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T-NOTE 2.375 690,000 13,444.67 92,768,242 13,545.13 93,461,413| 2.375| 2024/8/15| 3.56
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05/31/27

T-NOTE 2.500 545,000 10,481.11 57,122,061 10,773.20 58,713,992 2.5| 2045/2/15| 2.24
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13 BTPS 6.500 233,000 17,311.61 40,336,063 16,818.79 39,187,789 6.5 2027/11/1| 1.49
11/01/27

14 T-NOTE 2.625 294,000 13,179.86 38,748,803 13,117.63 38,565,839 2.625| 2029/2/15| 1.47
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18 T-NOTE 2.000 267,000 12,880.67 34,391,412 13,064.67 34,882,677 2| 2026/11/15| 1.33
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19 T-NOTE 2.250 256,000 13,419.55 34,354,068 13,470.33 34,484,054 2.25|2024/11/15| 1.31
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20 T-NOTE 4.125 238,000 14,667.74 34,909,229 14,437.80 34,361,974| 4.125|2032/11/15| 1.31
11/15/32

21 T-NOTE 3.000 240,000 13,491.20 32,378,899 13,564.24 32,554,180 3| 2025/10/31| 1.24
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24 T-BOND 2.000 315,000 9,912.75 31,225,163 10,204.30 32,143,550 2(2041/11/15| 1.22
11/15/41

25 T-NOTE 2.250 240,000 13,213.98 31,713,572 13,321.82 31,972,388 2.25|2025/11/15| 1.22
11/15/25

26 T-NOTE 0.750 250,000 12,464.68 31,161,722 12,735.99 31,839,988 0.75| 2026/3/31| 1.21
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27 T-NOTE 0.375 240,000 12,444.11 29,865,878 12,644.27 30,346,249 0.375| 2026/1/31| 1.16
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28 T-NOTE 1.625 230,000 12,860.28 29,578,663 13,013.35 29,930,707| 1.625| 2026/5/15| 1.14
05/15/26

29 FRTR 1.250 248,000 12,511.83 31,029,352 12,034.94 29,846,671 1.25 2036/5/25| 1.14
05/25/36

30 T-NOTE 1.625 240,000 11,779.81 28,271,558 12,007.11 28,817,080 1.625| 2031/5/15| 1.10
05/15/31
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2022 11 21
356,166,210
356,166,210
2022 11 21
2022 18
2022 11 21
2022 11 21
1.0405
10,405
T-BOND 2.000 08/15/51 702,000.00 462,113.43
T-BOND 2.000 11/15/41 315,000.00 223,403.90
T-BOND 3.125 05/15/48 815,000.00 685,459.57
T-BOND 4.750 02/15/37 325,000.00 357,068.36
T-NOTE 0.250 05/15/24 520,000.00 486,870.31
T-NOTE 0.375 01/31/26 86,000.00 76,113.35
T-NOTE 0.500 05/31/27 527,000.00 449,988.00
T-NOTE 0.625 05/15/30 340,000.00 269,264.06
T-NOTE 0.750 01/31/28 577,000.00 489,232.88
T-NOTE 0.750 03/31/26 450,000.00 401,343.75
T-NOTE 0.750 12/31/23 340,000.00 325,337.50
T-NOTE 0.875 11/15/30 340,000.00 272,624.21
T-NOTE 1.000 07/31/28 65,000.00 55,166.21
T-NOTE 1.125 01/15/25 643,000.00 598,743.51
T-NOTE 1.375 11/15/31 340,000.00 277,139.84
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T-NOTE 1.500 02/15/30 105,000.00 89,479.68
T-NOTE 1.500 08/15/26 527,000.00 478,293.66
T-NOTE 1.500 11/30/28 65,000.00 56,382.41
T-NOTE 1.625 02/15/26 182,000.00 167,525.31
T-NOTE 1.625 05/15/26 86,000.00 78,834.45
T-NOTE 1.625 05/15/31 340,000.00 286,582.81
T-NOTE 1.625 08/15/29 104,000.00 90,106.25
T-NOTE 1.750 11/15/29 104,000.00 90,878.12
T-NOTE 2.000 02/15/25 86,000.00 81,525.31
T-NOTE 2.000 08/15/25 643,000.00 604,344 .64
T-NOTE 2.000 11/15/26 267,000.00 246,057.18
T-NOTE 2.125 05/15/25 86,000.00 81,411.09
T-NOTE 2.250 02/15/27 267,000.00 247,767.65
T-NOTE 2.250 08/15/27 527,000.00 486,548.63
T-NOTE 2.250 11/15/24 86,000.00 82,284.53
T-NOTE 2.250 11/15/25 86,000.00 81,088.59
T-NOTE 2.250 11/15/27 65,000.00 59,794.92
T-NOTE 2.375 05/15/29 94,000.00 85,451.87
T-NOTE 2.375 08/15/24 690,000.00 663,720.70
T-NOTE 2.500 02/15/45 545,000.00 408,686.13
T-NOTE 2.625 01/31/26 86,000.00 81,800.77
T-NOTE 2.625 02/15/29 94,000.00 86,920.62
T-NOTE 2.750 02/15/24 701,000.00 683,885.74
T-NOTE 2.750 02/15/28 65,000.00 61,072.06
T-NOTE 2.750 02/28/25 86,000.00 82,848.90
T-NOTE 2.875 05/15/28 65,000.00 61,346.28
T-NOTE 2.875 05/31/25 86,000.00 82,895.93
T-NOTE 2.875 08/15/28 65,000.00 61,206.62
T-NOTE 3.000 10/31/25 86,000.00 82,929.53
T-NOTE 3.125 11/15/28 65,000.00 61,955.66
12,739,000.00 11,243,494.92

