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FTSE Fixed Income LLC

LLC

JP GBI-EM

J.P. Morgan Securities LLC
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NISA

2024 1 1
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1,132,110,805 99.05
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— 10,888,761 0.95
1,142,999, 566 100.00
()
611,654,225 1.8381 1,124,281,631 1.8509 1,132,110,805/99.05)
)
99.05]
99.05]
1 )

1 (2016 5 20 ) 16,241 16,241 0.8120, 0.8120,
2 (2017 5 22 ) 7,489 7,489 0.9822 0.9822
3 (2018 5 21 ) 3,157 3,157 1.0814 1.0814
4 (2019 5 20 ) 2,020 2,020 1.0685 1.0685
5 (2020 5 20 ) 1,313 1,313 0.9567, 0.9567
6 (2021 5 20 ) 1,280 1,280 1.3511 1.3511
7 (2022 5 20 ) 1,041 1,041 1.3420 1.3420
8 (2023 5 22 ) 1,152 1,152 1.5886 1.5886
2022 5 1,098 — 1.4165 —
6 1,055 — 1.3606 —
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7 1,070 — 1.3903 —

8 1,073 — 1.3946 —

9 1,015 — 1.3202 —

10 1,117 — 1.4596 —

11 1,099 — 1.4383 —

12 1,013 — 1.3542 —

2023 1 1,073 — 1.4340) —

2 1,102 — 1.4832 —

3 1,060 — 1.4470) —

4 1,099 — 1.5073 —

5 1,142 — 1.5988 —

1

1 2015 6 23 2016 5 20 0.0000)

2 2016 5 21 2017 5 22 0.0000)

3 2017 5 23 2018 5 21 0.0000)

4 2018 5 22 2019 5 20 0.0000)

5 2019 5 21 2020 5 20 0.0000)

6 2020 5 21 2021 5 20 0.0000)

7 2021 5 21 2022 5 20 0.0000)

8 2022 5 21 2023 5 22 0.0000)

1 2015 6 23 2016 5 20 18.80)

2 2016 5 21 2017 5 22 20.96

3 2017 5 23 2018 5 21 10.10)

4 2018 5 22 2019 5 20 1.19

5 2019 5 21 2020 5 20 10.46

6 2020 5 21 2021 5 20 41.23

7 2021 5 21 2022 5 20 0.67,

8 2022 5 21 2023 5 22 18.38
100
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1 2015 6 23 2016 5 20 22,151,673,779 2,150,497,253

2 2016 5 21 2017 5 22 11,490,343 12,387,704,880

3 2017 5 23 2018 5 21 5,200,167 4,710,354,633

4 2018 5 22 2019 5 20 5,222,346 1,034,052,592

5 2019 5 21 2020 5 20 4,664,670 522,317,323

6 2020 5 21 2021 5 20 2,279,258 427,577,441

7 2021 5 21 2022 5 20 2,638,188 174,792,904

8 2022 5 21 2023 5 22 3,377,382 53,524,132

( 1

2023 5 31

86,661,500 7.66

600,453,434 53.04

24,115,994 2.13

103,071,631 9.10

26,889,376 2.38

14,255,474 1.26

16,052,516 1.42

86,047,102 7.60

32,967,363 2.91

34,978,007 3.09

8,441,987 0.75

15,936,102 1.41

52,668,902 465

14,812,847, 1.31

1,117,352,235 98.70,

— 14,737,593 1.30

1,132,089,828 100.00;

