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2024 4 30
10,147,363,754 99.67
10,147,363,754 99.67
33,320,726 0.33
10,180,684,480 100.00

/

2024 4 30
13,816,284,806 97.93
5,944,914,947 42.14
2,831,447,194 20.07
1,741,155,188 12.34
1,671,185,963 11.85
835,595,244 5.92
791,986,270 5.61
291,360,126 2.07
14,107,644,932 100.00

/
2024 4 30
2.9277 2.9814
3,403,556,636 99.67
9,964,592,764 |10,147,363,754

2024 4 30
99.67
99.67
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2024 4 30
/
US T N/B 1.25 08/15/31 79.76 79.35 1.25
1,521,930,000 8.56
1,214,025,391 | 1,207,704,964 | 2031/8/15
FRANCE OAT 3.5 11/25/33 105.07 104.16 3.5
991,908,000 7.32
1,042,229,678 | 1,033,245,964 |2033/11/25
US T N/B 2.875 05/15/32 86.80 88.27 2.875
1,161,060,000 7.26
1,007,899,860 | 1,024,907,577 | 2032/5/15
US T N/B 3.5 02/15/33 92.01 91.89 3.5
1,113,990,000 7.26
1,025,023,276 | 1,023,652,372 | 2033/2/15
US T N/B 3.875 08/15/33 94.41 94.35 3.875
5 847,260,000 .67
799,965,681 799,403,042 | 2033/8/15
FRANCE OAT 0.0 11/25/31 77.66 80.76
6 806,976,000 .62
626,732,059 651,759,008 [2031/11/25
FRANCE OAT 2.0 11/25/32 90.16 93.11 2
7 672,480,000 .44
606,322,762 626,170,337 [2032/11/25
US T N/B 1.875 02/15/32 80.41 82.11 1.875
8 658,980,000 .84
529,931,946 541,148,715 | 2032/2/15
DEUTSCHLAND 2.2 02/15/34 98.79 97.26 2.2
9 514,447,200 .55
508,266,671 500,377,069 | 2034/2/15
ITALY BTPS 0.95 06/01/32 75.52 81.70 0.95
10 608,594,400 .52
459,671,350 497,282,484 | 2032/6/1
US T N/B 3.375 05/15/33 89.48 90.82 3.375
11 542,874,000 .49
485,787,405 493,039,858 | 2033/5/15
US T N/B 4.5 11/15/33 103.99 99.03 4.5
12 486,390,000 .41
505,825,375 481,716,093 | 2033/11/15
ITALY BTPS 0.6 08/01/31 78.88 81.53 0.6
13 479,142,000 .77
377,963,685 390,669,387 | 2031/8/1
US T N/B 4.0 02/15/34 98.33 95.17 4
14 392,250,000 .65
385,722,715 373,342,326 | 2034/2/15
ITALY BTPS 4.4 05/01/33 99.00 105.42 4.4
15 336,240,000 .51
332,877,600 354,464,208 | 2033/5/1
DEUTSCHLAND 2.5 07/04/44 99.20 97.04 2.5
16 353,052,000 .43
350,242,546 342,626,374 | 2044/7/4
DEUTSCHLAND 2.3 02/15/33 96.59 98.60 2.3
17 344,646,000 .41
332,914,250 339,845,081 | 2033/2/15
DEUTSCHLAND 0.0 08/15/31 84.91 83.89
18 403,488,000 .40
342,633,939 338,510,292 | 2031/8/15
ITALY BTPS 4.2 03/01/34 104.13 103.42 4.2
19 302,616,000 .22
315,127,322 312,995,728 | 2034/3/1
FRANCE OAT 3.0 05/25/33 99.20 100.36 3
20 268,992,000 .91
266,860,187 269,987,270 | 2033/5/25
UK TREASURY 4.25 06/07/32 101.59 100.67 4.25
21 250,215,400 .79
254,201,173 251,914,362 | 2032/6/7
FRANCE OAT 1.75 06/25/39 80.11 82.70 1.75
22 302,616,000 .77
