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FTSE Fixed Income LLC FTSE Fixed Income
LLC FTSE Fixed Income LLC
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J.P. Morgan Securities LLC
J.P. Morgan Securities LLC
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20.315 15.315
20.315 15.315
NISA 120
20
NISA 20

80
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2020 10 8
2020 7 31
5,361,949,810 80.44
— 1,303,953, 132 19.56
6,665,902,942 100.00
5,716,630,000 85.76
(H
54,600 1,288.74 70,365,400 1,372.00] 74,911,200 1.12]
2,600} 29,810.00f 77,506,000 28,800.00f 74,880,000 1.12]
28,800} 2,115.89 60,937,800 2,271.00 65,404,800 0.98
31,700] 2,048.02 64,922,300 2,056.00 65,175,200 0.98
52,600} 1,369.09 72,014,300 1,234.00 64,908,400 0.97|
10,500 5,850.00 61,425,000 5,950.00 62,475,000 0.94
9,900 6,140.40] 60,790,000 6,150.00) 60,885,000 0.91]
8,300 7,190. 96| 59,685,000 7,330.00) 60,839,000 0.91]
26,000 2,420.93 62,944,400 2,294.00) 59,644,000 0.89
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39,200 1,548.93 60,718,350 1,503.50 58,937,200 0.88
66,200 885.14 58,596,600 884.00) 58,520,800 0.88
40,800 1,500.39 61,216,300 1,432.00 58,425,600| 0.88
25,300 2,307.31 58,375,150 2,300.00) 58,190,000 0.87
42,300 1,404.52 59,411,550 1,370.50 57,972,150| 0.87
36,500 1,709.72 62,404,800 1,583.00 57,779,500| 0.87
18,600 3,115.00 57,939,000 3,100.00 57,660,000| 0.86
23,200 2,553.77 59,247,600 2,484.00) 57,628,800| 0.86
30,000 2,052.98 61,589,500 1,918.00 57,540,000 0.86
23,500 2,486.61 58,435,500 2,443.50) 57,422,250| 0.86
17,600 3,259.10 57,360,200 3,259.00 57,358,400| 0.86
40,500 1,386.14 56,139,000 1,414.50 57,287,250| 0.86
9,800 5,752.59 56,375,400 5,844.00 57,271,200 0.86
28,500 2,241.40 63,879,900 2,006.00) 57,171,000| 0.86
34,100 1,850.18 63,091,300 1,672.00) 57,015,200 0.86
14,700 4,166.02 61,240,500 3,868.00 56,859,600| 0.85
10,600 5,597.35 59,332,000 5,340.00) 56,604,000] 0.85
11,200 5,541.07 62,060,000 5,010.00) 56,112,000| 0.84
48,000 1,248.92 59,948,400 1,166.00) 55,968,000] 0.84
15,400 3,839.22 59,124,000 3,620.00) 55,748,000| 0.84
27,400 2,164.05 59,295,200 2,034.00 55,731,600] 0.84
)

6.40

3.06

1.93

0.65

10.85]

2.27

1.20

1.49

1.52

1.12

1.67

0.33

4.60

8.32

4.63

0.66

1.76

6.20
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2.05

0.51

0.58

4.30]

4.44

4.49

2.19

3.22

80.44

)
382 5,926,980,050] 5,716,630,000 85.76
)

()
1 (2017 7 8 ) 6,171 6,181 10,117 10,134 10,220,
2 (2018 1 8 ) 12,463 12,470 9,935 9,940, —
3 (2018 7 8 ) 13,046] 13,053 9,719 9,725 9,750,
4 (2019 1 8 ) 14,119 14,131 9,635 9,644 —
5 (2019 7 8 ) 11,716] 11,726 9,189 9,197 9,200,
6 (2020 1 8 ) 9,796 9,807 9,117 9,127 9,130,
7 (2020 7 8 ) 6,835 6,835 8,190, 8,190, 8,200,
2019 7 11,678 — 9,102 — —
8 9,990, — 9,094 — 9,080,
9 9,848 — 9,165 — 9,190,
10 9,879 — 9,194 — —
11 9,907 — 9,221 — 9,220,
12 9,826 — 9,144 — 9,150,
2020 1 9,778 — 9,100 — —
2 9,403, — 9,089 — —
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3 7,331 — 8,785 — —

