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DEUTSCHLAND 2.0 08/15/23 115.76 116.01 | 2.000000
1 24,263,000 10.83%
28,088,061 28,149,932 | 2023/8/15
US T N/B 2.0 02/28/21 102.64 103.42 | 2.000000
2 27,043,200 10.76%
27,759,303 27,968,347 | 2021/2/28
US T N/B 1.125 04/30/20 99.25 99.97 | 1.125000
3 21,409,200 8.24%
21,248,631 21,404,061 | 2020/4/30
US T N/B 3.625 02/15/44 119.20 120.54 | 3.625000
4 14,648,400 6.79%
17,461,332 17,658,060 | 2044/2/15
US T N/B 2.75 02/15/24 106.89 107.92 | 2.750000
5 13,296,240 5.52%
14,213,414 14,349,435 | 2024/2/15
CATERPILLAR INC 1.5
100.39 100.46 | 1.500000
6 | 06/26/17 11,268,000 4.36%
11,312,959 11,319,945 | 2017/6/26
JPMORGAN CHASE & CO 1.35
100.16 100.22 | 1.350000
7| 02/15/17 11,268,000 4.35%
11,287,042 11,293,240 | 2017/2/15
FRANCE OAT 0.5 11/25/19 102.83 102.91 | 0.500000
8 10,216,000 4.05%
10,505,623 10,513,796 (2019/11/25
100.66 100.60 | 0.257000
9 10,000,000 3.87%
10,066,600 10,060,300 | 2018/11/9
106.56 106.10 | 0.600000
10 6,150,000 2.51%
6,553,870 6,525,273 | 2024/6/20
FRANCE OAT 0.5 05/25/25 100.95 101.48 | 0.500000
11 6,385,000 2.49%
6,445,721 6,480,136 | 2025/5/25
ITALY BTPS 2.5 05/01/19 107.45 107.42 | 2.500000
12 5,874,200 2.43%
6,311,945 6,310,124 | 2019/5/1
BELGIUM 4.25 03/28/41 161.45 163.59 | 4.250000
13 3,831,000 2.41%
6,185,379 6,267,362 | 2041/3/28
UK TREASURY 3.25 01/22/44 119.23 118.73 | 3.250000
14 4,533,760 2.07%
5,406,055 5,383,386 | 2044/1/22
116.58 114.72 | 1.200000
15 4,450,000 1.96%
5,188,166 5,105,307 |2034/12/20
101.60 101.37 | 0.100000
16 4,650,000 1.81%
4,724,632 4,714,077 |2020/12/20
SPAIN 4.8 01/31/24 127.32 127.94 | 4.800000
17 3,192,500 1.57%
4,064,691 4,084,644 | 2024/1/31
CANADA 1.5 06/01/23 102.83 103.41 | 1.500000
18 3,731,970 1.49%
3,837,659 3,859,454 | 2023/6/1
103.04 102.96 | 1.300000
19 3,650,000 1.45%
3,761,041 3,758,040 | 2018/3/20
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21 2,550,000 1.03%
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22 1,660,100 0.97%
2,501,090 2,532,200 |2044/10/31
US T N/B 3.0 11/15/45 105.86 107.23 | 3.000000
23 2,253,600 0.93%
2,385,818 2,416,625 |2045/11/15
US T N/B 2.25 11/15/25 102.67 103.67 | 2.250000
24 2,253,600 0.90%
2,313,973 2,336,509 |2025/11/15
132.55 130.07 | 1.700000
25 1,650,000 0.83%
2,187,097 2,146,204 | 2044/3/20
101.43 101.27 | 0.100000
26 1,850,000 0.72%
1,876,529 1,873,569 | 2020/6/20
123.77 121.96 | 1.600000
27 1,500,000 0.70%
1,856,580 1,829,490 (2033/12/20
125.88 123.11 | 1.400000
28 1,450,000 0.69%
1,825,260 1,785,109 | 2045/9/20
SPAIN 2.75 04/30/19 107.99 108.00 | 2.750000
29 1,277,000 0.53%
1,379,070 1,379,198 | 2019/4/30
UK TREASURY 2.25 09/07/23 107.28 107.27 | 2.250000
30 1,133,440 0.47%
1,215,965 1,215,943 | 2023/9/7
28 3 31
76.68%
3.87%
8.70%
89.26%
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()
1 0.0030
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