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2019 10
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2019 10
ACGB 4.5 200415 120,000 9,326,757
ACGB 5.75 210515 110,000 9,052,824
ACGB 5.75 220715 100,000 8,631,964
ACGB 5.5 230421 100,000 8,817,588
ACGB 2.75 240421 100,000 8,136,315
ACGB 3.25 250421 100,000 8,426,011
ACGB 4.25 260421 100,000 9,020,773
ACGB 4.75 270421 90,000 8,514,983
ACGB 2.25 280521 80,000 6,455,700
ACGB 3.25 290421 80,000 7,031,752
ACGB 2.5 300521 90,000 7,484,054
1,070,000 90,898,721
2.09
CAN 3.25 210601 40,000 3,385,534
CAN 8 230601 40,000 4,097,251
CAN 2.5 240601 20,000 1,721,554
CAN 9 250601 20,000 2,343,328
CAN 2.25 250601 20,000 1,713,097
CAN 8 270601 60,000 7,292,696
CANADA  5.75% 290601 80,000 9,076,419
CAN 5.75 330601 100,000 12,382,088
CAN 5 370601 120,000 14,782,155
CAN 4 410601 110,000 12,642,811
CAN 3.5 451201 100,000 11,191,614
CAN 2.75 481201 60,000 6,018,692
770,000 86,647,239
1.99
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RAGB 1.75 231020 50,000 6,745,678
RAGB 1.2 251020 60,000 8,078,253
RAGB 4.85 260315 70,000 11,600,885
RAGB 6.25 270715 180,000 33,613,944
RAGB 2.4 340523 90,000 14,195,585
RAGB 4.15 370315 20,000 3,969,046
RAGB 1.5 470220 50,000 7,203,263
520,000 85,406,654

1.96
BGB 3.75 200928 100,000 12,968,622
BGB 4 220328 150,000 20,800,645
BGB 2.25 230622 20,000 2,731,707
BGB 0.8 250622 30,000 3,920,144
BGB 0.8 270622 50,000 6,548,175
BGB 5.5 280328 40,000 7,260,721
BGB 1.25 330422 100,000 13,480,122
BGB 3 340622 140,000 23,160,757
BGB 1.9 380622 140,000 20,373,825
BGB 3.75 450622 100,000 19,856,321
BGB 1.6 470622 130,000 17,754,623
1,000,000 148,855,662

3.42
DBR 2.25 210904 10,000 1,308,966
DBR 1 240815 80,000 10,641,880
GERMANY 5.625%280104 60,000 11,211,410
DBR 0.5 280215 40,000 5,266,082
DBR 6.25 300104 150,000 31,223,281
DBR 5.5 310104 140,000 28,587,312
DBR 4.75 340704 110,000 23,145,793
DBR 4.25 390704 240,000 52,985,806
DBR 4.75 400704 340,000 80,839,047
DBR 3.25 420704 300,000 61,379,636
DBR 2.5 440704 100,000 18,682,983
DBR 2.5 460815 340,000 64,769,355
1,910,000 390,041,551

8.97
RFGB 2.625 420704 240,000 42,772,785
240,000 42,772,785

0.98
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FRTR 3.75 191025 310,000 38,672,169
FRTR 3.5 200425 190,000 24,142,170
FRTR 2.5 201025 50,000 6,402,375
FRTR 3.75 210425 270,000 35,877,222
FRTR 3.25 211025 60,000 8,047,047
FRTR 3 220425 20,000 2,711,276
FRTR 2.25 221025 60,000 8,073,067
FRTR 1.75 230525 50,000 6,696,327
FRTR 4.25 231025 50,000 7,434,714
FRTR 2.25 240525 150,000 20,892,034
FRTR 1.75 241125 110,000 15,091,873
FRTR 0.5 250525 60,000 7,728,205
FRTR 6 251025 40,000 6,894,562
FRTR 3.5 260425 200,000 30,968,367
FRTR 5.5 290425 340,000 64,044,664
FRTR 2.5 300525 200,000 30,645,261
FRTR 1.5 310525 170,000 23,802,931
FRTR 5.75 321025 40,000 8,379,602
FRTR 4.75 350425 340,000 68,735,035
FRTR 1.25 360525 380,000 51,163,037
FRTR 4 381025 190,000 37,327,414
FRTR 1.75 390625 140,000 20,309,641
FRTR 3.25 450525 30,000 5,615,462
FRTR 2 480525 330,000 49,881,320
3,780,000 579,535,775

13.32
IRISH 2 450218 250,000 36,871,781
250,000 36,871,781

0.85
NETHER 3.75 230115 110,000 15,658,640
NETHER 2.5 330115 190,000 30,823,743
NETHER 4 370115 180,000 36,449,522
NETHER 2.75 470115 200,000 39,350,788
680,000 122,282,693

