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2020
i 7-10 ETF
€))
8,691,621,762 99.37
8,691,621,762 99.37
55,010,896 0.63
8,746,632,658 100.00
@
)
(D)
UNITED STATES TREASURY NOTE/BOND 120.38 121.02 | 3.125000
1 676,607,200 9.36
3.125% 2028/11/15 814,562,244 | 818,853,276 | 2028/11/15
UNITED STATES TREASURY NOTE/BOND 117.94 118.54 | 2.875000
2 676,283,980 9.17
2.875% 2028/08/15 797,637,174 | 801,713,511 | 2028/8/15
UNITED STATES TREASURY NOTE/BOND 107.89 108.24 | 1.500000
3 734,786,800 9.09
1.5% 2030/02/15 792,761,643 | 795,349,306 | 2030/2/15
UNITED STATES TREASURY NOTE/BOND 117.55 118.13 [ 2.875000
4 657,968,180 8.89
2.875% 2028/05/15 773,492,305 | 777,301,996 | 2028/5/15
UNITED STATES TREASURY NOTE/BOND 116.58 117.32 | 2.625000
5 650,426,380 8.72
2.625% 2029/02/15 758,320,225 | 763,133,061 | 2029/2/15
UNITED STATES TREASURY NOTE/BOND 116.23 116.75 [ 2.750000
6 628,986,120 8.40
2.75% 2028/02/15 731,089,293 | 734,390,413 | 2028/2/15
UNITED STATES TREASURY NOTE/BOND 114.71 115.54 | 2.375000
7 552,706,200 7.30
2.375% 2029/05/15 634,041,805 | 638,634,732 | 2029/5/15
UNITED STATES TREASURY NOTE/BOND 111.88 112.41 | 2.250000
8 557,446,760 7.16
2.25% 2027/08/15 623,678,437 | 626,648,533 | 2027/8/15
UNITED STATES TREASURY NOTE/BOND 99.52 99.87 | 0.625000
9 622,737,200 7.11
0.625% 2030/05/15 619,783,540 | 621,958,778 | 2030/5/15
UNITED STATES TREASURY NOTE/BOND 112.14 112.73 | 2.250000
10 522,862,220 6.74
2.25% 2027/11/15 586,369,603 | 589,425,012 | 2027/11/15
UNITED STATES TREASURY NOTE/BOND 108.27 109.24 | 1.625000
11 493,449,200 6.16
1.625% 2029/08/15 534,257,495 | 539,054,690 | 2029/8/15
UNITED STATES TREASURY NOTE/BOND 109.61 110.55 [ 1.750000
12 426,650,400 5.39
1.75% 2029/11/15 467,666,191 | 471,665,344 | 2029/11/15
153. 1542 .2
13 | US TREASURY N/B 6.25% 2030/05/15 76,495,400 53.86 54.26 | 6.250000 1.35
117,696,835 | 118,006,106 | 2030/5/15
138.40 138.55 [ 5.250000
14 | US TREASURY N/B 5.25% 2028/11/15 84,791,380 1.34
117,354,924 | 117,485,738 | 2028/11/15
141.09 141.11 | 6.125000
15 | US TREASURY N/B 6.125% 2027/11/15 81,235,960 1.31
114,621,367 | 114,634,725 | 2027/11/15
UNITED STATES TREASURY NOTE/BOND 139.48 139.61 | 5.500000
16 60,980,840 0.97
5.5% 2028/08/15 85,059,210 | 85,139,730 | 2028/8/15
UNITED STATES TREASURY NOTE/BOND 139.37 139.62 | 5.250000
17 56,024,800 0.89
5.25% 2029/2/15 78,083,744 | 78,226,811 | 2029/2/15
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99.37
2020
) ) ) [ )