4 7,126 — 8,540 — 8,480

5 7,041 — 8,437 — 8,470

6 6,897 — 8,266 — 8,260

7 6,665 — 7,988 — —

1
1 2017 3 9 2017 7 8 17.4000]
2 2017 7 9 2018 1 8 73.0000
3 2018 1 9 2018 7 8 91.6000
4 2018 7 9 2019 1 8 81.9000
5 2019 1 9 2019 7 8 99.1000
6 2019 7 9 2020 1 8 101.3000]
7 2020 1 9 2020 7 8 115.6000]
1 2017 3 9 2017 7 8 1.34
2 2017 7 9 2018 1 8 1.08
3 2018 1 9 2018 7 8 1.25
4 2018 7 9 2019 1 8 0.02
5 2019 1 9 2009 7 8 3.60
6 2019 7 9 2020 1 8 0.32
7 2020 1 9 2020 7 8 8.90
100

1 2017 3 9 2017 7 8 610,000 0
2 2017 7 9 2018 1 8 644,540 0
3 2018 1 9 2018 7 8 128,000 40,200
4 2018 7 9 2009 1 8 123,000 0
5 2019 1 9 2009 7 8 313,000 503,305
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38
59 12
133
6
193 2 1 2020 9 2020 7 8
B
2020 1 8 2020 7 8

1,178,810,424 1,133,689,216
8,497,664,960 5,639,617,280
105,700,650 245,492,100
27,286,050 15,471,900
15,510,000 =
9,824,972,084 7,034,270,496
9,824,972,084 7,034,270,496
- 181,440,000
10,852,803 =
1,368,368 960,100
10,947,165 7,681,057
1,602 627
5,132,288 9,039,313
28,302,226 199,121,097
28,302,226 199,121,097
10,745,350,000 8,345,350,000
948,680,142 1,510,200,601
496,779 2,978,874
9,796,669,858 6,835,149,399
9,796,669,858 6,835,149,399
9,824,972,084 7,034,270,496

2009 7 9 2020 1 9

2020 1 8 2020 7 8
139,668,770 116,537,180
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2009 7 9 2020 1 9

2020 1 8 2020 7 8
630 856
579,471,700 1,407,173,156
680,906,840 604,828,350
85,130 101,540
38,319,390 685,705,230
256,694 148,973
2,811,015 2,171,541
22,488,583 17,372,821
5,188,242 3,949,648
30,744,534 23,642,983
7,574,856 709,348,213
7,574,856 709,348,213
7,574,856 709,348,213
1,033,737,103 948,680,142
214,659,000 244,300,000
214,659,000 244,300,000
28,326,500 -
28,326,500 -
108,850,395 96,472,246
948,680,142 1,510,200,601
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2020 1 8 2020 7 8
12,750,350,000 10,745,350,000
345,000,000
2,350,000,000 2,400,000,000
1,074,535 834,535
948,680,142 1,510,200,601
854,778,500 984,101,610
2019 2020 1 9
2020 2020 7 8

2009 7 9 2020 1 9

2019 10 8 2020 4 8
A 113,632,285 A 109,288,904
B 337,178 B 496,779
C + 113,969,463 C + 109,785,683
D 15,682,462 D 13,105,827
E - 98,287,001 E - 96,679,856
F 97,997,592 F 96,472,246
G 289,409 G 207,610
H 1,074,535 H 834,535
1 1 91 1 1 115

2019 10 9 2020 4 9

2020 1 8 2020 7 8
A 25,865,551 A 7,201,699
B 289,409 B 207,610
C + 26,154,960 C + 7,409,309
D 14,805,378 D 10,388,183
E - 11,349,582 E - 2,978,874
F 10,852,803 F 0
G 496,779 G 2,978,874
H 1,074,535 H 834,535
1 1 10 1 1 0
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2019 7 9 2020 1 9
2020 1 8 2020 7 8
2020 1 8 2020 7 8
@ @
2 2
(©) (€)
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2020 1 8
446,697,320,
446,697,320,

2020 7 8
111,141,190
111,141,190,

)
2020 1 8
1

8,884,645,000] 8,778,660,000 105,985,000
8,884,645,000] 8,778,660,000 105,985,000

2020 7 8
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1
6,112,260,000] 5,866,560,000 245,700,000
6,112,260,000] 5,866,560,000 245,700,000
1.
2.
3.
4.
2020 1 8 2020 7 8
9,117 |1 8,190
€Y)
18,200, 3,115.00 56,693,000
15,200 3,840.00 58,368,000 7,000
54,600, 990.00 54,054,000 14,000
46,200, 1,248.00 57,657,600 21,000
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5,200, 9,866.00 51,303,200 2,000
20,000 2,454.00 49,080,000,

