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FTSE Fixed Income LLC FTSE Fixed Income
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J.P. Morgan Securities LLC
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111,164,313,286 99.04
11,340,914 0.01
— 1,070,282,849 0.95
112,245,937,049 100.00
)
151,760,154, 658 0.73 111,619,593,750 0.73 111,164,313,286(99.04
11,161,219 1.0162 11,342,031 1.0161] 11,340,914 0.01
)
99.04
0.01
99.05
1 ()
14 (2010 12 ) 296,234 298,867 0.7878 0.7948
15 (2011 1 ) 312,553 315,437 0.7588 0.7658
16 (2011 1 ) 342,171 345,253 0.7770 0.7840
17 (2012 10 ) 311,772 314,870 0.7045 0.7115
18 (2012 10 ) 308,104 311,130 0.7128 0.7198
19 (2013 10 ) 330,524 333,475 0.7840 0.7910
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20 (2013 7 10 ) 326,854 329,824 0.7704 0.7774
21 (2014 1 10 ) 345,062 348,223 0.7640 0.7710
22 (2014 7 10 ) 392,866 396,538 0.7488 0.7558
23 (2015 1 13 ) 450,516 454,537 0.7842 0.7912
24 (2015 7 10 ) 456,482 459,914 0.7317, 0.7372
25 (2016 1 12 ) 414,662 418,094 0.6645 0.6700
26 (2016 7 11 ) 333,391 336,554 0.5797 0.5852
27 (2017 1 10 ) 289,264 291,189 0.6009 0.6049
28 (2017 7 10 ) 245,581 247,264 0.5836 0.5876
29 (2018 1 10 ) 209,730 211,226 0.5609 0.5649
30 (2018 7 10 ) 173,267 174,610 0.5161] 0.5201]
31 (2019 1 10 ) 143,314 144,519 0.4757 0.4797,
32 (2019 7 10 ) 131,639 132,757 0.4709 0.4749
33 (2020 1 10 ) 113,979 114,988 0.4520 0.4560]
2019 1 144,931 — 0.4856 —
2 144,257 — 0.4897 —
3 142,035 — 0.4892 —
4 138,939 — 0.4850 —
5 134,670, — 0.4739 —
6 133,154 — 0.4739 —
7 130,115 — 0.4703 —
125,935 — 0.4598 —
9 124,356 — 0.4605 —
10 120,580, — 0.4564 —
11 117,986 — 0.4557 —
12 115,964 — 0.4578 —
2020 1 112,245 — 0.4500 —
)