(2018 11 1,710,298,135 | 1,714,528,135 2,425.95 2,431.95 2,486

(2018 11 3,284,937,531 | 3,302,157,531 2,289.16 2,301.16 2,303

(2018 11 3,386,894,036 | 3,404,114,036 2,360.20 2,372.20 2,374

(2018 10 11 2,550,778,445 | 2,569,393,445 2,329.48 2,346.48 2,361

(2019 11 4,211,180,193 | 4,225,540,193 2,346.06 2,354.06 2,372

(2019 11 3,564,000,958 | 3,588,735,958 2,449_49 2,466.49 2,469

(2019 11 3,807,681,539 | 3,829,311,539 2,464.52 2,478.52 2,467

(2019 10 11 6,661,181,054 | 6,687,431,054 2,537.59 2,547.59 2,542

(2020 11 8,704,029,273 | 8,745,291,273 2,531.34 2,543.34 2,532

10 (2020 11 7,585,282,522 | 7,632,474,522 2,732.45 2,749._45 2,720

11 (2020 11 8,922,457,074 | 8,961,889,074 2,715.29 2,727.29 2,714

2019 3,827,068,422 2,477.07 2,478
2019 4,074,368,758 2,476.82 2,480
2019 5,723,506,866 2,526.93 2,536
2019 6,300,939,226 2,535.59 2,540
2019 10 6,820,581,189 2,530.83 2,532
2019 11 7,056,715,562 2,552.16 2,557
2019 12 8,572,251,265 2,537.30 2,536
2020 8,659,387,941 2,580.66 2,580
2020 9,733,718,989 2,642.52 2,634
2020 7,281,843,236 2,763.51 2,732
2020 7,510,159,735 2,705.39 2,700
2020 7,783,179,597 2,715.69 2,716
2020 8,746,632,658 2,736.74 2,738
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i 7-10 ETF
€y
(2020 11 ) (2020 11 )
3,437,364 6,960,722
5,970,409 5,900,069
8,680, 483,838 8,900, 643,865
41,955,575 41,846,565
16,839,176 10,310,861
374,135 310,453
8,749,060, 497 8,965,972,535
8,749,060, 497 8,965,972,535
41,262,000 39,432,000
505,460 548,854
2,325,178 2,524,795
938,586 1,009,812
45,031,224 43,515,461
45,031,224 43,515,461
8,596,250,000 8,215,000,000
107,779,273 707,457,074
1,756,377 12,642
8,704,029,273 8,922,457,074
8,704,029,273 8,922,457,074
8,749,060, 497 8,965,972,535
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@)
(2019 12 (2020 12
2020 1 ) 2020 11 )

75,416,264 93,812,861
32,673,104 820,254,354
114,996,602 134,317,674
254,731 567,060
223,340,701 780,316,601
847,319 1,159,391

3,897,799 5,333,371
2,291,204 3,032,178
7,036,322 9,524,940
216,304,379 770,791,661
216,304,379 770,791,661
216,304,379 770,791,661
54,818,461 107,779,273
28,361,355 253,549,540
28,361,355 253,549,540
14,556,000 338,039,400
14,556,000 338,039,400
67,512,000 86,624,000
107,779,273 707,457,074

39/94



EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

®

@

@

®

( 12 133 ) 60

61

40/94



EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

)

(2020 11 ) (2020 11 )

3,438,500 3,286,000

2,531.34 2,715.29

)
2019 12 2020 12
2020 11 2020 11
2019 12 2019 10 11 2020 12 2020 11
30,905,443 51,412,930
633,704 1,756,377
( ) 31,539,147 ( ) 53,169,307
2,918,143 4,985,240
( ) 28,621,004 ( ) 48,184,067
26,250,000 47,192,000
( Y( - )2,371,004 ( Y - ) 992,067
2,625,000 2,776,000
7 x ) 10 ( / x ) 17
2019 10 12 2020 11 2020 12 2020 11

44,765,552 42,966,991
2,371,004 992,067
( ) 47,136,556 ( ) 43,959,058
4,118,179 4,539,700
( ) 43,018,377 ( ) 39,419,358
41,262,000 39,432,000
( Y( - )1,756,377 ( Y - ) 12,642
3,438,500 3,286,000
( /7 x ) 12 ( / x ) 12
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BlackRock, Inc. RQA Counterparty & Concentration Risk

BlackRock, Inc. RQA
Counterparty & Concentration Risk
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