(1,578,136,946)

CAN 0.500 09/01/25 105,000.00 96,006.64
CAN 0.500 11/01/23 75,000.00 72,406.27
CAN 0.500 12/01/30 31,000.00 25,303.13
CAN 0.750 10/01/24 25,000.00 23,587.35
CAN 1.000 06/01/27 11,000.00 9,946.40
CAN 1.000 09/01/26 19,000.00 17,293.74
CAN 1.250 06/01/30 21,000.00 18,410.49
CAN 1.500 06/01/31 45,000.00 39,603.37
CAN 1.500 12/01/31 85,000.00 74,245.03
CAN 2.000 06/01/28 38,000.00 35,766.61
CAN 2.000 06/01/32 11,000.00 9,995.89
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CAN 2.000 09/01/23 14,000.00 13,750.14
CAN 2.000 12/01/51 81,000.00 62,350.15
CAN 2.250 03/01/24 36,000.00 35,190.10
CAN 2.250 06/01/29 35,000.00 33,222.24
CAN 2.750 12/01/48 7,000.00 6,399.40
CAN 4.000 06/01/41 47,000.00 51,528.02
686,000.00 625,004.97

(65,513,020)

BKO 0.000 03/15/24 21,000.00 20,433.12
BTPS 0.000 01/15/24 183,000.00 177,638.10
BTPS 0.000 01/30/24 4,000.00 3,880.08
BTPS 0.000 12/15/24 249,000.00 236,404.37
BTPS 0.500 02/01/26 189,000.00 174,853.35
BTPS 1.350 04/01/30 130,000.00 111,865.00
BTPS 1.650 03/01/32 50,000.00 42,063.70
BTPS 1.800 03/01/41 50,000.00 36,078.68
BTPS 2.000 02/01/28 30,000.00 28,242.00
BTPS 2.150 03/01/72 35,000.00 22,422.40
BTPS 2.250 09/01/36 60,000.00 49,467.48
BTPS 3.350 03/01/35 78,000.00 72,906.60
BTPS 3.850 09/01/49 82,000.00 81,029.94
BTPS 4.750 09/01/44 67,000.00 74,164.31
BTPS 5.000 09/01/40 80,000.00 89,617.28
BTPS 5.750 02/01/33 120,000.00 138,816.00
BTPS 6.000 05/01/31 38,000.00 44,695.60
BTPS 6.500 11/01/27 233,000.00 268,835.40
DBR 0.000 02/15/31 37,000.00 31,547.38
DBR 0.000 02/15/32 25,000.00 20,854.50
DBR 0.000 08/15/26 62,000.00 57,702.40
DBR 0.000 08/15/29 20,000.00 17,556.08
DBR 0.000 08/15/30 18,000.00 15,505.12
DBR 0.000 08/15/31 37,000.00 31,253.53
DBR 0.000 08/15/50 130,000.00 76,502.40
DBR 0.250 02/15/29 137,000.00 123,437.54
DBR 0.500 02/15/25 60,000.00 58,014.36
DBR 0.500 02/15/26 81,000.00 77,322.60
DBR 0.500 08/15/27 140,000.00 131,042.52
DBR 1.000 08/15/24 103,000.00 101,210.89
DBR 1.000 08/15/25 62,000.00 60,379.94
DBR 1.500 05/15/24 45,000.00 44,633.61
DBR 1.750 02/15/24 45,000.00 44,825.85
DBR 3.250 07/04/42 131,000.00 154,772.57
DBR 4.000 01/04/37 101,000.00 123,956.29
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DBR 4.750 07/04/28 101,000.00 115,467.24
DBR 4.750 07/04/34 29,000.00 37,033.87
FRTR 0.000 02/25/24 85,000.00 82,806.19
FRTR 0.000 02/25/27 47,000.00 42,817.65
FRTR 0.000 11/25/30 22,000.00 18,327.71
