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FTSE Fixed Income LLC
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FTSE Fixed Income

J.P. Morgan Securities LLC

1.1 1
0.803 0.73
10
10
0.73 0.35 0.35 0.03
0.63 0.30 0.30 0.03
0.53 0.25 0.25 0.03
0.43 0.20 0.20 0.03
0.5

0.33 0.15 0.15 0.03
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2022 5 31
71,653,945,031 99.20,
— 576,242,971 0.80;
72,230,188,002 100.00;
)
69,526,436, 087 1.0246( 71,236,786,414 1.0306[ 71,653,945,031/99.20)
()
99.20
99.20
1 ()

(2019 11 15 ) 4,586 4,595 1.005§ 1.0076
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2 (2020 5 15 ) 5,430 5,440 1.0019 1.0039
3 (2020 11 16 ) 13,128 13,154 1.0298 1.0318
4 (2021 5 17 ) 36,890, 36,961 1.0323 1.0343
5 (2021 11 15 ) 59,710 59,823 1.0527, 1.0547
6 (2022 5 16 ) 71,957, 72,101 1.0022 1.0042
2021 5 37,548 — 1.0354 —
6 39,748 — 1.0446] —
7 43,751 — 1.0511 —
8 49,118 — 1.0532 —
9 53,858 — 1.0522 —
10 57,642 — 1.0526] —
11 62,098 — 1.0521] —
12 68,500 — 1.0551] —
2022 1 71,658 — 1.0461] —
2 73,342 — 1.0343 —
3 73,609 — 1.0235] —
4 72,955 — 1.0121] —
5 72,230 — 1.0079 —
1 2019 7 2 2019 11 15 0.0020
2 2019 11 16 2020 5 15 0.0020
3 2020 5 16 2020 11 16 0.0020
4 2020 11 17 2021 5 17 0.0020
5 2021 5 18 2021 11 15 0.0020
6 2021 11 16 2022 5 16 0.0020
1 2019 7 2 2019 11 15 0.76
2 2019 11 16 2020 5 15 0.17
3 2020 5 16 2020 11 16 2.98
4 2020 11 17 2021 5 17 0.44
5 2021 5 18 2021 11 15 2.17
6 2021 11 16 2022 5 16 4.61
)
100
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1 2019 7 2 2019 11 15 4,624,151,718 63,213,377
2 2019 11 16 2020 5 15 1,968,849,527 1,109,849,266
3 2020 5 16 2020 11 16 8,137,380,007| 807,936,738
4 2020 11 17 2021 5 17 23,915,186,642 927,180,540
5 2021 5 18 2021 11 15 23,472,776,073 2,489,229,432
6 2021 11 16 2022 5 16 18,258,956,561 3,178,244,521

()1

2022 5 31
72,017,641,696 100.50]
— 361,229,985 0.50;
71,656,411,711 100.00;
— 28,115,988,920 39.24
)

