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§1

2024 7 17

2024 4 1 2024 6 30

§2

QDI

004998

004998

2017 12 11

1,131,682,275.79

(Barclay Global Aggregate Index)*70%+
*30%
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Brown Brothers Harriman & Co.

1 004999
2 1.1977 1,099,803,767.84
0.1681 31,878,507.95
§3
3.1
2024 4 1 -2024 6 30
1. -4,939,583.64
2. -3,039,772.64
3. -0.0034
4. 1,355,451,048.43
5. 1.1977
1
2
3.2
3.2.1
-1.45% 0.48% -0.15% 0.27% -1.30% 0.21%
-3.74% 0.42% -1.08% 0.25% -2.66% 0.17%
-4.78% 0.56% 0.68% 0.28% -5._46Y% 0.28%
-2.86% 0.94% -2.87% 0.34% 0.01% 0.60%
7.75% 0.74% -1.98% 0.31% 9.73% 0.43%
19.77Y% 0.66% 5.90% 0.29% 13.87Y% 0.37%




QDIl 2024 2

3.2.2

wfEeaRkmrds (QDIT1) Sit- T = 3 55 6 A e #5 P 4 5% S 0 38 5 i) 55 92 56 3 1O

|3
30. 00%
25. 00% " w
e LN
20. 00% P, r "iw.'*
15. 00% J ‘}1 F
. a ]
10. 00% ) - %Mﬁ'ﬁ\_‘\ » \
5. 00% : d-lrd ) ﬂ/“.\u 1"L'-...Jl‘-'-l. M
. | . W
0. 00% r"w W iy
Wy
-5. 00% \
-10. 00% |
-15. 00%
T & 2 5 R 85 2 28 2 ¥R S B 2 2 g
Z ;I_'_ T & & | & T T T T T | | I L i & 54
> 2 8 ¥ 8 8 &2 8 83 5 & 8 5 8 8 5 &8 2 8 8
K N e O A 1
S 5 &5 &5 5 &5 5 8 8 8 8 8 8 8 8 8 8 8 8 8
(o] (o] (o] o o o o (o] (o] (o] (o] o o o o (o] (o] (o] (o] o
s : S i SR AR B AR R T o e
1 2017 12 11 2024 6 30
2 6
4.1
100
2016
2020 1 2
- 9
100




QDIl 2024 2

4.2

4.3

4.4

4.4.1

4.4.2

4.5
4.5.1

2024

CPI 0.0% PPI

-0.2%

51.7 55.1

S%

4.392% 19bp
CPI PPI

6 PMI

10

PMI
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QDI

2024

2

| 9 | 1,361,750,864.47 100.00
5.2
5.3
5.4

5.4.1
5.5
s

AAA+  AAA- 1,179,615,628.02 87.03

AT AA- - -

At A- 2,578,596.19 .19

BBB+ BBB- 3,343,959.70 .25

BB+ BB- - -

B+ B- - -

cCcC+  CCC- - -

102,577,253.00 7.57
5.6

s

1 | US91282C1J18 | T 4 1/2 11/15/33 517,500 373,611,353.45 27.56

2 | US912797JT50 | B 0 07/25/24 304,130 215,992,365.76 15.94

3 | US91282CKQ32 |T 4 3/8 05/15/34 213,800 152,948,566.95 11.28

4 | US912810TV08 |T 4 3/4 11/15/53 155,000 114,527,165.94 8.45

5 | US912797KY27 | B 0 08/20/24 120,000 84,899,489.37 .26

5.7

SIN

10
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5.8
5.9
%
DRX DLY . -
Direxion
20+ YR
1 ETF Shares ETF | 29,380,233.00 2.17
TEARS
Trust
BULL 3X
5.10
5.10.1
5.10.2
5.10.3
1 2,466.61
2 10,002,494.52
3 265,033.08
4 _
5 24,458,391.04
6 -
7 -
8 34,728,385.25

5.10.4

10
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5.10.5

5.10.6

§6

576,170,811.72
604,570,494.63
49,059,030.56
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