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BTt 477 FOFERRBHIEL, — 8 Es A
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FTSE#REMBEM 77213, FTSE Fixed Income LLC (Z&WEE
e (el sh. TEHFABOREOH S NEEEE HHOMHEBECMETLL £ Ml 1
o el S FyTATT. FHEBICR T HE (4. BTHE. TOMMABIEHE T AT FTSE
Fixed Income LLC (ZIBELET.
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1.430 1.30
1.870 1.70 + 0.3
+0.3
1.30 0.55 0.70 0.05
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2020 12
17,879,148 47.46
18,879,985 50.12
— 910,576 2.42
37,669,709 100.00
)
)
10,101,982 1.1347| 11,462,718 1.1933| 12,054,695 | 32.00
225 6,700,000 1.0084| 6,756,280 1.0187| 6,825,290 | 18.12
i ETF 2,380| 5,202.94| 12,383,009 | 5,747.35| 13,678,704 | 36.31
"o 800| 5,203.98| 4,163,184| 5,250.55| 4,200,444 | 11.15
)
)
50.12
47 .46
97.58
1 )
11 (2012 5 31 ) 213,945,977 213,945,977 0.8749 0.8749
12 (2013 5 31 ) 196,713,379 196,713,379 0.8749 0.8749
13 (2014 6 2 ) 171,195,169 171,195,169 0.8400 0.8400
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14 (2015 6 1 ) 95,012,596 95,012,596 0.8501 0.8501
15 (2016 5 31 ) 72,974,806 72,974,806 0.7565 0.7565
16 (2017 5 31 ) 62,342,423 62,342,423 0.6851 0.6851
17 (2018 5 31 ) 42,862,116 42,862,116 0.6050 0.6050
18 (2019 5 31 ) 35,644,722 35,644,722 0.5866 0.5866
19 (2020 6 1 ) 37,479,273 37,479,273 0.5867 0.5867
20 (2020 12 1 ) 39,141,855 39,141,855 0.5994 0.5994
2019 12 36,979,494 - 0.5895 -

2020 1 37,023,606 - 0.5875 -

2 37,025,967 - 0.5850 -

3 36,239,497 - 0.5721 -

4 36,697,262 - 0.5768 -

5 37,219,991 - 0.5826 -

6 38,024,703 - 0.5927 -

7 38,377,979 - 0.5959 -

8 38,829,325 - 0.5972 -

9 39,508,290 - 0.6053 -

10 38,923,191 - 0.5987 -

11 38,973,501 - 0.5968 -

12 37,669,709 - 0.5974 -
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1
11 2011 6 1 2012 5 31 0.0000
12 2012 6 1 2013 5 31 0.0000
13 2013 6 1 2014 6 2 0.0000
14 2014 6 3 2015 6 0.0000
15 2015 6 2 2016 5 31 0.0000
16 2006 6 1 2017 5 31 0.0000
17 2017 6 1 2018 5 31 0.0000
18 2018 6 1 2019 5 31 0.0000
19 2009 6 1 2020 6 1 0.0000
20 2020 6 2 2020 12 1 0.0000
11 2011 6 1 2012 5 31 3.21
12 2012 6 1 2013 5 31 0.00
13 2013 6 1 2014 6 2 3.99
14 2014 6 3 2015 6 1.20
15 2015 6 2 2016 5 31 11.01
16 2006 6 1 2017 5 31 9.44
17 2017 6 1 2018 5 31 11.7
18 2018 6 1 2019 5 31 3.0
19 2019 6 1 2020 6 1 0.0
20 2020 6 2 2020 12 1 2.2
)
100
11 2011 6 1 2012 5 31 11,048,203 22,550,435
12 2012 6 1 2013 5 31 10,226,200 29,925,793
13 2013 6 1 2014 6 2 8,464,258 29,504,606
14 2014 6 3 2015 6 1 7,212,864 99,248,835
15 2015 6 2 2016 5 31 5,116,212 20,415,139
16 2016 6 1 2017 5 31 4,313,491 9,781,836
17 2017 6 1 2018 5 31 2,415,424 22,572,789
18 2018 6 1 2019 5 31 5,457,455 15,534,061
19 2019 6 1 2020 6 1 3,521,215 401,920
20 2020 6 2 2020 12 1 2,085,446 668,237
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2020 12
40,438,500 34.55
25,988,576 22.21
48,080,105 41.08
— 2,521,586 2.16
117,028,767 100.00
)
)
! uscr - UCITS 6,830 4,707.18| 32,150,039|  5,920.71| 40,438,500 | 34.55
ETF Dist
5,093,432 1.1347| 5,779,517 1.1933| 6,077,992 | 5.19
225 20,000,000 1.0084 | 20,168,000 1.0187| 20,374,000 17.41
18,598,429 0.9879 | 18,373,388 1.1629| 21,628,113 | 18.48
i ETF 2,512|  5,202.94| 13,060,797| 5,747.35| 14,437,355 | 12.34
i - 2,200| 5,203.98| 11,448,756| 5,250.55| 11,551,221 9.87
)
)
41.08
56.76
97.84
1 )
11 (2012 5 31 ) 426,635,781 426,635,781 0.7966 0.7966
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12 (2013 5 31 ) 443,575,816 443,575,816 1.0228 1.0228
13 (2014 6 2 ) 345,348,621 345,348,621 1.0400 1.0400
14 (2015 6 ) 350,438,535 350,438,535 1.2058 1.2058
15 (2016 5 31 ) 301,954,883 301,954,883 1.0622 1.0622
16 (2017 5 31 ) 195,746,135 195,746,135 1.0946 1.0946
17 (2018 5 31 ) 139,736,673 139,736,673 1.0859 1.0859
18 (2019 5 31 ) 108,321,229 108,321,229 1.0425 1.0425
19 (2020 6 1 ) 110,018,615 110,018,615 1.0362 1.0362
20 (2020 12 1 ) 114,367,218 114,367,218 1.1099 1.1099
2019 12 116,264,140 - 1.1072 -
2020 1 114,963,560 - 1.0916 -
2 111,369,863 - 1.0550 -
3 101,919,362 - 0.9636 -
4 106,376,763 - 1.0031 -
5 110,241,831 - 1.0383 -
6 111,559,049 - 1.0481 -
7 108,691,332 - 1.0542 -
8 112,260,674 - 1.0908 -
9 112,542,855 - 1.0909 -
10 109,406,085 - 1.0635 -
11 114,932,401 - 1.1154 -
12 117,028,767 - 1.1329 -
1

