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FTSE Fixed Income

FTSE Fixed Income LLC

J.P. Morgan Securities
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2.2
0.3
1.012 0.92
0.6 0.605 0.55
0.4 0.6 0.33 0.30
0.2 0.4 0.165 0.15
0.1 0.2 0.066 0.06
0.1 0.66
0.6
X
0.92 0.42 0.40 0.10
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X
0.6 0.550 0.200 0.300 0.050
0.4 0.6 0.300 0.100 0.150 0.050
0.2 0.4 0.150 0.050 0.075 0.025
0.1 0.2 0.060 0.020 0.030 0.010
0.1
0.6
NISA
NISA
20.315 15.315
20.315 15.315

20.315 15.315
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2024 1 31
— 12,337,887,440 100.00
12,337,887,440 100.00
24,658,860,000 199.86
)
)
678 23,934,020,9000 24,658,860,000] 199.86|
)
1 )
20 (2015 1 13 ) 16,520 16,584 0.2559 0.2569
21 (2016 1 12 ) 15,133 15,133 0.2490, 0.2490,
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22 (017 1 11 ) 14,684 14,732 0.3069 0.3079
23 (018 1 11 ) 12,906 12,934 0.4641 0.4651
24 (019 1 11 ) 12,602 12,602 0.3411 0.3411
25 (2020 1 14 ) 9,727 9,747 0.4839 0.4849
26 (021 1 12 ) 9,781 9,796 0.6470) 0.6480)
27 (022 1 11 ) 10,137 10,137 0.6403 0.6403
28 (023 1 11 ) 9,523 9,523 0.5622 0.5622
29 (024 1 11 ) 11,756 11,768 1.0076 1.0086
2023 1 9,817 — 0.5995 —

2 9,696 — 0.6061 —

3 9,819 — 0.6414 —

4 9,756 — 0.6789 —

5 9,654 — 0.7738 —

6 10,789 — 0.8945 —

7 11,056 — 0.8969 —

8 10,673 — 0.8594 —

9 10,475 — 0.8298 —

10 10,417 — 0.7743 —

11 11,204 — 0.9106 —

12 10,953 — 0.9093 —

2024 1 12,337 — 1.0709 —

20 2014 1 15 2015 1 13 0.0010

21 2015 1 14 2016 1 12 0.0000)

22 2016 1 13 2017 1 11 0.0010

23 2017 1 12 2018 1 11 0.0010

24 2018 1 12 2019 1 11 0.0000)

25 2019 1 12 2020 1 14 0.0010

26 2020 1 15 2021 1 12 0.0010

27 2021 1 13 2022 1 11 0.0000)

28 2022 1 12 2023 1 11 0.0000)

29 2023 1 12 2024 1 11 0.0010

20 2014 1 15 2015 1 13 20.44

21 2015 1 14 2016 1 12 2.70

22 2016 1 13 2017 1 11 23.65

23 2017 1 12 2018 1 11 51.55

24 2018 1 12 2019 1 11 26.50

25 2019 1 12 2020 1 14 42.16
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26 2020 1 15 2021 1 12 33.91
27 2021 1 13 2022 1 11 1.04
28 2022 1 12 2023 1 11 12.20
29 2023 1 12 2024 1 11 79.40,
)

100
20 2014 1 15 2015 1 13 105,933,741,561 117,129,186,649
21 2015 1 14 2016 1 12 88,728,284,244 92,517,666,480]
22 2016 1 13 2017 1 11 48,119,074,103 61,045,319,042
23 2017 1 12 2018 1 11 30,525,882,833 50,557,288,610]
24 2018 1 12 2019 1 11 42,280,551,695 33,148,940,012
25 2019 1 12 2020 1 14 17,508,959, 960 34,348,483,388
26 2020 1 15 2021 1 12 29,749,532,243 34,734,390,041
27 2021 1 13 2022 1 11 15,620,278,994 14,905,666,610
28 2022 1 12 2023 1 11 15,017,913,361 13,910,061,180
29 2023 1 12 2024 1 11 8,781,080,594 14,053,944,090

