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FTSE Fixed Income LLC
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205,585,680,304 98.48
— 3,167,544,083 1.52
208,753,224,387 100.00
2,674,800,000 1.28
)
)
76,891,827,918 2.7148) 208,745,934,432 2.6737| 205,585,680,304/98.48
)
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()
120] 2,699,377,000] 2,674,800,000f 1.28]
()
1 )
21 (2009 6 16 ) 203,901 205,478 0.2585 0.2605
22 (2010 6 16 ) 205,293 206,828 0.2675 0.2695
23 (2011 6 16 ) 193,005 194,539 0.2516 0.2536
24 (2012 6 18 ) 187,222 188,818 0.2347 0.2367,
25 (2013 6 17 ) 230,888 232,851 0.3529 0.3559
26 (2014 6 16 ) 237,211 239,554 0.4050 0.4090
27 (2015 6 16 ) 223,508 225,538 0.5504 0.5554
28 (2016 6 16 ) 219,860 222,479 0.4198 0.4248
29 (2017 6 16 ) 199,598 201,802 0.5435 0.5495
30 (2018 6 18 ) 208,511 210,868 0.6191 0.6261]
2017 6 196,609 — 0.5465 —
7 192,623 — 0.5433 —
8 192,309 — 0.5358 —
9 194,587 — 0.5584 —
10 191,957 — 0.6036] —
11 193,878 — 0.6230; —
12 192,730] — 0.6247, —
2018 1 194,896 — 0.6336] —
2 196,736 — 0.6054 —
3 202,046 — 0.5927, —
4 212,139 — 0.6207, —
5 207,981 — 0.6131 —
6 208,753 — 0.6096) —
1
21 2008 6 17 2009 6 16 0.0020;
22 2009 6 17 2010 6 16 0.0020;
23 2010 6 17 2011 6 16 0.0020;
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24 2011 6 17 2012 6 18 0.0020;
25 2012 6 19 2013 6 17 0.0030;
26 2013 6 18 2014 6 16 0.0040;
27 2014 6 17 2015 6 16 0.0050]
28 2015 6 17 2016 6 16 0.0050]
29 2016 6 17 2017 6 16 0.0060]
30 2017 6 17 2018 6 18 0.0070
21 2008 6 17 2009 6 16 31.16
22 2009 6 17 2010 6 16 4.26
23 2010 6 17 2011 6 16 5.20
24 2011 6 17 2012 6 18 5.92
25 2012 6 19 2013 6 17 51.64
26 2013 6 18 2014 6 16 15.90
27 2014 6 17 2015 6 16 37.14
28 2015 6 17 2016 6 16 22.82
29 2016 6 17 2017 6 16 30.90;
30 2017 6 17 2018 6 18 15.20
)
100
21 2008 6 17 2009 6 16 389,645,291,748 159,970,227,650]
22 2009 6 17 2010 6 16 196,036,850,116 217,388,775,201
23 2010 6 17 2011 6 16 178,672,339,234 178,934,545,534
24 2011 6 17 2012 6 18 253,259,488,434 222,795,717,421
25 2012 6 19 2013 6 17 251,452,872,413 394,884,983,852
26 2013 6 18 2014 6 16 325,433,343,182 393,973,176,630
27 2014 6 17 2015 6 16 196,789,805,405 376,351,558,089
28 2015 6 17 2016 6 16 252,440,894,371 134,748,535,976
29 2016 6 17 2017 6 16 125,431,738,484 281,972,996,889
30 2017 6 17 2018 6 18 124,578,842 ,686 155,041,434,588
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2018 6 29

222,409,408,700 99.44

— 1,253,438,542 0.56
223,662,847,242 100.00;

668,700,000 0.30

)

