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2023 31

1,529,085,388 61.88

61,593,400 2.49

209,329,546 8.47

235,739,595 9.54

265,663,817 10.75

141,513,936 5.73

2,442,925,682 98.86

) — 28,278,581 1.14

) 2,471,204,263 100.00

)

) ) ) ) )

1 T-NOTE 2.375 690,000 13,560.10 93,564,707 13,671.33 94,332,222| 2.375| 2024/8/15| 3.82
08/15/24

2 T-NOTE 1.125 643,000 13,126.72 84,404,872 13,295.78 85,491,889| 1.125| 2025/1/15| 3.46
01/15/25

3 T-BOND 3.125 710,000 11,855.57 84,174,596 11,802.93 83,800,827| 3.125| 2048/5/15| 3.39
05/15/48

4 T-NOTE 0.750 577,000 11,952.71 68,967,159 12,087.62 69,745,607|  0.75| 2028/1/31| 2.82
01/31/28

5 T-NOTE 2.250 527,000 13,014.94 68,588,761 13,019.90 68,614,878|  2.25| 2027/8/15| 2.78
08/15/27

6 T-BOND 2.000 702,000 9,279.79 65,144,130 9,300.16 65,287,160 2| 2051/8/15| 2.64
08/15/51

7 T-NOTE 2.500 545,000 10,571.09 57,612,484 10,626.16 57,912,595 2.5| 2045/2/15| 2.34
02/15/45

8 T-BOND 4.750 325,000 15,487.97 50,335,927 15,324.43 49,804,398  4.75| 2037/2/15| 2.02
02/15/37

9 T-NOTE 1.500 327,000 12,793.02 41,833,200 12,900.95 42,186,131 1.5| 2026/8/15| 1.71
08/15/26

10 T-NOTE 0.500 327,000 12,036.01 39,357,781 12,200.51 39,895,677 0.5| 2027/5/31| 1.61
05/31/27

11 T-NOTE 1.375 340,000 11,490.70 39,068,404 11,524.29 39,182,612| 1.375|2031/11/15| 1.59
11/15/31
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12 T-NOTE 2.625 294,000 13,293.02 39,081,483 13,017.69 38,272,033 2.625| 2029/2/15| 1.55
02/15/29

13 T-NOTE 2.375 284,000 13,077.49 37,140,093 12,811.74 36,385,369| 2.375| 2029/5/15| 1.47
05/15/29

14 T-NOTE 2.250 267,000 13,081.57 34,927,805 13,108.00 34,998,379 2.25| 2027/2/15| 1.42
02/15/27

15 T-NOTE 2.000 267,000 12,991.26 34,686,681 13,045.78 34,832,238 2| 2026/11/15| 1.41
11/15/26

16 T-NOTE 2.250 256,000 13,534.77 34,649,016 13,566.15 34,729,369 2.25|2024/11/15| 1.41
11/15/24

17 T-NOTE 4.125 238,000 14,793.67 35,208,944 14,246.78 33,907,338| 4.125|2032/11/15| 1.37
11/15/32

18 BTPS 6.500 193,000 17,924.28 34,593,866 17,333.30 33,453,269 6.5 2027/11/1| 1.35
11/01/27

19 T-NOTE 3.000 240,000 13,607.03 32,656,889 13,558.45 32,540,281 3| 2025/10/31| 1.32
10/31/25

20 T-NOTE 2.000 243,000 13,248.36 32,193,516 13,312.85 32,350,235 2| 2025/8/15| 1.31
08/15/25

21 T-NOTE 2.625 240,000 13,445.19 32,268,467 13,420.23 32,208,558 2.625| 2026/1/31| 1.30
01/31/26

22 T-NOTE 2.250 240,000 13,327.43 31,985,849 13,327.72 31,986,533 2.25|2025/11/15| 1.29
11/15/25

23 T-NOTE 0.750 250,000 12,571.70 31,429,261 12,756.13 31,890,332 0.75| 2026/3/31| 1.29
03/31/26

24 T-BOND 2.000 315,000 9,997.85 31,493,248 10,090.36 31,784,660 2| 2041/11/15| 1.29
11/15/41

25 T-NOTE 0.375 240,000 12,550.95 30,122,294 12,681.24 30,434,981 0.375| 2026/1/31| 1.23
01/31/26

26 T-NOTE 1.625 230,000 12,970.70 29,832,612 13,018.24 29,941,972| 1.625| 2026/5/15| 1.21
05/15/26

27 BTPS 0.000 196,000 14,748.92 28,907,901 14,790.62 28,989,624 0| 2024/12/15| 1.17
12/15/24

28 FRTR 2.750 186,000 15,927.50 29,625,163 15,442.56 28,723,174 2.75| 2027/10/25| 1.16
10/25/27

29 T-NOTE 1.625 240,000 11,880.95 28,514,284 11,891.03 28,538,494 1.625| 2031/5/15| 1.15
05/15/31

30 T-NOTE 0.875 240,000 11,302.97 27,127,139 11,345.88 27,230,118 0.875|2030/11/15| 1.10
11/15/30

98.86

98.86
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