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2,383,888,289 100.00
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154.15 174.32| 4.500000
1 |United Kingdom Gilt 1,000,000 9.70
204,541,635| 231,305,208| 2042/12/07
GERMAN 166.40 172.93| 6.250000
2 1,000,000 8.56
GOVERNMENT BOND 196,392,361 204,102,607 2030/01/04
United States Treasury 129.06 134.71| 6.625000
3 1,000,000 6.10
Note/Bond 139,283,710| 145,387,665| 2027/02/15
United States Treasury 129.67 147.85| 4.750000
4 700,000 4.69
Note/Bond 97,958,660] 111,692,559| 2041/02/15
105.82 104.80( 2.100000
5 100,000,000 4.40
105,826,000| 104,804,000] 2021/09/21
CANADIAN 146.67 153.45 5.750000
6 800,000 4.20
GOVERNMENT BOND 95,619,714| 100,041,687|2033/06/01
AUSTRALIAN 115.29 116.83| 5.500000
7 1,000,000 3.57
GOVERNMENT BOND 84,026,996/ 85,147,890|2023/04/21
AUSTRALIAN 113.40 113.92 5.750000
8 1,000,000 3.48
GOVERNMENT BOND 82,648,106 83,025,624|2022/07/15
NEW ZEALAND 115.16 116.43| 5.500000
9 1,000,000 3.31
GOVERNMENT BOND 77,989,738 78,847,073|2023/04/15
116.33 112.79| 8.000000
10 |United Kingdom Gilt 500,000 3.14
77,180,465 74,830,525 2021/06/07
NEW ZEALAND 109.35 108.34| 6.000000
11 1,000,000 3.08
GOVERNMENT BOND 74,053,851| 73,371,234/ 2021/05/15
CANADIAN 133.08 144.99( 4.000000
12 500,000 2.48
GOVERNMENT BOND 54,225,075 59,078,212|2041/06/01
GERMAN 184.46 208.45| 4.750000
13 200,000 2.06
GOVERNMENT BOND 43,541,354 49,202,774 2040/07/04
NEW ZEALAND 119.09 127.54| 3.500000
14 500,000 1.81
GOVERNMENT BOND 40,324,658 43,186,398( 2033/04/14
AUSTRALIAN 115.89 132.28| 3.000000
15 400,000 1.62
GOVERNMENT BOND 33,785,710 38,564,014 2047/03/21
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/
T-BOND 2019 12 40 701,665,380 700,805,500 29.40%
T-NOTE(10YR) 2019 12
10 140,452,797 140,717,568 5.90%
T-NOTE(5YR) 2019 12 30 385,457,281 385,906,736 16.19%
T-BOND(ULTRA LONG)
35 724,256,084 724,632,213 30.40%
2019 12
LONG GILT FUTURE 2019
30 529,495,464 533,732,256 22.39%
12
BUNDS 2019 12 40 823,198,470 822,410,568 34.50%
BOBL(5YR) 2019 12 80 1,283,000,377 1,280,280,960 53.71%
BUXL(30YR) 2019 12 30 758,360,170 772,275,672 32.40%
1,550,000 105,134,485 104,826,500 4.40%
/ 2019 10
/ 2019
2,400,000 320,673,600 318,120,000 13.34%
10
/ 2019 10
2,700,000 318,793,860 318,708,000 13.37%
/
1,300,000 105,034,020 105,755,000 4.44%
2019 10
/ 2019 10
2,600,000 278,325,320 279,994,000 11.75%
/ 2019 10
1,800,000 130,915,476 131,040,000 5.50%
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3
8,448,065,780 8,448,065,780 0.9031 0.9031
(2010 3 1 )
4
3,823,158,203 3,823,158,203 0.9029 0.9029
(2011 2 28 )
5
2,123,401,312 2,600,249,122 1.0242 1.2542
(2012 2 27 )
6
2,940,898,471 3,202,727,486 1.0109 1.1009
(2013 2 27 )
7
4,383,365,742 4,513,276,137 1.0122 1.0422
(2014 2 27 )
8
10,707,963,268 13,134,892,183 1.0148 1.2448
(2015 2 27 )
9
7,218,218,661 7,218,218,661 0.9611 0.9611
(2016 2 29 )
10
4,174,707,084 4,174,707,084 0.8547 0.8547
(2017 2 27 )
11
2,018,026,736 2,018,026,736 0.8144 0.8144
(2018 2 27 )
2018 9 1,946,754,251 0.7857
10 1,943,273,832 0.7842
11 1,966,470,264 0.7936
12 2,009,324,749 0.8109
2019 1 2,015,686,421 0.8135
12
2,036,568,758 2,036,568,758 0.8219 0.8219
(2019 2 27 )
2 2,007,222,061 0.8101
3 2,137,903,013 0.8694
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4 2,092,527,657 0.8510
5 2,214,226,659 0.9005
6 2,317,712,287 0.9364
7 2,314,209,430 0.9373
8 2,435,178,898 0.9903
9 2,383,888,289 0.9695
()
3 0.0000
4 0.0000
5 0.2300
6 0.0900
7 0.0300
8 0.2300
9 0.0000
10 0.0000
11 0.0000
12 0.0000
2019 2 28
2019 8 27
()
3 2.3
4 0.0
5 38.9
6 7.5
7 3.1
8 23.0
9 5.3
10 11.1
11 4.7
12 0.9
2019 2 28
19.7
2019 8 27
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3 2,016,606,230 1,655,957,756
4 2,710,949,048 7,830,961,806
5 2,912,505,109 5,073,552,378
6 4,679,357,013 3,843,397,076
7 3,218,893,807 1,797,758,565
8 6,877,590,349 656,072,027
9 10,310,514,364 13,352,024,424
10 28,103,521 2,654,070,969
11 0 2,406,462,471
12 0 53,355
2019 2 28
189,403,096 208,312,366
2019 8 27
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