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2023 12 29
250,024,500 4.57
250,024,500 4.57
4,854,832,589 88.81
4,762,566,502 87.12
80,687,832 1.48
11,578,255 0.21
361,519,401 6.61
5,466,376,490 100.00
2023 12 29
1,776,436,572 32.50
1,613,810,000 29.52
143,825,593 2.63
18,800,979 .34
/
2023 12 29
/
100.60 100.70 1.39
300,000,000 .53
301,800,000 302,100,000 | 2076/2/10
100.58 100.54 1.72
300,000,000 .52
301,740,000 301,638,000 | 2079/6/6
97.78 98.11 1.6
300,000,000 .38
293,367,000 294,357,000 |2058/10/11
DAI-ICHI LIFE 10/28/24 99.10 99.26 5.1
219,836,500 -99
217,865,203 218,230,550 |2024/10/28
100.17 100.29 1.6
200,000,000 .67
200,340,000 200,580,000 | 2056/4/27
99.60 99.67 0.62
200,000,000 .65
199,200,000 199,340,000 | 2080/3/13
98.82 99.28 1.1
200,000,000 .63
197,640,000 198,560,000 |2052/10/21
NIPPON LIFE 10/16/24 98.98 99.23 5.1
198,562,000 .60
196,544,411 197,050,526 |2024/10/16
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90.07 90.84 0.8
9 200,000,000 3.32
180,154,000 181,690,000 | 2031/11/4
MEIJI YASUDA LIFE
98.79 98.71 5.2
10 | 10/20/25 178,705,800 3.23
176,547,927 176,410,627 |2025/10/20
101.38 101.64 4.75
11 100,000,000 1.86
101,380,000 101,640,000 | 2058/4/26
100.54 100.57 1.38
12 100,000,000 1.84
100,546,000 100,570,000 | 2080/7/30
100.27 100.33 1.28
13 100,000,000 1.84
100,270,000 100,330,000 | 2055/7/2
99.69 100.20 1.184
14 100,000,000 1.83
99,698,000 100,201,000 |2033/12/14
99.72 100.19 1.158
15 100,000,000 1.83
99,729,000 100,197,000 | 2033/12/13
99.84 100.18 0.79
16 100,000,000 1.83
99,845,000 100,181,000 | 2028/1/25
100.09 100.08 0.97
17 100,000,000 1.83
100,096,000 100,086,000 | 2024/6/14
99.92 100.06 1.3
18 100,000,000 1.83
99,929,000 100,061,000 | 2026/12/4
99.97 100.02 0.005
19 100,000,000 1.83
99,979,000 100,026,000 | 2025/5/1
99.91 100.00 0.97
20 100,000,000 1.83
99,910,000 100,000,000 |2080/10/15
99.93 99.99 0.94
21 100,000,000 1.83
99,934,000 99,998,000 |2025/12/12
99.90 99.97 0.005
22 100,000,000 1.83
99,902,000 99,973,000 | 2025/10/1
99.68 99.79 0.95
23 100,000,000 1.83
99,689,000 99,792,000 | 2026/6/5
99.67 99.70 0.84
24 100,000,000 1.82
99,678,000 99,701,000 |2079/12/13
99.36 99.67 0.909
25 100,000,000 1.82
99,364,000 99,676,000 | 2028/8/15
99.32 99.44 0.52
26 100,000,000 1.82
99,327,000 99,448,000 | 2026/6/19
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99.10 99.39 0.68
27 100,000,000 1.82
99,106,000 99,395,000 | 2027/5/7
98.57 98.90 3
28 100,000,000 1.81
98,570,000 98,900,000 | 2056/2/4
98.65 98.81 0.44
29 100,000,000 1.81
98,655,000 98,816,000 (2079/12/12
97.95 98.10 0.63
30 100,000,000 1.79
97,955,000 98,106,000 | 2081/9/27
2023 12 29
4.57
88.81
93.39
2023 12 29
11| 1,605,560,000 | 1,613,810,000 29.52
US 10YR NOTE FUT
3 47,827,735 48,033,834 0.88
Mar24
US 5YR NOTE CBT
2 30,737,221 30,830,296 0.56
Mar24
US 2YR NOTE CBT
1 29,127,228 29,187,062 0.53
Mar24
US ULTRA BOND Mar24 1 18,894,415 19,022,948 0.35
EURO-BOBL FUTURE
1 18,708,278 18,800,979 0.34
Mar24
US 10YR ULTRA FUT
1 16,649,513 16,751,453 0.31
Mar24
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2023 12 1
1
2,316 2,323 0.9568 0.9598
(2016 12 19 )
2
1,715 1,725 0.9879 0.9939
(2017 6 19 )
3
1,462 1,468 0.9920 0.9960
(2017 12 18 )
4
1,254 1,257 0.9782 0.9802
(2018 6 18 )
5
1,195 1,204 0.9661 0.9741
(2018 12 17 )
6
1,173 1,183 0.9894 0.9974
(2019 6 17 )
7
1,297 1,303 1.0134 1.0184
(2019 12 17 )
8
1,397 1,405 1.0056 1.0116
(2020 6 17 )
9
1,627 1,633 1.0286 1.0326
(2020 12 17 )
10
1,696 1,703 1.0466 1.0506
(2021 6 17 )
11
3,615 3,625 1.0540 1.0570
(021 12 17 )
12
4,326 4,347 1.0340 1.0390
(022 6 17 )
13
4,919 4,959 1.0062 1.0142
(2022 12 19 )
14
5,218 5,259 1.0086 1.0166
(2023 6 19 )
15
5,424 5,467 0.9960 1.0040
(2023 12 18 )
2022 12 4,966 1.0063
2023 1 5,015 1.0062
2 5,051 1.0082
3 5,064 1.0040
4 5,114 1.0102
5 5,218 1.0160
6 5,309 1.0086
7 5,331 1.0095
8 5,403 1.0102
9 5,430 1.0096
10 5,446 1.0066
11 5,472 1.0042
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3,100,724,796

679,736,272

61,490,185

746,066,345

42,691,905

305,058,691

9,583,046

201,007,528
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9 487,584,918 295,107,681
10 678,991,841 639,917,057
11 2,222,203,766 413,344,736
12 1,457,208,761 703,408,825
13 1,112,611,549 406,607,961
14 528,786,852 244,848,048
15 635,991,055 363,623,088
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14 15

2023 6 19 2023 12 18
682,259 29,970,720
352,347,847 125,502,449
299,928,000
4,807,036,427 4,748,846,923
1,676,598 45,221,269
100,157,000
22,513,090 18,543,930
3,150,000 10,230,000
2,798,760 1,431,930
26,817
118,473,202 133,209,764
5,308,678,183 5,513,068,802
5,308,678,183 5,513,068,802
28,642,427 21,081,739
41,389,987 43,568,930
2,543,639 5,483,761
836,129 885,714
16,723,512 17,715,067
42,267 44,783
90,177,961 88,779,994
90,177,961 88,779,994
5,173,748,406 5,446,116,373
44,751,816 21,827,565
20,877,962 8,885,073
5,218,500,222 5,424,288,808
5,218,500,222 5,424,288,808
5,308,678,183 5,513,068,802
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