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FRLTHIET,
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LTE WL A R E 2 SR A h Tk T 0T, IR Al ERS
EDCTRHELERRE R RISV HIET,
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Bloomberg LP.(Fil—Lsi—4 - Ti-E=) FiRET 50 BEOER
|RLTHNET,
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MY ETH), Y7 FOEBREZICEL, —DEESE A

FTSEHABE M+ 2E, FTSE Fixed Income LLC C£HEEEN, AE£
FTSE#REH-Tv7Z | (HRFEFOEMOBERFIEZXEFETIHORMEETMEFTHL A%

BAE{HE NOMURA-BPI(E{)

FEER | ek ma-) (2D AT, FHSRICR T SE A FHIE, ZDIBTORBIER T ~T FTSE
Fixed IncomeLLC IZIRBLET,

FTSEHBEHBERT Ty 7. FTSE Fixed Income LLC (CLHEE
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0.440 0.40
1.870 1.70
1.430 1.30
1.870 1.70 + 0.3
+ 0.3
1.30 0.55 0.70 0.05
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2022 12
18,718,767 52.76
15,831,215 44 .62
929,044 2.62
35,479,026 100.00
)
)
i - 1,560 |  6,684.00| 10,427,194|  6,672.15| 10,408,563 | 29.34
7,757,925 1.0372| 8,046,519 1.0758 | 8,345,975 | 23.52
i ETF 1,600| 5,740.60| 9,184,963|  5,193.87| 8,310,204 | 23.42
225 6,700,000 1.0850 | 7,269,500 1.1172| 7,485,240 | 21.10
)
44 .62
52.76
97.38
1 )
13 (2014 6 2 ) 171,195,169 171,195,169 0.8400 0.8400
14 (2015 6 1 ) 95,012,596 95,012,596 0.8501 0.8501
15 (2016 5 31 ) 72,974,806 72,974,806 0.7565 0.7565
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16 (2017 5 31 ) 62,342,423 62,342,423 0.6851 0.6851
17 (2018 5 31 ) 42,862,116 42,862,116 0.6050 0.6050
18 (2019 5 31 ) 35,644,722 35,644,722 0.5866 0.5866
19 (2020 6 1 ) 37,479,273 37,479,273 0.5867 0.5867
20 (2021 5 31 ) 38,112,566 38,112,566 0.6017 0.6017
21 (2022 5 31 ) 36,314,332 36,314,332 0.5729 0.5729
22 (2022 11 30 ) 36,478,192 36,478,192 0.5855 0.5855
2021 12 36,296,389 - 0.5853 -

