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FTSE Fixed Income LLC
LLC
JP GBI-EM
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2022 1 31

2,746,958,000] 99.26

— 20,597,742 0.74
2,767,555,742 100.00

)

120,000 1,171.00 140,520,000 1,133.00 135,960,000 4.91
60,000 2,108.00 126,480,000 2,108.00 126,480,000 4.57
38,000 3,061.22 116,326,668 2,928.00) 111,264,000 4.02
60,000 1,698.44 101,906,429 1,560.00) 93,600,000 3.38
16,000, 6,282.31 100,517,020 5,740.00 91,840,000 3.32
51,000 1,792.67 91,426,260 1,776.00) 90,576,000 3.27
45,000 2,013.71 90,617,177 1,980.00 89,100,000 3.22
22,500 4,395.00 98,887,500 3,910.00 87,975,000 3.18
32,000 2,907.00 93,024,000 2,713.00) 86,816,000| 3.14
145,000 572.59 83,026,818 574.00) 83,230,000 3.01
33,000 2,633.00 86,889,000 2,512.00) 82,896,000| 3.00
14,000 6,510.00) 91,140,000 5,760.00 80,640,000| 2.91
24,000 3,410.00 81,840,000 3,300.00 79,200,000 2.86
6,000 13,107.95) 78,647,734 13,100.00] 78,600,000 2.84
135,000 546.42) 73,766,700 535.00) 72,225,000 2.61
75,000 1,045.00) 78,375,000 962.00) 72,150,000 2.61
55,000 1,539.00 84,645,000 1,292.00 71,060,000 2.57
24,500 3,251.05 79,650,950 2,900.00) 71,050,000 2.57
45,000 1,694.24 76,240,800 1,560.00 70,200,000 2.54
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45,000 1,546.00 69,570,000 1,541.00 69,345,000] 2.51f

27,500 2,657.00f 73,067,500 2,442.00 67,155,000] 2.43

29,000} 2,454 .99 71,194,908 2,288.00 66,352,000] 2.40

29,000f 2,139.00f 62,031,000 2,104.00 61,016,000] 2.20

77,500 851.62 66,001,255 784.00f 60,760,000] 2.20

65,000f 943 .24 61,310,815 915.00f 59,475,000 2.15

21,000 2,932.914 61,591,187 2,830.00 59,430,000] 2.15

14,000 4,410.23 61,743,220 4,100.00f 57,400,000[ 2.07

22,000f 2,643.77| 58,163,003} 2,537.00 55,814,000] 2.02

6,000 9,290.00f 55,740,000 8,900.00f 53,400,000] 1.93

32,500 1,507.19 48,983,860 1,409.00 45,792,500 1.65]
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)
34 (2013 1 10 ) 1,704 1,735 3,289 3,349
35 (2014 1 10 ) 3,370 3,403 6,279 6,339
36 (2015 1 13 ) 2,926 2,952 6,667, 6,727
37 (016 1 12 ) 2,644 2,666 6,998 7,058
38 (2017 1 10 ) 2,822 2,843 7,943 8,003
39 (2018 1 10 ) 3,667 3,686 11,616 11,676
40 (2019 1 10 ) 2,710 2,727 9,190 9,250
41 (2020 1 10 ) 2,820 2,836 10,798 10,858
42 (021 1 12 ) 2,834 2,849 11,602 11,662
43 (2022 1 11 ) 2,966 2,979 13,156 13,216
2021 1 2,788 — 11,539 —
2 2,817 — 11,788 —
3 3,114 — 13,214 _
4 2,955 — 12,644 —
5 3,053 — 13,102 —
6 3,183 — 13,690 —
7 3,127 — 13,428 —
8 3,152 — 13,611 —
9 3,278 — 14,221 —
10 3,225 — 13,975 —
11 3,004 — 13,652 —
12 3,151 — 13,974 —
2022 1 2,767 — 12,296 —
34 2012 1 11 2013 10 60.0000)
35 2013 1 11 2014 10 60.0000)
36 2014 1 11 2015 13 60.0000)
37 2015 1 14 2016 12 60.0000)
38 2016 1 13 2017 10 60.0000)
39 2017 1 11 2018 10 60.0000)
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40 2018 1 11 2019 1 10 60.0000]
41 2019 1 11 2020 1 10 60.0000]
42 2020 1 11 2021 1 12 60.0000]
43 2021 1 13 2022 1 11 60.0000
34 2012 1 11 2013 1 10 24.96
35 2013 1 11 2014 1 10 92.73
36 2014 1 11 2015 1 13 7.13
37 2015 1 14 2016 1 12 5.86
38 2016 1 13 2017 1 10 14.36
39 2017 1 11 2018 1 10 47.00
40 2018 1 11 2019 1 10 20.37
41 2019 1 11 2020 1 10 18.15
42 2020 1 11 2021 1 12 8.00]
43 2021 1 13 2022 1 11 13.91
100
34 2012 1 11 2013 1 10 4,200 30,820
35 2013 1 11 2014 1 10 179,367 160,663
36 2014 1 11 2015 1 13 95,325 193,209
37 2015 1 14 2016 1 12 48,166 109,282
38 2016 1 13 2017 1 10 5,141 27,686
39 2017 1 11 2018 1 10 13,685 53,243
40 2018 1 11 2019 1 10 10,370 31,227,
41 2019 1 11 2020 1 10 1,440 35,088
42 2020 1 11 2021 1 12 784 17,716
43 2021 1 13 2022 1 11 3,805 22,642
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42 43

