 0.70
. 145.75 144.33| 7.625000
28 |United States Treasury Note/Bond 100,000 17.578,907|  17,408,244| 2025/02/15 0.64
. 134.09 132.37| 4.750000
29 [United States Treasury Note/Bond 100,000 16,172,956  15,965,266| 2041/02/15 0.59
CANADIAN GOVERNMENT 153.62 154.41| 5.750000
30 BOND 100,000 13,393,201 13,461,899| 2033/06/01 0.50
)
77.80%
8.38%
2.05%
88.22%
)
( )
/
S&PS00 E-MINI FUTURE 7 85,889,788 87,498,032 3.22%
2016 3
2‘]“\ MINI E-CBOT 2016 5 52,583,096 53,182,980 1.96%
FT 100 2016 3 3 32,178,031 33,537,340 1.23%
DAX 30 2016 3 2 69,720,166 71,458,871 2.63%
T-BOND 2016 3 10 187,544,003 184,872,516 6.80%
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T-NOTE(10YR) 2016 3 10 152,514,355 151,554,003  5.57%
T'EOND(ULTRA LONG) 2016 10 193,171,213 190,186,894  7.00%
GILT 10YR 2016 3 7 146,736,188 146,646,083  5.39%
BUNDS 2016 3 5 104,298,538 104,019,238|  3.83%
BOBL(5YR) 2016 3 1 17,222,655 17,213,115  0.63%
BUXL(30YR) 2016 3 5 100,865,613 99,367,757|  3.65%
/ 2016 1 250,000 21,830,123 21,935,000  0.81%
/
2016 1 1,300,000 112,925,668 113,256,000  4.17%
/ 2016 1 1,400,000 168,922,619 168,728,000  6.21%
/o016 1 1,800,000 25,695,749 25,902,000  0.95%
/
016 1 2,100,000 29,049,169 29,043,000  1.07%
/2006 1 1,200,000 215,875,308 214,404,000  7.89%
/ 2016 1 1,300,000 171,733,957 171,314,000,  6.30%
/o016 1 200,000 16,467,442 16,528,000,  0.61%
(D
( 2
(3
9
( 9
©)
() () ( )X ( )(C)
1
(2 12 10 ) 3,138,109,791 3,138,109,791 0.9717 0.9717
2
2% 6 10 ) 1,215,600,296 1,215,600,296 0.9887 0.9887
3
(2% 12 10 ) 1,038,047,915 1,161,593,678 1.0083 1.1283
26 12 1,051,610,619 1.0214
27 1 3,102,539,592 1.0475
2 3,056,328,430 1.0319
3 3,092,842,183 1.0443
4 3,033,623,207 1.0243
5 2,889,055,281 0.9755
4
27 6 10 ) 2,780,879,366 2,780,879,366 0.9389 0.9389
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6 2,756,731,561 0.9308
7 2,807,250,021 0.9478
8 2,796,452,632 0.9442
9 2,802,594,554 0.9463
10 2,764,574,559 0.9334
11 2,769,694,628 0.9352
5
( 27 12 10 ) 2,760,136,498 2,760,136,498 0.9319 0.9319
12 2,718,701,222 0.9179
()
1 0.0000
2 0.0000
3 0.1200
4 0.0000
5 0.0000
()
1 2.8
2 1.7
3 14.1
4 6.9
5 0.7
4
1 1,029,548,028 0
2 0 2,000,000,000
3 0 200,000,000
4 1,932,180,466 0
5 0 0

(

)

2,200,000,000
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@
4 5
27 6 10 27 12 10
88,902,423 42,097,720
25,939,239 117,177,463
2,317,629,849 2,163,593,520
241,191,656 227,774,228
62,521,236 55,367,550
4,415,600 20,071,705
1,379,467 695,763
112,769 156,709
11,627,795 17,621,042
3,548,093 2,113,339
770,888
93,688,162 137,592,184
2,850,956, 289 2,785,032,111
2,850,956, 289 2,785,032,111
41,345,260 8,547,510
480,000

14,970,184 2,717,315
731,742 750,966
12,440,052 12,767,257
109,685 112,565
70,076,923 24,895,613
70,076,923 24,895,613
2,961,728,494 2,961,728,494
180,849,128 201,591,996
44,827,868 78,255,126
2,780,879,366 2,760,136,498
2,780,879,366 2,760,136,498
2,850,956, 289 2,785,032,111
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(&)
4 5
26 12 11 27 6 11
27 6 10 27 12 10

2,068,386 2,713,190
38,252,718 43,935,168
143,959,809 25,057,270
178,665,613 12,748,732
38,548,279 66,478,664
1 204,530 770,888
243,551,509 6,750,880
731,742 750,966
12,440,052 12,767,257
445,246 473,765
13,617,040 13,991,988
257,168,549 20,742,868
257,168,549 20,742,868
257,168,549 20,742,868
8,499,887 180,849,128

67,819,534

67,819,534

2

180,849,128 201,591,996

15/62




EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
OOoooooooooooooooooood

©)
5
27 6 11
27 12 10
1. @)
@
©)
2. @)
@
3.

