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1,706,346,761 62.89

68,860,790 2.54

212,505,421 7.83
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T-BOND 3.125 815,000 16,128.21 131,444,946 13,182.84 107,440,199 3.125| 2048/5/15| 3.96
05/15/48

T-NOTE 2.750 701,000 14,204.02 99,570,249 13,720.57 96,181,260 2.75| 2024/2/15| 3.54
02/15/24

T-NOTE 0.750 710,000 13,680.00 97,128,060 13,374.54 94,959,275 0.75| 2023/12/31| 3.50
12/31/23

T-NOTE 2.375 690,000 14,120.85 97,433,877 13,580.86 93,707,977 2.375| 2024/8/15| 3.45
08/15/24

T-NOTE 2.000 690,000 13,971.13 96,400,807 13,284.11 91,660,369 2| 2025/8/15| 3.38
08/15/25

T-NOTE 1.125 690,000 13,649.50 94,181,617 13,122.19 90,543,151| 1.125| 2025/1/15| 3.34
01/15/25

T-BOND 2.000 702,000 13,056.17 91,654,337 10,532.63 73,939,067 2| 2051/8/15| 2.73
08/15/51

T-NOTE 0.750 577,000 12,979.92 74,894,178 12,114.96 69,903,332 0.75| 2028/1/31| 2.58
01/31/28

T-NOTE 2.250 527,000 14,149.96 74,570,311 13,189.34 69,507,847 2.25| 2027/8/15| 2.56
08/15/27
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10 T-NOTE 0.250 520,000 13,467.90 70,033,103 13,128.15 68,266,393 0.25| 2024/5/15| 2.52
05/15/24

11 T-NOTE 1.500 527,000 13,673.07 72,057,116 12,885.00 67,903,995 1.5| 2026/8/15| 2.50
08/15/26

12 T-NOTE 0.500 527,000 12,928.63 68,133,900 12,152.86 64,045,618 0.5 2027/5/31| 2.36
05/31/27

13 T-NOTE 2.500 545,000 14,179.07 77,275,966 11,575.60 63,087,047 2.5 2045/2/15| 2.33
02/15/45

14 T-NOTE 0.750 450,000 13,277.98 59,750,916 12,606.66 56,729,995 0.75| 2026/3/31| 2.09
03/31/26

15 T-BOND 4.750 325,000 18,716.43 60,828,418 16,505.09 53,641,552 4.75| 2037/2/15| 1.98
02/15/37

16 BTPS 6.500 263,000 18,290.01 48,102,730 16,312.94 42,903,048 6.5 2027/11/1| 1.58
11/01/27

17 T-NOTE 1.625 340,000 13,509.29 45,931,618 12,306.12 41,840,808| 1.625| 2031/5/15| 1.54
05/15/31

18 T-NOTE 1.375 340,000 13,172.13 44,785,267 11,932.46 40,570,394| 1.375| 2031/11/15| 1.50
11/15/31

19 T-NOTE 0.875 340,000 12,704.03 43,193,734 11,644.92 39,592,728| 0.875| 2030/11/15| 1.46
11/15/30

20 T-NOTE 0.625 340,000 12,508.69 42,529,565 11,480.83 39,034,850( 0.625| 2030/5/15| 1.44
05/15/30

21 T-NOTE 2.250 267,000 14,199.87 37,913,656 13,221.83 35,302,303 2.25| 2027/2/15| 1.30
02/15/27

22 BTPS 0.000 265,000 13,864.00 36,739,607 13,206.24 34,996,543 0| 2024/12/15| 1.29
12/15/24

23 T-NOTE 2.000 267,000 14,026.58 37,450,978 13,106.49 34,994,332 2| 2026/11/15| 1.29
11/15/26

24 T-BOND 2.000 315,000 13,142.12 41,397,690 10,867.83 34,233,676 2| 2041/11/15| 1.26
11/15/41

25 FRTR 1.250 248,000 14,625.95 36,272,371 12,131.92 30,087,172 1.25| 2036/5/25| 1.11
05/25/36

26 BTPS 0.000 216,000 13,973.90 30,183,635 13,566.87 29,304,447 0| 2024/1/15| 1.08
01/15/24

27 FRTR 1.500 217,000 15,088.92 32,742,969 13,492.41 29,278,543 1.5 2031/5/25| 1.08
05/25/31

28 FRTR 2.750 186,000 15,943.26 29,654,473 14,676.78 27,298,820 2.75( 2027/10/25| 1.01
10/25/27

29 T-NOTE 2.625 204,000 13,575.65 27,694,331 13,341.51 27,216,686 2.625| 2029/2/15| 1.00
02/15/29

30 T-NOTE 2.375 204,000 13,402.95 27,342,024 13,122.73 26,770,384 2.375| 2029/5/15| 0.99
05/15/29

98.83

98.83
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2021 3 31 2022 3 31
*2 6,652,162 7,486,067
24,867 27,313
13 1,045
521,584 572,846
*2 7,827 8,285
13 12
4,099 6,110
7,210,568 8,101,681
*1 67,627 103,051
57,883 76,506
9,744 26,545
27,218 49,778
25,925 48,287
959 959
333 530
40,268 44,398
1,344 676
2,556 2,074
36,367 41,646
135,114 197,227
7,345,683 8,298,909
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386,391 427,644
*2 326,663 353,955
59,727 73,689

133,176 217,075

21,468 49,120

2,070 2,157

75,201 84,794

4,323 4,125

622,632 784,917

120,397 141,018

32,355 28,302

152,752 169,320

775,385 954,237

6,570,454 7,344,548

200,000 200,000

6,370,454 7,144,548
2,000 2,000
6,368,454 7,142,548
5,560,000 6,210,000
808,454 932,548

156 122

156 122

6,570,298 7,344,671

7,345,683 8,298,909

31/60




EDINETOOOO
0 o o = 222
OOoooooooooooooooooood

2020 4 1 2021 4 1
2021 3 31 2022 3 31
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*1 99,617 125,440
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2020 4 1 2021 3 31
)
200,000 2,000 4,650,000 1,060,551 5,712,551 5,912,551
— — 910,000 910,000 — —
— — — 657,902 657,902 657,902
— — 910,000 252,097 657,902 657,902
200,000 2,000 5,560,000 808,454 6,370,454 6,570,454
20 20 5,912,531
— — 657,902
135 135 135
135 135 657,766
156 156 6,570,298
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30 2019 7 4
19
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1
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(2021 3 31 (2022 3 31 )
77,047 76,762
48,009 39,961

(2021 3 31 (2022 3 31 )
5,490,924 6,300,936
1,000,000 1,000,000
3,150 3,150
148,731 169,395
2020 4 1 2021 4 1
2021 3 31 2022 3 31
90,790 116,149
112 77
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