27/89



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

)
META PLATFORMS INC-CLASS A 1,633 34,333.10] 56,065,956 36,692.42 59,918,722] 5.29
MICROSOFT CORP 1,214 44,494 .38 54,016,179 46,293.22 56,199,971 4.96
REINSURANCE GROUP OF 1,874 20,992.05 39,339,113 19,964.74] 37,413,935 3.30
AMERICA
DISCOVER FINANCIAL 2,587 14,080.42] 36,426,072 14,441.03 37,358,961 3.30
SERVICES
SHELL PLC-ADR 4,364 8,444.90 36,853,559 8,035.37] 35,066,387 3.10|
SAMSUNG ELECTRONICS CO LTD 3,820 7,264.07 27,748,785 7,678.25 29,330,953 2.59
JAPPLE INC 1,170 24,482 .11 28,644,073 24,781.22 28,994,029 2.56|
ELI LILLY & CO 476 61,831.45 29,431,771 59,715.33 28,424,499 2.51
AIR LIQUIDE SA 1,182 24,444 5] 28,893,419 23,943.38 28,301,079 2.50
JAMAZON.COM INC 1,625 16,248.26 26,403,427 17,004.41] 27,632,180 2.44
1,900 13,610.00f 25,859, 000] 13,160.00f 25,004,000 2.21
LLOYDS BANKING GROUP PLC 308,094 81.14 25,001,200 78.53 24,195,833 2.14
VISA INC-CLASS A SHARES 754 32,609.73 24,587,743 30,978.62 23,357,882 2.06
2,900f 8,258.00 23,948,200 8,046.00] 23,333,400[ 2.06
JADVANCED MICRO DEVICES 1,306f 14,790.46) 19,316,342 17,508.98] 22,866,738 2.02
SCHNEIDER ELECTRIC SE 925 24,696.58 22,844,340 24,696.58] 22,844,340] 2.02
CARRIER GLOBAL CORP 3,876 5,980.75 23,181,419 5,835.39 22,618,001] 2.00|
3,700 6,060.00 22,422,000 5,936.00f 21,963,200] 1.94
ALLSTATE CORP 1,341 16,462.11] 22,075,690 15,466.94 20,741,177 1.83
JAMERICAN EXPRESS CO 932 21,377.82 19,924,130 22,085.05 20,583,274] 1.82
COMPAGNIE DE SAINT-GOBAIN 2,429 8,312.21 20,190,372 7,989.62 19,406,811 1.71]
TOTALENERGIES SE -SPON ADR 2,369 8,446.30 20,009, 287 8,085.69 19,155,010[ 1.69
CENTENE CORP 2,183 9,126.44 19,923,032 8,662.94 18,911,208( 1.67]
SWEDBANK AB - A SHARES 8,629 2,164.73 18,679,489 2,155.08] 18,596,198 1.64
GENERAL ELECTRIC CO 1,291 14,572.41] 18,812,994 14,312.44] 18,477,370] 1.63
[TRANSUNTON 1,811 9,874.75 17,883,174 10,169.66] 18,417,264 1.63
RENTOKIL INITIAL PLC 16,619 1,108.14 18,416,215 1,099.80 18,277,659 1.61]
ROCHE HOLDING AG- 383 44,535.95 17,057,271 44,425.84 17,015,100 1.50]
GENUSSCHEIN
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INTERCONTINENTAL EXCHANGE
INC

1,158

15,099.35

17,485,051

14,591.98

16,897,522

1.49

1QVIA HOLDINGS INC

599

27,851.95

16,683,323

27,765.31

16,631,421

1.47

.27

.45

.94

.92

Wl a|lr |k | >

.42

=
o

.60j

299

.28

.94

.26

.29

.44

.08

.86

ol s~ DN]| AR, |]O|IDN]|] W

.84

=
o

.98

-89

-96

.84

.25

w k||~

219

98.70
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2500 "
2015846/ 2017486R8 2016886/ 20214648

<HEMmL> <EALM10pE>  <MAL{I108#H> (EWMS78M

FAUH | 53.7%| | 1] META PLATFORMS INC-CLASS A| 7 XU | =1=7-2a5-F32| 5.4%

ISR 9.2%| |2|MICROSOFT CORP F AU | mEE 5.0%
8% 7.8% | | 3| RENSURANCE GROUP OF AMERICA | 7 XU# | S8 33%
fHUZ 7.7%| |4|DISCOVER FINANCIAL SERVICES | 7 XU |28 3.3%
WE 4.7%| |6/ SHELL PLC-ADR AF¥UZ [TRILF¥— 3.1%
A91—7| 3.1%| |6]SAMSUNG ELECTRONICS COLTD | W& | Wi 26%
AR 3.0%| | 7| APPLE INC FAUS | e 26%
59 24%| |8|ELILILLY & CO FRAUA |~NILATT 25%
By 2.2% mnummesu 25 |me 25%
FLIS2E]| 1.4%| 10 AMAZON.COM INC FAUD [—MHERRM-Y—ER | 25%

®¥IH—TF/FOHEDL !?H—ﬁxmﬂﬂml&ﬂ
BIMEERITY.

