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EE2RR (%) FHNES 1fEA 3fEA 6fE A 15 34 5%
AM2 0.59 0.59 4.21 4.78 5.51 2.19 12.23
SEEM 0.41 0.41 2.49 3.46 5.08 3.32 9.28
BERR (%) 2019 2020 2021 2022 2023
AM2 5.81 4.63 0.82 -5.38 6.39
2EHE 3.72 2.32 -0.07 -2.27 5.40
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+XEE ELE (%)
US TREASURY N/B 4.375 15/12/26 5.09
BUNDESOBL-184 0.000 09/10/26 4.08
DEUTSCHLAND REP 0.000 15/08/26 2.64
US TREASURY N/B 1.600 31/01/27 2.63
US TREASURY N/B 1.250 30/11/26 2.27
US TREASURY N/B 4.000 15/01/27 2.27
CHINA GOVT BOND 3.010 13/05/28 1.69
CHINA GOVT BOND 2.400 15/07/28 1.62
NATWEST GROUP 3.622 14/08/30 1.14
NEW ZEALAND GVT 4.500 15/04/27 1.14
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E® fix/E B XTT) 2EHE HREEET)
PHOENIX GRP HLD PLC 0.42 CNPFP V4.25 06/05/45 0.08
LB BADEN-WUERTTEMBERG 0.46 FRLBP 0.25 07/12/26 EMTN 0.08
SYNCHRONY BANK 0.64 LBPSFH 0.5 01/30/26 EMTN 0.08
ALD SA 0.71 FRPTT 0.625 10/21/26 EMTN 0.08
HISCOX LTD 0.77 SRBANK 0.25 11/09/26 EMTN 0.09
QBE INSURANCE GROUP LTD 1.29 SRBANK 0.01 10/08/26 EMTN 0.09
CREDIT SUISSE AG LONDON 1.82 JUSTLN V7 04/15/31 0.1
JACKSON NATL LIFE GLOBAL 2.13 SAGAX 1.125 01/30/27 EMTN 0.18
AMERICAN EXPRESS CO 2.29 SAGAX 1.625 02/24/26 EMTN 0.18
CREDIT AGRICOLE LONDON 2.30 HANRUE V3.375 PERP 0.18
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E® fix/E B XTT) 2EHE HR/EEET)
COLUMBIA PIPELINE HOLDCO 2,019.07 NTPCIN 4.25 02/26/26 EMTN 17,616.66
VEOLIA ENVIRONNEMENT SA 754.61 ZJENGI 1.737 07/20/26 EMTN 12,645.03
DIGITAL DUTCH FINCO BV 741.14 HNINTL 2.25 02/20/25 10,250.80
OCCIDENTAL PETROLEUM COR 612.95 KALLPA 4.875 05/24/26 REGS 7,276.37
ENERGIAN ISRAEL FINANCE 611.42 CPXCN 4.986 01/23/26 MTN 7,088.87
ENEL FINANCE INTL NV 392.81 VST 3.7 01/30/27 144A 6,920.55
PETROBRAS GLOBAL FINANCE 384.29 GDHJIN 1.875 06/23/25 6,812.49
NATIONAL GRID NA INC 329.48 CNL 3.743 05/01/26 5,5616.85
EUROGRID GMBH 319.78 GZGETH 2.85 01/19/27 5,485.99
MOHAWK INDUSTRIES INC 248.09 HKE 2.875 05/03/26 EMTN 4,913.81
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AM2 =T BA 2024%1A31H 0.049362 6.32%
AM2 ES BA 2023%12H28H 0.049989 6.41%
AM2 ES BA 2023%11A30H 0.049310 6.40%
AM2 =T BA 2023%10A31H 0.048886 6.43%
AM2 =T BA 2023%9AR27H 0.049077 6.44%
AM2 ES BA 2023%8A30H 0.049176 6.41%
AM2 ES BA 2023%F7R27H 0.049316 6.43%
AM2 =T BA 2023F6H27H 0.046984 6.12%
AM2 =T BA 2023%5A31H 0.047159 6.10%
AM2 ES BA 2023%4/28H 0.047705 6.13%
AM2 ES BA 2023%F3H29H 0.047715 6.12%
AM2 =T BA 2023%F2H28H 0.047764 6.12%
AM2HKD BT BA 2024%1A31H 0.049388 6.32%
AM2HKD BT BA 2023%12H28H 0.049978 6.40%
AM2HKD BT BA 2023%11A30H 0.049222 6.39%
AM2HKD BT BA 2023%10A31H 0.048958 6.42%
AM2HKD BT BA 2023%9AR27H 0.049114 6.43%
AM2HKD BT A 2023%8A30H 0.049388 6.41%
AM2HKD BT BA 2023%F7R27H 0.049321 6.43%
AM2HKD BT BA 2023F6H27H 0.047097 6.12%
AM2HKD BT BA 2023%5A31H 0.047302 6.11%
AM2HKD BT A 2023%4/28H 0.047942 6.13%
AM2HKD BT BA 2023%F3H29H 0.047952 6.12%
AM2HKD BT BA 2023%F2H28H 0.047997 6.12%
AM3HAUD BIT BA 2024%1A31H 0.039554 5.07%
AM3HAUD BIT BA 2023%12H28H 0.040190 5.16%
AM3HAUD BT BA 2023%11A30H 0.038722 5.03%
AM3HAUD BT BA 2023%10A31H 0.037892 4.98%
AM3HAUD BIT BA 2023%9AR27H 0.037442 4.91%
AM3HAUD BIT BA 2023%8A30H 0.038889 5.07%
AM3HAUD BT BA 2023%F7R27H 0.040584 5.29%
AM3HAUD BT BA 2023F6H27H 0.035119 4.57%
AM3HAUD BIT BA 2023%5A31H 0.034166 4.41%
AM3HAUD BIT BA 2023%4/28H 0.035277 4.52%
AM3HAUD BT BA 2023%F3H29H 0.036332 4.66%
AM3HAUD BT BA 2023%F2H28H 0.034899 4.46%
AMS3HCAD pilib BA 2024%1A31H 0.047499 5.67%
AMS3HCAD hnc BA 2023%12H28H 0.048176 5.75%
AMS3HEUR BT BA 2024F1R31H 0.037433 4.45%
AMS3HEUR BRIT BA 2023%12H28H 0.038108 4.53%
AM3HGBP ES BA 2024%1A31H 0.049753 5.94%
AM3HGBP ES BA 2023%12H28H 0.050427 6.02%
AM3HRMB BEARE BA 2024F1R31H 0.026132 3.19%
AM3HRMB BEARY BA 2023%12H28H 0.025763 3.27%
AM3HRMB BEARYE BA 2023%11A30H 0.035398 4.58%
AM3HRMB HEARE BA 2023%10A31H 0.038922 5.11%
AM3HRMB BEARE BA 2023%F9R27H 0.029183 3.80%
AM3HRMB BEARY BA 2023F8H30H 0.022921 2.96%
AM3HRMB BEARYE BA 2023%7R27H 0.025032 3.23%
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AM3HRMB BEARE =A 2023%6H27H 0.025027 3.23%
AM3HRMB BEARE &A 2023%5A31H 0.023569 3.02%
AM3HRMB BEARE &A 2023%F4828H 0.022142 2.82%
AM3HRMB BHEARE 5A 2023%3H29H 0.028180 3.59%
AM3HRMB BEARE =A 2023%2H28H 0.028870 3.67%
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