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2020 10
2020 10
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2018 ”7 500 1.0000
2010 15 18,956 1.0230
2019 10 37,713 1.0435
2019 11 38,097 1.0418
2019 12 38,674 1.0387
2020 39,109 1.0460
2020 39,216 1.0527
2020 38,165 1.0390
2020 15 37,999 1.0357
2020 38,009 1.0384
2020 37,948 1.0384
2020 37,953 1.0419
2020 38,246 1.0470
2020 38,434 1.0417
2020 38,768 1.0472
2020 10 38,761 1.0430
2018 27 2019 15 2.3%
2019 16 2020 15 1.2%
2020 16 2020 10 15 1.0%
= x 100
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1|FRANCE OAT. 65,400,000 15,469.80 15,693.89 2.5000| 26.47%
10,117,249,893 10,263,804,543| 2030/05/25
2357 10 4,850,000,000 101.01 100.86 0.1000 12.62%
4,899,382,400 4,892,049,500| 2029/12/20
3|165 20 4,335,000,000 102.88 102.49 0.5000| 11.46%
4,460,132,580 4,442,941,500f 2038/06/20
4|US TREASURY N/B 32,150,000 11,281.94 11,127.55 1.5000 9.23%
3,627,143,833 3,577,509,639| 2030/02/15
5|FRANCE OAT. 26,370,000 13,014.51 13,476.92 0.7500 9.17%
3,431,927,534 3,553,865,808| 2028/11/25
6|AUSTRALIAN GOVERNMENT 32,300,000 8,444.94 8,503.22 2.7500 7.08%
2,727,718,105 2,746,540,253| 2027/11/21
71354 10 1,860,000,000 101.11 101.09 0.1000 4.85%
1,880,794,800 1,880,292,600] 2029/03/20
8|US TREASURY N/B 9,615,000 13,896.04 13,562.85 3.0000 3.36%
1,336,105,054 1,304,068,450| 2042/05/15
9|152 20 995,000,000 113.83 113.57 1.2000 2.91%
1,132,638,350 1,130,111,050] 2035/03/20
10| CANADIAN GOVERNMENT 12,100,000 8,335.67 8,325.27 1.2500 2.60%
1,008,616,562 1,007,358,740] 2030/06/01
11|US TREASURY N/B 8,000,000 11,232.81 11,160.29 1.6250 2.30%
898,625,137 892,823,760 2026/10/31
12| FRANCE OAT. 4,400,000 13,146.05 13,520.28 1.0000 1.53%
578,426,214 594,892,641 2027/05/25
13|AUSTRALIAN GOVERNMENT 8,000,000 7,272.10 7,345.74 0.2500 1.52%
581,768,017 587,659,503| 2025/11/21
14|UK GILT 2,590,000 20,961.89 20,893.55 4.5000 1.40%
542,913,070 541,143,080| 2034/09/07
96.51%
96.51%
2020 10
2020 10
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631,451,910 635,994,240 4,542,330
544,485,809 552,371,300 7,885,491
346,101,363 348,789,000 2,687,637
338,395,239 340,635,977 2,240,738
696,897,960 700,609,800 3,711,840
6,591,668,689 6,670,068,020 78,399,331
9,363,560,537 64,370,286
15

8,559,256 8,565,600 6,344
466,466,896 463,498,980 2,967,916
468,504,126 466,532,800 1,971,326
248,395,359 248,197,070 198,289
137,025,833 137,040,599 14,766
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152 20 995,000,000 1,132,638,350
165 20 1,180,000,000 1,214,397,000
4,995,000,000 5,196,182,150
T 2 02/15/50 500,000.000 571,675.000
T 3 05/15/42 4,420,000.000 5,864,411.800
6,436,086.800
4,920,000.000 689,819,783
I UKT 4.5 09/07/34 1,990,000.000 3,089,136.700
3,089,136.700
1,990,000.000 417,713,065
FRTR 0.25 11/25/26 3,700,000.000 3,790,169.000
FRTR 0.75 11/25/28 16,620,000.000 17,664,234.600
FRTR 1 05/25/27 4,400,000.000 4,735,764.000
FRTR 2.5 05/25/30 21,150,000.000 26,251,803.000
52,441,970.600
45,870,000.000 6,173,993,199
12,477,708,197
7,281,526,047
)
(D)
1.81 5.53
1.10 3.35
16.19 49.48
)
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