370,000 51,408.18] 19,021,030,000 50,910.00 18,836,700,000| 8.42
1,110,000 8,287.42]  9,199,041,000 7,973.000  8,850,030,000| 3.96]
370,000 22,229.02]  8,224,740,000 22,005.00,  8,141,850,000| 3.64
370,000 18,730.27|  6,930,200,000 19,020.00,  7,037,400,000| 3.15
2,220,000 3,042.01f  6,753,270,000 3,031.000  6,728,820,000( 3.0
370,000 13,270.64)  4,910,140,000 13,270.00]  4,909,900,000| 2.20
740,000 6,719.37|  4,972,340,000 6,350.000  4,699,000,000( 2.10]
740,000 6,458.20|  4,779,070,000 6,247.000  4,622,780,000( 2.07,
370,000 12,230.32]  4,525,220,000 11,660.00]  4,314,200,000/ 1.93
370,000 11,389.62  4,214,160,000 11,320.00,  4,188,400,000| 1.87
370,000 10,128.35  3,747,491,000 9,873.000  3,653,010,000| 1.63
1,110,000 3,178.50|  3,528,138,000 3,066.000  3,403,260,000| 1.52)
370,000 9,175.37]  3,394,889,000 8,798.00|  3,255,260,000| 1.46)
370,000 8,251.59|  3,053,089,000 8,507.000  3,147,590,000| 1.41]
370,000 8,703.83  3,220,418,000 8,450.000  3,126,500,000| 1.40]
1,850,000 1,783.62]  3,299,702,500 1,689.00]  3,124,650,000/ 1.40
370,000 8,626.63  3,191,855,000 8,383.000  3,101,710,000| 1.39
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370,000 8,093.21] 2,994,489,000| 7,804.00] 2,887,480,000] 1.29

370,000 7,528.14 2,785,415,000 7,170.00f 2,652,900,000 1.19

740,000) 3,485.93 2,579,592,000f 3,253.00] 2,407,220,000] 1.08]

1,850,000f 1,282.86 2,373,295,000] 1,276.00 2,360,600,000[ 1.06f

370,000 6,468.81 2,393,460,000 6,320.00( 2,338,400,000( 1.05f

370,000 6,415.55 2,373,757,000 6,118.00] 2,263,660,000] 1.01f

370,000 6,009.32 2,223,450,000 5,810.00(  2,149,700,000( 0. 96}

370,000f 5,919.24 2,190,120,000f 5,760.00f 2,131,200,000] 0.95

370,000] 5,794.22 2,143,864,000] 5,691.00f 2,105,670,000] 0.94

370,000) 5,603.42 2,073,269,000f 5,672.00] 2,098,640,000] 0.94

370,000 5,359.84 1,983,141,000 5,664.00] 2,095,680,000] 0.94

370,000 5,470.89 2,024,230,000 5,640.00( 2,086,800,000( 0.93}

370,000f 5,560.40 2,057,350,000f 5,590.00f 2,068,300,000] 0.92

~
o
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.74
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.14
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.71
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.36
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.87

.37

.94

.29

.69

M|l R,P|lO|lO|O| O

.31

99.44

)

30] 675,405,400| 668,700,000 0.30
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73,400 2,885.50 211,795,700
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73,400 5,480.00 402,232,000
183,500, 3,905.00 716,567,500
36,700 10,975.00 402,782,500
36,700 8,123.00 298,114,100
36,700 24,130.00 885,571,000
36,700 8,720.00 320,024,000
367,000 3,407.00 1,250,369,000
36,700 2,242.00 82,281,400
36,700 2,793.00 102,503,100
36,700 2,207.00 80,996,900
36,700 4,416.00 162,067,200
183,500 2,359.00 432,876,500
146,800, 373.00 54,756,400
367,000 6,470.00 2,374,490,000;
36,700 516.00 18,937,200
73,400 5,244.00 384,909,600
2,202,000 3,042.00 6,698,484,000
36,700 2,848.00 104,521,600,
36,700 3,825.00 140,377,500,
1,835,000 1,283.00 2,354,305,000
367,000 5,470.00 2,007,490,000
1,101,000 8,288.00 9,125,088,000
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367,000 51,410.00 18,867,470,000 10,000
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36,700 1,720.00] 63,124,000
36,700 4,370.00 160,379,000,
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36,700 629.50 23,102,650
36,700 4,545.00 166,801,500
36,700 4,478.00 164,342,600
367,000 842.00 309,014,000
367,000 590.00 216,530,000
367,000 1,074.00] 394,158,000
367,000 191.00; 70,097,000
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367,000 557.40 204,565,800
367,000 1,045.00] 383,515,000
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110,100 3,514.00 386,891,400
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367,000 2,731.50 1,002,460,500
367,000 2,005.50 736,018,500
183,500 1,540.00] 282,590,000
367,000 4,285.00 1,572,595,000
110,100 2,100.00 231,210,000
367,000 5,210.00 1,912,070,000;
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1,101,000 3,179.00 3,500,079,000
367,000 1,238.00 454,346,000
183,500 990.00 181,665,000,
367,000 8,251.00 3,028,117,000
63,656,200 224,323,473,400
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