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FTSE Fixed Income LLC

J.P. Morgan Securities LLC
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X

7 0.7070 0.1730 0.4840 0.0500
6 7 0.6464 0.1582 0.4425 0.0457
5 6 0.5427 0.1328 0.3715 0.0384
4 5 0.4393 0.1075 0.3007 0.0311
0.40 4 0.4000 0.0979 0.2738 0.0283
0.35 0.40 0.3500 0.0856 0.2396 0.0248
0.30 0.35 0.3000 0.0734 0.2054 0.0212
0.25 0.30 0.2500 0.0612 0.1711 0.0177
0.20 0.25 0.2000 0.0490 0.1369 0.0141
0.15 0.20 0.1500 0.0367 0.1027 0.0106
0.14 0.15 0.1000 0.0244 0.0685 0.0071
0.13 0.14 0.0840 0.0206 0.0575 0.0059
0.12 0.13 0.0680 0.0166 0.0466 0.0048
0.11 0.12 0.0520 0.0127 0.0356 0.0037
0.10 0.11 0.0360 0.0089 0.0246 0.0025
0.09 0.10 0.0200 0.0049 0.0137 0.0014
0.08 0.09 0.0180 0.0044 0.0123 0.0013
0.07 0.08 0.0160 0.0039 0.0110 0.0011
0.06 0.07 0.0140 0.0034 0.0096 0.0010
0.05 0.06 0.0120 0.0030 0.0082 0.0008

0.05 0.0100 0.0025 0.0068 0.0007

2016 6 21
0.0011
0.0011 0.0002 0.0008 0.0001
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400,000,000 4.34
8,780,812,548 95.28
— 35,186,938 0.38
9,215,999,486 100.00
) ()
8,449,588,673 1.0391)  8,779,967,591 1.0392  8,780,812,548 —  —  [9%.28
200,000,000 100.00) 200,000,000 100.00] 200,000,000 0.025 2021/7/7 | 2.17,
200,000,000 100.00) 200,000,000 100.00] 200,000,000,  0.050 2021/5/18 | 2.17]
()
4.34
95.28
99.62
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)
50 (011 7 19 ) 16,307 16,324 1.0000) 1.0010
51 (012 7 19 ) 15,441 15,457 1.0000) 1.0010
52 (013 7 22 ) 14,284 14,297 1.0000) 1.0009
53 014 7 22 ) 13,434 13,445 1.0000) 1.0009
54 (015 7 21 ) 12,920 12,928 1.0000) 1.0006
55 (016 7 19 ) 12,195 12,201 1.0000) 1.0005
56 (017 7 19 ) 11,194 11,195 1.0000) 1.0001]
57 (018 7 19 ) 10,493 10,493 0.9998 0.9998
58 (019 7 22 ) 9,887 9,887 0.9998 0.9998
59 (2020 7 20 ) 9,441 9,441 0.9998 0.9998
2020 3 9,764 — 0.9997 —
4 9,635 — 0.9997 —
5 9,561 — 0.9997 —
6 9,486 — 0.9997 —
7 9,921 — 0.9998 —
8 9,860 — 0.9998 —
9 9,818 — 0.9998 —
10 9,729 — 0.9998 —
11 9,703 — 0.9998 —
12 9,587 — 0.9998 —
2021 1 9,458 — 0.9998 —
2 9,367 — 0.9998 —
3 9,215 — 0.9998 —
50 2010 7 21 2011 7 19 0.001030
51 2011 7 20 2012 7 19 0.001040
52 2012 7 20 2013 7 22 0.000885
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53 2013 7 23 2014 7 22 0.000860)
54 2014 7 23 2015 7 21 0.000640
55 2015 7 22 2016 7 19 0.000481
56 2016 7 20 2017 7 19 0.000065
57 2017 7 20 2018 7 19 0.000000)
58 2018 7 20 2019 7 22 0.000000)
59 2019 7 23 2020 7 20 0.000000)

2020 7 21 2021 1 20 —
50 2010 7 21 2011 7 19 0.10
51 2011 7 20 2012 7 19 0.10
52 2012 7 20 2013 7 22 0.09
53 2013 7 23 2014 7 22 0.09
54 2014 7 23 2015 7 21 0.06
55 2015 7 22 2016 7 19 0.05
56 2016 7 20 2017 7 19 0.01
57 2017 7 20 2018 7 19 0.02
58 2018 7 20 2019 7 22 0.00
59 2019 7 23 2020 7 20 0.00

2020 7 21 2021 1 20 0.00

)