11 2011 6 1 2012 5 31 0.0000

12 2012 6 1 2013 5 31 0.0000

13 2013 6 1 2014 6 2 0.0000

14 2014 6 3 2015 6 1 0.0000

15 2015 6 2 2016 5 31 0.0000

16 2006 6 1 2017 5 31 0.0000

17 2017 6 1 2018 5 31 0.0000

18 2018 6 1 2019 5 31 0.0000

19 2019 6 1 2020 6 1 0.0000

20 2020 6 2 2020 12 1 0.0000
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11 2011 6 1 2012 5 31 6.88
12 2012 6 1 2013 5 31 28.40
13 2013 6 1 2014 6 2 1.68
14 2014 6 3 2015 6 15.94
15 2015 6 2 2016 5 31 11.91
16 2006 6 1 2017 5 31 3.05
17 2017 6 1 2018 5 31 0.8
18 2018 6 1 2019 5 31 4.0
19 2009 6 1 2020 6 1 0.6
20 2020 6 2 2020 12 1 7.1
)
100
11 2011 6 1 2012 5 31 49,934,683 113,145,832
12 2012 6 1 2013 5 31 38,819,314 140,719,115
13 2013 6 1 2014 6 2 21,156,485 122,768,471
14 2014 6 3 2015 6 1 17,369,486 58,791,920
15 2015 6 2 2016 5 31 15,965,731 22,328,253
16 2006 6 1 2017 5 31 14,086,010 119,524,860
17 2017 6 1 2018 5 31 1,655,865 51,807,491
18 2018 6 1 2019 5 31 3,198,152 27,969,720
19 2009 6 1 2020 6 1 3,240,827 974,704
20 2020 6 2 2020 12 1 1,580,195 4,712,028
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2020 12
266,550,701 58.94
175,067,577 38.71
— 10,622,541 2.35
452,240,819 100.00
)
i uscr . uaTs 45,00|  4,707.18| 211,917,243  5,920.71 | 266,550,701 | 58.94
ETF Dist
119,296,034 0.9879 | 117,852,551 1.1629 | 138,729,357 | 30.68
225 33,000,000 1.0084 | 33,277,200 1.0187 | 33,617,100 | 7.43
2,280,332 1.1347| 2,587,492 1.1033| 2,721,120 0.60
(D)

38.71

58.94

97.65
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)
11 (2012 5 31 ) 967,568,093 967,568,093 0.6910 0.6910
12 (2013 5 31 ) 1,108,994,294 1,108,994,294 1.0195 1.0195
13 (2014 6 2 ) 874,034,621 874,034,621 1.0683 1.0683
14 (2015 6 1 ) 822,664,610 822,664,610 1.3304 1.3304
15 (2016 5 31 ) 686,339,660 686,339,660 1.1442 1.1442
16 (2017 5 31 ) 532,632,765 532,632,765 1.2577 1.2577
17 (2018 5 31 ) 418,253,660 418,253,660 1.3345 1.3345
18 (2019 5 31 ) 392,059,727 392,059,727 1.3039 1.3039
19 (2020 6 1 ) 405,018,616 405,018,616 1.3421 1.3421
20 (2020 12 1 ) 438,297,597 438,297,597 1.5352 1.5352
2019 12 437,639,072 - 1.4786 -
2020 1 430,593,432 - 1.4513 -
2 408,074,546 - 1.3712 -
3 354,887,328 - 1.1882 -
4 383,925,792 - 1.2774 -
5 407,764,026 - 1.3513 -
6 412,447,381 - 1.3648 -
7 404,502,015 - 1.3822 -
8 431,164,722 - 1.4669 -
9 432,308,299 - 1.4706 -
10 416,832,315 - 1.4231 -
11 442,242,992 - 1.5490 -
12 452,240,819 - 1.5905 -
1