() )
4,500,000,000 100.38(  4,517,365,500) 100.49]  4,522,455,000 0.960/2079/12/24] 6.31
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4,500,000,000] 99.80 4,491,229,500 99.77]  4,489,690,500 1.600/2058/10/11| 6.27|
4,400,000,000 97.79  4,303,081,200) 98.87|  4,350,583,600 1.130| 2061/2/10 | 6.07]
DAI-ICHI LIFE 32,010,000 12,167.74  3,894,894,561 12,400.57|  3,969,423,620 4.000/9999/99/99| 5.54
INSURANCE
3,200,000,000] 105.99  3,391,990,400) 106.11]  3,395,664,000] 1.740] 2050/12/2 | 4.74]
SUMITOMO LIFE 17,820,000 12,222.231  2,178,002,343 12,324.67] 2,196,257,951f 4.000| 2077/9/14 | 3.06]
INSUR
[SOFTBANK GROUP 18,000,000 11,170.29] 2,010,653,325 11,490.82] 2,068,347,825( 4.000] 2026/7/6 | 2.89
CORP
NISSAN MOTOR CO 17,000,000 11,957.29] 2,032,739,562 12,125.98 2,061,418,017| 4.810| 2030/9/17 | 2.88
MIZUHO FINANCIAL 17,387,000] 10,476.32 1,821,518,603 10,669.50, 1,855,106,837| 2.564) 2031/9/13 | 2.59
GROUP
NIPPON LIFE 17,000, 000] 10,733.27|  1,824,657,365 10,741.38  1,826,035,355 2.900| 2051/9/16 | 2.55
INSURANCE
NIPPON LIFE 15,700, 000] 10,703.88  1,680,510,236 10,852.39] 1,703,826,730] 2.750| 2051/1/21 | 2.38
INSURANCE
1,600,000, 000 101.500 1,624,006,400) 101.49( 1,623,912,000] 1.240/2060/12/17( 2.27
NTT FINANCE CORP 13,000, 000] 12,501.29] 1,625,168,082 12,407.80] 1,613,015,170] 0.39912028/12/13| 2.25
1,600,000, 000 98.39| 1,574,326,400 98.57] 1,577,257,600 0.670 2058/6/21 | 2.20|
1,500,000,000] 101.00|  1,515,037,500) 100.73]  1,510,951,500 1.259| 2082/3/20 | 2.11
1,500,000,000] 98.71  1,480,786,500 98.09] 1,471,425,000( 1.000(2081/10/14( 2.05|
[SOFTBANK GROUP 11,200, 000] 12,753.73]  1,428,418,672 13,032.27 1,459,614,810( 2.125( 2024/7/6 | 2.04
CORP
1,400,000, 000 102.03  1,428,462,000) 101.68[ 1,423,598,400] 1.550] 2050/9/9 | 1.99
1,400,000,000] 100.38(  1,405,447,400) 100.48]  1,406,785,800 1.170/2056/10/19] 1.96
1,400,000, 000 100.59]  1,408,317,400] 99.93  1,399,088,600 1.310 2081/6/15 | 1.95
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1,300,000, 000 100.16  1,302,111,200 100.08]  1,301,040,000] 1.300{9999/99/99| 1.82
1,200,000, 000, 101.39  1,216,705,200 101.47(  1,217,706,000] 1.390 2050/9/9 | 1.70)
NOMURA HOLDINGS 11,000,000 10,971.27]  1,206,839,850 11,065.39|  1,217,193,514 2.999 2032/1/22 | 1.70
INC
1,100,000, 000, 103.01)  1,133,110,000 102.14  1,123,562,000] 1.370| 2035/7/13 | 1.57,
FUKOKU MUTUAL LIFE] 8,140,000 12,767.34  1,039,262,002 12,818.43  1,043,420,674| 5.000[9999/99/99| 1.46
INSUR
1,000,000, 000 102.03  1,020,370,000 102.14]  1,021,445,000] 2.500| 2051/3/18 | 1.43
900,000,000 98.95) 890,560,800 99.11 892,050,300 0.880| 2051/8/2 [ 1.24
900,000,000 98.70 888,309,900 98.28 884,596,500  0.900{9999/99/99| 1.23
900,000,000 98.64 887,805,000 98.13 883,170,000(  1.050| 2036/4/22 | 1.23
NOMURA HOLDINGS 7,000,000 11,664.68 816,528,239 11,734.31 821,402,094  2.329| 2027/1/22 | 1.15
INC
)
100.50
100.50
)
190,000,000.00f 24,564,625,000 24,305,465,000 33.92
27,650,000.00 3,733,637,565 3,810,523,920 5.32

(

)
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44,000,000,000; 44,124,996,500
DAI-ICHI LIFE INSURANCE-4.0%-99/99/99 27,010,000.00; 25,609,423.17
FUKOKU MUTUAL LIFE INSUR-5.0%- 7,090,000.00 7,056,251.60
99/99/99
MARUBENI CORP-1.577%-26/09/17 19,000,000.00 17,130,812.68
MEIJI YASUDA LIFE INSURA-5.2%- 3,700,000.00 3,729,937.80
45/10/20
MEIJI YASUDA LIFE INSURA-5.1%- 2,350,000.00 2,365,079.01
48/04/26
MITSUBISHI UFJ FIN GRP-2.852%- 5,700,000.00 4,900,887.75
33/01/19
MITSUBISHI UFJ FIN GRP-4.315%- 3,000,000.00 2,923,341.90
33/04/19
MITSUI SUMITOMO INSURANC-4.95%- 3,000,000.00 3,004,879.50
99/99/99
MIZUHO FINANCIAL GROUP-2.564%- 17,387,000.00 14,207,305.22
31/09/13
NIPPON LIFE INSURANCE-4.7%-46/01/20 1,500,000.00 1,480,140.91
NIPPON LIFE INSURANCE-3.4%-50/01/23 2,000,000.00 1,774,685.50
NIPPON LIFE INSURANCE-2.75%-51/01/21 15,700,000.00 13,107,481.76
NIPPON LIFE INSURANCE-2.9%-51/09/16 17,000,000.00 14,231,786.64
NISSAN MOTOR CO-4.345%-27/09/17 6,000,000.00 5,707,704.96
NISSAN MOTOR CO-4.81%-30/09/17 17,000,000.00 15,854,766.10
NOMURA HOLDINGS INC-2.329%-27/01/22 7,000,000.00 6,368,678.26
NOMURA HOLDINGS INC-2.999%-32/01/22 11,000,000.00 9,412,993.14
SOFTBANK GROUP CORP-4.0%-26/07/06 18,000,000.00 15,682,500.00
SUMITOMO LIFE INSUR-4.0%-77/09/14 11,820,000.00 11,248,172.74
SUMITOMO LIFE INSUR-3.375%-81/04/15 5,000,000.00 4,403,125.80
SUMITOMO MITSUI FINL GRP-2.472%- 5,000,000.00 4,430,742 .45
29/01/14
SUMITOMO MITSUI FINL GRP-3.202%- 490,000.00; 443,314.10
29/09/17
205,747,000.00] 185,074,010.99

(23,994,845,524)
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