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664,309,780 95.18
33,663,605 4.82
697,973,385 100.00

2023 10 31
57,268,272 8.20
41,387,507 5.93
15,880,765 2.28

/

2023 10 31
124,477,724,560 98.70
74,212,657,997 58.84
35,064,559,469 27.80
4,799,830,554 3.81
4,500,317,193 3.57
3,918,208,949 3.11
1,982,150,398 1.57
1,639,195,105 1.30
126,116,919,665 100.00

/
2023 10 31
0.8908 0.8564
775,700,351 95.18
691,059,377 664,309,780
2023 10 31
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/
DENMARK 2.25 11/15/33 95.71 92.71 2.25
1 5,176,810,000 .81
4,955,165,203 | 4,799,830,554 |2033/11/15
97.38 95.55 0.1
2 3,968,600,000 .01
3,864,957,245 | 3,792,156,044 | 2031/3/20
97.98 94.43 0.1
3 3,415,700,000 .56
3,346,964,683 | 3,225,684,609 |2031/12/20
97.64 94.80 0.1
4 3,391,000,000 .55
3,311,111,532 | 3,214,939,280 | 2031/9/20
98.44 96.28 0.1
5 3,190,000,000 .44
3,140,296,335 | 3,071,332,000 | 2030/9/20
110.12 106.05 1.6
6 2,883,100,000 .42
3,175,055,578 | 3,057,729,367 |2033/12/20
93.45 89.11 0.5
7 3,404,100,000 .41
3,181,146,309 | 3,033,699,879 | 2038/3/20
107.81 106.14 1.6
8 2,793,300,000 .35
3,011,589,465 | 2,965,004,151 | 2033/3/20
AUSTRALIAN 4.75 04/21/27 102.47 101.18 4.75
9 2,893,776,000 .32
2,965,254,932 | 2,928,024,128 | 2027/4/21
109.60 104.85 1.5
10 2,706,100,000 .25
2,965,933,350 | 2,837,481,155 | 2034/6/20
112.00 107.06 1.7
11 2,554,100,000 .17
2,860,762,201 | 2,734,623,788 (2032/12/20
99.76 98.75 0.1
12 2,769,200,000 .17
2,762,558,310 | 2,734,585,000 | 2028/3/20
99.98 98.96 0.1
13 2,729,800,000 .14
2,729,492,036 | 2,701,437,378 |2027/12/20
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111.49 107.06 1.7
14 2,417,700,000 2.05
2,695,585,326 | 2,588,534,682 | 2032/9/20
AUSTRALIAN 1.25 05/21/32 79.24 75.20 1.25
15 3,436,359,000 .05
2,723,184,573 | 2,584,286,603 | 2032/5/21
111.67 107.09 1.7
16 2,367,000,000 .01
2,643,306,970 | 2,534,843,970 | 2033/6/20
106.55 102.11 1.3
17 2,459,600,000 .99
2,620,828,908 | 2,511,620,540 | 2035/6/20
99.66 98.95 0.005
18 2,491,800,000 .96
2,483,519,232 | 2,465,810,526 | 2027/6/20
AUSTRALIAN 4.5 04/21/33 103.64 97.36 4.5
19 2,436,864,000 .88
2,525,607,542 | 2,372,537,320 | 2033/4/21
109.33 103.67 1.4
20 2,286,200,000 .88
2,499,545,160 | 2,370,149,264 | 2034/9/20
AUSTRALIAN 3.0 11/21/33 91.26 85.26 3
21 2,770,029,000 .87
2,528,162,442 | 2,361,731,018 |2033/11/21
103.43 98.35 1
22 2,389,700,000 .86
2,471,715,016 | 2,350,269,950 |2035/12/20
AUSTRALIAN 1.0 11/21/31 78.86 74.91 1
23 3,046,080,000 .81
2,402,310,410 | 2,281,838,509 |2031/11/21
AUSTRALIAN 1.5 06/21/31 82.88 79.35 1.5
24 2,846,181,000 .79
2,358,988,013 | 2,258,606,314 | 2031/6/21
96.95 91.23 0.6
25 2,471,400,000 .79
2,396,092,335 | 2,254,658,220 | 2037/9/20
109.24 107.81 1.8
26 2,069,100,000 .77
2,260,391,555 | 2,230,717,401 | 2032/3/20
AUSTRALIAN 1.75 11/21/32 82.19 77.48 1.75
27 2,827,143,000 .74
2,323,746,581 | 2,190,668,209 |2032/11/21
NORWAY 1.75 02/17/27 93.14 92.96 1.75
28 2,328,370,000 .72
2,168,742,716 | 2,164,639,021 | 2027/2/17
AUSTRALIAN 2.75 11/21/27 95.12 93.87 2.75
29 2,246,484,000 .67
2,136,928,496 | 2,108,887,212 |2027/11/21
93.18 88.44 0.2
30 2,153,200,000 .51
2,006,397,191 | 1,904,440,804 | 2036/6/20
2023 10 31
98.70
98.70
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AUST 10Y BOND FUT
4 43,719,590 41,387,507 5.93
Dec23
US 10YR NOTE FUT
1 16,437,923 15,880,765 2.28
Dec23
2023 10 1
1
659 659 0.9809 0.9809
(2020 4 14 )
2
661 661 0.9674 0.9674
(2021 4 14 )
3
644 644 0.9054 0.9054
(2022 4 14 )
4
657 657 0.8254 0.8254
(2023 4 14 )
2022 10 592 0.8405
11 597 0.8429
12 589 0.8219
2023 1 595 0.8297
2 597 0.8225
3 660 0.8271
4 685 0.8245
5 685 0.8244
6 682 0.8242
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2023 4 15 2023 10 14 2.8

761,477,079 89,567,639

222,854,876 210,759,937

1
2
3 265,667,599 238,161,510
4 260,219,517 174,663,762

2023 4 15

142,265,709 42,304,315
2023 10 14
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