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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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200,000,000 4.06
4,685,364,439 95.02
— 45,361,313 0.92
4,930,725,752 100.00
) ()
4,508,626, 289 1.0391)  4,684,913,577 1.0392  4,685,364,439 —  —  ]9%.02
100,000,000 100.00) 100,000,000 100.00] 100,000,000  0.025 2021/7/7 | 2.03
100,000,000 100.00) 100,000,000 100.00] 100,000,000  0.050| 2021/5/18 | 2.03
()
4.06
95.02
99.08
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)
50 (2011 8 22 ) 10,301 10,312 1.0000; 1.0010;
51 (2012 8 20 ) 9,916 9,926 1.0000; 1.0010;
52 (2013 8 19 ) 9,132 9,140 1.0000; 1.0008
53 (2014 8 19 ) 8,630, 8,638 1.0000; 1.0009
54 (2015 8 19 ) 8,178 8,183 1.0000; 1.0006
55 (2016 8 22 ) 7,544 7,548 1.0000; 1.0004
56 (2017 8 21 ) 6,923 6,924 1.0000; 1.0000;
57 (2018 8 20 ) 5,614 5,614 0.9998 0.9998
58 (2019 8 19 ) 5,286 5,286 0.9998 0.9998
59 (2020 8 19 ) 5,046 5,046 0.9998 0.9998
2020 4 5,173 — 0.9997 —
5 5,142 — 0.9997 —
6 5,106 — 0.9997 —
7 5,067, — 0.9998 —
8 5,243 — 0.9998 —
9 5,227, — 0.9998 —
10 5,194 — 0.9998 —
11 5,177 — 0.9998 —
12 5,150 — 0.9998 —
2021 1 5,103 — 0.9998 —
2 5,053 — 0.9998 —
3 4,993 — 0.9998 —
4 4,930 — 0.9998 —
50 2010 8 20 2011 8 22 0.001040
51 2011 8 23 2012 8 20 0.001038
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52 2012 8 21 2013 8 19 0.000827
53 2013 8 20 2014 8 19 0.000861
54 2014 8 20 2015 8 19 0.000640
55 2015 8 20 2016 8 22 0.000421
56 2016 8 23 2017 8 21 0.000047
57 2017 8 22 2018 8 20 0.000000
58 2018 8 21 2019 8 19 0.000000
59 2019 8 20 2020 8 19 0.000000
2020 8 20 2021 2 19 —
50 2010 8 20 2011 8 22 0.10
51 2011 8 23 2012 8 20 0.10;
52 2012 8 21 2013 8 19 0.08
53 2013 8 20 2014 8 19 0.09
54 2014 8 20 2015 8 19 0.06
55 2015 8 20 2016 8 22 0.04
56 2016 8 23 2017 8 21 0.00;
57 2017 8 22 2018 8 20 0.02
58 2018 8 21 2019 8 19 0.00;
59 2019 8 20 2020 8 19 0.00;
2020 8 20 2021 2 19 0.00
)

100
50 2010 8 20 2011 8 22 461,948,709 969,461,016
51 2011 8 23 2012 8 20 543,571,929 928,513,976
52 2012 8 21 2013 8 19 453,311,159 1,237,376,544
53 2013 8 20 2014 8 19 354,407,472 856,290,679
54 2014 8 20 2015 8 19 345,716,634 798,040,770
55 2015 8 20 2016 8 22 317,377,987 950,808,768
56 2016 8 23 2017 8 21 356,184,140 977,237,625
57 2017 8 22 2018 8 20 306,674,629 1,614,617,952
58 2018 8 21 2019 8 19 271,694,756 600,257,912
59 2019 8 20 2020 8 19 206,931,712 446,675,633
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2020 8 20 2021 2 19 205,141,807 176,695,998
2021 4 30

10,329,744,839 16.54

12,974,640,928 20.77,

36,048,507,070 57.71

999,956,102 1.60,

— 2,109,617,220Q 3.38

62,462,466,159 100.00

) ()