2024 1 31
— 3,918,159,338 100.00;
3,918,159,338 100.00;
3,927,960,000] 100.25
)
)
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105 3,705,904,500] 3,818,850,000] 9747
30 106,835,600 109,110, 000f 2.78
)
1 )
20 (2015 1 13 ) 1,334 1,334 0.5892 0.5892
21 (2016 1 12 ) 1,460 1,460 0.5565 0.5565
22 (2017 1 11 ) 2,001 2,001 0.4462 0.4462
23 (2018 1 11 ) 3,603 3,603 0.3504 0.3504
24 (2019 1 11 ) 2,755 2,755 0.3816 0.3816
25 (2020 1 14 ) 4,457 4,457 0.3071] 0.3071
26 (2021 1 12 ) 4,909 4,909 0.2391] 0.2391
27 (2022 1 11 ) 4,373 4,373 0.2254 0.2254
28 (2023 1 11 ) 3,683 3,683 0.2237 0.2237
29 (2024 1 11 ) 3,762 3,762 0.1585 0.1585
2023 1 3,600 — 0.2159 —
2 3,661 — 0.2142 —
3 3,634 — 0.2073 —
4 3,848 — 0.2010 —
5 4,294 — 0.1877 —
6 4,288 — 0.1736 —
7 4,231 — 0.1726 —
8 4,237 — 0.1755 ]
9 4,233 — 0.1780 —
10 4,080 — 0.1830 —
11 3,956 — 0.1680 —
12 3,899 — 0.1673 —
2024 1 3,918 — 0.1533 —
1
20 2014 1 15 2015 1 13 0.0000
21 2015 1 14 2016 1 12 0.0000
22 2016 1 13 2017 1 11 0.0000
23 2017 1 12 2018 1 11 0.0000
24 2018 1 12 2009 1 11 0.0000
25 2019 1 12 2020 1 14 0.0000
26 2020 1 15 2021 1 12 0.0000
27 2021 1 13 2022 1 11 0.0000
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28 2022 1 12 2023 1 11 0.0000;
29 2023 1 12 2024 1 11 0.0000;
20 2014 1 15 2015 1 13 13.37,
21 2015 1 14 2016 1 12 5.55
22 2016 1 13 2017 1 11 19.82
23 2017 1 12 2018 1 11 21.47
24 2018 1 12 2009 1 11 8.90
25 2019 1 12 2020 1 14 19.52
26 2020 1 15 2021 1 12 22.14
27 2021 1 13 2022 1 11 5.73
28 2022 1 12 2023 1 11 0.75
29 2023 1 12 2024 1 11 29.15
)
100
20 2014 1 15 2015 1 13 6,857,369,439 6,046,642,067
21 2015 1 14 2016 1 12 9,486,136,505 9,127,328,315
22 2016 1 13 2017 1 11 8,570,379,442 6,706,920,633
23 2017 1 12 2018 1 11 12,627,545,529 6,830,845,979
24 2018 1 12 2019 1 11 10,687,075,523 13,749,945,497
25 2019 1 12 2020 1 14 17,473,932,868 10,181,379,445
26 2020 1 15 2021 1 12 38,850,952,439 32,827,272,508
27 2021 1 13 2022 1 11 17,649,234,248 18,781,744,487
28 2022 1 12 2023 1 11 16,119,268,192 19,054,820,422
29 2023 1 12 2024 1 11 21,780,773,661 14,509,898,359
2024 1 31
1,243,559,591 59.11
201,074,000 9.56
400,008,662 19.01
— 259,151,284 12.32
2,103,793,537 100.00;
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) ()
240,000,000 99.99 239,991,990 99.99 239,991,990,  0.001] 2024/5/30 |11.41]
200,000,000 100.62 201,246,000 100.54 201,082,000,  0.560| 2025/4/16 | 9.56]
200,000,000 100.62 201,246,000 100.53 201,074,000,  0.519] 2025/7/28 | 9.56)
200,000,000 100. 26 200,523,144 100.26 200,523,144 0.330| 2025/1/27 | 9.53
200,000,000 100.00] 200,008,662 100.00) 200,008,662  0.060| 2024/5/29 | 9.5
200,000,000 100.00] 200,000,000 100.00) 200,000,000,  0.040| 2024/6/20 | 9.51]
100,000,000 100.60) 100,603,000 100.52 100,523,000,  0.494 2025/6/20 | 4.78
100,000,000 100.37 100,374,115 100.37) 100,374,115 0.505(2024/11/27| 4.77)
100,000,000 100.35 100,354,522 100.35 100,354,522  0.544/2024/10/25| 4.77)
100,000,000 100.28 100,288,590 100.28 100,288,590,  0.610| 2024/7/25 | 4.77)
100,000,000 100.21] 100,214,105 100.21 100,214,105 0.670| 2024/5/27 | 4.76]
100,000,000 100.20 100,208,125 100.20 100,208,125  0.551] 2024/6/20 | 4.76|
()

