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2022 11 30

) )
249,304,448 100.05
135,867 0.05
249,168,581 100.00

2022 11 30

) )
19,376,342,000 23.67
6,886,489,190 8.41
5,735,617,084 7.01
2,780,269,550 3.40
1,899,121,364 2.32
1,702,973,642 2.08
1,573,962,680 1.92
1,055,065, 652 1.29
1,026,144,402 1.25
511,058,652 0.62
311,848,924 0.38
267,614,047 0.33
259,179,677 0.32
239,162,184 0.29
70,501,617 0.09
43,695,350,665 53.37
6,063,610,340 7.41
422,378,170 0.52
347,798,555 0.42
116,195,029 0.14
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6,949,982,094 8.49
10,469,438,161 12.79
4,074,356,375 4.98
2,906,801,140 3.55
2,784,085,320 3.40
2,031,350,552 2.48
1,128,117,800 1.38
869,829,269 1.06
681,866,404 0.83
503,122,859 0.61
442,323,238 0.54
393,303,433 0.48
295,547,308 0.36
287,926,163 0.35
200,536,456 0.24
145,012,928 0.18
141,936,631 0.17
132,910,807 0.16
27,488,464,844 33.58
3,733,013,035 4.56
81,866,810,638 100.00

2022 11 30

) )

12,568,918,719 15.35
12,580,878,193 15.37
352,075,140 0.43
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2022 11 30

88,146,395| 2.7990 246,725,223| 2.8283 249,304,448|100.05

2022 11 30
)
100.05
2022 11 30
) ) )
) )
)
USTN 4.125% 13,864.82 13,974.77| 4.125
50,380,000 8.60
09/30/27 6,985,100,959(7,040,487,030(2027/09/30
GERMANY GOVT 0% 12,169.79 12,078.38| 0.000
38,280,000 5.65
02/15/32 REGS 4,658,596,780(4,623,603,992(2032/02/15
USTN 4.125% 14,353.11 14,310.00| 4.125
30,890,000 5.40
11/15/32 4,433,676,894(4,420,358,388(2032/11/15
CHINA GOVT 1.99% 1,917.91 1,919.02| 1.990
215,250,000 5.05
04/09/25 4,128,303,852|4,130,685,778(2025/04/09
14,012.46 13,995.46| 4.000
USTN 4% 10/31/29 20,690,000 3.54
2,899,179,316(2,895,660,150(2029/10/31
USTN 3.25% 13,819.73 13,574.54| 3.250
14,640,000 2.43
08/31/24 2,023,208,688(1,987,313,022(2024/08/31
GNII 11 3% 12/52 12,122.23 12,426.09| 3.000
13,925,000 2.11
#TBA 1,688,020,722|1,730,332,698|2052/12/01
UK GILT .875% 12,843.38 13,070.83| 0.875
11,230,000 1.79
07/31/33 RGS 1,442,312,664|1,467,854,335|2033/07/31
KOREA GOVT 1.5% 9.09 8.94( 1.500
15,016,960,000 1.64
12/10/30 1,365,220,425|1,343,250,493|2030/12/10
CHINA GOVT 2.89% 1,946.07 1,943.13| 2.890
10 56,640,000 1.34
11/18/31 1,102,256,893(1,100,589,659|2031/11/18
CANADA GOVT .5% 8,401.43 8,422.99( 0.500
11 11,800,000 1.21
12/01/30 991,369,221 993,912,801(2030/12/01
UMBS 30YR 2.5% 11,454.60 11,760.48 2.500
12 8,375,000 1.20
12/52 #TBA 959,323,182 984,940,509 (2052/12/01
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GNIT 11 3.5% 12,473.34 12,782.98 3.500