1
14 2010 1 13 2010 7 12 0.0370;
15 2010 7 13 2011 1 11 0.0420;
16 2011 1 12 2011 7 11 0.0420;
17 2011 7 12 2012 1 10 0.0420;
18 2012 1 11 2012 7 10 0.0420;
19 2012 7 11 2013 1 10 0.0420;
20 2013 1 11 2013 7 10 0.0420
21 2013 7 11 2014 1 10 0.0420
22 2014 1 11 2014 7 10 0.0420
23 2014 7 11 2015 1 13 0.0420
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24 2015 1 14 2015 7 10 0.0360;
25 2015 7 11 2016 1 12 0.0330;
26 2016 1 13 2016 7 11 0.0330;
27 2016 7 12 2017 1 10 0.0270
28 2017 1 11 2017 7 10 0.0240
29 2017 7 11 2018 1 10 0.0240
30 2018 1 11 2018 7 10 0.0240
31 2018 7 11 2019 1 10 0.0240
32 2019 1 11 2019 7 10 0.0240
33 2019 7 11 2020 1 10 0.0240
14 2010 1 13 2010 7 12 5.52
15 2010 7 13 2011 1 11 1.65
16 2011 1 12 2011 7 11 7.93
17 2011 7 12 2012 1 10 3.93
18 2012 1 11 2012 7 10 7.14
19 2012 7 11 2013 1 10 15.88
20 2013 1 11 2013 7 10 3.62
21 2013 7 11 2014 1 10 4.62
22 2014 1 11 2014 7 10 3.51
23 2014 7 11 2015 1 13 10.34
24 2015 1 14 2015 7 10 2.10
25 2015 7 11 2016 1 12 4.67
26 2016 1 13 2016 7 11 7.80
27 2016 7 12 2017 1 10 8.31
28 2017 1 11 2017 7 10 1.11
29 2017 7 11 2018 1 10 0.22
30 2018 1 11 2018 7 10 3.71
31 2018 7 11 2019 1 10 3.18
32 2019 1 11 2019 7 10 4.04
33 2019 7 11 2020 1 10 1.08
)
100
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14 2010 13 2010 12 39,603,078,615 17,662,200,838
15 2010 13 2011 11 51,270,353,551 15,401,530,199
16 2011 12 2011 11 52,896,599,314 24,421,718,837
17 2011 12 2012 10 40,939,577,287, 38,761,355,125
18 2012 11 2012 10 39,434,038,374 49,752,220,517,
19 2012 11 2013 10 42,646,386,082 53,277,052,163
20 2013 11 2013 10 58,013,339,234 55,337,058,196
21 2013 11 2014 10 64,904,716,364 37,532,439,197
22 2014 11 2014 10 102,734,144,750] 29,709,706,970)
23 2014 11 2015 13 99,576,250,708 49,802,433,354
24 2015 14 2015 10 113,679,845,253 64,241,827,189
25 2015 11 2016 12 59,058,654,638 58,964,760,079
26 2016 13 2016 11 24,636,845,792 73,558,751,455
27 2016 12 2017 10 8,777,001,217 102,457,709, 950,
28 2017 11 2017 10 6,177,173,729 66,789,747,695
29 2017 11 2018 10 5,691,405,214 52,572,569,072
30 2018 11 2018 10 4,014,009,215 42,156,891,923
31 2018 11 2019 10 3,667,962,516 38,146,649,618
32 2019 11 2019 10 4,075,782,056 25,816,742,207
33 2019 11 2020 10 3,998,933,044 31,381,306,495

16/71



A TEY

EDINETOOOO
O00OO00000000000000(E12430)
OooooooooooooooooooOn

2020F1H318RE

{201 0= 1 AFE--2020% | B%)

{Fn
000

¢
20108 R 2Z0Ze1e  2014=1M  20iEEIR

o
20IBSTR  2OS0EIg

[2015%57 [201 5% 10820 19% 1 15201 8% 125] 2020

PET T 4,500/
FRERE - erererrerreonnenres 1,122, A58

=R SEREEAEERE (SN EREN 1 50
SEODATY.

:HEEMEARSESR, 20105 | B0 ER
EREES L TENELTLVEY.

FHERMRARSEREDS 7 E OB 105/,
AEEME LRSI, SELAEE HIWER
ERLEe0ELTHELCBR OO TES
FAlcCEEFILL

ZA | 99.0% '{.#E?F—Mm} {'Imﬂ]ﬂ;!}

SRER OSSN T,
#[AStsF-MRELEE]|[EEE o) MEF I OBRRFEERS:. RN ETR. Anans. InaRRa T,

0.0% 71.4% : A W o= |
B S TF U HORR RS TT. 16 4% || P ?]F]'Lr T 4%
81% 2 | nroEL 26.3%
4 B% a | JIaz—00—% 16 0%
0% 4 | Za=3=3FFL 14.3%
b | AFUZMIE 8.9%
<@ A_L {11 08N> (A LM GSHEM) il o i
: e W W jo-mm|  gmE | au [E=
1 | CANADIAN GOVERMNMEMNT i 5 ] 35 2020/6/1 hrFEL 5.4%
2 | US TREASURY N/B 50 - 2eh 2020/373 FRAUBE R 50%
3 | US TREASURY N/B 4 1625 | 2020/3/15 FAUDFL 4.5%
4 | NORWEGIAN GOVERNMENT ) 2 2028/4/26 | /T —20—5% | 43%
& | UsS TREASURY N/B za 1.125 | PO20/4/30 PAUBEN 4.1%
B | NEW ZEALAND GOVERMNMENT a1 275 2025/4/15 | Sa=3=3KKL | 35%
7 | CAMNADIAN GOVERMMENT 25~ 5 2037851 nEFEIL 3.1%
B | NCRWEGIAN GOVERNMENT 5] 3 2024/3/14 Ao r—50—3 315
8 | NORWEGIAN GOVERNMENT =S 1.76 2027207 Ao x—50—3% | 29%
10| Us TREASURY N/B e 3 2048/8/15 FAUBEL 2 6%
SHBEMNE