59.11

9.56

19.01

87.68

1 ()

(2015 1 13 ) 3,399 3,399 1.0081] 1.0081
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20 (2016 1 12 ) 2,980 2,980 1.0081 1.0081
21 (2017 1 11 ) 3,959 3,959 1.0078 1.0078
22 (2018 1 11 ) 3,902 3,902 1.0075 1.0075
23 (2019 1 11 ) 2,451 2,451 1.0075] 1.0075]
24 (2020 1 14 ) 3,334 3,334 1.0074 1.0074
25 (2021 1 12 ) 3,141 3,141 1.0072 1.0072
26 (2022 1 11 ) 2,357 2,357, 1.0073 1.0073
27 (2023 1 11 ) 2,091 2,091 1.0054 1.0054
28 (2024 1 11 ) 2,211 2,211 1.0073 1.0073
2023 1 2,331 — 1.0061] —

2 2,297 — 1.0066] —

3 2,288 — 1.0071] —

4 2,275 — 1.0069 —

5 2,358 — 1.0071] —

6 2,364 — 1.0073 —

7 2,220, — 1.0070] —

8 2,249 — 1.0070; —

9 2,003 — 1.0070; —

10 1,799 — 1.0068] —

11 2,189 — 1.0071] —

12 2,206 — 1.0071] —

2024 1 2,103 — 1.0072 —

19 2014 1 15 2015 1 13 0.0000]

20 2015 1 14 2016 1 12 0.0000]

21 2016 1 13 2017 1 11 0.0000]

22 2017 1 12 2018 1 11 0.0000]

23 2018 1 12 2019 1 11 0.0000]

24 2019 1 12 2020 1 14 0.0000]

25 2020 1 15 2021 1 12 0.0000]

26 2021 1 13 2022 1 11 0.0000]

27 2022 1 12 2023 1 11 0.0000]

28 2023 1 12 2024 1 11 0.0000]

19 2014 1 15 2015 1 13 0.03

20 2015 1 14 2016 1 12 0.00;

21 2016 1 13 2017 1 11 0.03

22 2017 1 12 2018 1 11 0.03

23 2018 1 12 2019 1 11 0.00;
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24 2019 1 12 2020 1 14 0.01
25 2020 1 15 2021 1 12 0.02
26 2021 1 13 2022 1 11 0.01
27 2022 1 12 2023 1 11 0.19
28 2023 1 12 2024 1 11 0.19
)
100
19 2014 1 15 2015 1 13 15,207,962,917 15,353,839,272
20 2015 1 14 2016 1 12 18,113,261,298 18,528,461,228
21 2016 1 13 2017 1 11 8,546,935,116] 7,574,568,996
22 2017 1 12 2018 1 11 8,507,242,477 8,562,728,707
23 2018 1 12 2019 1 11 8,740,103,999 10,179,950,731
24 2019 1 12 2020 1 14 7,373,036,106] 6,497,001,533
25 2020 1 15 2021 1 12 9,153,540,742 9,344,120,056
26 2021 1 13 2022 1 11 5,969,905, 385 6,748,914,754
27 2022 1 12 2023 1 11 5,958,116,562 6,217,701,692
28 2023 1 12 2024 1 11 5,980,230,425 5,865,568,117
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28 29
2023 1 11 2024 1 11
8,550,151,256 10,513,609,911
7,603,500 1,525,539,600
1,153,118,000 -
878,220,000 1,170,080,032
10,589,092, 756 13,209,229,543