2022 1 34,936,710 - 0.5605 -

2 34,885,325 - 0.5573 -

3 36,057,526 - 0.5737 -

4 36,255,472 - 0.5744 -

5 36,314,332 - 0.5729 -

6 37,044,345 - 0.5820 -

7 35,413,906 - 0.5772 -

8 35,905,157 - 0.5828 -

9 36,370,724 - 0.5881 -

10 37,253,863 - 0.6002 -

11 36,478,192 - 0.5855 -

12 35,479,026 - 0.5677 -
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1
13 2013 6 1 2014 6 2 0.0000
14 2014 6 3 2015 6 1 0.0000
15 2015 6 2 2016 5 31 0.0000
16 2006 6 1 2017 5 31 0.0000
17 2017 6 1 2018 5 31 0.0000
18 2018 6 1 2019 5 31 0.0000
19 2009 6 1 2020 6 1 0.0000
20 2020 6 2 2021 5 31 0.0000
21 2021 6 1 2022 5 31 0.0000
22 2022 6 1 2022 11 30 0.0000
13 2013 6 1 2014 6 2 3.99
14 2014 6 3 2015 6 1.20
15 2015 6 2 2016 5 31 11.01
16 2006 6 1 2017 5 31 9.44
17 2017 6 1 2018 5 31 11.7
18 2018 6 1 2019 5 31 3.0
19 2019 6 1 2020 6 1 0.0
20 2020 6 2 2021 5 31 2.6
21 2021 6 1 2022 5 31 4.8
22 2022 6 1 2022 11 30 2.2
)
100
13 2013 6 1 2014 6 2 8,464,258 29,504,606
14 2014 6 3 2015 6 1 7,212,864 99,248,835
15 2015 6 2 2016 5 31 5,116,212 20,415,139
16 2016 6 1 2017 5 31 4,313,491 9,781,836
17 2017 6 1 2018 5 31 2,415,424 22,572,789
18 2018 6 1 2019 5 31 5,457,455 15,534,061
19 2019 6 1 2020 6 1 3,521,215 401,920
20 2020 6 2 2021 5 31 3,793,980 4,332,671
21 2021 6 1 2022 5 31 3,317,099 3,280,991
22 2022 6 1 2022 11 30 1,538,610 2,614,101
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2022 12
50,306,457 44 .52
27,725,764 24 .54
32,690,404 28.93
— 2,279,421 2.02
113,002,046 100.00
)
)
i uscr-— - UCITS 6,830|  8,020.67 | 54,842,693|  7,365.51| 50,306,457 | 44.52
ETF Dist
225 20,000,000 1.0850 | 21,700,000 1.1172 | 22,344,000 | 19.77
i - 2,200|  6,684.00| 14,705,017|  6,672.15| 14,678,743 | 12.99
i ETF 2,512|  5,740.60| 14,420,392 |  5,193.87| 13,047,021 11.55
5,003,432 1.0372| 5,282,907 1.0758| 5,479,514| 4.85
4,394,880 1.1242| 4,940,724 1.1074| 4,866,890 | 4.31
)
)
28.93
69.05
97.98
1 )
13 (2014 6 2 ) 345,348,621 345,348,621 1.0400 1.0400
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14 (2015 6 1 ) 350,438,535 350,438,535 1.2058 1.2058
15 (2016 5 31 ) 301,954,883 301,954,883 1.0622 1.0622
16 (2017 5 31 ) 195,746,135 195,746,135 1.0946 1.0946
17 (2018 5 31 ) 139,736,673 139,736,673 1.0859 1.0859
18 (2019 5 31 ) 108,321,229 108,321,229 1.0425 1.0425
19 (2020 6 1 ) 110,018,615 110,018,615 1.0362 1.0362
20 (2021 5 31 ) 126,080,257 126,080,257 1.2224 1.2224
21 (2022 5 31 ) 119,921,211 119,921,211 1.2367 1.2367
22 (2022 11 30 ) 118,917,151 118,917,151 1.2451 1.2451
2021 12 121,519,544 - 1.2666 -
2022 1 115,236,968 - 1.1984 -
2 114,844,288 - 1.1917 -
3 122,276,255 - 1.2663 -
4 119,496,265 - 1.2350 -
5 119,921,211 - 1.2367 -
6 118,577,088 - 1.2244 -
7 117,468,441 - 1.2365 -
8 118,486,501 - 1.2448 -
9 116,086,266 - 1.2172 -
10 121,034,518 - 1.2697 -
11 118,917,151 - 1.2451 -
12 113,002,046 - 1.1925 -
1

13 2013 6 1 2014 6 2 0.0000

14 2014 6 3 2015 6 0.0000

15 2015 6 2 2016 5 31 0.0000

16 2006 6 1 2017 5 31 0.0000

17 2017 6 1 2018 5 31 0.0000

18 2018 6 1 2019 5 31 0.0000

19 2019 6 1 2020 6 1 0.0000

20 2020 6 2 2021 5 31 0.0000

21 2021 6 1 2022 5 31 0.0000

22 2022 6 1 2022 11 30 0.0000
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13 2013 6 1 2014 6 2 1.68
14 2014 6 3 2015 6 1 15.94
15 2015 6 2 2016 5 31 11.91
16 2006 6 1 2017 5 31 3.05
17 2017 6 1 2018 5 31 0.8
18 2018 6 1 2019 5 31 4.0
19 2009 6 1 2020 6 1 0.6
20 2020 6 2 2021 5 31 18.0
21 2021 6 1 2022 5 31 1.2
22 2022 6 1 2022 11 30 0.7
)
100
13 2013 6 1 2014 6 2 21,156,485 122,768,471
14 2014 6 3 2015 6 1 17,369,486 58,791,920
15 2015 6 2 2016 5 31 15,965,731 22,328,253
16 2006 6 1 2017 5 31 14,086,010 119,524,860
17 2017 6 1 2018 5 31 1,655,865 51,807,491
18 2018 6 1 2019 5 31 3,198,152 27,969,720
19 2009 6 1 2020 6 1 3,240,827 974,704
20 2020 6 2 2021 5 31 2,974,602 6,005,853
21 2021 6 1 2022 5 31 3,378,736 9,553,279
22 2022 6 1 2022 11 30 1,161,945 2,624,235
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2022 12
331,595,417 68.98
140,606,855 29.25
— 8,528,668 1.77
480,730,940 100.00
)
i MSCH - uerTs 45,020 8,029.67 | 361,496,058 7,365.51| 331,595,417 | 68.98
ETF Dist
91,462,953 1.1242 | 102,822,651 1.1074 | 101,286,074 | 21.07
225 33,000,000 1.0850 | 35,805,000 1.1172| 36,867,600 | 7.67
2,280,332 1.0372 2,365,160 1.0758 2,453,181 | 0.51
)

