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2022 28
18,338,224,060 99.76
— 43,225,563 0.24
18,381,449,623 100.00
2022 28
)
o 18,268,802,611 1.0060 | 18,378,415,427 1.0038 | 18,338,224,060 99.76
99.76
99.76
1
(2019 12 ) 10,611,296,353 | 10,611,296,353 0.9892 0.9892
(2019 13 ) 13,658,085,962 | 13,760,256,527 1.0026 1.0101
(2020 10 ) 16,808,073,478 | 16,824,880,017 1.0001 1.0011
(2020 11 ) 17,536,156,511 | 17,588,729,552 1.0007 1.0037
(2021 10 ) 20,934,171,931 | 20,934,171,931 0.9882 0.9882
(2021 10 ) 20,425,159,593 | 20,425,159,593 0.9872 0.9872
(2022 10 ) 18,459,029,928 | 18,459,029,928 0.9641 0.9641
2021 20,449,258,640 — 0.9668 —
20,458,412,732 — 0.9580 —
20,674,142,763 — 0.9680 —
20,658,838,339 — 0.9693 —
20,374,024,595 — 0.9753 —
20,410,785,625 — 0.9856 —
20,314,652,713 — 0.9917 —
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19,922,834,685 — 0.9819 —
10 19,577,375,742 — 0.9809 —
11 19,370,767,486 — 0.9827 —
12 19,153,733,022 — 0.9892 —
2022 18,602,672,196 — 0.9687 —
18,381,449,623 — 0.9616 —
1
2018 20 2019 12 0.0000
2019 13 2019 13 0.0075
2019 14 2020 10 0.0010
2020 11 2020 11 0.0030
2020 12 2021 10 0.0000
2021 11 2021 10 0.0000
2021 11 2022 10 0.0000
2018 20 2019 12 1.1
2019 13 2019 13 2.1
2019 14 2020 10 0.1
2020 11 2020 11 0.4
2020 12 2021 10 1.2
2021 11 2021 10 0.1
2021 11 2022 10 2.3
100 2
2018 20 2019 12 10,782,177,633 55,010,409 10,727,167,224
2019 13 2019 13 3,061,446,251 165,871,425 13,622,742,050
2019 14 2020 10 3,641,210,698 457,413,138 16,806,539,610
2020 11 2020 11 1,518,085,316 800,277,784 17,524,347,142
2020 12 2021 10 4,887,130,309 1,227,847,375 21,183,630,076
2021 11 2021 10 750,866,755 1,244,988,821 20,689,508,010
2021 11 2022 10 164,173,098 1,706,787,316 19,146,893,792
2022 28
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1,091,519,000 5.95
6,964,144,331 37.98
5,596,572,841 30.52
13,652,236,172 74.45
122,962,500 0.67
175,623,025 0.96
298,585,525 1.63
— 4,387,194,141 23.92
18,338,015,838 100.00
292,160,000 1.59
1,875,081,847 10.23
2,303,507,395 12.56
2,815,169,171 15.35
— 16,075,266,300 87.66
2022 28
)
US TREASURY 0.625%
36,000,000 | 10,394.08| 3,741,870,094 | 10,341.72( 3,723,021,000( 0.625 2030/8/15 20.30
08/15/30
GDBR 0% 08/15/31 20,000,000 | 12,701.67| 2,540,335,898 | 12,704.42| 2,540,884,300 0 2031/8/15 13.86
GDBR 0% 02/15/31 18,000,000 | 12,749.58| 2,294,925,665| 12,759.62| 2,296,732,286 0 2031/2/15 12.52
US TREASURY 1.25%
14,000,000 | 11,265.22( 1,577,131,125( 11,217.82| 1,570,496,015 1.25]| 2026/11/30 8.56
10/31/23
1,100,000,000 98.79]| 1,086,745,000 99.22| 1,091,519,000 0.1| 2031/12/20 5.95
US TREASURY 1.875%
8,000,000 | 11,433.40 914,672,134 | 11,443.06 915,444,875| 1.875 2032/2/15 4.99
02/15/32
GDBR 0% 02/15/32 6,000,000 | 12,652.52 759,151,300 12,649.27 758,956,255 0 2032/2/15 4.14
US TREASURY 1.375%
3,000,000 | 10,987.64 329,629,485 10,928.50 327,855,070 1.375| 2031/11/15 1.79
11/15/31
US TREASURY 1.25%
2,000,000 10,881.56 217,631,203| 10,823.78 216,475,703 1.25 2031/8/15 1.18
08/15/31
US TREASURY 0.875%
2,000,000 | 10,594.49 211,889,813| 10,542.58 210,851,668 0.875| 2030/11/15 1.15
11/15/30
iShares Core DAX
11,000 16,979.75 186,777,307 | 15,965.72 175,623,025 — — 0.96
UCITS ETF (DE)
i
4,500 28,530 128,385,000 27,325 122,962,500 — — 0.67
225 ETF
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74.45
1.63
76.08
11 286,285,445 286,285,445 292,160,000 292,160,000 1.59
E-mini Dow ($5)
38 6,264,128.34 723,820,030 6,458,860 746,321,273 4.07
Futures
E-mini S&P 500
20 4,577,750 528,959,012 4,380,000 506,109,000 2.76
Futures
E-mini Nasdag-
19 5,714,535 660,314,519 5,388,590 622,651,574 3.40
100 Futures
10-Year T-Note
158 20,085,842.42 2,320,919,091 | 19,935,157.04 | 2,303,507,395 12.56
Futures
Euro-Bund
131 21,727,660 | 2,810,255,544 21,765,650( 2,815,169,171 15.35
Futures
76,800,000.00 | 8,874,623,680 | 8,870,774,520 48.37
55,700,000.00 | 7,324,027,460 | 7,204,491,780 39.29
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2021 10 2022 10
140,408,008 155,803,286
20,378,002,978 18,428,605,010
20,518,410,986 18,584,408,296
20,518,410, 986 18,584,408,296
5,936,003 40,900,743
3,365,910 3,250,591
83,509,115 80,786,608

365 426

440,000 440,000
93,251,393 125,378,368
93,251,393 125,378,368
20,689,508,010 19,146,893,792
264,348,417 687,863,864
53,831,479 49,957,045
20,425,159,593 18,459,029,928
20,425,159,593 18,459,029,928
20,518,410,986 18,584,408, 296
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2021 11 2021 11

2021 10 2022 10
61,768,596 364,397,968
61,768,596 364,397,968
47,036 37,435
3,365,910 3,250,591
83,509,115 80,786,608
440,000 440,000
87,362,061 84,514,634
25,593,465 448,912,602
25,593,465 448,912,602
25,593,465 448,912,602
18,727,396 5,984,292
249,458,145 264,348,417
15,825,129 22,371,740
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