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265,668,607,275 98.90
— 2,949,820, 665 1.09
268,618,427,940 100.00
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10,734,258,288 1.2617| 13,544,201,777 1.2579 13,502,623,500/98.72
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) )

1 US TREASURY 199,700, 000f 11,079.10] 22,124,966,082 11,217.93 22,402,221,187| 2.875 2028/5/15 8.33]
N/B

2 US TREASURY 209,700, 000f 10,347.42] 21,698,539,740 10,673.34 22,382,001,844 2.25|2027/11/15| 8.33]
N/B

3 US TREASURY 212,200,000] 10,216.44) 21,679,285,680 10,545.00| 22,376,490,000 2(2026/11/15] 8.33}
N/B

4 US TREASURY 206,800, 000] 10,495.25 21,704,179,789 10,819.03 22,373,756,625 2.375 2027/5/15| 8.32
N/B

5 US TREASURY 195,000, 000] 11,178.48 21,798,036,916 11,465.08 22,356,917,037| 3.125(2028/11/15] 8.32}
N/B

6 US TREASURY 216,300,000 9,978.90 21,584,360,700] 10,318.66| 22,319,268,566] 1.625( 2026/5/15| 8.30|
N/B

7 US TREASURY 200,400,000 10,795.50 21,634,183,570] 11,106.06] 22,256,563,238 2.75 2028/2/15) 8.28
N/B

8 US TREASURY 161,400,000 13,622.42 21,986,590,395 13,669.47 22,062,533,829 5.5 2028/8/15( 8.21
BOND

9 US TREASURY 153,900, 000 14,142.73 21,765,667,266] 14,281.71 21,979,552,705 6.625 2027/2/15| 8.18]
BOND

10 US TREASURY 154,600, 000] 14,106.13 21,808,081,270 14,214.93 21,976,293,374 6.75 2026/8/15| 8.18
BOND

11 US TREASURY 155,100, 000] 13,372.34 20,740,502,730 13,499.50| 20,937,735,326 6| 2026/2/15| 7.79
BOND

12 US TREASURY 104,800, 000] 10,362.99] 10,860,420,202 10,692.42 11,205,657,544 2.25 2027/8/15| 4.17
N/B

13 US TREASURY 77,700,000 14,055.27] 10,920,951,659 14,208.00] 11,039,616,000] 6.375 2027/8/15| 4.10]
BOND

98.90,
98.90,
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2018 12 1
1 )
1 (2015 12 7 ) 8,171 8,171 0.9924 0.9924
2 (2016 12 6 ) 24,707, 24,707, 0.9849 0.9849
3 (2017 12 6 ) 22,256 22,256 0.9886 0.9886
4 (2018 12 6 ) 13,467 13,467 0.9490 0.9490
2017 12 20,932 — 0.9819 —
2018 1 19,605 — 0.9611 —
2 18,892 — 0.9483 —
3 18,655 — 0.9593 —
4 18,287 — 0.9420 —
5 18,815 — 0.9519 —
6 16,503 — 0.9520, —
7 15,938 — 0.9433 —
8 16,092 — 0.9513 —
9 15,427 — 0.9383 —
10 13,670 — 0.9352 —
11 13,432 — 0.9409 —
12 13,677 — 0.9590, —
2018 12 1
1 )
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1 (2015 12 7 ) 12,050 12,056 1.0204 1.0209
2 (2016 12 6 ) 18,820 18,820 0.9488 0.9488
3 (2017 12 6 ) 15,445 15,445 0.9604 0.9604
4 (2018 12 6 ) 16,512 16,512 0.9494 0.9494
2017 12 14,197 — 0.9608 —
2018 1 13,003 — 0.9076 —
2 12,279 — 0.8849 —
3 12,171 — 0.8883 —
4 12,106 — 0.8992 —
5 11,511 — 0.9052 —
6 11,787 — 0.9221] —
7 11,432 — 0.9196 —
8 11,318 — 0.9298 —
9 11,375 — 0.9389 —
10 16,378 — 0.9367] —
11 16,527 — 0.9454 —
12 16,313 — 0.9462 —
1

1 2015 4 1 2015 12 7 0.0000

2 2015 12 8 2016 12 6 0.0000

3 2016 12 7 2017 12 6 0.0000

4 2017 12 7 2018 12 6 0.0000

1

1 2015 4 1 2015 12 7 0.0005

2 2015 12 8 2016 12 6 0.0000

3 2016 12 7 2017 12 6 0.0000

4 2017 12 7 2018 12 6 0.0000
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1 2015 4 1 2015 12 7 0.8

2 2015 12 8 2016 12 6 0.8

3 2016 12 7 2017 12 6 0.4

4 2017 12 7 2018 12 6 4.0

100
2 1

1 2015 4 1 2015 12 7 2.1

2 2015 12 8 2016 12 6 7.0

3 2016 12 7 2017 12 6 1.2

4 2017 12 7 2018 12 6 1.1

100
2 1

1 2015 4 1 2015 12 7 8,581,336,801 347,011,688 8,234,325,113
2 2015 12 8 2016 12 6 19,443,948,669 2,590,826,398 25,087,447,384
3 2016 12 7 2017 12 6 10,280,953,128 12,854,229,864 22,514,170,648
4 2017 12 7 2018 12 6 4,184,569,692 12,506,724,617 14,192,015,723
1 2015 4 1 2015 12 7 12,686,072,861 876,803,227, 11,809,269,634
2 2015 12 8 2016 12 6 11,619,538,505  3,593,747,955 19,835,060,184
3 2016 12 7 2017 12 6 7,830,248,454 11,582,376,065 16,082,932,573
4 2017 12 7 2018 12 6 8,342,323,7000  7,032,828,002 17,392,428,271
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3 4

(2017 12 6 ) (2018 12 6 )
60,542,571 29,068,694
22,415,741,082 13,404,502,879
- 36,513,768
1,003,200, 000 30,190,000
23,479,483,653 13,500,275,341
23,479,483,653 13,500, 275,341
214,102,200 B
955,407,817 382,766
4,175,963 2,532,077
48,719,469 29,540,859
68 58
278,332 168,743
1,222,683,849 32,624,503
1,222,683,849 32,624,503
22,514,170,648 14,192,015,723
257,370,844 724,364,885
993,547,071 892,133,363
22,256,799,804 13,467,650,838
22,256,799,804 13,467,650,838
23,479,483,653 13,500,275,341
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3 4
2016 12 7 2017 12 7
2017 12 6 2018 12 6

454,938,768 384,904,203
253,061,389 410,442,014
201,877,379 795,346,217
45,900 32,353
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US TREASURY BOND 154,600, 000.00) 196,172,913.98
US TREASURY BOND 153,900, 000.00) 196,030, 125.00
US TREASURY BOND 77,700,000.00) 98,411,906.25
US TREASURY BOND 161,400,000.00) 196,302,750.00)
US TREASURY N/B 216,300,000.00) 198,489,057.69
US TREASURY N/B 212,200,000.00) 199,036,979.36
US TREASURY N/B 206,800,000.00) 198,964,223.92
US TREASURY N/B 104,800,000.00) 99,600,934.88
US TREASURY N/B 209,700,000.00) 198,936,497.43
US TREASURY N/B 200,400,000.00) 197,801,072.52
US TREASURY N/B 199,700,000.00) 199,013,531.25
US TREASURY N/B 195,000,000.00) 198,519,145.50
13 2,254,600,000.00) 2,372,622,297.79
(267,963,962,312)
99.1% 100.0%
267,963,962, 312
(267,963,962,312)
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17,240,615,177
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