2021 1 12 2022 1 11
31,724,038 41,537,162
2,819,298,300 2,956,915,500
37,650,153 85,317,989
8,131,500 10,100,000
2,896,803,991 3,093,870,651
2,896,803,991 3,093,870,651
35,998,165 101,234,839
14,659,200 13,528,980
990,316 =
1,454,801 1,757,046
9,020,143 10,894,031
8 4
58,131 70,224
62,180,764 127,485,124
62,180,764 127,485,124
2,443,200,000 2,254,830,000
391,423,227 711,555,527
1,370,690, 425 1,513,049,058
2,834,623,227 2,966,385,527
2,834,623,227 2,966,385,527

2,896,803,991

3,093,870,651
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42 43
2020 1 11 2021 1 13
2021 1 12 2022 1 11
47,377,250 68,474,200
15 2
175,584,413 348,350,243
729 19,314
222,962,407 416,843,759
3,997 1,819
2,762,887 3,403,311
17,130,610 21,101,273
110,406 136,015
20,007,900 24,642,418
202,954,507 392,201,341
202,954,507 392,201,341
202,954,507 392,201,341
9,295,965 35,276,389
208,380,711 391,423,227
- 13,278,307
- 13,278,307
14,548,756 36,541,979
14,074,791 36,541,979
473,965 A
14,659,200 13,528,980
391,423,227 711,555,527
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1
2
3
1 11 1 10
2021 1 13 2022 1 11
42 43
2021 1 12 2022 1 11
2,612,520,000 2,443,200,000
7,840,000 38,050,000
177,160,000 226,420,000
244,320 225,483
42 43
2020 1 11 2021 1 13
2021 1 12 2022 1 11
42,347,879 A 62,002,725
0 B 220,029,126
393,838,326 C 384,369,964
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D 1,343,001,746 D 1,244,546,187
E + o+ 4 1,779,187,951 E + o+ 4 1,910,948,002
F Qa ) 7,282 F Q ) 8,474
G 14,659,200 | G 13,528,980
H 60 H 60
42 43
2020 1 11 2021 1 13
2021 1 12 2022 1 11
42 43
2021 1 12 2022 1 11
€Y €))
@ @
©) ©)
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42 2021 1 12
438,175,670
438,175,670

43 2022 1 11
222,269,557
222,269,557

42 43
2021 1 12 2022 1 11
11,602 [1 13,156
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130,000 547.00 71,110,000
5,000 13,060.00 65,300,000
15,000 2,185.00 32,775,000
2,500, 891.00 2,227,500
120,000 570.00 68,400,000
120,000 1,171.00] 140,520,000
12,000 2,690.00 32,280,000
60,000 2,108.00 126,480,000
38,000 3,065.00 116,470,000
6,000 2,013.00 12,078,000
1,000 4,685.00 4,685,000
44,500 1,693.00] 75,338,500
8,000 1,630.50] 13,044,000
5,000, 1,213.00] 6,065,000
15,500 6,300.00 97,650,000
4,000 4,150.00 16,600,000
24,000 3,250.00 78,000,000
20,000 1,504.00, 30,080,000
33,000 3,410.00 112,530,000
27,500 2,452.00 67,430,000
10,000 924.00 9,240,000
47,500 885.00 42,037,500
20,000 6,510.00 130,200,000
15,500 4,405.00 68,277,500
75,000 1,539.00, 115,425,000
34,000 4,395.00 149,430,000
13,000 2,683.00 34,879,000
2,000 4,415.00 8,830,000
35,000 2,657.00 92,995,000
2,000 4,730.00 9,460,000
32,000 2,907.00 93,024,000
64,000 1,546.00] 98,944,000
34,000 2,139.00 72,726,000
1,000 7,070.00 7,070,000
7,000 9,290.00 65,030,000
25,000 1,919.00, 47,975,000
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36,000 2,633.00 94,788,000
9,000 5,019.00 45,171,000
25,000 476.00 11,900,000
8,000, 3,898.00 31,184,000
1,000 5,820.00 5,820,000
37,000 2,027.00 74,999,000
51,000 1,722.00] 87,822,000
10,500 4,000.00 42,000,000
30,000 471.00 14,130,000
71,000 1,793.00] 127,303,000
107,500 1,045.00] 112,337,500
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