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2023 28
14,269,299,662 99.65
— 50,670,437 0.35
14,319,970,099 100.00
2023 28
o 15,144,661,073 0.9446 14,305,646,850 0.9422 14,269,299,662 | 99.65
99.65
99.65
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
(2022 10 ) 16,688,745,130 | 16,688,745,130 0.9353 0.9353
(2023 10 ) 14,494,173,197 | 14,494,173,197 0.8978 0.8978
2022 18,381,449,623 — 0.9616 —
17,952,699,308 — 0.9488 —
17,384,359,478 — 0.9325 —
17,127,767,890 — 0.9315 —
16,669,667,183 — 0.9211 —
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16,719,956,882 — 0.9341 —
16,443,440,419 — 0.9256 —
15,579,870,360 — 0.8946 —
10 15,305,466,280 — 0.8996 —
11 15,089,204,095 — 0.8983 —
12 14,730,921,242 — 0.8956 —
2023 14,526,169,901 — 0.8940 —
14,319,970,099 — 0.8952 —

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
2022 11 2022 10 0.0000
2022 11 2023 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
2022 11 2022 10 3.0
2022 11 2023 10 4.0

100

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 11 2022 10 118,070,404 | 1,420,816,021 17,844,148,175
2022 11 2023 10 76,906,723 | 1,777,045,900 16,144,008,998
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2023 28

8,853,270,200 62.05

1,715,458,684 12.02

10,568,728,884 74.07

— 3,700,278,477 25.93

14,269,007,361 100.00

1,098,800,000 7.70

691,111,983 4.84

1,338,278,784 9.38

4,123,456,536 28.90

1,990,396,132 13.95

— 11,596,057,983 81.27
2023 28

4.125%
11/15/32 64,000,000 | 13,976.78 | 8,945,143,839| 13,833.23| 8,853,270,200| 4.125| 2032/11/15 | 62.05

2%
13,000,000 | 13,380.87  1,739,513,690| 13,195.83| 1,715,458,684

N

2032/11/25 | 12.02

11/25/32

74.07

74.07
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40 1,103,652,475| 1,103,652,475| 1,098,800,000 | 1,098,800,000 7.70
E-mini Dow ($5) Futures 13 2,192,710 298,932,154 2,139,085 291,621,458 2.04
E-mini S&P 500 Futures 5 1,022,937.5 139,457,069 997,000 135,921,010 0.95
E-mini Nasdag-100
8 1,928,440.44 262,904,285 1,933,320 263,569,515 1.85
Futures
DAX Index Futures 24 9,340,800 | 1,350,773,088 9,254,400 | 1,338,278,784 9.38
10-Year T-Note Futures 271 30,277,412.67 | 4,127,719,669 | 30,246,141.98 | 4,123,456,536 28.90
Euro-Bund Futures 103 13,817,785.5 | 1,998,189,960 13,763,890 | 1,990,396,132 13.95
69,630,000.00 9,169,698,860 9,472,889,943 66.39
14,700,000.00 2,085,107,415 2,123,168,040 14.88
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2022 10 2023 10
173,256,423 164,843,508
16,609,001,113 14,405,944,152
16,782,257,536 14,570,787,660
16,782,257,536 14,570,787,660
19,198,262 14,685,610
2,845,859 2,553,776
71,027,811 58,934,603
474 474
440,000 440,000
93,512,406 76,614,463
93,512,406 76,614,463
17,844,148,175 16,144,008,998
1,155,403,045 1,649,835,801
46,793,694 89,497,838
16,688,745,130 14,494,173,197
16,688,745,130 14,494,173,197
16,782,257,536 14,570,787,660
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2022 10 2023 10
479,603,897 603,056,961
479,603,897 603,056,961
36,557 36,649
2,845,859 2,553,776
71,027,811 58,934,603
440,332 440,242
74,350,559 61,965,270
553,954,456 665,022,231
553,954,456 665,022,231
553,954,456 665,022,231
42,249,733 62,360,221
687,863,864 1,155,403,045
51,688,973 115,653,361
51,688,973 115,653,361
7,523,431 7,424,107
7,523,431 7,424,107

1,155,403,045

1,649,835,801
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19,146,893,792 17,844,148,175
118,070,404 76,906,723
1,420,816,021 1,777,045,900
1,155,403,045 1,649,835,801
17,844,148,175 16,144,008,998
0.9353 0.8978
9,353 8,978
2022 11 2022 11
2022 10 2023 10
_________________________________________________________________________________________________________ 0 | ... 46,857,983 |
0 0
o LTSS | 65,223,352
46,793,694 42,639,855
118,590,029 154,721,190
66 95
0 0
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