2.81
SPGB 0.45 221031 100,000 12,570,390
SPGB 4.4 231031 50,000 7,363,428
SPGB 1.6 250430 140,000 18,770,305
SPGB 5.9 260730 50,000 8,606,137
SPGB 1.45 271031 120,000 16,080,128
SPGB 1.4 280430 70,000 9,314,601
SPGB 5.15 281031 140,000 24,500,663
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SPGB 5.75 320730 300,000 59,391,179
SPGB 4.2 370131 150,000 27,322,041
SPGB 4.7 410730 330,000 65,948,130
SPGB 5.15 441031 420,000 90,803,560
SPGB 2.7 481031 40,000 6,069,813

1,910,000 346,740,375

7.97

UKT 1.75 190722 20,000 2,757,123
UKT 3.75 190907 20,000 2,774,198
UKT 3.75 200907 40,000 5,720,850
UKT 3.75 210907 40,000 5,904,320
UKT 4 220307 35,000 5,279,152
UKT 2.25 230907 50,000 7,372,483
UKT 5 250307 80,000 13,737,311
UKT 4.25 271207 60,000 10,662,543
UKT 6 281207 60,000 12,183,734
UKT 4.75 301207 70,000 13,653,563
UKT 4.25 320607 80,000 15,307,743
UKT 4.5 340907 70,000 14,142,257
UKT 4.25 360307 75,000 15,057,406
UKT 4.75 381207 60,000 13,197,641
UKT 4.25 390907 40,000 8,373,763
UKT 4.25 401207 60,000 12,733,319
UKT 4.5 421207 60,000 13,443,021
UKT 3.25 440122 70,000 13,316,200
UKT 4.25 461207 100,000 22,641,877
UKT 4.25 491207 125,000 29,388,449
UKT 3.75 520722 100,000 22,482,146
UKT 4.25 551207 100,000 25,254,031
UKT 1.75 570722 40,000 6,178,838

1,455,000 291,561,968

6.70

T 7.875 210215 180,000 21,444,542
T 7.25 220815 190,000 24,026,742
T 6.25 230815 290,000 36,942,823
T 7.5 241115 553,000 77,056,181
T 6.875 250815 500,000 69,531,173
T 6 260215 420,000 56,825,330
T 6.5 261115 180,000 25,481,369
T 6.125 271115 560,000 79,602,936
T 5.25 281115 530,000 72,737,050
T 5.25 290215 560,000 77,191,301
T 6.25 300515 580,000 87,854,443
T 5.375 310215 1,740,000 250,656,574
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T 4.5 360215 1,680,000 237,341,888
T 4.75 370215 430,000 63,015,572
T 5 370515 110,000 16,601,436
T 4.375 380215 340,000 48,082,477
T 4.5 380515 200,000 28,741,586
T 3.5 390215 410,000 52,045,295
T 4.25 390515 110,000 15,389,176
T 4.5 390815 30,000 4,333,872
T 4.375 400515 200,000 28,478,789
T 3.875 400815 350,000 46,710,588
T 3.75 410815 280,000 36,720,462
T 3.125 411115 290,000 34,654,024
T 3.125 420215 80,000 9,549,558
T 3 420515 310,000 36,239,796
T 2.75 420815 40,000 4,479,089
T 2.75 421115 150,000 16,780,054
T 3.125 430215 480,000 57,118,307
T 3.625 430815 110,000 14,178,781
T 3.625 440215 290,000 37,387,798
T 3.125 440815 210,000 24,989,259
T 3 441115 80,000 9,318,296
T 3 450515 440,000 51,299,120
T 2.875 450815 110,000 12,537,567
T 2.5 460215 540,000 57,244,959
T 2.75 471115 570,000 63,363,142
T 3 480215 300,000 34,984,302
T 3.125 480515 250,000 29,863,562
T 3.625 190815 60,000 6,525,604
T 3.625 200215 120,000 13,149,886
T 1.625 200630 50,000 5,401,975
T 2.625 200815 100,000 10,926,448
T 2.125 200831 100,000 10,865,411
T 2 200930 90,000 9,763,611
T 2.625 201115 70,000 7,666,613
T 3.125 210515 110,000 12,202,331
T 2.125 210815 180,000 19,624,880
T 2 211031 60,000 6,527,894
T 2 220215 260,000 28,300,764
T 2.125 220630 90,000 9,837,618
T 1.75 230515 110,000 11,870,824
T 2.75 231115 130,000 14,607,734
T 2.25 251115 100,000 11,008,679

16,303,000 2,129,079,491

48.94
29,888,000 4,350,694,695
100.00
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