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NOMURA-BPI
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FTSE Fixed Income LLC
LLC
JP GBI-EM

J.P. Morgan Securities LLC
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NISA
NISA
15.315
2022 4 8
2022 1 31
48,604,568,854 99.96
9,980 0.00
— 17,106,594 0.04
48,621,685,428 100.00;
)
55,100,973,648 0.8864| 48,842,660,162 0.8821] 48,604,568,854{99.96
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9,958 1.0023] 9,980 1.0023] 9,980| 0.00
()

99.96

0.00;

99.96

1 )
1 (2017 1 10 ) 16,252 16,350 18,627 18,740 —
2 (2017 7 10 ) 17,998 18,174 18,507 18,688 18,580
3 (2018 1 10 ) 19,197 19,395 18,111 18,297 18,380
4 (2018 7 10 ) 6,258 6,315 17,530 17,691 —
5 (2019 1 10 ) 7,223 7,300 17,511 17,699 17,530
6 (2019 7 10 ) 7,563 7,643 18,181 18,374 18,160
7 (2020 1 10 ) 12,967 13,103 18,138 18,329 18,150,
8 (2020 7 10 ) 8,197 8,273 19,734 19,918 19,720,
9 (2021 1 10 ) 17,876 18,047, 18,985 19,167 18,940,
10 (2021 7 10 ) 22,499 22,707 18,547 18,719 18,490,
11 (2022 1 10 ) 48,165 48,629 17,767 17,938 17,780,
2021 1 20,051 — 19,014 — 19,030,
2 20,236 — 18,370 — 18,400
3 17,730, — 18,057 — 18,040,
4 18,559 — 18,189 — 18,180,
5 23,034 — 18,290, — 18,270,
6 20,700 — 18,435 — 18,410
7 37,854 — 18,592 — 18,610
8 34,316 — 18,594 — 18,590,
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9 35,236 18,223 — 18,270
10 38,866 18,167 — 18,130
11 42,080 18,241 — 18,350
12 46,085 18,223 — 18,235
2022 1 48,621 17,678 — 17,670
)
1 2016 8 29 2017 1 10 113.0000]
2 2017 1 11 2017 7 10 181.0000]
3 2017 7 11 2018 1 10 186.0000]
4 2018 1 11 2018 7 10 161.0000]
5 2018 7 11 2019 1 10 188.0000]
6 2019 1 11 2019 7 10 193.0000]
7 2019 7 11 2020 1 10 191.0000]
8 2020 1 11 2020 7 10 184.0000]
9 2020 7 11 2021 1 10 182.0000]
10 2021 1 11 2021 7 10 172.0000]
11 2021 7 11 2022 1 10 171.0000]
1 2016 8 29 2017 1 10 6.30
2 2017 1 11 2017 7 10 0.33
3 2017 7 11 2018 1 10 1.13
4 2018 1 11 2018 7 10 2.32
5 2018 7 11 2019 1 10 0.96
6 2019 1 11 2019 7 10 4.93
7 2019 7 11 2020 1 10 0.81
8 2020 1 11 2020 7 10 9.81
9 2020 7 11 2021 1 10 2.87
10 2021 1 11 2021 7 10 1.40
11 2021 7 11 2022 1 10 3.28
)
100
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1 2016 8 29 2017 1 10 1,084,500 212,000
2 2017 1 11 2017 7 10 100,000 0
3 2017 7 11 2018 1 10 117,500 30,000
4 2018 1 11 2018 7 10 24,000 727,000
5 2018 7 11 2019 1 10 177,500 122,000
6 2019 1 11 2019 7 10 143,500 140,000
7 2019 7 11 2020 1 10 430,892 132,000
8 2020 1 11 2020 7 10 330,500 630,000
9 2020 7 11 2021 1 10 870,500 344,300
10 2021 1 11 2021 7 10 940,710 669,200
11 2021 7 11 2022 1 10 2,053,860 556,000

()1

2022 1 31
48,618,464,939 100.03
— 12,204,137 0.03
48,606,260, 802 100.00
— 49,306,213, 786 101.44
)

() )
US TREASURY N/B 53,450,000 11,496.90] 6,145,097,652 11,404.20] 6,095,549,877 1.625 2031/5/15 |12.54f
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US TREASURY N/B 50,670,000 11,097.57|  5,623,139,638 11,014.59|  5,581,097,471 1.250| 2031/8/15 |11.48
US TREASURY N/B 49,110,000 10,600.63  5,205,973,686) 10,512.70|  5,162,789,869 0.625 2030/8/15 |10.62
US TREASURY N/B 46,570,000 11,024.97|  5,134,328,951] 10,931.62]  5,090,858,608  1.125 2031/2/15 |10.47
US TREASURY N/B 42,480,000 10,804.30]  4,589,667,993 10,716.98]  4,552,573,392]  0.8752030/11/15| 9.37
US TREASURY N/B 34,200,000 11,196.18  3,829,095,492 11,128.23]  3,805,856,601)  1.3752031/11/15| 7.83
US TREASURY N/B 35,790,000 10,633.33  3,805,669,417, 10,542.91  3,773,310,620| 0.625 2030/5/15 | 7.76
US TREASURY N/B 28,060,000 12,321.68  3,457,464,396) 12,220.40|  3,429,045,829 2.625 2029/2/15 | 7.05
US TREASURY N/B 27,080,000 11,436.67|  3,097,052,079 11,333.86|  3,069,210,149  1.500| 2030/2/15 | 6.31
US TREASURY N/B 22,470,000 12,135.14  2,726,767,964 12,044.08]  2,706,306,919 2.375| 2029/5/15 | 5.57
US TREASURY N/B 18,630,000 11,555.49  2,152,789,245) 11,459.22|  2,134,853,384)  1.625 2029/8/15 | 4.39
US TREASURY N/B 14,740,000 11,664.85  1,719,398,989) 11,561.13]  1,704,111,262]  1.7502029/11/15| 3.51
US TREASURY N/B 5,060,000 14,373.63 727,305,769 14,244..66) 720,780,025  5.250| 2029/2/15 | 1.48
US TREASURY N/B 2,610,000 15,222.74 397,313,702 15,087.01 393,771,097  5.375 2031/2/15 | 0.81
US TREASURY N/B 1,590,000 15,297.15 243,224,712 15,157.36 241,002,056  6.125 2029/8/15 | 0.50
US TREASURY N/B 1,010,000 15,726.44 158,837,086 15,578.98 157,347,780  6.250| 2030/5/15 | 0.32)
()
100.03
100.03
()
427,202,000.00 49,539,041,353 49,306,213,786] 101.44
)
2022 1 31
— 793,937,767 100.00
793,937,767 100.00
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