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FTSE Fixed Income LLC
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300 0.99 0.011 0.055 1.056
0.90 0.01 0.05 0.96

300 0.77 0.011 0.055 0.836

500 0.70 0.01 0.05 0.76
500 0.66 0.011 0.055 0.726
1,000 0.60 0.01 0.05 0.66
0.55 0.011 0.055 0.616
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857,380,290 100.09

) — 787,485 0.09

) 856,592,805 100.00

25,315,168,800 82.96

) — 5,201,133,556 17.04

) 30,516,302,356 100.00

9,678,635,000 31.71

532,997,818 1.6342 871,061,967 1.6086 857,380,290 |100.09

) ) (D) (D) )

1 998,600/ 1,531.64| 1,529,499,870| 1,538.00| 1,535,846,800 5.03
2 2,361,300 717.14| 1,693,399,351|  633.00| 1,494,702,900 4.90
3 603,600 2,474.00| 1,493,306,400| 2,427.00| 1,464,937,200 4.80
4 3,410,500 425.75| 1,452,022,887|  391.00| 1,333,505,500 4.37
5 690,100 2,026.24| 1,398,314,570| 1,849.00| 1,275,994,900 4.18
6 465,800 2,094.00|  975,385,200| 2,322.00| 1,081,587,600 3.54
7 368,000/ 2,769.00| 1,018,992,000| 2,684.00| 987,712,000 3.24
8 339,000/ 2,825.00| 957,675,000 2,757.00| 934,623,000 3.06
9 936,800 1,033.00|  967,714,400|  975.00| 913,380,000 2.99
10 170,800  5,256.16|  897,753,344| 5,040.00| 860,832,000 2.82
1 1,640,000 458.00|  751,120,000|  520.00| 852,800,000 2.79
12 315,700|  2,302.00|  726,741,400| 2,644.00| 834,710,800 2.74
13 301,100 2,812.00|  846,693,200| 2,726.00| 820,798,600 2.69
14 650,900| 1,359.00|  884,573,100| 1,247.00| 811,672,300 2.66
15 921,700 869.00|  800,957,300|  880.00| 811,096,000 2.66
16 841,800 995.00|  837,501,000|  934.00| 786,241,200 2.58
17 878,500 1,001.59|  879,900,227|  888.00| 780,108,000 2.56
18 541,900 1,428.00| 773,833,200 1,422.00| 770,581,800 2.53
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19 398,900\ 1,946.00|  776,259,400| 1,892.00| 754,718,800 2.47
20 206,000/ 3,955.00| 814,730,000 3,640.00| 749,840,000 2.46
21 1,058,500 605.00| 640,392,500  622.00| 658,387,000 2.16
22 181,300|  3,595.00|  651,773,500| 3,470.00| 629,111,000 2.06
23 649,700 930.00|  604,221,000|  904.00| 587,328,800 1.92
24 52,400 10,810.00|  566,444,000| 10,830.00| 567,492,000 1.86
25 513,000/ 1,073.00| 550,449,000 1,028.00| 527,364,000 1.73
26 216,700|  2,487.00|  538,932,900| 2,337.00| 506,427,900 1.66
27 165,500| 2,883.00|  477,136,500| 2,678.00| 443,209,000 1.45
28 106,100|  3,865.00| 410,076,500 3,965.00| 420,686,500 1.38
29 138,300| 2,861.95|  395,808,964| 2,739.00| 378,803,700 1.24
30 167,900|  1,650.00| 277,035,000 1,759.00| 295,336,100 0.97
100.09
100.09

2.58
2.47
2.56
4.52
1.24
0.11
14.64
4.81
7.46
3.24
2.80
8.03
17.10
4.37
7.04
82.96
509 9,945,860,000(9,678,635,000| 31.71

)
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31 ) 901,137,521 | 901,137,521 0.9146 0.9146
31 ) |1,473,828,049 |1,473,828,049 0.7772 0.7772
31 ) 894,156,858 | 894,156,858 0.9404 0.9404
1,534,479,244 — 0.7936 —
714,969,388 — 0.8449 —
707,501,703 — 0.8315 —
679,638,812 — 0.7966 —
730,984,359 — 0.8392 —
789,116,277 — 0.8751 —
10 771,468,896 — 0.8587 —
11 785,082,070 — 0.8546 —
12 808,264,119 — 0.8688 —
827,245,749 — 0.8774 —
849,456,102 — 0.8934 —
894,156,858 — 0.9404 —
856,592,805 — 0.9243 —
30 25 31 0.0000
31 31 0.0000
31 0.0000
30 25 31 8.5
31 31 15.0
31 21.0
)
100
30 25 31 1,001,054,896 15,792,161| 985,262,735
31 31 1,035,772,861| 124,678,617 |1,896,356,979
31 294,195,267 |1,239,706,686 | 950,845,560
(
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2 3 31 3 3 31
1,480,851,331 898,598,993
565,530
1,480,851,331 899,164,523
1,480,851,331 899,164,523
565,530
365,797 225,298
6,657,485 4,100,359
116,478
7,023,282 5,007,665
7,023,282 5,007,665
1,896,356,979 950,845,560
422,528,930 56,688,702
22,546,171 63,296,357
1,473,828,049 894,156,858
1,473,828,049 894,156,858
1,480,851,331 899,164,523
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31 4 2 4 1

