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384,635,643 100.58

( ) — 2,223,402 0.58
( ) 382,412,241 100.00]
292,439,717 99.91

( ) - 260,872 0.08
( ) 292,700,589 100.00]
268,022,443 39.58

405,002,350 59.81

( ) - 4,043,670 0.59
( ) 677,068,463 100.00]
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374,559,980 1.0201] 382,088,636 1.0269| 384,635,643]|100.58]
100.58
100.58
) (H () (H (H
284,779,158 1.0200] 290,503,178 1.0269 292,439,717]99.91
99.91
99.91
() () () () ) (H
ISHARES 1BOXX 7,940 13,249.15) 105,198,289 12,747 .41 101,214,459 — —114.94]
INVESTMENT
GRADE CORPORATE]
BOND ETF
ISHARES SELECT 9,280 11,010.58] 102,178,219 10,875.22, 100,922,090 — —114.90|
DIVIDEND ETF
ISPDR BLOOMBERG 22,980 4,103.40| 94,296,357 3,976.55 91,381,316 — —113.49|
BARCLAYS HIGH
YIELD BOND ETF
US TREASURY N/B| 600,000 10,818.59 64,911,571 10,757.93] 64,547,582 1.75 2023 5 9.53
1.75% 15
US TREASURY N/B 550,000 10,994 .34 60,468,919 10,924 .28] 60,083,544 1.875 2022 5| 8.87]
1.875% 31
US TREASURY N/B| 520,000 11,171.96) 58,094,226 11,046.38] 57,441,225 2.5 2024 5| 8.48]
2 .5% 15
ISPDR DOW JONES 5,060 9,840.02 49,790,546 10,428.98] 52,770,643 — — 7.79
REIT ETF
\VANGUARD REAL 5,610 8,627.69 48,401,361 8,975.85 50,354,546 — — 7.43
ESTATE ETF
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31
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10

US TREASURY N/B
2. 25%

280,000

10,943.96

30,643, 110]

10,845.52

30,367,483 2.25

2024 12

31

4.48

11

US TREASURY N/B
2.875%

170,000

11,296.20

19,203,543

11,226.89

19,085,725 2.875
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31

5

2.81

12

ISHARES 1BOXX
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CORPORATE BOND
ETF

875

9,792.45
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9,553.48

8,359,296 —

39.58

59.81
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30 10
1
1 ( 27 10 19 ) 11] 11 0.9784 0.9784
2 ( 28 4 18 ) 41 41 0.9962 0.9972
3 ( 28 10 18 ) 125 125 1.0009 1.0039
4 ( 29 4 18 ) 295, 296, 0.9897, 0.9927
5 ( 29 10 18 ) 427 428 0.9798 0.9828
6 ( 30 4 18 ) 398 400 0.9318 0.9348
7 ( 30 10 18 ) 381 382 0.9045, 0.9075
29 10 418 — 0.9738 —
11 416 — 0.9757, —
12 416 — 0.9729 —
30 1 410 — 0.9555 —
2 395 — 0.9311] —
3 399 — 0.9315 —
4 395 — 0.9233 —
5 397 — 0.9316 —
6 390 — 0.9305 —
7 381 — 0.9271] —
8 386 — 0.9337, —
9 386 — 0.9201] —
10 382 — 0.9047, _
30 10
1
1 ( 27 10 19 ) 57, 57, 0.9816 0.9816
2 ( 28 4 18 ) 122 122 0.9064 0.9074
3 ( 28 10 18 ) 152 153 0.8812 0.8832
4 ( 29 4 18 ) 234 234 0.9301] 0.9321
5 ( 29 10 18 ) 309 310 0.9592 0.9612
6 ( 30 4 18 ) 297 297, 0.8857, 0.8877
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30 10 18 ) 293 293 0.9200; 0.9220,
29 10 309 — 0.9617, —
11 313 — 0.9565] —
12 318 — 0.9640; —
30 1 308 — 0.9145 —
2 302 — 0.8820 —
3 293 — 0.8759 —
4 300 — 0.8954 —
5 304 — 0.9008 —
6 310, — 0.9176 —
7 303, — 0.9210 —
8 304 — 0.9310 —
9 303, — 0.9401] —
10 292 — 0.9256 —
1
1 27 4 27 27 10 19 0.0000]
2 27 10 20 28 4 18 0.0010
3 28 4 19 28 10 18 0.0100
4 28 10 19 29 4 18 0.0180
5 29 4 19 29 10 18 0.0180
6 29 10 19 30 4 18 0.0180
7 30 4 19 30 10 18 0.0180
1
1 271 4 27 27 10 19 0.0000;
2 27 10 20 28 4 18 0.0060;
3 28 4 19 28 10 18 0.0080;
4 28 10 19 29 4 18 0.0120;
5 29 4 19 29 10 18 0.0120;
6 29 10 19 30 4 18 0.0120;
7 30 4 19 30 10 18 0.0120;
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1 27 4 27 27 10 19 2.16
2 27 10 20 28 4 18 1.92
3 28 4 19 28 10 18 1.48
4 28 10 19 29 4 18 0.68
5 29 4 19 29 10 18 0.82
6 29 10 19 30 4 18 3.06
7 30 4 19 30 10 18 1.00
1 27 4 27 27 10 19 1.84
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