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() ( 28 6 30 )
() ()
1,952,208,474 69.17
379,744,144 13.45
150,800,000 5.34
55,867,274 1.98
65,756,902 2.33
530,057,704 18.78
314,825,787 11.15
272,488,494 9.65
94,023,076 3.33
88,645,093 3.14
203,608,465 7.21
203,608,465 7.21
42,245,584 1.50
42,245,584 1.50
624,364,669 22.12
2,822,427,192 100.00
() ()
285,841,048 10.13
46,710,000 1.65
17,391,217 0.62
82,253,559 2.91
139,486,272 4.94
2,221,672,348 78.71
637,472,592 22.59
1,584,199,756 56.13
1,438,211,000 50.96
1,438,211,000 50.96
D

¢ 2
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3
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¢ 9
@) ( 28 6 30 )
(%)
) ) C7 7)™
152.20 156.13| 6.000000
1 [United Kingdom Gilt 1,100,000 8.42
231,726,022| 237,709,486| 2028/12/07
150.25 158.51| 4.500000
2 |United Kingdom Gilt 900,000 7.00
187,164,922 197,454,321| 2042/12/07
147.21 150.80] 2.400000
3 100,000,000 5.34
147,215,000 150,800,000( 2038/09/20
GERMAN GOVERNMENT 182.24 185.83| 6.250000
4 700,000 5.27
BOND 145,925,035 148,802,058( 2030/01/04
FRENCH GOVERNMENT 158.98 159.76] 8.500000
5 700,000 4.53
BOND 127,305,660 127,930,229| 2023/04/25
CANADIAN 142.68 145.16] 4.000000
6 1,100,000 4.50
GOVERNMENT BOND 124,885,274 127,056,819| 2041/06/01
21,821.03 21,272.52
7 |SPDR S&P 500 ETF TRUST 5,000 3.77
109,105,182 106,362,631
135.74 137.12| 8.000000
8 [United Kingdom Gilt 500,000 3.36
93,938,867 94,893,896| 2021/06/07
CANADIAN 168.59 169.51] 8.000000
9 700,000 3.35
GOVERNMENT BOND 93,906,286 94,418,716| 2027/06/01
United States Treasury 148.10 150.60] 6.625000
10 600,000 3.29
Note/Bond 91,446,443 92,990,093| 2027/02/15
CANADIAN 168.11 168.68| 9.000000
11 600,000 2.85
GOVERNMENT BOND 80,262,895 80,535,502| 2025/06/01
GERMAN GOVERNMENT 171.67 174.24] 6.500000
12 400,000 2.82
BOND 78,552,528 79,727,999 2027/07/04
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AUSTRALIAN 123.08 123.36] 5.500000
13 800,000 2.68
GOVERNMENT BOND 75,566,184 75,738,082| 2023/04/21
United States Treasury 140.65 145.18| 4.500000
14 500,000 2.65
Note/Bond 72,374,544 74,705,970 2039/08/15
United States Treasury 138.54 143.34] 4.375000
15 500,000 2.61
Note/Bond 71,288,844 73,757,140] 2041/05/15
NEW ZEALAND 120.42 121.79] 5.500000
16 800,000 2.53
GOVERNMENT BOND 70,508,318 71,313,408| 2023/04/15
12,477.83 12,950.19
17 [SPDR GOLD SHARES 4,000 1.84
49,911,350 51,800,778
18,510.42 18,178.02
18 |SPDR DJIA TRUST 2,500 1.61
46,276,054 45,445,056
SWEDISH GOVERNMENT 140.97 145.85| 3.500000
19 2,000,000 1.26
BOND 34,284,633 35,470,720( 2039/03/30
SWEDISH GOVERNMENT 124.02 124.53| 5.000000
20 2,000,000 1.07
BOND 30,163,609 30,286,182 2020/12/01
NORWEGIAN 114.87 116.02| 3.000000
21 2,000,000 1.01
GOVERNMENT BOND 28,189,343| 28,472,289 2024/03/14
NORWEGIAN 111.66 111.63| 4.500000
22 2,000,000 0.97
GOVERNMENT BOND 27,403,572 27,394,983| 2019/05/22
ISHARES MSCI GERMANY 2,676.68 2,439.99
23 11,000 0.95
ETF 29,443,580 26,839,957
GERMAN GOVERNMENT 195.51 203.54| 4.750000
24 100,000 0.82
BOND 22,364,388| 23,283,855( 2040/07/04
AUSTRALIAN 118.98 119.13] 5.750000
25 200,000 0.65
GOVERNMENT BOND 18,261,510 18,284,993| 2021/05/15
NEW ZEALAND 117.71 118.40| 6.000000
26 200,000 0.61
GOVERNMENT BOND 17,230,389| 17,331,684 2021/05/15
United States Treasury 149.08 150.98| 7.625000
27 100,000 0.55
Note/Bond 15,342,337| 15,537,763 2025/02/15
United States Treasury 145.74 150.59| 4.750000
28 100,000 0.55
Note/Bond 14,998,309| 15,497,525 2041/02/15
ISHARES MSCI UNITED 1,669.20 1,540.56
29 10,000 0.55
KINGDOM 16,692,002| 15,405,627
CANADIAN 159.45 161.05| 5.750000
30 100,000 0.45
GOVERNMENT BOND 12,688,073| 12,814,748| 2033/06/01
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69.17%
7.21%
1.50%
77.88%
( )
/
2016 9 3 48,679,460 46,710,000 1.65%
S&P500 E-MINI FUTURE
8 84,919,583 85,075,697 3.01%
2016 9
DJIA MINI E-CBOT 2016
6 54,219,008 54,410,575 1.93%
9
FT 100 2016 9 2 16,643,733 17,391,217 0.62%
DAX 30 2016 9 3 81,547,344 82,253,559 2.91%
T-BOND 2016 9 25 430,252,519 445,085,750 15.77%
T-NOTE(10YR) 2016 9 48 648,734,234 657,286,170 23.29%
T-BOND(ULTRA LONG)
25 462,203,177 481,827,836 17.07%
2016 9
BUNDS 2016 9 10 190,345,418 190,939,788 6.77%
BUXL(30YR) 2016 9 20 439,695,485 446,532,804 15.82%

