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1,166,367,836 99.27
1,166,367,836 99.27
8,539,929 0.73
1,174,907,765 100.00

/

2022 6 30
1,120,932,623 96.10
811,805,500 69.60
309,127,123 26.50
45,456,570 3.90
1,166,389,193 100.00

2022 6 30
208,806,472 17.90
208,806,472 17.90

/
2022 6 30
1.1369 1.1382
1,024,747,704 99.27
1,165,138,139 | 1,166,367,836

2022 6 30
99.27
99.27
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2022 6 30
/
100.18 100.15 0.005
270,000,000 23.18
270,496,800 270,413,100 | 2024/6/1
100.13 100.26 0.1
200,000,000 17.19
200,260,000 200,520,000 | 2027/9/20
101.15 101.18 0.3
160,000,000 13.88
161,844,800 161,889,600 |2025/12/20
99.21 99.39 0.1
160,000,000 13.63
158,736,000 159,030,400 | 2029/9/20
US T N/B 0.375 01/31/26 90.26 90.59 0.375
132,579,600 10.30
119,673,804 120,108,830 | 2026/1/31
US T N/B 1.25 05/31/28 89.18 89.57 1.25
123,012,000 9.45
109,711,327 110,191,842 | 2028/5/31
US T N/B 1.625 05/15/31 88.18 88.72 1.625
88,842,000 6.76
78,347,538 78,826,451 | 2031/5/15
99.71 99.76 0.2
20,000,000 1.71
19,942,800 19,952,400 | 2032/3/20
2022 6 30
96.10
96.10
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2022 6 30

US 10YR NOTE FUT
13 208,080,359 208,806,472 | 17.90

Sep22
2022 6 1
5
10,114 10,135 0.9637 0.9657
(2012 12 25 )
6
8,601 8,619 0.9499 0.9519
(2013 6 24 )
7
7,260 7,275 0.9472 0.9492
(2013 12 24 )
8
6,346 6,360 0.9396 0.9416
(2014 6 23 )
9
5,325 5,336 0.9431 0.9451
(2014 12 24 )
10
4,299 4,308 0.9279 0.9299
(2015 6 23 )
11
3,790 3,798 0.9277 0.9297
(2015 12 24 )
12
3,245 3,248 0.9465 0.9475
(2016 6 23 )
13
2,779 2,782 0.9195 0.9205
(2016 12 26 )
14
2,514 2,517 0.9215 0.9225
(2017 6 23 )
15
2,361 2,364 0.9112 0.9122
(2017 12 25 )
16
2,217 2,220 0.8993 0.9003
(2018 6 25 )
17
2,018 2,021 0.8941 0.8951
(2018 12 25 )
18
1,870 1,872 0.8998 0.9008
(2019 6 24 )
19
1,740 1,742 0.8885 0.8895
(2019 12 23 )
20
1,652 1,654 0.8954 0.8964
(2020 6 23 )
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21
(2020 12 23 ) 1,571 1,572 0.8858 0.8868
22
(2021 6 23 ) 1,368 1,369 0.8722 0.8727
23
(2021 12 23 ) 1,283 1,284 0.8687 0.8692
24
(202 6 23 ) 1,174 1,174 0.8551 0.8554
2021 6 1,367 0.8722
7 1,342 0.8721
8 1,331 0.8716
9 1,309 0.8693
10 1,299 0.8682
11 1,292 0.8703
12 1,282 0.8680
2022 1 1,267 0.8640
2 1,242 0.8616
3 1,214 0.8599
4 1,198 0.8598
5 1,197 0.8599
6 1,174 0.8559
> 0.0120
6 0.0120
! 0.0120
8 0.0120
S 0.0120
10 0.0120
1 0.0120
12 0.0090
13 0.0060
14 0.0060
15 0.0060
16 0.0060
17 0.0060
18 0.0060
19 0.0060
20 0.0060
21 0.0060
22 0.0055
23 0.0030
24 0.0018
> 0.3
6 0.2
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7 1.0
8 0.5
9 1.6
10 0.3
11 1.3
12 3.0
13 2.2
14 0.9
15 0.5
16 0.6
17 0.1
18 1.3
19 0.6
20 1.5
21 0.4
22 0.9
23 0.1
24 1.4
5 1,694,183,666 2,893,784,164
6 1,528,177,999 2,969,158,794
7 585,274,468 1,975,707,334
8 433,541,651 1,343,629,444
9 270,308,598 1,377,992,929
10 90,883,173 1,104,322,323
11 117,101,512 664,228,558
12 65,888,113 723,259,107
13 210,425,949 617,139,851
14 28,409,021 321,726,604
15 50,537,274 187,438,883
16 119,686,898 245,535,641
17 10,768,399 218,702,936
18 15,260,506 194,956,185
19 24,591,085 143,920,145
20 11,513,499 124,938,310
21 73,662,804 145,698,621
22 8,780,990 212,929,107
23 4,994,500 96,551,710
24 28,586,571 133,213,516
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