29,500, 2,053.50 60,578,250

22,800, 2,554.00 58,231,200

14,900 3,682.00 54,861,800

26,900 2,165.50 58,251,950 14,000
28,300 1,924.00 54,449,200

27,400 1,969.50 53,964,300 14,000
22,300 1,471.00 32,803,300

33,300 1,663.00] 55,377,900

95,900, 497.70 47,729,430,

96,200, 480.00 46,176,000

51,200, 1,087.00 55,654,400 21,600
38,000, 835.90 31,764,200 22,000

133,100 327.00 43,523,700,

34,800 1,443.00 50,216,400

14,000 2,568.00 35,952,000

36,700 1,502.00] 55,123,400

10,900, 2,661.00 29,004,900

11,700 1,604.00 18,766,800

27,900, 2,243.00 62,579,700

28,300, 2,116.00 59,882,800

92,900 620.90 57,681,610

62,400 790.00 49,296,000,

40,100 1,501.00 60,190,100

13,800, 1,802.00] 24,867,600

27,800 1,811.00 50,345,800

10,300 5,850.00 60,255,000

13,600 3,766.00 51,217,600 7,100
9,900 5,200.00 51,480,000

25,900 2,063.00 53,431,700
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14,600 2,327.00 33,974,200
126,500 383.10 48,462,150,
16,700 3,398.00 56,746,600 7,300
52,800, 1,016.00 53,644,800 25,000
16,900 3,130.00 52,897,000
1,700 1,687.00 2,867,900
35,700 1,435.00 51,229,500
53,600 1,289.00 69,090,400
23,700 2,265.00 53,680,500 9,000
1,300 2,622.00 3,408,600
47,200, 1,249.50 58,976,400
15,400 1,547.00 23,823,800 8,800
55,400, 833.00 46,148,200
38,500, 1,549.50 59,655,750,
20,200 2,633.00 53,186,600
25,100 2,298.00 57,679,800
40,300 1,311.00 52,833,300
21,600 2,571.00 55,533,600 8,000
29,300 1,861.00 54,527,300
16,400 3,391.00 55,612,400 7,700
41,600, 1,405.00 58,448,000
16,600 1,207.00 20,036,200
51,400 956.30 49,153,820,
51,700 1,370.00 70,829,000
33,400 1,850.00] 61,790,000
9,600 5,755.00 55,248,000
25,500 2,085.00 53,167,500 13,400
47,500, 780.00 37,050,000
2,600 29,810.00 77,506,000
10,400 5,600.00 58,240,000
14,400, 4,168.00 60,019,200

22162
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135,200 391.20 52,890,240 30,000
8,700 6,728.00 58,533,600 3,000
7,600 706.00 5,365,600

21,600, 2,726.00 58,881,600
15,100 2,222.00 33,552,200
58,500 870.00 50,895,000 26,000
35,900 1,710.00 61,389,000
25,600 2,421.00 61,977,600
38,200 1,334.50 50,977,900 18,000
54,500 1,060.50] 57,797,250 23,000
37,300 1,418.00 52,891,400 21,000
53,200, 1,001.00 53,253,200 24,100
65,000 885.00 57,525,000 28,000
29,400, 1,779.00 52,302,600 6,500
22,500, 2,575.50 57,948,750, 13,000
27,000 2,132.00 57,564,000 16,000
8,800, 5,677.00 49,957,600,
11,000 5,540.00 60,940,000
18,700 2,654.00 49,629,800,
24,500 1,490.00] 36,505,000
22,100, 1,971.00 43,559,100 6,700
9,800 6,140.00 60,172,000 5,000
23,000, 2,486.00 57,178,000 11,000
17,300 3,259.00 56,380,700 9,200
39,700 1,386.00 55,024,200
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18,200, 2,925.00 53,235,000 10,000
193,800 233.00 45,155,400, 89,000
24,900, 2,307.50 57,456,750 12,000
72,200 482.90 34,865,380 39,900
34,700, 1,574.00 54,617,800 16,000
44,400, 1,233.50 54,767,400
23,300 2,276.50 53,042,450 11,000
10,000 5,440.00 54,400,000 5,000
9,300, 6,100.00 56,730,000
41,900 685.00 28,701,500
15,400 3,425.00 52,745,000
9,900 1,438.00 14,236,200
8,100 7,190.00 58,239,000 4,000
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