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FTSE Fixed Income LLC
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214,887,772,250 98.86

— 2,474,022,438 1.14
217,361,794,688 100.00;

2,461,200,000 1.13

(D]

24,556 632,854.28] 15,540,369,699 622,000 15,273,832,000 7.03
25,358 585,008.17| 14,834,637,174 585,000 14,834,430,000 6.82)
75,161 157,003.18]  11,800,516,011 158,400  11,905,502,400| 5.48
47,927 201,307.77|  9,648,077,492 203,900  9,772,315,300 4.50)
55,928 175,642.05|  9,823,308,572 173,400  9,697,915,200| 4.46|
50,526 177,060.2]  8,946,143,665 174,200  8,801,629,200 4.05)
31,592 266,678.71  8,424,914,038 276,000  8,719,392,000 4.0l
34,015 228,958.29  7,788,016,234 226,100  7,690,791,500 3.54
24,592 288,339.16]  7,090,836,811 290,900/  7,153,812,800 3.29
55,786 115,435.29]  6,439,673,479 119,400  6,660,848,400 3.06]
16,052 405,461.52]  6,508,468,319 402,500(  6,460,930,000 2.97)
12,091 507,287.72]  6,133,615,916 499,000  6,033,409,000 2.78
73,425 83,184.58]  6,107,827,786 81,9000  6,013,507,500| 2.77)
7,845 689,896.5  5,412,238,042 678,000  5,318,910,000 2.45)
65,105 72,778.79]  4,738,263,263 72,200  4,700,581,000| 2.16
8,426 509,172.15  4,290,284,535 529,000  4,457,354,000 2.05)
5,824 636,575.83]  3,707,417,670 681,000  3,966,144,000 1.82)
79,253 50,131.01  3,973,033,547 49,3500  3,911,135,550| 1.80)
8,626 450,028.94  3,881,949,636 450,000  3,881,700,000 1.79
27,914 142,673.06]  3,982,576,043 138,100  3,854,923,400 1.77
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16,933 226,453.59|  3,834,538,639 216,000,  3,657,528,000 1.68
29,544 121,735.89]  3,596,565,134 120,600]  3,563,006,400 1.64)
22,708 145,592.54|  3,306,115,398 143,700]  3,263,139,600 1.50)
18,198 168,996.09  3,075,390,927 172,900 3,146,434,200| 1.45
25,901 127,200.16]  3,294,611,361 119,500,  3,095,169,500 1.42)
18,123 160,623.63  2,910,982,046 162,100]  2,937,738,300 1.35
8,146 329,494.54  2,684,062,554) 346,500  2,822,589,000 1.30)
23,991 110,928.33  2,661,281,631 112,800]  2,706,184,800| 1.25
28,523 87,756.93  2,503,090,914 91,0000  2,595,593,000| 1.19
17,002 151,052.31  2,568,191,374 152,500,  2,592,805,000 1.19
()
98.86
98.86
)
1,400 2,455,600,000  2,461,200,000  1.13
)
1 )
1 (2009 8 ) 1,028 1,066 752.36 779.95 800
2 (2009 8 ) 1,320 1,336 966.12 977.61 992
3 (2010 8 ) 2,013 2,038 894.98 905.94 914
4 (2010 8 ) 2,733 2,761 889.65 898.58 920
5 (2011 8 ) 4,504 4,537 1,134.14 1,142.42 1,148
6 (2011 8 ) 5,340 5,384 1,023.41 1,031.79 1,026
7 (2012 8 ) 6,370 6,436 850.26 858.96 848
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8 (2012 7 8 ) 8,538 8,618 962.60; 971.72 957,
9 (2013 1 8 ) 15,399 15,540 1,127.35 1,137.70, 1,131
10 (2013 7 8 ) 29,218 29,405 1,391.03 1,399.91 1,390
11 (2014 1 8 ) 49,077 49,424 1,485.50] 1,496.00] 1,488
12 (2014 7 8 ) 63,978 64,328 1,595.07 1,603.80] 1,598
13 (2015 1 8 ) 75,722 76,115 1,929.86 1,939.88 1,942
14 (2015 7 8 ) 91,307 91,783 1,705.36 1,714.26) 1,695
15 (2016 1 8 ) 87,964 88,550 1,689.46 1,700.71 1,703
16 (2016 7 8 ) 114,201 114,778 1,831.37 1,840.63 1,839
17 (2017 1 8 ) 132,759 133,599 1,873.04 1,884.90] 1,869
18 (2017 7 8 ) 131,645 132,386 1,671.34 1,680.74 1,685
19 (2018 1 8 ) 139,914 140,937 1,678.26 1,690.53 1,681
20 (2018 7 8 ) 211,819 213,015 1,782.11 1,792.17] 1,783
2017 7 139,097 — 1,724.41 — 1,722