242,430,721 250,284,615 | 2039/6/25
CANADA 1.5 12/01/31 84.56 85.24 1.5
23 257,084,800 .55
217,403,766 219,145,739 | 2031/12/1
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CANADA 2.5 12/01/32 88.97 90.84 2.5
24 183,632,000 1.18
163,388,464 | 166,829,486 | 2032/12/1
CANADA 3.25 12/01/33 98.48 95.94 | 3.25
25 168,711,900 1.15
166,164,028 | 161,877,819 | 2033/12/1
UK TREASURY 0.875
75.80 74.45 | 0.875
26 | 07/31/33 216,722,000 1.14
164,293,992 | 161,371,201 | 2033/7/31
UK TREASURY 0.25 07/31/31 77.57 75.84 | 0.25
27 197,020,000 1.06
152,830,384 | 149,419,968 | 2031/7/31
CANADA 1.5 06/01/31 85.79 86.13 1.5
28 169,859,600 1.04
145,724,754 | 146,300,382 | 2031/6/1
DEUTSCHLAND 0.0 02/15/32 80.48 82.80
29 163,076,400 0.96
131,252,040 | 135,038,674 | 2032/2/15
UK TREASURY 4.625
105.71 102.72 | 4.625
30 | 01/31/34 118,212,000 0.86
124,970,180 | 121,429,730 | 2034/1/31
2024 4 30
97.93
97.93
2024 4 1
26
32,765 32,885 0.8169 0.8199
(2014 10 15 )
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27
30,526 30,634 0.8478 0.8508
(2015 4 15 )
28
28,050 28,149 0.8473 0.8503
(2015 10 15 )
29
23,398 23,489 0.7730 0.7760
(2016 4 15 )
30
19,872 19,914 0.7140 0.7155
(2016 10 17 )
31
17,842 17,881 0.7010 0.7025
(2017 4 17 )
32
17,682 17,705 0.7600 0.7610
(2017 10 16 )
33
15,813 15,834 0.7313 0.7323
(2018 4 16 )
34
14,383 14,404 0.7104 0.7114
(2018 10 15 )
35
14,068 14,087 0.7331 0.7341
(2019 4 15 )
36
13,453 13,471 0.7385 0.7395
(2019 10 15 )
37
12,753 12,770 0.7445 0.7455
(2020 4 15 )
38
12,797 12,814 0.7701 0.7711
(2020 10 15 )
39
12,194 12,210 0.7735 0.7745
(2021 4 15 )
40
11,828 11,843 0.7872 0.7882
(2021 10 15 )
41
10,759 10,766 0.7599 0.7604
(2022 4 15 )
42
10,372 10,379 0.7627 0.7632
(2022 10 17 )
43
9,771 9,778 0.7479 0.7484
(2023 4 17 )
44
9,825 9,832 0.7788 0.7793
(2023 10 16 )
45
10,045 10,051 0.8337 0.8342
(2024 4 15 )
2023 4 9,776 0.7499
5 9,920 0.7679
6 10,283 0.7977
7 9,972 0.7789
8 10,160 0.7985
9 9,815 0.7756
10 9,727 0.7756
11 10,053 0.8095
12 10,056 0.8154
2024 1 10,105 0.8238
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10,127 0.8290
10,231 0.8398
10,180 0.8485

26 0.0180
27 0.0180
28 0.0180
29 0.0180
30 0.0120
31 0.0090
32 0.0075
33 0.0060
34 0.0060
35 0.0060
36 0.0060
37 0.0060
38 0.0060
39 0.0060
40 0.0060
41 0.0035
42 0.0030
43 0.0030
44 0.0030
45 0.0030
26 4.6
27 6.0
28 2.1
29 6.6
30 6.1
31 0.6
32 9.5
33 3.0
34 2.0
35 4.0
36 1.6
37 1.6
38 4.2
39 1.2
40 2.5
41 3.0
42 0.8
43 1.5
44 4.5
45 7.4
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157,377,625 4,836,106,134
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