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FTSE Fixed Income LLC

JP

J.P.Morgan Securities LLC
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2021 5

2021 4 30
548,511,762 95.96
3,297,661 0.58
551,809,423 96.54
19,766,160 3.46
571,575,583 100.00
— 546,488,098 95.61
)
2,453,087.049 | 217.9722| 534,704,928 |223.6006 | 548,511,762 | 95.96
3,328,954| 0.9908| 3,298,327 0.9906| 3,297,661| 0.58
96.54
96.54
) ) ) )
BLACKROCK INST US DOL
HRT 21,455,120  109| 2,337,106,222 109| 2,337,106,222 6.26
::,TARES JPM EM LCL GOV 206,153 6,165 1,270,954,076/ 6,137/ 1,265,184,916| 3.39
BNP PARIB WTS 18/11/2021 0| 2021/11/18 85,400 10,966 936,527,668 11,283 963,565,587 2.58
BARCLAYS BAN WTS
0| 2021/8/16 59,801 11,236 671,949,675 12,098 723,453,933 1.94
08/16/21
BARCLAYS BAN WTS 0| 2021/8/13 60,044/ 11,039 662,852,990, 11,759 706,068,124 1.89
08/13/21
LINDE PLC EUR 0.001 22,296 21,989 490,259,747 31,513 702,623,859 1.88
US TS 2.125% 08/15/21 2.125| 2021/8/15| 5,800,000[  110| 636,088,225 110 635,649,112 1.70
RENEWABLES
INFRASTRUCTURE 3,200,387| 169 540,026,340 188 603,010,518 1.62
'ES:CARES PHYSICAL GOLD 151,970 3,316| 503,871,622 3,764 572,088,731| 1.53
10 AIA GROUP LTD HKD NPV 405,600 941 381,833,958 1,387| 562,654,911 1.51
11 ASTRAZENECA PLC USD 0.25 47,295 11,091 524,533,392 11,617| 549,406,033 1.47
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OLKSWAGEN AG EUR NPV
12 :FD 18,176| 19,661 357,363,168 28,688/ 521,433,570 1.40
13 CONOCOPHILLIPS USD 0.01 88,101 4,785 421,529,033 5,787| 509,832,228 1.37
14 PRUDENTIAL PLC GBP 0.05 218,924 2,156| 472,083,865 2,325 508,962,178 1.36
15 CME GROUP INC USD 0.01 22,082 20,150| 444,955,624 22,192 490,050,565 1.31
16 TEXAS INSTRUMENTS | USD 1] 23,599| 16,331 385,401,460 20,242| 477,689,006 1.28
17 TE CONNECTIVITY CHF 0.57, 31,646 13,346| 422,354,789 15,054 476,402,871| 1.28
18 DIAGEO PLC GBP 0.2893518 92,777| 3,955 366,916,903 4,941 458,379,080 1.23
INTERNATIONAL PUBLIC
19 1,726,944 222| 384,097,306 257| 443,996,267 1.19
PART
20 MICROSOFT USD 0.00000625 15,585 8,349| 130,122,709 27,500 428,586,303 1.15
21 ASML HOLDING NV EUR 0.09 5,876| 38,119| 223,986,515 71,242| 418,615,656 1.12
22 SDCL ENERGY EFFI GBP 0.01 2,378,167 156| 371,735,578 172|  409,243,004| 1.10
NORFOLK SOUTHERN CO
23 USD 1 13,280\ 24,839 329,867,832 30,576/ 406,050,692 1.09
24 MEDTRONIC PLC USD 0.1 28,303 10,909| 308,764,911 14,325 405,435,937 1.09
25 GREENCOAT UK WIND PLC 2,007,637 171 343,584,864 202| 405,120,268 1.09
26 ALPHABET INC-CL USD 0.001 1,543| 163,750 252,667,010 260,562 402,047,466 1.08
27 HOME DEPOT INC USD 0.05 11,221 28,678| 321,799,883 35,448/ 397,762,015 1.07
YANAIR HOLDI USD NPV
28 iDR 30,685 11,726| 359,804,513 12,857| 394,517,287 1.06
LVMH MOET HENNESS EUR
29 03 4,738 52,576 249,104,208 83,200 394,201,110 1.06
JPMORGAN CHASE & CO
30 USD 1 22,709 17,026/ 386,653,260 16,906 383,929,270 1.03
1 BNY Mellon Fund Services (Ireland) Designated Activity Company
2
3
4
5 100
61.45
22.15
16.40
100.00
/
5,018,800.00 547,060,979 546,488,098 95.61
1
2
3
2021 4 1
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1 2017 3 17 227,111,873 227,111,873 0.9625 0.9625

