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6,485,525 0.36
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/

2023 11 30
13,702,202,533 98.59
5,423,844,720 39.03
2,900,860,959 20.87
2,134,476,845 15.36
1,736,352,856 12.49
932,390,475 6.71
574,276,678 4.13
195,651,851 1.41
13,897,854,384 100.00

/
2023 11 30
2.8299 2.8226
637,356,275 99.64
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/
US T N/B 1.625 05/15/31 80.52 83.35 1.625
1 1,176,560,000 .06
947,481,235 980,681,134 | 2031/5/15
US T N/B 2.875 05/15/32 86.80 90.04 2.875
2 1,088,318,000 .05
944,753,553 979,932,582 | 2032/5/15
FRANCE OAT 2.5 05/25/30 96.75 98.67 2.5
3 881,844,600 .26
853,238,864 870,176,038 | 2030/5/25
ITALY BTPS 4.4 05/01/33 99.00 103.00 4.4
4 839,852,000 .22
831,453,480 865,131,545 | 2033/5/1
US T N/B 3.5 02/15/33 90.57 94.06 3.5
5 838,299,000 .67
759,315,515 788,524,996 | 2033/2/15
US T N/B 3.875 08/15/33 94.41 96.81 3.875
6 794,178,000 .53
749,846,735 768,863,576 | 2033/8/15
FRANCE OAT 0.0 11/25/31 77.66 80.08
7 775,248,000 A7
602,090,738 620,834,878 [2031/11/25
FRANCE OAT 2.0 11/25/32 90.16 93.00 2
8 646,040,000 .32
582,483,876 600,838,519 [2032/11/25
DEUTSCHLAND 0.0 08/15/31 81.91 83.81
9 655,730,600 .95
537,158,905 549,613,717 | 2031/8/15
US T N/B 0.625 08/15/30 76.34 78.86 0.625
10 667,697,800 .79
509,745,537 526,581,428 | 2030/8/15
US T N/B 1.875 02/15/32 80.41 83.48 1.875
11 617,694,000 .71
496,730,983 515,690,037 | 2032/2/15
ITALY BTPS 0.95 06/01/32 75.52 78.85 0.95
12 649,270,200 .68
490,393,782 512,014,479 | 2032/6/1
US T N/B 3.375 05/15/33 89.48 93.03 3.375
13 508,862,200 .41
455,352,158 473,400,865 | 2033/5/15
US T N/B 1.25 08/15/31 77.50 80.39 1.25
14 485,331,000 .81
376,169,438 390,170,102 | 2031/8/15
UK TREASURY 4.25 06/07/32 99.81 101.80 4.25
15 330,706,800 .42
330,108,697 336,691,270 | 2032/6/7
DEUTSCHLAND 0.0 02/15/32 80.48 82.74
16 403,775,000 .40
324,981,538 334,097,567 | 2032/2/15
DEUTSCHLAND 2.3 02/15/33 96.59 99.24 2.3
17 331,095,500 .36
319,825,009 328,589,107 | 2033/2/15
ITALY BTPS 3.5 03/01/30 96.60 99.25 3.5
18 323,020,000 .31
312,058,316 320,601,226 | 2030/3/1
FRANCE OAT 1.75 06/25/39 77.50 81.88 1.75
19 387,624,000 .28
300,411,700 317,414,052 | 2039/6/25
FRANCE OAT 0.5 05/25/29 87.31 88.95 0.5
20 323,020,000 .07
282,031,346 287,338,887 | 2029/5/25
UK TREASURY 1.0 01/31/32 77.13 79.08 1
21 354,996,000 .02
273,823,679 280,748,586 | 2032/1/31
DEUTSCHLAND 0.0 08/15/30 84.07 85.91
22 306,869,000 -90
258,015,455 263,637,295 | 2030/8/15
DEUTSCHLAND 0.0 02/15/31 82.87 84.86
23 306,869,000 .87
254,305,408 260,415,170 | 2031/2/15
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ITALY BTPS 0.95 08/01/30 81.08 83.80 | 0.95
24 290,718,000 1.75
235,743,226 | 243,650,755 | 2030/8/1
UK TREASURY 3.25 01/31/33 90.71 93.67 | 3.25
25 257,839,200 1.74
233,898,830 | 241,530,870 | 2033/1/31
FRANCE OAT 3.0 05/25/33 97.43 100.49 3
26 177,661,000 1.28
173,099,909 | 178,535,269 | 2033/5/25
CANADA 2.5 12/01/32 88.97 92.04 2.5
27 173,136,000 1.15
154,049,540 | 159,365,753 | 2032/12/1
CANADA 5.75 06/01/33 114.24 117.77| 5.75
28 134,180,400 1.14
153,299,027 | 158,029,661 | 2033/6/1
CANADA 1.5 06/01/31 83.98 86.62 1.5
29 151,494,000 0.94
127,234,343 | 131,235,654 | 2031/6/1
ITALY BTPS 0.6 08/01/31 75.90 78.85 0.6
30 145,359,000 0.82
110,334,458 | 114,620,513 | 2031/8/1
2023 11 30
98.59
98.59
2023 11 1
23
4,160 4,178 0.9260 0.9300
(2014 5 15 )
24
4,254 4,270 1.0277 1.0317
(2014 11 17 )
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25
3,913 3,928 1.0075 1.0115
(2015 5 15 )
26
3,613 3,627 1.0053 1.0093
(2015 11 16 )
27
3,158 3,171 0.9390 0.9430
(2016 5 16 )
28
2,79 2,807 0.8703 0.8743
(2016 11 15 )
29
2,818 2,830 0.9132 0.9172
(2017 5 15 )
30
2,788 2,799 0.9467 0.9507
(2017 11 15 )
31
2,535 2,546 0.8942 0.8982
(2018 5 15 )
32
2,416 2,427 0.8838 0.8878
(2018 11 15 )
33
2,346 2,356 0.8850 0.8890
(2019 5 15 )
34
2,311 2,321 0.9029 0.9069
(2019 11 15 )
35
2,292 2,302 0.9160 0.9200
(2020 5 15 )
36
2,109 2,118 0.9390 0.9430
(2020 11 16 )
37
2,078 2,087 0.9576 0.9616
(2021 5 17 )
38
2,030 2,039 0.9567 0.9607
(2021 11 15 )
39
1,931 1,940 0.9245 0.9285
(2022 5 16 )
40
1,860 1,868 0.9141 0.9181
(2022 11 15 )
4
1,838 1,846 0.9223 0.9263
(2023 5 15 )
42
1,812 1,819 0.9788 0.9828
(2023 11 15 )
2022 11 1,864 0.9170
12 1,762 0.8711
2023 1 1,782 0.8821
2 1,782 0.8876
3 1,813 0.9038
4 1,823 0.9112
5 1,848 0.9297
6 1,914 0.9665
7 1,865 0.9444
8 1,900 0.9647
9 1,749 0.9377
10 1,740 0.9383
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