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2018
i 7-10 ETF
€))
3,266,197,774 99.69
3,266,197,774 99.69
10,179,881 0.31
3,276,377,655 100.00
@
)
(D)
UNITED STATES TREASURY NOTE/BOND 99.76 99.15 | 2.875000
1 300,837,100 9.10
2.875% 2028/05/15 300,122,854 | 298,310,068 | 2028/5/15
UNITED STATES TREASURY NOTE/BOND 98.93 98.10 | 2.750000
2 286,405,800 8.58
2.75% 2028/02/15 283,352,714 | 280,989,866 | 2028/2/15
UNITED STATES TREASURY NOTE/BOND 96.01 95.46 | 2.250000
3 285,073,680 8.31
2.25% 2025/11/15 273,727,747 | 272,145,588 | 2025/11/15
UNITED STATES TREASURY NOTE/BOND 94.57 94.06 | 2.000000
4 284,185,600 8.16
2% 2025/08/15 268,765,689 | 267,333,393 | 2025/8/15
UNITED STATES TREASURY NOTE/BOND 96.14 95.45 | 2.375000
5 272,973,590 7.95
2.375% 2027/05/15 262,439,539 | 260,572,399 | 2027/5/15
UNITED STATES TREASURY NOTE/BOND 95.28 94.62 | 2.250000
6 272,307,530 7.86
2.25% 2027/02/15 259,468,229 | 257,660,107 | 2027/2/15
UNITED STATES TREASURY NOTE/BOND 94.99 94.29 | 2.250000
7 273,084,600 7.86
2.25% 2027/08/15 259,419,446 | 257,510,585 | 2027/8/15
UNITED STATES TREASURY NOTE/BOND 94.86 94.12 | 2.250000
8 273,417,630 7.86
2.25% 2027/11/15 259,372,166 | 257,365,280 | 2027/11/15
UNITED STATES TREASURY NOTE/BOND 93.56 92.94 | 2.000000
9 272,529,550 7.73
2% 2026/11/15 255,005,899 | 253,302,590 | 2026/11/15
UNITED STATES TREASURY NOTE/BOND 91.60 91.07 | 1.625000
10 272,751,570 7.58
1.625% 2026/02/15 249,845,893 | 248,416,674 | 2026/2/15
UNITED STATES TREASURY NOTE/BOND 91.34 90.79 | 1.625000
11 272,085,510 7.54
1.625% 2026/05/15 248,544,671 | 247,045,480 | 2026/5/15
UNITED STATES TREASURY NOTE/BOND 90.15 89.59 | 1.500000
12 274,416,720 7.50
1.5% 2026/08/15 247,403,138 | 245,860,916 | 2026/8/15
126.54 125.45 | 6.125000
13 | US TREASURY N/B 6.125% 2027/11/15 41,517,740 1.59
52,537,793 | 52,086,911 | 2027/11/15
121.45 120.71 | 6.000000
14 | US TREASURY N/B 6% 2026/02/15 34,080,070 1.26
41,392,902 | 41,139,756 | 2026/2/15
127.03 126.10 [ 6.500000
15 | US TREASURY N/B 6.5% 2026/11/15 20,980,890 0.81
26,652,234 | 26,458,161 | 2026/11/15

99.69
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2018
) ) ) )| )

(2018 11 ) |1,710,298,135 | 1,714,528,135 2,425.95 2,431.95 2,486
(2018 11 ) |3,284,937,531 | 3,302,157,531 2,289.16 2,301.16 2,303
(2018 11 ) |3,386,894,036 | 3,404,114,036 2,360.20 2,372.20 2,374
2017 249,674,703 2,496.75 2,502
2017 10 249,928,903 2,499.29 2,502
2017 11 1,742,608,057 2,471.78 2,485
2017 12 1,751,795,996 2,484 .82 2,503
2018 4,454,774,160 2,338.46 2,361
2018 3,430,163,387 2,279.18 2,278
2018 3,446,198,878 2,289.83 2,295
2018 3,309,049,730 2,305.96 2,303
2018 3,332,649,165 2,322.40 2,323
2018 3,395,667,643 2,366.32 2,369
2018 3,276,377,655 2,348.66 2,355

6

12

12
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i 7-10 ETF
(€H)
( 30 11 ) ( 30 11 )
521,502 2,865,746
1,470,590 1,903,854
1,702,782,522 3,379,187,137
4,904,263 19,539,166
5,445,346 2,251,554
94,678
1,715,124,223 3,405,842,135
1,715,124,223 3,405,842,135
4,230,000 17,220,000
72,699 224,664
334,529 1,033,565
188,860 469,870
4,826,088 18,948,099
4,826,088 18,948,099
1,762,500,000 3,587,500, 000
52,201,865 200,605,964
628,458 866,207
1,710,298,135 3,386,894,036
1,710,298,135 3,386,894,036

1,715,124,223

3,405,842,135
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@)
( 29 27 ( 30 12
30 11 ) 30 1 )
5,488,423 38,425,604
26,801,999 86,042,587
13,006,724 33,331,061
124,708
34,320,300 80,823,336
72,699 453,310
334,529 2,085,408
222,737 1,333,845
629,965 3,872,563
34,950,265 84,695,899
34,950,265 84,695,899
34,950,265 84,695,899
52,201,865
350,000 158,601,800
350,000 158,601,800
13,371,600 187,870,000
13,371,600 187,870,000
4,230,000 34,440,000
52,201,865 200,605,964
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)
( 30 11 ) ( 30 11 )
705,000 1,435,000
55
10 52,201,865 200,605,964
2,425.95 2,360.20
)
29 27 30 12
30 11 30 11
29 27 30 11 30 12 30 11
5,488,423 18,838,685
0 628,458
( ) 5,488,423 ( ) 19,467,143
629,965 1,890,088
( ) 4,858,458 ( ) 17,577,055
4,230,000 17,220,000
( )( - ) 628,458 ( Y - ) 357,055
705,000 1,435,000
( /7 x ) 6 ( /7 x ) 12
30 12 30 11
19,711,627
357,055
( ) 20,068,682
1,982,475
( ) 18,086,207
17,220,000
( Y( - ) 866,207
1,435,000
( /7 x ) 12
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BlackRock, Inc. RQA Counterparty & Concentration Risk

BlackRock,
Inc. RQA Counterparty & Concentration Risk
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30 11 ) ( 30 11 )
250,000,000 1,762,500,000
1,762,500,000 3,500,000,000
250,000,000 1,675,000,000
30 11 ) ( 30 11 )
25,770,801 14,238,470
25,770,801 14,238,470
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US TREASURY N/B 1.625% 2026/2/15 2,587,000.000 2,369,743.740
US TREASURY N/B 2.875% 2028/5/15 1,940,000.000 1,940,232.800
US TREASURY N/B 1.5% 2026/8/15 2,582,000.000 2,327,827.920

US TREASURY N/B 2.375% 2027/5/15 2,629,000.000 2,527,546.890

US TREASURY N/B 2.25% 2027/8/15 2,620,000.000 2,488,895.200

US TREASURY N/B 2.25% 2027/11/15 2,603,000.000 2,469,283.890

US TREASURY N/B 2.75% 2028/2/15 2,750,000.000 2,720,685.000

US TREASURY N/B 2.25% 2027/2/15 2,633,000.000 2,508,854.050

US TREASURY N/B 2.25% 2025/11/15 2,718,000.000 2,609,823.600

US TREASURY N/B 2% 2025/8/15 2,740,000.000 2,591,327.600
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