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853,100,133 95.09
853,100,133 95.09
44,053,943 4.91
897,154,076 100.00

2024 10 31
229,551,084 25.59
90,512,366 10.09
88,013,432 9.81
51,025,286 5.69

/

2024 10 31
103,200,802,599 98.74
50,811,161,685 48.62
16,991,862,036 16.26
9,484,726,686 9.08
7,705,832,898 7.37
7,370,414,755 7.05
7,296,264,833 6.98
3,540,539,706 3.39
1,313,380,583 1.26
104,514,183,182 100.00

/
2024 10 31
0.8768 0.8766
973,192,030 95.09
853,322,355 853,100,133
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2024 10 31
95.09
95.09
2024 10 31
/
SINGAPORE 2.875 07/01/29 101.55 100.78 2.875
1 3,784,676,700 .65
3,843,409,563 | 3,814,291,795 | 2029/7/1
SINGAPORE 2.625 05/01/28 100.37 99.94 2.625
2 2,821,959,000 .70
2,832,529,617 | 2,820,548,020 | 2028/5/1
97.85 97.78 0.1
3 2,170,500,000 .03
2,124,013,862 | 2,122,510,245 | 2029/9/20
AUSTRALIAN 4.5 04/21/33 102.12 100.83 4.5
4 2,067,425,000 299
2,111,373,025 | 2,084,646,650 | 2033/4/21
NEW ZEALAND 3.5 04/14/33 94.73 93.78 3.5
5 2,202,544,800 .98
2,086,481,073 | 2,065,753,331 | 2033/4/14
AUSTRALIAN 1.0 11/21/31 80.01 80.16 1
6 2,541,420,000 .95
2,033,474,734 | 2,037,380,171 | 2031/11/21
97.83 97.96 0.1
7 2,044,900,000 .92
2,000,533,928 | 2,003,327,183 | 2029/6/20
AUSTRALIAN 1.25 05/21/32 80.64 80.32 1.25
8 2,447,629,500 .88
1,973,964,268 | 1,965,984,966 | 2032/5/21
107.98 107.65 1.7
9 1,826,100,000 .88
1,971,910,114 | 1,965,942,738 | 2033/6/20
106.30 106.67 1.6
10 1,813,000,000 .85
1,927,274,747 | 1,933,981,490 [2033/12/20
AUSTRALIAN 3.0 11/21/33 90.84 89.46 3
11 2,070,450,500 .77
1,880,835,285 | 1,852,328,539 |2033/11/21
SINGAPORE 2.875 08/01/28 101.33 100.75 2.875
12 1,809,305,400 .74
1,833,449,895 | 1,823,056,121 | 2028/8/1
AUSTRALIAN 1.75 11/21/32 82.95 82.35 1.75
13 2,195,504,500 .73
1,821,236,920 | 1,808,129,686 |2032/11/21
105.89 105.50 1.5
14 1,673,100,000 .69
1,771,790,748 | 1,765,204,155 | 2034/6/20
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107.86 107.61 1.7
15 1,635,000,000 1.68
1,763,531,064 | 1,759,472,550 [2032/12/20
AUSTRALIAN 3.75 05/21/34 96.39 94.67 3.75
16 1,832,444,500 .66
1,766,329,956 | 1,734,903,479 | 2034/5/21
98.60 98.51 0.1
17 1,731,800,000 .63
1,707,725,163 | 1,706,048,134 | 2028/9/20
89.54 88.96 0.5
18 1,888,600,000 .61
1,691,098,345 | 1,680,098,560 |2038/12/20
FRANCE OAT 1.25 05/25/36 82.58 81.23 1.25
19 2,049,111,700 .59
1,692,172,117 | 1,664,698,345 | 2036/5/25
108.08 106.93 2.4
20 1,538,600,000 .57
1,663,047,166 | 1,645,240,366 | 2028/6/20
114.28 113.47 2.4
21 1,444,700,000 .57
1,651,131,527 | 1,639,315,537 | 2038/9/20
107.06 106.82 1.6
22 1,523,400,000 .56
1,631,045,976 | 1,627,417,752 | 2033/3/20
90.91 90.36 0.5
23 1,780,900,000 .54
1,619,068,871 | 1,609,328,094 | 2038/3/20
95.72 96.15 0.1
24 1,580,600,000 .45
1,513,005,212 | 1,519,762,706 |[2031/12/20
97.96 98.13 0.1
25 1,546,700,000 .45
1,515,272,434 | 1,517,884,979 | 2029/3/20
105.99 105.64 1.5
26 1,431,300,000 .45
1,517,157,842 | 1,512,125,511 | 2034/3/20
103.41 102.83 1.3
27 1,446,700,000 .42
1,496,166,950 | 1,487,685,011 | 2035/6/20
BELGIUM 5.0 03/28/35 118.84 117.59 5
28 1,228,800,100 .38
1,460,317,009 | 1,444,973,929 | 2035/3/28
99.10 98.93 0.1
29 1,459,700,000 .38
1,446,563,248 | 1,444,125,001 |2027/12/20
102.68 102.31 1.2
30 1,409,200,000 .38
1,447,020,111 | 1,441,766,612 [2034/12/20
2024 10 31
98.74
98.74
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2024 10 31
AUST 10Y BOND FUT
8 90,668,510 90,512,366 10.09
Dec24
EURO-BUND FUTURE
4 88,710,363 88,013,432 9.81
Dec24
US 10YR NOTE FUT
3 51,246,144 51,025,286 5.69
Dec24
2024 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 )
5
749 749 0.8011 0.8011
(2024 4 15 )
2023 10 697 0.7898
11 711 0.8074
12 718 0.8188
2024 1 696 0.8091
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2 750 0.8084

3 755 0.8111

4 754 0.7985

5 770 0.7901

6 780 0.7912

7 793 0.7943

8 891 0.8058

9 899 0.8074

10 897 0.7990
1 0.0000
2 0.0000
3 0.0000
4 0.0000
5 0.0000

2024 4 16 2024 10 15
1 1.9
2 1.4
3 6.4
4 8.8
5 2.9
2024 4 16 2024 10 15 0.2
1 761,477,079 89,567,639
2 222,854,876 210,759,937
3 265,667,599 238,161,510
4 260,219,517 174,663,762
5 270,769,463 131,949,875
2024 4 16
2024 10 15 227,807,081 51,311,466
1
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