21.2% E04% 1 18.1%

o

N e
AT 2% A13.7% A6.4%

&40
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7 8
2022 5 20 2023 5 22

20,934,976 21,080,623

1,031,753,821 1,142,982,215

1,052,688,797 1,164,062,838

1,052,688,797 1,164,062,838

719,083 799,232

364,837 353,758

9,244,180 8,963,285

7 17

1,164,773 1,056,069

11,492,880 11,172,361

11,492,880 11,172,361

775,871,725 725,724,975

265,324,192 427,165,502

289,153,491 441,233,508

1,041,195,917 1,152,890,477

1,041,195,917 1,152,890,477

1,052,688,797

1,164,062,838
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7 8
2021 5 21 2022 5 21
2022 5 20 2023 5 22
1 18
22,186,500 204,091,878
22,186,501 204,091,896
1,988 4,686
787,332 712,812
19,948,910 18,060,946
1,192,884 1,079,957
21,931,114 19,858,401
255,387 184,233,495
255,387 184,233,495
255,387 184,233,495
7,435,438 5,564,575
332,857,786 265,324,192
1,027,578 1,482,945
1,027,578 1,482,945
61,381,121 18,310,555
61,381,121 18,310,555
265,324,192 427,165,502
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948,026,441 775,871,725
2,638,188 3,377,382
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775,871,725 725,724,975
7
2021 5 21 2022 5 21
2022 5 20 2023 5 22

5,907,741 5,348,997
A 0| A 25,611,320
B 0| B 146,371,766
c 1,925,616 | C 3,027,935
D 289,153,491 | D 269,250,422
E o4 291,079,107 | E + o+ 444,261,443
F a ) 3,750 | F a ) 6,121
G 0] 6 0
H a ) 0| H a ) 0
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621,828,092 1,142,982,215
621,828,092 1,142,982,215
)
2022 5 20 2023 5 22

6,864,743 17,109,020
745,132 874,321
1,002,954,301 1,125,970,794
10,190,616 6,713,059
8,545,868 =
746 1
11,683,407 254,365
3,849,635 3,344,897
1,044,834,448 1,154,266,457
1,044,834,448 1,154,266,457
1,298 6
13,045,657 11,257,490
13,046,955 11,257,496
13,046,955 11,257,496
678,027,089 621,828,092
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101,887,288
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127,780,433
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5
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404,130
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2,900 8,258.00 23,948,200

1,900 13,610.00 25,859,000

1,900 8,656.00 16,446,400

3,700 6,060.00 22,422,000

10,400 88,675,600

KINDER MORGAN INC 5,683 16.52 93,883.16
SHELL PLC-ADR 4,364 60.42 263,672.88
ITOTALENERGIES SE -SPON ADR 2,369 60.43 143,158.67|
PPG INDUSTRIES INC 554 14240 78,889.60
IAERCAP HOLDINGS NV 1,944 58.63 113,976.72
CARRIER GLOBAL CORP 3,876 42.79 165,854.04
GENERAL ELECTRIC CO 1,291 104 .26 134,599.66
ITRANSUNION 1,811 70.65 127,947.15
UBER TECHNOLOGIES INC 2,359 39.18 92,425.62
META PLATFORMS INC-CLASS A 1,633 24564 401,130.12
IAMAZON .COM INC 1,625 116.25 188,906.25
BECTON DICKINSON AND CO 486 251.88 122,413.68
CENTENE CORP 1,764 65.40; 115,365.60
BIOMARIN PHARMACEUTICAL INC 881 91.90 80,963.90
ELI LILLY & CO 565 442 .38 249,944.70Q
1QVIA HOLDINGS INC 426 199.44 84,961.44
ICICI BANK LTD-SPON ADR-ADR 4,632 22.99 106,489.68
IAMERICAN EXPRESS CO 932 15295 142,549.40
DISCOVER FINANCIAL SERVICES 2,587 100.74 260,614.38
INTERCONTINENTAL EXCHANGE INC 1,158 108.03 125,098.74
ONEMAIN HOLDINGS INC 2,200 36.95 81,290.00
VISA INC-CLASS A SHARES 754 233.31 175,915.74
EX INC 610] 177.83 108,476.30