#2020, 2020F | AxF TIOREARTT,

218%
20+ 11.0%

16.4%

~50% 443%

2.2% E.0%

= 5%

21 20125 2013% 2074 20068

2018 20774 Z2018R S018& 2020

& JPUEISEREERE, FERHS IR AL EDELTHELTEDEY,
®YETFIFCR. Ry FI TR EDER A

#IrFDEHEREH<ETALORETED. SEORRAESENRTICOTRBOFL A
877 /FOERTRIBHE. FSEEHOR—LS—JTRRLTVET,

17/71



EDINETOOOO
00000000000 DO00OmD((EL2430)
OOoooooooooooooooooood

18/71



EDINETOOOO
00000000000 DO00OmD((EL2430)
OOoooooooooooooooooood

38
59 12
133
6
193 2009 7 11 2020 1 10
2019 7 10 2020 1 10

971,607,418 i
1,898,653,462 2,335,885,109
130,239,245,059 112,854,001,478
13,187,224 11,456,625
133,122,693,163 115,201,343,212
133,122,693,163 115,201,343,212
1,118,120,413 1,008,590,919
274,047,890 129,854,313
4,130,837 3,777,843
86,511,734 79,119,017
3,244 1,580
472,086 431,743
1,483,286,204 1,221,775,415
1,483,286,204 1,221,775,415
279,530,103,293 252,147,729,842
147,890,696,334 138,168,162,045
1,546,252,240 1,777,823,743
131,639,406,959 113,979,567,797
131,639,406,959 113,979,567,797
133,122,693,163 115,201,343,212

2019 1 11 2019 7 11

2019 7 10 2020 1 10

7,865,328,162
873
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2019 1 11
2019 7 10

2019 7 11
2020 1 10

1,563,496,129

5,497,991,273

6,301,832,906

1,749,294,925

298,842 268,720
26,174,472 23,590,397
548,169,499 494,051,672
3,031,875 2,725,902
577,674,688 520,636,691

5,724,158,218

1,228,658,234

5,724,158,218

1,228,658,234

5,724,158,218

1,228,658,234

92,474,885

157,956,687,929
13,466,504,119

13,466,504,119

2,119,741,154

2,119,741,154
6,912,454,703

55,528,774

147,890,696,334
17,073,029,929

17,073,029,929

2,169,582,647

2,169,582,647
6,354,042,453

147,890,696,334

138,168,162,045

2019 7 10

2020 1 10

301,271,063,444

279,530,103,293

4,075,782,056

3,998,933,044

25,816,742,207

31,381,306,495

279,530,103,293

252,147,729,842

147,890,696,334

138,168,162,045
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2019 1 11 2019 7 11
2019 7 10 2020 1 10

2019 1 11 2019 7 11

2019 2 12 2019 8 13
A 1,307,238,694 | A 1,151,765,993
B 0| B 0
C 6,290,409,387 | C 5,859,835,687
D 1,188,466,613 | D 1,521,407,061
E + o+ o+ 8,786,114,694 | E + o+ 8,533,008,741
F @ ) 205 | F ¢! ) 309
G 1,188,071,137 | G 1,102,821,080
H ¢! ) 4 | H ¢! ) 40

2019 2 13 2019 8 14

2019 3 11 2019 9 10
A 1,252,512,961 | A 1,192,087,856
B 0| B 0
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