100
50 2010 7 21 2011 7 19 1,021,888,404 1,906,443 ,487,
51 2011 7 20 2012 7 19 957,061,879 1,822,609,413
52 2012 7 20 2013 7 22 1,055,338, 661 2,212,288,603
53 2013 7 23 2014 7 22 1,049,968, 264 1,900,609,537,
54 2014 7 23 2015 7 21 939,284,275 1,452,943 ,140)
55 2015 7 22 2016 7 19 825,860,978 1,551,084,638
56 2016 7 20 2017 7 19 750,179,276 1,750,732,847,
57 2017 7 20 2018 7 19 709,392,625 1,408,883,718
58 2018 7 20 2019 7 22 643,574,967 1,249,631,492
59 2019 7 23 2020 7 20 606,520,450 1,051,814,071,

2020 7 21 2021 1 20 508,807,429 403,311,821
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2021 3 31
10,612,778,965 16.73
10,867,839,664 17.13
36,147,742,182 56.97,
1,999,862,933 3.15
— 3,819,978,553 6.02
63,448,202,297 100.00
) ()
3,600,000, 000, 100.06  3,602,378,216 100.06|  3,602,378,216] 0.120/2021/10/25| 5.68
2,500,000, 000, 100.02  2,500,544,485 100.02[  2,500,544,485 0.001| 2022/2/18 | 3.94
2,400,000, 000] 100.09  2,402,270,824 100.09[  2,402,270,824] 0.190| 2021/9/17 | 3.79
2,220,000, 000, 100.01)  2,220,355,272 100.01)  2,220,355,272]  0.030| 2021/7/14 | 3.50
2,000,000, 000, 100.00]  2,000,000,000) 100.00]  2,000,000,000 0.025 2021/8/4 | 3.15
1,770,000,000 100.01)  1,770,338,664 100.01)  1,770,338,664 0.060| 2021/6/18 | 2.79
1,600,000,000 100.00  1,600,072,832 100.00f  1,600,072,832] 0.001| 2021/5/14 | 2.52
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1,500,000, 000f 100.02f  1,500,399,717 100.02]  1,500,399,717| 0.030| 2021/9/17 | 2.36]
1,300,000, 000f 100.56(  1,307,321,501 100.56]  1,307,321,501f 0.568) 2022/3/18 | 2.06
1,250,000, 000f 100.01  1,250,230,719 100.01f  1,250,230,719] 0.001]2021/12/27| 1.97|
1,200,000, 000f 100.03(  1,200,371,261 100.03  1,200,371,261] 0.090| 2021/7/22 | 1.89
1,200,000, 000f 100.00  1,200,063,912 100.00]  1,200,063,912[ 0.200| 2021/4/14 | 1.89
1,000,000, 000f 100.18(  1,001,864,414 100.18] 1,001,864,414] 0.523| 2021/8/13 | 1.58
1,000,000, 000f — 999,582,366 — 999,972,531 — 2021/4/20 | 1.58
1,000,000,000 — 999,334,142 —] 999,890,402 — 2021/5/20 | 1.58
1,000,000, 000f 99.97] 999,783,560 99.97 999,783,560 0.120] 2022/1/24 | 1.58
908,000, 000| 100.06 908,576,042 100.06 908,576,042 0.280] 2021/8/9 | 1.43
900,000, 000f 100. 25 902,268,762 100. 25 902,268,762 1.326] 2021/6/8 | 1.42
900,000, 000f 100. 19| 901,778,058, 100.19 901,778,058  1.220| 2021/5/28 | 1.42
900,000,000 100.10 900,986,160 100. 10} 900,986,160( 0.230] 2021/9/17 | 1.42
900,000, 000) 100.00f 900,000,000} 100.00f 900,000,000( 0.001) 2021/6/18 | 1.42
800,000, 000f 100.07 800,560,563 100.07 800,560,563 0.280] 2021/8/9 | 1.26
800,000, 000f 100. 05} 800,430,061 100.05] 800,430,061f 0.304| 2021/8/2 | 1.26
800,000, 000f 100.03} 800,289,696 100.03 800,289,696 0.060| 2022/2/25 | 1.26]
800,000,000 100.03 800,250,930 100.03, 800,250,930 0.020/12021/12/20| 1.26
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800,000,000 100.01 800,110,696 100.01 800,110,696  0.060| 2021/7/23 | 1.26
800,000,000 100.00] 800,000,000 100.00 800,000,000  0.001f 2021/4/12 | 1.26
750,000,000 100.79 755,967,354 100.79 755,967,354 0.950( 2022/1/27 | 1.19
700,000,000 100.11] 700,811,255 100.11] 700,811,255  1.418| 2021/4/28 | 1.10
600,000,000 101.67) 610,064,566 101.67, 610,064,566 1.780| 2022/3/15 | 0.96
()

16.73

17.13

56.97

3.15

93.98
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