3,600,000, 000, 100.05  3,602,077,736 100.05|  3,602,077,736  0.120|2021/10/25| 5.77

2,500,000, 000, 100.02  2,500,505,275 100.02]  2,500,505,275  0.001| 2022/2/18 | 4.00

2,400,000, 000, 100.07|  2,401,887,064 100.07|  2,401,887,064 0.190| 2021/9/17 | 3.85

2,220,000, 000, 100.01)  2,220,271,902 100.01)  2,220,271,902] 0.030| 2021/7/14 | 3.55

2,000,000, 000, 100.01)  2,000,216,140 100.01)  2,000,216,140 0.001| 2021/11/8 | 3.20

2,000,000, 000, 100.00  2,000,000,000) 100.00]  2,000,000,000 0.025 2021/8/4 | 3.20

24/110



EDINETOOOO
00000000000 DO00OmD((EL2430)
ooooodooodooodnoodd

1,770,000, 000f 100.01f  1,770,250,194 100.01f  1,770,250,194) 0.060| 2021/6/18 | 2.83
1,600,000, 000f 100.00f 1,600,071,092 100.00,  1,600,071,092[ 0.001) 2021/5/14 | 2.56
1,500,000,000 100.51  1,507,692,240 100.51]  1,507,692,240| 0.568| 2022/3/18 | 2.41]
1,500,000, 000f 100.02f  1,500,353,007 100.02]  1,500,353,007| 0.030| 2021/9/17 | 2.40]
1,250,000, 000f 100.0Y  1,250,206,029 100.01)  1,250,206,029( 0.001)2021/12/27( 2.00
1,200,000, 000f 100.02f  1,200,323,170 100.02]  1,200,323,170| 0.020[2021/12/20| 1.92]
1,200,000, 000f 100.02(  1,200,282,311 100.02]  1,200,282,311f 0.090| 2021/7/22 | 1.92
1,000,000, 000f 100.14  1,001,462,834 100.14  1,001,462,834] 0.523| 2021/8/13 | 1.60]
1,000,000, 000f 100.05(  1,000,591,071] 100.05 1,000,591,071  0.130| 2022/2/23 | 1.60]
1,000,000, 000f — 999,334,142 —] 999,956,102 — 2021/5/20 | 1.60f
1,000,000, 000f 99.98 999,808, 280| 99.98 999,808,280 0.120] 2022/1/24 | 1.60
908,000, 000) 100. 05} 908,455,022 100.05 908,455,022  0.280| 2021/8/9 | 1.45
900,000,000 100.14 901,309,752 100. 14 901,309,752 1.326] 2021/6/8 | 1.44
900,000, 000f 100.09| 900,881,718 100.09 900,881,718  1.220| 2021/5/28 | 1.44
900,000,000} 100. 09| 900,816,960 100.09 900,816,960 0.230] 2021/9/17 | 1.44
900,000, 000f 100. 00} 900,000,000} 100.00f 900,000,000 0.001) 2021/6/18 | 1.44
800,000, 000f 100. 05} 800,442,093 100.05 800,442,093 0.280| 2021/8/9 | 1.28
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800,000, 000) 100.04 800,340,481 100.04f 800,340,481 0.304| 2021/8/2 | 1.28
800,000, 000f 100.03} 800,270,016 100.03 800,270,016  0.060| 2022/2/25 | 1.28
800,000, 000f 100.01 800,081,626 100.01 800,081,626( 0.060| 2021/7/23 | 1.28
750,000, 000) 100.714 755,379,534 100.71] 755,379,534  0.950] 2022/1/27 | 1.21
700,000, 000f 101.53] 710,722,136 101.53 710,722,136 1.780| 2022/3/15 | 1.14
600,000, 000f 100. 00} 600,000,000} 100.00f 600,000,000 0.050] 2021/5/18 | 0.96
520,000, 000) 100. 08| 520,419,818 100.08; 520,419,818 1.180| 2021/5/25 | 0.83
)

16.54

20.77

57.71

1.60

96.62
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