2 3 31 3 31
186,045,262 209,550,304
186,045,262 209,550,304
643,209 490,396
11,706,268 8,925,008
116,478
12,349,477 9,531,882
198,394,739 200,018,422
198,394,739 200,018,422
198,394,739 200,018,422
881,237 62,787,110
84,125,214 422,528,930
11,226,973 275,117,185
11,226,973 275,117,185
152,117,187 46,508,269
152,117,187 46,508,269
422,528,930 56,688,702
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31 31
1,896,356,979 950,845,560
422,528,930 56,688,702
0.7772 0.9404
1 7,772 9,404
31
31 31
15,944,715 11,993,229
0 42,771,387
13,028,670
6,601,456 9,658,135
35,574,841 8,531,741
187.59 72,954,492 767.24
31
31 31
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31

31 31
31 31
183,789,582 146,874,395
183,789,582 146,874,395
31 31
31
31 31
985,262,735 1,896,356,979
1,035,772,861 294,195,267
124,678,617 1,239,706,686

31
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31
549,568,218 898,598,993
2 3 31 3 3 31

3,482,875,062 735,474
- 4,289,308,483

24,447,564 ,800 26,210,058,200
1,405,677 181,506,877
371,834,020 297,748,490

- 870,290,000
28,303,679,559 31,849,647,524

28,303,679,559

31,849,647,524

- 267,684,900

70,297,589 79,932,578
18,887,869 26,156,661

- 11,751

89,185,458 373,785,890
89,185,458 373,785,890
21,087,182,534 19,249,673,742
7,127,311,567 12,226,187,892
28,214,494,101 31,475,861,634
28,214,494,101 31,475,861,634

28,303,679,559

31,849,647,524
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31
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13,380
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1.6351
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31
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31 31
7,746,409,918 4,400,390,915
7,746,409,918 4,400,390,915
1
9,678,735,000 -| 9,945,860,000 267,125,000
9,678,735,000 -| 9,945,860,000 267,125,000
31

31 31
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21,165,189,899 21,087,182,534
3,678,209,880 2,256,168,472
3,756,217,245 4,093,677,264
21,087,182,534 19,249,673,742
18,994,600,286 17,495,086,914
985,817,426 1,205,018,610
1,106,764,822 549,568,218
31
841,800 995.00 837,591,000
444,200 1,946.00 864,413,200
859,800 1,004.00 863,239,200
227,900 3,955.00 901,344,500
181,300 3,595.00 651,773,500
74,200 2,911.00 215,996,200
16,300 3,075.00 50,122,500
649,700 930.00 604,221,000
1,640,000 458.00 751,120,000
167,500 5,260.00 881,050,000
171,500 2,883.00 494,434,500
921,700 869.00 800,957,300
936,800 1,033.00 967,714,400
3,100 13,435.00 41,648,500
17,600 2,456.00 43,225,600
315,700 2,302.00 726,741,400
77,200 10,810.00 834,532,000
650,900 1,359.00 884,573,100
603,600 2,474.00 1,493,306,400
368,000 2,769.00 1,018,992,000
513,000 1,073.00 550,449,000
1,051,000 294.00 308,994,000
1,500 6,050.00 9,075,000
8,800 5,180.00 45,584,000
339,000 2,825.00 957,675,000
7,500 3,110.00 23,325,000
2,194,500 721.00 1,582,234,500
680,700 2,029.00 1,381,140,300
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937,700 1,530.00 1,434,681,000
130,100 3,865.00 502,836,500
301,100 2,812.00 846,693,200
216,700 2,487.00 538,932,900

1,058,500 605.00 640,392,500

3,204,000 427.00 1,368,108,000
465,800 2,094.00 975,385,200
588,600 1,428.00 840,520,800
167,900 1,650.00 277,035,000

21,035,200 26,210,058,200
31
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29,137,797

856,592,805

926,713,219

0.9243

9,243

40,308,588,012

9,792,285,656

30,516,302,356

18,970,449, 986

1.6086

16,086
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