13 7,000,000 1.09
12/52 #TBA 873,134,276| 894,808,845 (2052/12/01
NEW ZEALAND GOV 8,140.57 8,106.38( 0.500

14 11,000,000 1.09
.5% 05/15/24 895,463,464 891,702,167|2024/05/15
UMBS 15YR 2.5% 12,586.72 12,736.88 2.500

15 6,000,000 0.93
12/37 #TBA 755,203,268 764,212,719|2037/12/01
UMBS 30YR 3% 11,870.13 12,182.51| 3.000

16 6,050,000 0.90
12/52 #TBA 718,142,879| 737,041,832|2052/12/01
USTB 1.875% 10,471.59 9,068.77| 1.875

17 8,000,000 0.89
11/15/51 837,727,282 725,501,318(2051/11/15
CHINA GOVT 3.27% 2,006.66 2,010.44( 3.270

18 33,000,000 0.81
11/19/30 662,199,662| 663,446,506(2030/11/19
NEW ZEALAND GOV 7,635.85 7,525.52( 0.500

19 8,750,000 0.80
.5% 05/15/26 668,137,325| 658,483,229|2026/05/15
CANADA GOVT 2.25% 10,063.70 9,858.34( 2.250

20 6,645,000 0.80
6/1/25 668,733,153| 655,086,549(2025/06/01
NATIONWIDE B FRN 13,407.23 12,952.68| 5.10798

21 4,925,000 0.78
2/16/28 144A 660,306,331 637,919,620(2028/02/16
USTN 4.5% 14,001.44 13,981.29 4.500

22 4,500,000 0.77
11/15/25 630,065,016 629,158,172|2025/11/15
CANADA GOVT .25% 9,763.53 9,715.62 0.250

23 6,455,000 0.77
04/01/24 630,236,078| 627,143,2912024/04/01
GERMANY GOVT 0% 9,157.45 8,603.17( 0.000

24 6,956,000 0.73
08/15/52 REGS 636,992,566 598,436,506|2052/08/15
CHINA GOVT 3.02% 1,959.94 1,964.06| 3.020

25 30,000,000 0.72
05/27/31 587,983,507| 589,218,314(2031/05/27
USTB 2.875% 12,175.50 11,476.22| 2.875

26 5,120,000 0.72
05/15/52 623,386,064| 587,582,300|2052/05/15
SOCGEN 2.226/VAR 12,967.95 12,648.14| 2.226

27 4,535,000 0.70
01/21/26 144A 588,096,910 573,593,182(2026/01/21
UMBS 30YR 2% 10,996.22 11,319.85| 2.000

28 5,050,000 0.70
12/52 #TBA 555,309,395 571,652,383(2052/12/01
MEXICO UNITED 644.92 642.88| 5.750

29 86,850,000 0.68
5.75% 03/05/26 560,113,709 558,344,869(2026/03/05
USTB 2.25% 11,533.25 9,962.81( 2.250

30 5,560,000 0.68
02/15/52 641,248,928 553,932,321|2052/02/15
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53.37

8.49

0.54

33.04
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2022 11 30
/
) ) )
33,375,217 4,712,367,568 4,624,970,076 5.65
29,350,026 4,273,698,645 4,210,833,989 5.14
19,095,233 1,802,155,382 1,769,288,866 2.16
41,405,000 827,120,538 803,083,099 0.98
2,314,000 342,353,457 337,055,620 0.41
21,722,000 294,621,071 285,194,654 0.35
2,162,000 230,637,566 220,466,274 0.27
54,287,000 215,122,178 213,060,188 0.26
2,791,000 54,689,957 53,849,554 0.07
507,000 52,201,558 51,116,399 0.06
722,000 119,505,440 119,825,502 0.15
26,821,000 159,528,625 157,616,288 0.19
9,131,146 281,470,029 278,940,423 0.34
2,755,000 397,849,550 395,254,340 0.48
4,388,000 410,629,040 406,553,904 0.50
4,409,000 468,808,970 449,600,279 0.55
33,494,000 469,250,940 464,853,177 0.57
114,772,000 843,516,814 824,085,914 1.01
18,344,000 1,561,808,160 1,576,837,399 1.93
57,061,289 8,092,600,352 7,907,310,967 9.66
LONG GILT FUTURE
20 355,303,825 352,075,140 0.43
MAR23 G H3
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2022 11
( ) ( ) ) ()
( ) ( ) ( ) ( )

(2022 ) 201 201 1.0261 1.0261
2021 11 203 1.0123
2021 12 203 1.0233
2022 199 1.0040
2022 196 0.9878
2022 202 1.0244
2022 200 1.0244
2022 333 1.0211
2022 340 1.0414
2022 345 1.0567
2022 339 1.0447
2022 310 1.0306
2022 10 284 1.0583
2022 11 249 1.0332

)
0.0000
()
2.6
2022 2022 11 2-3

100
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D) ) )
215,379,543 19,407,732 195,971,811
2022 135,653,413 63,712,984 267,912,240

2022 11
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2022

2022 11

201,085,141 281,098,383
389,027 2,366,249
201,474,168 283,464,632
201,474,168 283,464,632
1,258,591

12,575 36,163
311,690 896,271
56,124 164,547
380,389 2,355,572
380,389 2,355,572
195,971,811 267,912,240
5,121,968 13,196,820
4,347,389 3,534,371
201,093,779 281,109,060
201,093,779 281,109,060
201,474,168 283,464,632
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2021 16 ( ) 2022
2022 15 2022 11
2,422,093 8,419,565
2,422,003 8,419,565
21,283 36,163
527,831 896,271
96,885 164,551
645,999 1,096,985
1,776,004 7,322,580
1,776,094 7,322,580
1,776,094 7,322,580
166,243 1,237,158
5,121,968
840,724 3,650,083
840,724 3,650,083
61,374 1,660,653
61,374 1,660,653
2,389,201 13,196,820

24167
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2022 2022 11
1,106,300 195,971,811
214,273,243 135,653,413
19,407,732 63,712,984
195,971,811 267,912,240
1.0261 1.0493
2021 16 2022
2022 15 2022 11

0.23
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2022 2022 11

)

)

8,570,799,248

9,856,421,135

159,124,579

557,456,719

39,566,491,874
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