2 2018 3 19 279,899,788 279,899,788 0.9498 0.9498

3 (2019 3 18 ) 375,796,584 375,796,584 0.9753 0.9753

4 (2020 3 17 ) 334,646,370 334,646,370 0.8993 0.8993

5 (2021 3 17 ) 538,261,716 538,261,716 1.1219 1.1219

2020 4 381,713,626 — 0.9791 —

5 394,685,309 — 0.9977 —

6 403,969,074 — 1.0094 —

7 423,571,712 — 1.0487 —

8 439,396,161 — 1.0705 —

9 442,898,251 — 1.0521 —

10 446,177,794 — 1.0440 —

11 468,758,344 — 1.0869 —

12 487,282,615 — 1.1105 —

2021 1 500,018,426 — 1.1019 —

2 528,410,334 — 1.1234 —

3 546,012,872 — 1.1214 —

4 571,575,583 — 1.1473 —

1
1 2016 9 23 2017 3 17 0
2 2017 3 18 2018 3 19 0
3 2018 3 20 2019 3 18 0
4 2019 3 19 2020 3 17 0
5 2020 3 18 2021 3 17 0
1 2016 9 23 2017 3 17 3.8
2 2017 3 18 2018 3 19 1.3
3 2018 3 20 2019 3 18 2.7
4 2019 3 19 2020 3 17 7.8
5 2020 3 18 2021 3 17 24.8
1 1 10,000

1 2016 9 23 2017 3 17 238,145,126 2,174,392 235,970,734

2 2017 3 18 2018 3 19 201,272,829 142,542,734 294,700,829

3 2018 3 20 2019 3 18 173,978,711 83,373,593 385,305,947

4 2019 3 19 2020 3 17 84,385,139 97,577,233 372,113,853

5 2020 3 18 2021 3 17 154,522,736 46,860,607 479,775,982
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4 5

2020 3 17 2021 3 17
595 608
6,605,312 29,056,960
320,890,958 522,945,607
133,940 -
13,858,000 -
341,488,805 552,003,175
341,488,805 552,003,175
934,973 11,238,065
4,172,422 423,429
53,163 65,732
978,212 1,209,410
703,665 804,823
6,842,435 13,741,459
6,842,435 13,741,459
372,113,853 479,775,982
37,467,483 58,485,734
2,799,966 57,111,447
334,646,370 538,261,716
334,646,370 538,261,716
341,488,805 552,003,175
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2020 3 17 2021 3 17
14,751,407 100,664,828
8,586,215 6,244,564
23,337,622 94,420,264
106,282 121,011
1,955,541 2,226,488
2,672,879 3,024,437
4,734,702 5,371,936
28,072,324 89,048,328
28,072,324 89,048,328
28,072,324 89,048,328
3,785,301 5,981,616
9,509,363 37,467,483
3,899,505 12,886,505
2,057,344 3,811,455
1,842,161 9,075,050
37,467,483 58,485,734
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12 133
60 61
4 5
2020 3 17 2021 3 17
372,113,853 479,775,982
12 37,467,483 -
133 5 6 10
0.8993 1.1219
(8,993 ) (11,219 )
4 5
2019 3 19 2020 3 18
2020 3 17 2021 3 17
1.
0 0
0
688,448 54,589,827
2,799,966 2,002,146
3,488,414 1 93.74 2,521,620 59,113,593
1 1,232.08
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4 5
2019 3 19 2020 3 18
2020 3 17 2021 3 17
(@) (@)
14,498,963 114,397,792
14,498,963 114,397,792
4
2020 3 17
1
38,107,660 - 38,170,800 63,140
396,686,091 - 397,550,264 864,173
- - - 801,033
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5
2021 3 17
1
505,433,299 - 516,671,364 11,238,065
- - - 11,238,065
4 5
2020 3 17 2021 3 17
385,305,947 372,113,853
84,385,139 154,522,736
97,577,233 46,860,607
2021 3 17
3,328,954 3,298,327
3,328,954 3,298,327
2,380,169.377 |  4,761,290.82
1 2,380,169.377 | 4,761,290.82
(519,647,280)
96.5 99.4
522,945,607
(519, 647,280)
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2
3
4
1 96.5 99.4
2
3
3
BNY Mellon Fund Services (Ireland)
Designated Activity Company 2021 3 16
2021 3 16
12,345,274.62
333,150,264 .66
178,496,151.51
927,179.97
524,918,870.76
176,904,915.30
256,661.23
177,161,576.53
347,757,294 .23
524,918,870.76
1. 2021 3 16 59,244,675.180
2.1 2.0004
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2021 3 16

129,191,377

120,000
129,311,377
129,311,377

119,999
1,093
5,537

126,629

126,629

130,381,988

1,197,240
25,102
129,184,748
129,184,748
129,311,377

2021 3 16

2021 3 16

130,381,988

12 1,197,240
133 5 6 10
0.9908
(9,908 )

2021 3 16

2021 3 16

49,233,419
80,076,815
129,310,234
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129,310,234

120,000

2,533
122,533
122,533

129,775,367

587,666
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