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65,715,654 1.43
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30
/
D)
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US TREASURY I/L 0.625 107.050337
1,650,000 196,062,692 4.27
FRN 2024/1/15
FGLMC 4.0  TBA 4.0 105.078125
1,500,000 174,955,079 3.81
09/17 2047/9/1
DEUTSCHLAND REP 2.0 110.395665
1,100,000 158,085,353 3.45
EUR REG S (B) 2022/1/4
6.5 99.28
BONOS MEXICAN MXN ) 23,000,000 142,582,534 3.11
2021/6/10
1.125 97.515625
US TREASURY NOTE 1,250,000 135,302,929 2.95
2021/9/30
1.15 103.8315
SPAIN GOVT EUR 1,000,000 135,168,674 2.95
2020/7/30
JAPAN GVT 128 JPY 0.1 100.6615
130,000,000 130,859,950 2.85
BD 2021/6/20
4.0 105.078125
FNCL 4.0 TBA 09/17 1,000,000 116,636,719 2.54
2047/9/1
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113.4789
AUSTRALIA GOVT AUD 5.75
9 1,100,000 110,519,187 | 2.41
REG S 2021/5/15
113.2165
POLAND GOVT BOND 5.75
10 3,000,000 103,928,477 | 2.27
PLN 2021/10/25
CANADA GOVT  CAD 0.75 97.33
11 1,100,000 95,410,078 | 2.08
BOND 2021/3/1
JAPAN GVT 113 JPY 0.3 100.3774
12 95,000,000 95,358,530 | 2.08
BD 2018/6/20
4.5 107.350979
13 | FGLNC 4.5 Q44363 791,567 94,322,851 | 2.06
2046/11/1
3.5 102.890625
14 | FNCL 3.5 TBA 08/17 800,000 91,366,875 | 1.99
2047/8/1
2.0 99.429687
15 | US TREASURY NOTE 800,000 88,293,563 | 1.92
2024/4/30
1.75 99.628907
16 | US TREASURY NOTE 750,000 82,941,065 | 1.81
2022/5/31
116.649
AUSTRALIA GOVT AUD 5.75
17 800,000 82,622,987 | 1.80
REG S 2022/7/15
DEUTSCHLAND  REP 0.5 101.429
18 600,000 79,224,648 | 1.73
EUR REG S (B) 2026/2/15
4.5 107.366599
19 | FGLMC 4.5 G08730 659,362 78,580,774 | 1.71
2046/10/1
110.5085
NORWAY ~ GOVT  NOK 3.75
20 5,000,000 77,238,965 | 1.68
144A/REG S 2021/5/25
SPAIN  GOVT  EUR 2.75 112.26075
21 500,000 73,070,969 | 1.59
144A LIFE/REG S 2024/10/31
US TREASURY I/L 0.125 103.514187
22 600,000 68,940,448 | 1.50
FRN 2021/4/15
1.25 99.931642
23 | US TREASURY NOTE 600,000 66,554,473 | 1.45
2018/12/31
102.0195
NYKREDIT DKK SR 2.0
24 3,679,414 65,715,654 | 1.43
SEC SER O1E SF 2037/10/1
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UTD KINGDOM GILT 2.25 109.235995
25 400,000 63,487,522 1.38
GBP REG S 2023/9/7
106.549
POLAND GOVT BOND 4.0
26 1,900,000 61,945,044 1.35
PLN 2023/10/25
121.0815
HUNGARY GOVT BOND 7.5
27 100,000,000 51,682,548 1.13
HUF 2020/11/12
3.0 102.828124
28 | FNCI 3.0 TBA 08/17 450,000 51,362,648 1.12
2032/8/1
3.75 112.3843
29 | ITALY GOVT EUR (B) 350,000 51,205,972 1.12
2021/5/1
3.58 100.35
30 | MALAYSIA GVT MYR ’ 1,829,000 47,583,690 1.04
2018/9/28
)
2017 10 17 2017 29
2017 10 17 2017 29
2017 10 17 2017 29
2017 10 17 2017 29
2017 10 17 2017 29
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38 59
2 19 8 6
52 )
193 2 1 28 7 1 29 6
( 28 6 30 ) ( 29 6 30 )
C ) C ) C ) C )
1. 995,458 1,422,290
2. 1,072,492 1,081,008
3. 60,708 60,859
4. *2 381,709 580,150
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6. 335,002 443,804
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154,946 180,301
5,138
17,950 5,099
3,301,613 4,285,909
1. 77,910 80,853
*1 77,910 80,853
2. 5,159 3,898
5,159 3,898
3. 298,770 306,453
) 92
0 9,987 10,537
3) 274,989 274,005
4) 13,701 21,910
381,840 391,205
3,683,454 4,677,114
1. 19,306 18,821
2. 355,441 787,523
) 145,375 311,829
0 *2 210,066 475,693
3. 43,405 63,701
4. 35,166 75,425
5. 52,053
6. 824
7. 136,234 145,811
8. 1,053 1,071
590,609 1,145,232
1,232,556 1,258,560
239,869 243,467
1,472,426 1,502,027
2,063,035 2,647,260
450,000 450,000
582,736 582,736
582,736 582,736
3. 587,689 997,117
587,689 997,117
587,689 997,117
1,620,425 2,029,854
7
7
1,620,418 2,029,854
3,683,454 4,677,114
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27 7 1 28 7 1
28 6 30 29 6 30
985,559 1,325,770
1,483,526 1,662,136
*1*2 3,872,046 4,214,837
6,341,132 7,202,743
1. *1*2 2,786,436 3,441,923
2. 59,906 69,763
3. 166,921 170,430
4. 53,691 47,501
) 40,764 21,749
) 3,912 16,303
©)] 9,014 9,448
3,066,955 3,729,619
1. 1,958,188 1,972,777
) 52,955 53,016
2 1,105,386 1,059,458
©) 662,287 713,420
4 136,504 145,811
®) 1,053 1,071
2. 15,889 10,215
3. 6,490 10,027
4. 114,993 99,937
5. 23,346 36,034
6. 319,058 313,084
7. 174,309 200,311
8. 10,688 13,724
9. 3,754 3,957
10. 18,208 14,092
11. 60,007 52,161
12. 10,394 10,129
13. 199,610 198,701
14. 4,975 187,426
15. 7,902 6,813
2,927,816 3,129,396
346,360 343,728
1. 374 -
2. 8,914 8,782
3. 1,808 -
4. 174 161
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11,271 8,944
40 6
- 1,888
40 1,895
357,592 350,776
- 99,570
- 99,570
357,592 450,346
40,981 74,483
37,131 33,564
279,479 409,428
27 7 1 28 30

(
450,000 582,736 582,736 308,210 308,210 1,340,946 - - 1,340,946
279,479 279,479 279,479 279,479
7 7 7
- - - 279,479 279,479 279,479 7 7 279,472
450,000 582,736 582,736 587,689 587,689 1,620,425 7 7 1,620,418

28 7 1 29 6 30
(
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