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713,900,902 94.63
713,900,902 94.63
40,513,231 5.37
754,414,133 100.00

2024 4 30
149,162,866 19.77
115,287,174 15.28
33,875,692 4.49

/

2024 4 30
95,692,728,864 98.55
54,632,067,040 56.26
31,054,290,632 31.98
3,266,894,173 3.36
3,098,791,403 3.19
2,382,566,908 2.45
1,258,118,708 1.30
1,407,960,182 1.45
97,100,689,046 100.00

/
2024 4 30
0.8772 0.8719
818,787,593 94.63
718,322,355 713,900,902
2024 4 30
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/
NORWAY 2.0 04/26/28 93.57 93.42 2
1 3,316,876,000 .19
3,103,634,041 | 3,098,791,403 | 2028/4/26
AUSTRALIAN 3.75 05/21/34 95.80 94.09 3.75
2 2,965,248,000 .87
2,840,747,969 | 2,790,273,784 | 2034/5/21
98.60 98.62 0.1
3 2,799,100,000 .84
2,760,136,528 | 2,760,472,420 | 2028/9/20
AUSTRALIAN 3.5 12/21/34 93.30 91.56 3.5
4 2,697,552,000 .54
2,517,009,077 | 2,469,896,520 |2034/12/21
SWEDEN 3.5 03/30/39 112.19 111.13 3.5
5 2,143,830,000 .45
2,405,162,877 | 2,382,566,908 | 2039/3/30
AUSTRALIAN 4.75 04/21/27 102.54 101.78 4.75
6 2,182,752,000 .29
2,238,267,896 | 2,221,644,275 | 2027/4/21
107.96 107.92 1.7
7 2,049,900,000 .28
2,213,092,539 | 2,212,375,074 |2032/12/20
107.91 107.83 1.7
8 1,975,200,000 .19
2,131,576,584 | 2,130,016,176 | 2032/9/20
AUSTRALIAN 4.5 04/21/33 102.08 100.39 4.5
9 2,064,348,000 .13
2,107,327,312 | 2,072,450,358 | 2033/4/21
98.95 98.96 0.1
10 2,082,900,000 .12
2,061,133,695 | 2,061,341,985 | 2028/3/20
108.06 107.93 1.7
11 1,908,200,000 .12
2,062,077,248 | 2,059,672,916 | 2033/6/20
AUSTRALIAN 1.0 11/21/31 79.71 78.48 1
12 2,620,332,000 .12
2,088,712,936 | 2,056,625,635 |2031/11/21
98.19 98.25 0.1
13 2,080,700,000 A1
2,043,122,558 | 2,044,412,592 | 2029/3/20
AUSTRALIAN 2.75 06/21/35 86.27 84.58 2.75
14 2,362,932,000 .06
2,038,705,121 | 1,998,586,480 | 2035/6/21
AUSTRALIAN 1.25 05/21/32 80.05 78.78 1.25
15 2,517,372,000 .04
2,015,173,151 | 1,983,256,070 | 2032/5/21

29/92




EDINETOOOO

0000000 OO00oboO0O0oOoO(ELws677)
ooooodoooddoodoooodd

107.20 107.12 1.6
16 1,780,000,000 1.96
1,908,160,000 | 1,906,807,200 | 2033/3/20
AUSTRALIAN 3.75 04/21/37 93.80 91.83 3.75
17 2,007,720,000 1.90
1,883,271,174 | 1,843,838,307 | 2037/4/21
93.16 92.86 0.6
18 1,984,800,000 1.90
1,849,198,464 | 1,843,164,672 | 2037/9/20
AUSTRALIAN 1.75 11/21/32 82.38 81.02 1.75
19 2,254,824,000 1.88
1,857,526,151 | 1,826,895,879 |2032/11/21
108.58 108.50 1.8
20 1,657,700,000 1.85
1,800,030,122 | 1,798,654,231 | 2032/3/20
106.09 105.97 1.5
21 1,695,600,000 1.85
1,798,946,820 | 1,796,912,100 | 2034/3/20
AUSTRALIAN 2.75 11/21/27 96.33 95.55 2.75
22 1,873,872,000 1.84
1,805,132,546 | 1,790,488,853 |2027/11/21
AUSTRALIAN 3.0 11/21/33 90.24 88.65 3
23 1,956,240,000 1.79
1,765,393,019 | 1,734,211,023 |2033/11/21
89.75 89.50 0.5
24 1,923,800,000 1.77
1,726,629,738 | 1,721,820,238 |2038/12/20
AUSTRALIAN 1.5 06/21/31 83.96 82.70 1.5
25 2,059,200,000 1.75
1,729,100,726 | 1,703,048,098 | 2031/6/21
96.06 96.05 0.1
26 1,724,600,000 1.71
1,656,771,482 | 1,656,547,284 | 2031/9/20
106.03 105.86 1.5
27 1,534,900,000 1.67
1,627,592,611 | 1,624,967,932 | 2034/6/20
AUSTRALIAN 2.25 05/21/28 93.95 93.09 2.25
28 1,729,728,000 1.66
1,625,172,790 | 1,610,337,052 | 2028/5/21
96.61 96.69 0.1
29 1,658,300,000 1.65
1,602,083,630 | 1,603,476,602 | 2031/3/20
NEW ZEALAND 3.5 04/14/33 90.32 89.88 3.5
30 1,764,548,500 1.63
1,593,881,773 | 1,586,000,134 | 2033/4/14
2024 4 30
98.55
98.55
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AUST 10Y BOND FUT
10 117,289,715 115,287,174 | 15.28

Jun24
US 10YR NOTE FUT
2 34,106,137 33,875,692 4.49
Jun24
2024 4 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 )
5
749 749 0.8011 0.8011
(2024 4 15 )
2023 4 685 0.8245
5 685 0.8244
6 682 0.8242
7 678 0.8126
8 721 0.8094
9 713 0.7991
10 697 0.7898
11 711 0.8074
12 718 0.8188
2024 1 696 0.8091
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