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2021 12 30
595,047,672 94.69
411,478,900 65.48
183,568,772 29.21
10,015,000 1.59
10,015,000 1.59
23,371,281 3.72
628,433,953 100.00
2021 12 30
179,733,127 28.60
179,733,127 28.60
/
2021 12 30
/
101.24 101.08 0.1
148,000,000 23.81
149,841,120 149,601,360 | 2029/9/20
101.89 101.84 0.4
109,000,000 17.66
111,066,640 111,007,780 | 2025/9/20
101.56 101.53 0.8
75,000,000 12.12
76,176,000 76,149,000 | 2023/9/20
101.09 100.97 0.1
74,000,000 11.89
74,811,040 74,720,760 | 2027/9/20
US T N/B 0.375 01/31/26 96.81 96.67 0.375
73,612,800 11.32
71,269,266 71,165,748 | 2026/1/31
US T N/B 1.25 05/31/28 99.30 98.89 1.25
69,012,000 10.86
68,532,150 68,246,398 | 2028/5/31
US T N/B 1.625 05/15/31 101.78 101.02 1.625
43,707,600 7.03
44,486,141 44,156,626 | 2031/5/15
100.16 100.15 0.9
10,000,000 1.59
10,016,800 10,015,000 | 2022/2/28
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US 10YR NOTE FUT
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Mar22
2021 12 1
4
930 932 0.9581 0.9606
(2012 6 25 )
5
590 592 0.9446 0.9471
(2012 12 25 )
6
611 613 0.9229 0.9254
(2013 6 24 )
7
499 500 0.9161 0.9186
(2013 12 24 )
8
542 544 0.9064 0.9089
(2014 6 23 )
9
470 471 0.9042 0.9067
(2014 12 24 )
10
686 687 0.8853 0.8878
(2015 6 23 )
11
592 594 0.8804 0.8829
(2015 12 24 )
12
892 894 0.8987 0.9002
(2016 6 23 )
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1,700 1,703 0.8661 0.8676
(2016 12 26 )
14
2,604 2,608 0.8698 0.8713
(2017 6 23 )
15
1,471 1,473 0.8557 0.8572
(2017 12 25 )
16
1,425 1,427 0.8375 0.8390
(2018 6 25 )
17
1,329 1,330 0.8313 0.8323
(2018 12 25 )
18
836 837 0.8378 0.8388
(2019 6 24 )
19
1,265 1,266 0.8319 0.8324
(2019 12 23 )
20
1,213 1,214 0.8501 0.8506
(2020 6 23 )
21
1,183 1,184 0.8436 0.8441
(2020 12 23 )
22
640 640 0.8328 0.8333
(021 6 23 )
23
628 629 0.8294 0.8299
(2021 12 23 )
2020 12 1,182 0.8427
2021 1 674 0.8406
2 664 0.8336
3 660 0.8347
4 652 0.8338
5 640 0.8333
6 640 0.8328
7 641 0.8331
8 633 0.8326
9 631 0.8297
10 629 0.8285
11 629 0.8310
12 628 0.8288
4 0.0150
5 0.0150
6 0.0150
7 0.0150
8 0.0150
9 0.0150
10 0.0150
11 0.0150
12 0.0120
13 0.0090
14 0.0090
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15 0.0090
16 0.0090
17 0.0085
18 0.0060
19 0.0035
20 0.0030
21 0.0030
22 0.0030
23 0.0030
4 0.9
5 0.2
6 0.7
7 0.9
8 0.6
9 1.4
10 0.4
11 1.1
12 3.4
13 2.6
14 1.5
15 0.6
16 1.1
17 0.3
18 1.5
19 0.3
20 2.5
21 0.4
22 0.9
23 0.0
4 183,730,391 240,873,247
5 30,045,914 375,869,798
6 112,546,396 75,181,605
7 28,138,213 145,939,756
8 143,715,533 89,392,871
9 19,446,287 98,318,553
10 354,583,891 99,812,746
11 34,314,320 136,112,968
12 386,168,348 65,939,575
13 1,754,365,305 784,799,476
14 1,056,153,181 24,744,152
15 166,920,156 1,441,675,833
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16 627,825,187 645,498,928
17 25,629,501 128,384,015
18 17,007,222 617,783,706
19 602,500,700 79,539,659
20 8,077,656 101,628,267
21 4,305,679 28,702,009
22 3,667,351 637,919,891
23 3,003,459 14,142,926
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2021 6 23 2021 12 23

66,055 918,122
20,333,539 11,887,745
589,554,984 594,916,603
24,111,000 10,016,800

245,863
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221,784 1,109,723
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6,673,320 9,713,972
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1,338,183 2,106,617
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22,046,438 28,954,345
2,118,947 2,292,486
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2,293,087 2,450,431
24,339,526 31,404,777
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19,552,957 19,552,957
2,428,478 2,428,478
17,124,479 17,124,479
49,674,383 51,800,187
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34,980,736 37,003,102
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375 400
25,132,268 30,794,092
10,586,542 11,302,420
14,545,725 19,491,671
698,723 543,135
990,002 938,891
44,209 46,358
738,330 680,272
71,386 71,361
22,790 23,936
113,286 116,962
62,142,897 69,704,220
10,817,861 10,586,117
174,795 163,394
9,087,800 9,030,562
1,555,264 1,392,160
40,436 8,168
8,906 7,757
320,037 50,081
651,265 912,570
1,479,503 1,499,753
505,189 524,845
882,526 1,078,185
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1,843 777
1,373,328 1,789,597
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233 208
3,625,424 3,793,883
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1,620 548
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