31/85



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
ooooodooodooodooodd

/2016
2,800,000 380,311,030 387,212,000  13.72%
7
2,600,000 30,945,888 31,876,000 1.13%
/ 2016 7
700,000 50,193,640 51,107,000 1.81%
/2016 7
3,500,000 41,741,231 42,560,000  1.51%
/ 2016 7
/
2,600,000 202,187,912 206,674,000 7.32%
2016 7
/ 2016 7
700,000 52,693,820 53,606,000  1.90%
/ 2016 7
3,800,000 385,913,033 390,640,000 13.84%
/2016 7
2,400,000 269,411,424 274,536,000 9.73%
(D
« 2
3
« 9
¢ 9
(€©))
() () ( )X) ( )X()
1
3,138,109,791 3,138,109,791 0.9717 0.9717
( 25 12 10 )
2
1,215,600,296 1,215,600,296 0.9887 0.9887
( 26 6 10 )
3
1,038,047,915 1,161,593,678 1.0083 1.1283
( 26 12 10 )
4
2,780,879,366 2,780,879,366 0.9389 0.9389
( 27 6 10 )
27 6 2,756,731,561 0.9308
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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
2,760,136,498 2,760,136,498 0.9319 0.9319
27 12 10 )
12 2,718,701,222 0.9179
28 1 2,792,633,415 0.9429
2 2,819,850,709 0.9521
3 2,828,783,992 0.9551
4 2,747,943,127 0.9278
5 2,762,256,017 0.9326
6
% 6 10 ) 2,792,783,523 2,792,783,523 0.9430 0.9430
6 2,822,427,192 0.9530

()

0.0000

0.0000

0.1200

0.0000

0.0000

(o> B2 I NN~ BNOO RN SR B

0.0000

2.8

1.7

14.1

6.9

0.7

o ||l |lw|IN]| -

1.2
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