8 139,586 — 1,707.05) — 1,710

9 134,092 — 1,666.97 — 1,662

10 135,112 — 1,645.24 — 1,651

11 137,007 — 1,685.87 — 1,683

12 140,489 — 1,685.15 — 1,675

2018 1 166,179 — 1,760.29 — 1,747

2 176,027 — 1,725.44 — 1,722

3 178,912 — 1,702.28 — 1,705

4 199,810 — 1,745.91 — 1,747

205,940 — 1,750.62 — 1,753

6 211,738 — 1,787.12 — 1,786

7 217,361 — 1,786.21 — 1,782

1 2008 10 20 2009 3 8 27.5900

2 2009 3 9 2009 7 8 21.0100

3 2009 7 9 2000 1 8 27.5500

4 2000 1 9 2000 7 8 26.7100

5 2000 7 9 2011 1 8 22.8900

6 2011 1 9 2011 7 8 242000

7 2011 7 9 2012 1 8 22.7400

8 2012 1 9 2012 7 8 243300

9 2012 7 9 2013 1 8 244800

10 2013 1 9 2013 7 8 21.4200
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11 2013 7 9 2014 1 8 23.9300]
12 2014 1 9 2014 7 8 23.6900
13 2014 7 9 2015 1 8 25.7600]
14 2015 1 9 2015 7 8 24.5700
15 2015 7 9 2006 1 8 28.0100
16 2006 1 9 2006 7 8 26.0900
17 2016 7 9 2017 1 8 28.9800
18 2017 1 9 2017 7 8 28.1400
19 2017 7 9 2018 1 8 32.3400
20 2018 1 9 2018 7 8 30.0400
1 2008 10 20 2009 3 8 0.26
2 2009 3 9 2009 7 8 31.20,
3 2009 7 9 2000 1 8 4.51
4 2000 1 9 2000 7 8 2.39
5 2010 7 9 2011 1 8 30.05
6 2011 1 9 2011 7 8 7.63
7 2011 7 9 2012 1 8 14.70
8 2012 1 9 2012 7 8 16.07
9 2012 7 9 2013 1 8 19.66
10 2013 1 9 2013 7 8 25.29
11 2013 7 9 2014 1 8 8.51
12 2014 1 9 2014 7 8 8.97
13 2014 7 9 2015 1 8 22.60;
14 2015 1 9 2015 7 8 10.36
15 2015 7 9 2016 1 8 0.71
16 2016 1 9 2016 7 8 9.94
17 2016 7 9 2017 1 8 3.86
18 2017 1 9 2017 7 8 9.27
19 2017 7 9 2018 1 8 2.35
20 2018 1 9 2018 7 8 7.98
)
100

19/72



EDINETOOOO

00000000000 DO00OmD((EL2430)
ooooodooodooodnoodd

1 2008 10 20 20090 3 8 1,366,800 0]
2 2009 3 9 2009 7 8 0 0]
3 2009 7 9 2000 1 8 883,300 0]
4 2000 1 9 2000 7 8 823,000 0
5 2010 7 9 2011 1 8 1,654,900 756,558
6 2011 1 9 2011 7 8 1,246,700 0
7 2011 7 9 2012 1 8 2,473,600 198,782
8 2012 1 9 2012 7 8 1,376,800 0
9 2012 7 9 2013 1 8 4,988,600 198,884
10 2013 1 9 2013 7 8 9,734,000 2,388,259
11 2013 7 9 2014 1 8 13,825,500 1,792,750
12 2014 1 9 2014 7 8 9,059,800 1,987,367,
13 2014 7 9 2015 1 8 8,862,700 9,735,957
14 2015 1 9 2015 7 8 18,683,400 4,379,142
15 2015 7 9 2006 1 8 6,644,200 8,118,870
16 2016 1 9 2006 7 8 14,844,700 4,553,039
17 2016 7 9 2017 1 8 10,501,300 1,980,718
18 2017 1 9 2017 7 8 10,261,300 2,373,493
19 2017 7 9 2018 1 8 13,294,800 8,692,676
20 2018 1 9 2018 7 8 38,845,900 3,356,170
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