IALLSTATE CORP 1,341 117.78 157,942.98
GLOBE LIFE INC 1,031 108.28 111,636.68
REINSURANCE GROUP OF AMERICA 1,874 150.19 281,456.06
ILLIS TOWERS WATSON PLC 519 229.67 119,198.73

48/89



EDINETOOOO
00000000000 DO00OmD((EL2430)
ooooodooodooodnoodd

MICROSOFT CORP 1,476 318.34 469,869.84
IAPPLE INC 1,170 175.16] 204,937.20
KEYSIGHT TECHNOLOGIES IN 636 157.19 99,972.84
ITE CONNECTIVITY LTD 927 12408, 115,022.16
IADVANCED MICRO DEVICES 1,673 105.82 177,036.86
IAPPLIED MATERIALS INC 694 126.95 88,103.30

55,845 5,283,704.08

(727,671,725)

AIR LIQUIDE SA 1,182 162.92 192,571.44
COMPAGNIE DE SAINT-GOBAIN 2,429 55.40, 134,566.60
SCHNEIDER ELECTRIC SE 925 164.60] 152,255.00
DEUTSCHE POST AG-REG 2,109 42.23 89,063.07
IVOLKSWAGEN AG-PFD 599 120.20 71,999.80
IAMADEUS 1T GROUP SA 1,403 67.70 94,983.10
KONINKLIJKE PHILIPS NV 4,059 18.90 76,731.33
BNP PARIBAS 1,611 59.85 96,418.35

14,317 908,588.69

(135,388,800)

RELX PLC 1,971 25.01 49,294.71
RENTOKIL INITIAL PLC 16,619 6.38 106,029.22
LLOYDS BANKING GROUP PLC 308,094 0.46 143,941.51

326,684 299,265.44

(51,383,876)

ROCHE HOLDING AG-GENUSSCHEIN 166 288.25 47,849.50
166 47,849.50

(7,337,720)

EPIROC AB-A 3,025 211.60] 640,090.00
ISVENSKA HANDELSBANKEN-A SHS 11,874 87.26) 1,036,125.24
SWEDBANK AB - A SHARES 8,629 168.20, 1,451,397.80
23,528 3,127,613.04

(41,003,006)

ESTAS WIND SYSTEMS A/S 2,088 207.65 433,573.20)
2,088 433,573.20)
(8,675,799)
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OVERSEA-CHINESE BANKING CORP 12,600] 12.25 154,350.00

12,600 154,350.00

(15,819, 331)

LG CORP 987 89,300.00 88,139,100.00
ISAMSUNG ELECTRONICS CO LTD 3,820 68,400.00 261,288,000.00
KT CORP 4,150 31,350.00 130,102,500.00

8,957 479,529,600.00;

(50,014,937)

454,585 1,125,970,794

(1,037,295,194)

(QD) O
2 O
@
ISHARES CORE MSCI EAFE-ETF 354 24,358.74
500 58 24,385.52
412 48,744.26
(6,713,059)
6,713,059
(6,713,059)
(QD) @)
2 @)
3
33 99.1% — 69.8%
2 — 0.9% 0.6%
8 100.0% — 13.0%
3 100.0% — 4.9%
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100.0% — 0.7%
100.0% — 3.9%
100.0% — 0.8%
100.0% — 1.5%
100.0% — 4.8%
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1,143,517,735