FRTR 0.250 11/25/26 63,000.00 58,347.19
FRTR 0.500 05/25/25 85,000.00 81,553.08
FRTR 0.500 05/25/26 30,000.00 28,284.36
FRTR 0.500 05/25/29 84,000.00 75,137.16
FRTR 0.500 05/25/40 206,000.00 141,359.67
FRTR 0.750 11/25/28 54,000.00 49,448.98
FRTR 1.000 05/25/27 47,000.00 44,583.35
FRTR 1.000 11/25/25 145,000.00 140,088.85
FRTR 1.250 05/25/36 248,000.00 206,807.20
FRTR 1.500 05/25/31 167,000.00 157,041.45
FRTR 1.500 05/25/50 229,000.00 173,969.46
FRTR 1.750 11/25/24 85,000.00 84,273.93
FRTR 2.500 05/25/30 115,000.00 117,109.79
FRTR 2.750 10/25/27 186,000.00 190,699.47
FRTR 4.250 10/25/23 36,000.00 36,641.88
FRTR 4.500 04/25/41 28,000.00 34,682.08
FRTR 6.000 10/25/25 85,000.00 94,136.31
OBL 1.300 10/15/27 20,000.00 19,371.08
5,130,000.00 4,873,918.94

(705,792,201)

UKT 0.250 01/31/25 16,000.00 14,945.34
UKT 0.250 07/31/31 104,000.00 80,371.20
UKT 0.375 10/22/30 31,000.00 24,874.40
UKT 0.625 07/31/35 81,000.00 57,451.51
UKT 0.875 01/31/46 120,000.00 70,144.80
UKT 0.875 10/22/29 37,000.00 31,605.23
UKT 1.000 04/22/24 24.,000.00 23,275.77
UKT 1.125 10/22/73 15,000.00 8,172.34
UKT 1.500 07/22/26 37,000.00 34,847.73
UKT 1.625 10/22/28 68,000.00 62,082.64
UKT 2.000 09/07/25 36,000.00 34,920.78
UKT 2.750 09/07/24 46,000.00 45,572.95
UKT 3.750 07/22/52 80,000.00 85,423.20
UKT 4.000 01/22/60 108,000.00 127,744.56
UKT 4.250 12/07/27 58,000.00 60,280.23
UKT 4.250 12/07/46 15,000.00 16,729.12
UKT 4.500 12/07/42 54,000.00 61,140.96
UKT 5.000 03/07/25 30,000.00 31,161.15
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960,000.00 870,743.91
(145,057,227)
2,494,499,394

(2,494,499,394)
2,494,499,394
(2.,494,499,394)

45 100.0 63.3

17 100.0 2.6

58 100.0 28.3

18 100.0 5.8
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2022 11 21 2023 21
3,870
1,574 3,935
79,315 1,015,279

2,362
83,251 1,023,084
83,251 1,023,084
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)
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14 269
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110 29,186
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2022 17 2023 21
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2023 21
998,347 — 1,027,095 28,748
625,961 — 648,685 22,724
25,489 — 26,603 1,114
288,590 — 291,810 3,220
58,307 — 59,997 1,690
998,347 — 1,027,095 28,748
2022 11 21 2023 21
0.8034 0.7401
8,034 ) 7,401
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