11 2011 6 1 2012 5 31 0.0000

12 2012 6 1 2013 5 31 0.0000

13 2013 6 1 2014 6 2 0.0000

14 2014 6 3 2015 6 0.0000

15 2015 6 2 2016 5 31 0.0000

16 2006 6 1 2017 5 31 0.0000

17 2017 6 1 2018 5 31 0.0000

18 2018 6 1 2019 5 31 0.0000

19 2009 6 1 2020 6 1 0.0000

20 2020 6 2 2020 12 1 0.0000
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11 2011 6 1 2012 5 31 10.20
12 2012 6 1 2013 5 31 47.54
13 2013 6 1 2014 6 2 4.79
14 2014 6 3 2015 6 24.53
15 2015 6 2 2016 5 31 14.00
16 2006 6 1 2017 5 31 9.92
17 2017 6 1 2018 5 31 6.1
18 2018 6 1 2019 5 31 2.3
19 2009 6 1 2020 6 1 2.9
20 2020 6 2 2020 12 1 14.4
)
100
11 2011 6 1 2012 5 31 163,048,776 242,158,848
12 2012 6 1 2013 5 31 119,771,379 432,208,041
13 2013 6 1 2014 6 2 64,238,659 333,891,922
14 2014 6 3 2015 6 1 47,788,039 247,607,970
15 2015 6 2 2016 5 31 42,063,542 60,555,138
16 2006 6 1 2017 5 31 34,040,129 210,382,345
17 2017 6 1 2018 5 31 5,358,981 115,437,286
18 2018 6 1 2019 5 31 14,668,128 27,412,260
19 2009 6 1 2020 6 1 14,933,120 13,832,099
20 2020 6 2 2020 12 1 10,762,641 27,047,392
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18 19

(2019 5 31 ) (2020 6 1 )
9,821 -
1,336,057 2,585,782
17,340,983 18,218,998
17,211,054 17,224,027
35,897,915 38,028,807
35,897,915 38,028,807
- 10,057
9,741 10,163
243,336 254,084
116 275,230
253,193 549,534
253,193 549,534
60,765,452 63,884,747
25,120,730 26,405,474
639,122 637,084
35,644,722 37,479,273
35,644,722 37,479,273
35,897,915 38,028,807
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18 19
2018 6 1 2019 6 1
2019 5 31 2020 6 1
175,937 134,231
833 214
699,196 1,145,943
148,346 255,441
374,080 1,024,947
21,241 19,970
530,938 499,235
374,751 492,391
926,930 1,011,596
1,301,010 13,351
1,301,010 13,351
1,301,010 13,351
238,522 2,720
27,979,942 25,120,730
6,139,031 166,154
6,139,031 166,154
2,217,331 1,466,969
2,217,331 1,466,969
25,120,730 26,405,474
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19
2019 6 1
2020 6 1
(D)
( 12
133 ) 60
61
@
2020 5 31 2020 6 1
366
18 19
2019 5 31 2020 6 1
70,842,058 60,765,452
5,457,455 3,521,215
15,534,061 401,920
25,120,730 26,405,474
60,765,452 63,884,747
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18 19
2018 6 1 2019 6 1
2019 5 31 2020 6 1
0 2,027
0 0
827,528 906,882
639,122 635,057
1,466,650 1,543,966
60,765,452 63,884,747
241.36 241.67
0 0
0 0
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18 19
2018 6 1 2019 6 1
2019 5 31 2020 6 1
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18 19
2018 6 1 2019 6 1
2019 5 31 2020 6 1
140,983 878,015
47,965 267,928
93,018 1,145,943
18 19
2019 5 31 2020 6 1
1 0.5866 0.5867
a (5,866 ) (5,867 )
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10,101,982 11,462,718

MASAMITSU 225 6,700,000 6,756,280

16,801,982 18,218,998

18,218,998

i ETF 2,380 119,642.6
;

ETF 800 40,224

3,180 159,866.6

(17,224,027)

17.224.027

(17.224.027)

35,443,025

(17,224,027)

2 100.0% 100.0%
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18 19
(2019 5 31 ) (2020 6 1 )

4,074,814 3,295,941
45,887,999 48,283,751
60,544,880 60,803,094
110,507,693 112,382,786
110,507,693 112,382,786
33,658 30,431

841,392 760,767
1,311,414 1,572,973
2,186,464 2,364,171
2,186,464 2,364,171
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