518,169

1,142,999,566

714,892,751

1.5988

1,141,763,445

9,673,617

1,132,089,828

611,654,225

1.8509
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855 256,616

799 219,042

313 9,702

486 209,340

56 37,573

43 1,054

13 36,518

38 59
19 52
193 64 2022 2023
31
( )
63 64
(2022 31 ) (2023 31 )

42,427 42,036
170 1,025
932 908
96 410
25,193 21,336
3 1,048 589
5,005 3,318
1,056 1,015
2 998 1,233
76,928 71,875
1 244 245
1 153 122
397 367
335 390
335 390
23,969 23,274
22,366 22,366
652 375
3,678 448
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50,667 46,465
51,399 47,224
128,328 119,099
( )
63 64

(2022 31 ) (2023 31 )
651 433
9,693 7,557
7 7
71 71
8,783 6,586
831 892
5,572 4,227
2,354 -
3,669 -
3,958 2,563
5 218
7,847 -
1,330 647
35,083 15,648
1,395 1,424
423 437
- 16
390 181
2,209 2,059
37,292 17,708
17,363 17,363
5,220 5,220
5,220 5,220
68,901 79,307
68,901 79,307
2,067 2,067
89,417 99,823
2,350 2,056
731 488
1,618 1,567
91,035 101,391
128,328 119,099
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( )
63 64
2021 2022
2022 31 ) 2023 31 )
94,938 73,998
4,743 3,479
99,682 77,477
42,026 30,699
987 755
1 3
23,000 17,479
1,042 1,170
21,932 16,282
25 26
598 581
1,014 948
143 139
308 309
52 56
13 16
494 427
67,628 50,469
11,759 9,818
156 314
5 234
7,229 6,544
143 147
4,225 2,577
22 56
29 24
66 205
429 433
937 938
394 383
169 155
172 183
1,171 1,097
3,888 4,291
19,042 17,588
13,010 9,420
( )
63 64
2021 2022
2022 31 ) 2023 31 )
71 107
5,257 9,255
1 1
1,548
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58 236
6,936 9,601
177 407
49 389
6
9 1
342
39 15
275 1,163
19,672 17,858
253 427
1,445
4,481
1,699 4,909
132 347
0 0
7,847
7,980 347
13,391 22,420
3,435 1,340
329
1,851 3,252
1,255 4,593
12,136 17,826
63 2021 2022
( )
17,363 5,220 5,220 61,956 61,956 2,067 82,472
5,191 5,191 5,191
12,136 12,136 12,136
6,944 6,944 6,944
17,363 5,220 5,220 68,901 68,901 2,067 89,417
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1,461 115 1,577 84,049
5,191
12,136
889 847 41 41
889 847 41 6,985
2,350 731 1,618 91,035
64 2022 2023 31
( )

17,363 5,220 5,220 68,901 68,901 2,067 89,417

7,420 7,420 7,420

17,826 17,826 17,826

10,406 10,406 10,406

17,363 5,220 5,220 79,307 79,307 2,067 99,823
2,350 731 1,618 91,035
7,420
17,826
294 242 51 51
294 242 51 10,355
2,056 488 1,567 101,391
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63 64
(2022 31 ) (2023 31 )
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823 879
( ) (
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( ) (
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63 64
2021 2022
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63 2021 2022
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() 2,860,000 2,860,000
)
( )
2011
432,300 432,300
(€D)
2016 o 1,016,000 928,000 88,000
2016 @ 1,772,000 956,000 816,000
2017 o 2,607,000 1,071,000 | 1,536,000
5,827,300 3,387,300 | 2,440,000
)
2016 (1)88,000 2016 (2)816,000 2017
(1)847,000
2017 w
689,000
(@)
( ) )
2021 25 5,191 26.74 | 2021 31 2021 29
2
( ) (@)
2022 2 7,420 38.22 | 2022 31 | 2022 27
64 2022 2023 31
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)
( )
2016
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