16/62



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
OOoooooooooooooooooood

12 133 60
61
4 5
27 6 10 27 12 10

1,029,548,028 2,961,728,494

1,932,180,466

2,961,728,494 2,961,728,494
180,849,128 201,591,996

4 5

26 12 11 27 6 11

27 6 10 27 12 10
26,908,594 33,427,258
0 0

40,201,495 40,201,495
17,919,274 44,827,868
85,029,363 1 118,456,621 1
287.09 399.96
5
27 6 11
27 12 10
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2 4
5
27 12 10
@
@
©)
4 5
27 6 10 27 12 10

117,481,673 38,581,014

1,506,588 7,681,230

418,186 5,666,760

118,570,075 25,233,024
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4 5
27 6 10 27 12 10
230,329,041 226,543,815 3,785,226 176,635,029 175,005,602| 1,629,427
230,329,041 226,543,815 3,785,226 176,635,029 175,005,602| 1,629,427
4 5
27 6 10 27 12 10
1,769,081,118 1,751,066,238| 18,014,880 1,716,593,815 1,726,383,577| 9,789,762
1,769,081,118 1,751,066,238 18,014,880 1,716,593,815 1,726,383,577) 9,789,762
4 5
27 6 10 27 12 10
1,082,782,327 1,105,464,300] 22,681,973 981,245,006 981,140,000 105,006
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86,972,645 87,094,000 121,355 147,504,725 145,704,000 1,800,725
339,737,863 344,628,000 4,890,137| 240,578,417 239,798,000 780,417
52,386,074 52,514,000 127,926 58,212,226 57,759,000 453,226
216,800,753 219,618,800 2,818,047| 142,557,454 138,787,000 3,770,454
52,763,039 54,072,000 1,308,961 38,232,543 38,988,000 755,457
8,793,090 8,876,000 82,910 56,963,266 57,449,000 485,734
50,071,443 50,431,500 360,057 35,464,301 34,975,000 489,301
275,257,420 288,230,000 12,972,580 261,732,074 267,680,000 5,947,926
15,095,600 15,095,097 503
15,095,600 15,095,097 503
1,097,877,927 1,120,559,397| 22,682,476| 981,245,006 981,140,000 105,006
€y
@)
5
27 6 11
27 12 10
1
4 5
27 6 10 27 12 10
1 0.9389 0.9319
1 (9,389 ) (9,319 )
®
@
@
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100,000,000 124,462,000

124,462,000

Loifj‘éoﬁg iiﬁ‘isﬁﬁiﬁes freasuny 100,000.000 145,750.000
ﬁoiif?oﬂﬁ i;§g7§;i;es freasuny 600,000.000 857,622.000
ﬁoiﬁ/gg;gegogggﬁ: freasany 500,000.000 646,755.000
3012%32?%533?23 freasury 100,000.000 134,093.000
4.375% United States Treasury 500,000.000 636..855.000

Note/Bond 20410515

2,421,075.000

(294,160,613)
8% United Kingdom Gilt
20210607 500,000.000 676,850.000
6% United Kingdom Gilt
20281207 1,100,000.000 1,598,960.000
4.5% United Kingdom Gilt
20421207 900,000.000 1,246,500.000

3,522,310.000

(650,112,757)
5.75% AUSTRALIAN GOVERNMENT
BOND 20210515 200,000.000 234,344.000
0,
5.5% AUSTRALIAN GOVERNMENT 500,000,000 053,440,000

BOND 20230421

1,187,784.000

(105,724,654)
9% CANADIAN GOVERNMENT BOND
20250601 600,000.000 1,000,380.000
8% CANADIAN GOVERNMENT BOND
20270601 700,000.000 1,159,459.000
5.75% CANADIAN GOVERNMENT BOND
20330601 100,000.000 153,627.000
4% CANADIAN GOVERNMENT BOND
20410601 1,100,000.000 1,474,583.000

3,788,049.000

(339,409,190)
5% SWEDISH GOVERNMENT BOND
20201201 2,000,000.000 2,472,320.000
3.5% SWEDISH GOVERNMENT BOND
20390330 2,000,000.000 2,553,100.000

5,025,420.000

(72,567,065)
6% NEW ZEALAND GOVERNMENT BOND
20210515 200,000.000 230,772.000
0
5.5% NEW ZEALAND GOVERNMENT 800, 000.000 922.248.000

BOND 20230415
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1,153,020.000
(94,812,835)

4.5% NORWEGIAN GOVERNMENT BOND
20190522

2,000,000.000

2,262,440.000

3% NORWEGIAN GOVERNMENT BOND
20240314

2,000,000.000

2,246,500.000

4,508,940.000
(63,170,249)

6.5% GERMAN GOVERNMENT BOND
20270704

400,000.000

655,144.000

6.25% GERMAN GOVERNMENT BOND
20300104

700,000.000

1,192,702.000

4.75% GERMAN GOVERNMENT BOND
20400704

100,000.000

171,753.000

8.5% FRENCH GOVERNMENT BOND
20230425

700,000.000

1,111,838.000

3,131,437.000
(419,174,157)

2,163,593,520
[2,039,131,520]

SPDR DJIA TRUST

2,500.000

437,475.000

SPDR S&P 500 ETF

5,000.000

1,026,650.000

SPDR GOLD SHARES

4,000.000

410,560.000

1,874,685.000
(227,774,228)

227,774,228
[227,774,228]

ISHARES MSCI GER

11,000

290,400.000

ISHARES MSCI UNI

10,000

165,300.000

455,700.000
(55,367,550)

55,367,550
[55,367,550]

2,446,735,298
[2,322,273,298]

N W O

50.9% 39.5%

9.6% 24_9%

100%

-% 27.9%
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2 100% -% -% 4.6%
4 100% -% =% 14.6%
2 100% -% -% 3.1%
2 100% =% =% 4.1%
2 100% -% -% 2.7%
4 100% -% -% 18.1%
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