29.25

68.98

98.23
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)
13 (2014 6 2 ) 874,034,621 874,034,621 1.0683 1.0683
14 (2015 6 ) 822,664,610 822,664,610 1.3304 1.3304
15 (2016 5 31 ) 686,339,660 686,339,660 1.1442 1.1442
16 (2017 5 31 ) 532,632,765 532,632,765 1.2577 1.2577
17 (2018 5 31 ) 418,253,660 418,253,660 1.3345 1.3345
18 (2019 5 31 ) 392,059,727 392,059,727 1.3039 1.3039
19 (2020 6 1 ) 405,018,616 405,018,616 1.3421 1.3421
20 (2021 5 31 ) 508,071,050 508,071,050 1.7992 1.7992
21 (2022 5 31 ) 508,398,119 508,398,119 1.8653 1.8653
22 (2022 11 30 ) 506,690,815 506,690,815 1.8993 1.8993
2021 12 531,624,439 - 1.9430 -
2022 1 489,878,745 - 1.7887 -
2 489,409,773 - 1.7829 -
3 532,842,801 - 1.9390 -
4 503,323,554 - 1.8509 -
5 508,398,119 - 1.8653 -
6 485,711,901 - 1.8151 -
7 494,245,396 - 1.8562 -
8 498,355,590 - 1.8807 -
9 478,816,311 - 1.8028 -
10 509,242,809 - 1.9130 -
11 506,690,815 - 1.8993 -
12 480,730,940 - 1.7982 -
1

13 2013 6 1 2014 6 2 0.0000

14 2014 6 3 2015 6 1 0.0000

15 2015 6 2 2016 5 31 0.0000

16 2006 6 1 2017 5 31 0.0000

17 2017 6 1 2018 5 31 0.0000

18 2018 6 1 2019 5 31 0.0000

19 2009 6 1 2020 6 1 0.0000

20 2020 6 2 2021 5 31 0.0000

21 2021 6 1 2022 5 31 0.0000

22 2022 6 1 2022 11 30 0.0000
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13 2013 6 1 2014 6 2 4.79
14 2014 6 3 2015 6 1 24.53
15 2015 6 2 2016 5 31 14.00
16 2006 6 1 2017 5 31 9.92
17 2017 6 1 2018 5 31 6.1
18 2018 6 1 2019 5 31 2.3
19 2009 6 1 2020 6 1 2.9
20 2020 6 2 2021 5 31 34.1
21 2021 6 1 2022 5 31 3.7
22 2022 6 1 2022 11 30 1.8
)
100
13 2013 6 1 2014 6 2 64,238,659 333,891,922
14 2014 6 3 2015 6 1 47,788,039 247,607,970
15 2015 6 2 2016 5 31 42,063,542 60,555,138
16 2006 6 1 2017 5 31 34,040,129 210,382,345
17 2017 6 1 2018 5 31 5,358,981 115,437,286
18 2018 6 1 2019 5 31 14,668,128 27,412,260
19 2009 6 1 2020 6 1 14,933,120 13,832,099
20 2020 6 2 2021 5 31 17,693,399 37,088,931
21 2021 6 1 2022 5 31 9,508,803 19,339,380
22 2022 6 1 2022 11 30 3,754,873 9,533,110
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20 21

(2021 5 31 ) (2022 5 31 )
1,576 87,917
1,174,523 1,267,903
19,086,970 16,637,422
18,405,039 18,948,566
38,668,108 36,941,808
38,668,108 36,941,808
3 -
10,329 9,818
257,818 245,411
287,392 372,247
555,542 627,476
555,542 627,476
63,346,056 63,382,164
25,233,490 27,067,832
609,581 578,746
38,112,566 36,314,332
38,112,566 36,314,332
38,668,108 36,941,808
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20 21
2020 6 2 2021 6 1
2021 5 31 2022 5 31
31,873 82,300
1,726,053 3,686,485
322,304 3,092,950
2,080,230 511,235
20,993 20,332
524,386 508,135
570,852 749,447
1,116,231 1,277,914
963,999 1,789,149
963,999 1,789,149
963,999 1,789,149
51,118 29,030
26,405,474 25,233,490
1,789,387 1,307,375
1,789,387 1,307,375
1,530,284 1,381,598
1,530,284 1,381,598
25,233,490 27,067,832
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21
2021 6 1
2022 5 31
(D)
( 12
133 ) 60
61
20 21
2021 5 31 2022 5 31
63,884,747 63,346,056
3,793,980 3,317,099
4,332,671 3,280,991
25,233,490 27,067,832
63,346,056 63,382,164
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20 21
2020 6 2 2021 6 1
2021 5 31 2022 5 31
14,236 0
0 0
935,583 967,800
595,345 578,746
1,545,164 1,546,546
63,346,056 63,382,164
243.92 244.00
0 0
0 0
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20 21
2020 6 2 2021 6 1
2021 5 31 2022 5 31
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20 21
2020 6 2 2021 6 1
2021 5 31 2022 5 31
867,972 1,180,472
858,081 2,159,037
1,726,053 3,339,509
20 21
2021 5 31 2022 5 31
1 0.6017 0.5729
a (6,017 ) (5,729 )
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9,031,935 9,367,922
MASAMITSU 225 6,700,000 7,269,500
15,731,935 16,637,422
16,637,422
i ETF 1,600 69,216.00
i
- 1,560 78,577.20
147,793.20
3,160 | (15 943.566)
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