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FTSE Fixed Income LLC FTSE Fixed Income
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J.P. Morgan Securities LLC
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NISA 20
80
15.315
2021 4 9
2021 1 29
25,791,407,141 99.93
9,981 0.00;
— 17,175,505 0.07
25,808,592,627 100.00
)
24,631,274,130 1.0386 25,583,107,522 1.0471)  25,791,407,141/99.93
9,958 1.0024 9,981 1.0024 9,981{ 0.00
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)

99.93

0.00

99.93

1 )
1 (2017 1 10 ) 267 269 21,397 21,538 21,350
2 (2017 7 10 ) 2,660 2,687 21,061 21,278 —
3 (2018 1 10 ) 1,291 1,306 20,410 20,645 20,670
4 (2018 7 10 ) 2,161 2,187 19,687 19,925 19,650
5 (2019 1 10 ) 2,149 2,180 19,403 19,677 19,370
6 (2019 7 10 ) 2,278 2,305 20,560 20,808 20,610
7 (2020 1 10 ) 6,316 6,395 20,868 21,127 20,890
8 (2020 7 10 ) 10,573 10,696 22,311 22,572 22,260
9 (2021 1 10 ) 24,812 25,116 20,818 21,073 20,800
2020 1 6,437 — 21,268 — 21,240
2 4,755 — 21,773 — 21,810
3 4,740 — 22,749 — 22,790
4 5,182 — 22,397 — 22,340
5 6,270 — 22,482 — 22,480
6 10,688 — 22,65] — 22,650
7 12,309 — 21,887 — 21,860
8 16,494 — 21,820 — 21,890
9 21,777 — 22,066 — 21,990
10 24,791 — 21,513 — 21,470
11 24,694 — 21,382 — 21,380
12 25,275 — 21,206 — 21,180
2021 1 25,808 — 20,984 — 21,000
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)
1
1 2016 8 29 2017 1 10 141.0000]
2 2017 1 11 2017 7 10 217.0000]
3 2017 7 11 2018 1 10 235.0000]
4 2018 1 11 2018 7 10 238.0000]
5 2018 7 11 2019 1 10 274.0000]
6 2019 1 11 2019 7 10 248.0000]
7 2019 7 11 2020 1 10 259.0000]
8 2020 1 11 2020 7 10 261.0000]
9 2020 7 11 2021 1 10 255.0000]
1 2016 8 29 2017 1 10 7.69
2 2017 1 11 2017 7 10 0.56
3 2017 7 11 2018 1 10 1.98
4 2018 1 11 2018 7 10 2.38
5 2018 7 11 2019 1 10 0.05]
6 2019 1 11 2019 7 10 7.24
7 2019 7 11 2020 1 10 2.76
8 2020 1 11 2020 7 10 8.17
9 2020 7 11 2021 1 10 5.55
)
100
1 2016 8 29 2017 1 10 42,500 30,000
2 2017 1 11 2017 7 10 133,800 20,000
3 2017 7 11 2018 1 10 268,000 331,000
4 2018 1 11 2018 7 10 96,500 50,000
5 2018 7 11 2019 1 10 1,000 0
6 2019 1 11 2019 7 10 75,000 75,000
7 2019 7 11 2020 1 10 191,900 0]
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2020 1 11 2020 7 10 406,500 235,300
2020 7 11 2021 1 10 923,000 205,000
() 1
2021 1 29
25,614,293,223 99.32
— 176,256,679 0.68
25,790,549,902 100.00
S O
US TREASURY N/B 28,570,000 10,350.92 2,957,260,420| 10,275.77, 2,935,787,831] 0.8752030/11/15|11.38]
US TREASURY N/B 19,280,000 12,339.46) 2,379,049, 350 12,254 .36 2,362,640,798| .125|2028/11/15| 9.16]
US TREASURY N/B 23,120,000 10,180.27] 2,353,678,424 10,088.85 2,332,542,120 0.625| 2030/5/15 | 9.04]
US TREASURY N/B 22,840,000 10,152.5]] 2,318,834,996| 10,057.83 2,297,208,942 0.625 2030/8/15 | 8.9
US TREASURY N/B 18,660,000 12,114.16) 2,260,504,070| 12,033.15 2,245,387,093] .875| 2028/8/15 | 8.71]
US TREASURY N/B 18,920,000 11,775.63 2,227,949,289 11,684.61] 2,210,729,718 .375[ 2029/5/15 | 8.57
US TREASURY N/B 18,110,000 12,084.58] 2,188,517,616| 12,005.81] 2,174,252 ,638| .875| 2028/5/15 | 8.43]
US TREASURY N/B 17,540,000 11,965.40) 2,098,732,555| 11,877 .45 2,083,306,086} .625( 2029/2/15 | 8.08]
US TREASURY N/B 17,400,000 11,017.33] 1,917,016,019 10,920.60 1,900,185, 784 .500[ 2030/2/15 | 7.37]
US TREASURY N/B 13,910,000 11,944 .95 1,661,542 ,946| 11,889.90 1,653,885, 852 .750| 2028/2/15 | 6.41]
US TREASURY N/B 11,350,000 11,146.71 1,265,151,585| 11,057.33] 1,255,007,010) .625( 2029/8/15 | 4.87
US TREASURY N/B 8,650,000 11,258.94 973,898,609 11,166.30 965,884,950 .750[2029/11/15| 3.75)
US TREASURY N/B 3,000,000 14,055.41 421,662,495 13,952 .56 418,577,054 .250(2028/11/15] 1.62]
US TREASURY N/B 2,350,000 15,525.89 364,858,438] 15,389.57 361,655,058] .250[ 2030/5/15 | 1.40]
US TREASURY N/B 1,640,000 14,157.85) 232,188,838] 14,061.53 230,609,222 .500| 2028/8/15 | 0.89
US TREASURY N/B 1,330,000 14,137 .45 188,028,085 14,032 .56} 186,633,067 .250( 2029/2/15 | 0.72]
)
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99.32
99.32
2021 1 29
— 1,328,556, 759 100.00
1,328,556, 759 100.00
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489,988 1,544,759
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306,329 271,819
487,090 454,044
1,017,650 947,958
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34,143 51,980
401,688,479 855,784,091
2,958,755 2,995,851
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17,333 16,333
27 21
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