10,589,092,756

13,209,229,543

982,618,600 -

- 1,002,951,500

- 11,667,589

33,168,504 383,296,822
5,397,716 5,943,958
44,261,781 48,740,995
5,633 1,097

215,852 237,700
1,065,668,086 1,452,839,661

1,065,668,086

1,452,839,661

16,940,452,497 11,667,589,001
7,417,027,827 88,800,881

603,921,817 3,748,022,369
9,523,424,670 11,756,389,882
9,523,424,670 11,756,389,882
10,589,092, 756 13,209,229,543
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28 29
2022 1 12 2023 1 12
2023 1 11 2024 1 11
7,792 14,019
773,539,500 6,265,318,400
773,531,708 6,265,332,419
2,363,238 2,726,118
10,937,989 11,335,581
89,692,501 92,952,763
437,404 455,243
103,431,132 107,469,705
876,962,840 6,157,862,714
876,962,840 6,157,862,714
876,962,840 6,157,862,714
145,782,074 2,312,162,409

5,694,875,405
5,320,140,829

5,320,140,829

6,311,112,485

6,311,112,485

7,417,027,827
5,618,763,643

5,618,763,643

1,946,967,651

1,946,967,651
11,667,589

7,417,027,827

88,800,881
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28

2023 1 11

29

2024 1 11

15,832,600,316

16,940,452,497

15,017,913,361

8,781,080,594

13,910,061,180

14,053,944,090

16,940,452,497

11,667,589,001

7,417,027,827

28 29
2022 1 12 2023 1 12
2023 1 11 2024 1 11
A o A 0
B o | B 3,543,638,644
c 13,806,875,981 | C 9,712,746,952
D 603,921,817 | D 216,051,314
E T 14,410,797,798 | E T 13,472,436,910
F ¢! ) 8,506 | F ¢! ) 11,546
G 0| 6 11,667,589
H ¢! ) o | H ¢! ) 10
28 29
2022 1 12 2023 1 12
2023 1 11 2024 1 11
28 29
2023 1 11 2024 1 11
€H) €H)
) @)
(©)) (©))
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28 2023 1 11

20,042,638,000 19,068,020,000 974,618,000
20,042,638,000] 19,068,020,000 974,618,000
29 2024 1 11
21,668,598,500] 23,194,500, 000 1,525,901,500
21,668,598,500 23,194,500,000 1,525,901,500]
1.
4.
28 29
2023 1 11 2024 1 11
1 0.5622 |1 1.0076
(1 )} (5,622 )Hj1 (10,076 )
@
&)
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28 29

2023 1 11 2024 1 11
3,604,201,978 3,690,111,819
175,818,100 -
5,068,500 -
- 189,160,500
175,275,000 191,197,956
3,960,363,578 4,070,470,275
3,960,363,578 4,070,470,275
4,281,600 273,858,300
212,286,000 -
- 4,728,200
40,577,864 8,454,485
2,142,830 2,290,286
17,571,725 18,780,876
1,945 424
85,656 91,560
276,947,620 308,204,131
276,947,620 308,204,131

16,468,962,511

12,785,546,553

23,739,837,813

19,977,571,669

3,522,384 3,501,323
3,683,415,958 3,762,266,144
3,683,415,958 3,762,266,144

3,960,363,578

4,070,470,275
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28 29
2022 1 12 2023 1 12
2023 1 11 2024 1 11

75,002,600 1,272,223,500
75,002,600 1,272,223,500

942,767 1,079,895

4,336,141 4,407,525
35,557,365 36,142,740

173,331 181,365

41,009,604 41,811,525
33,992,996 1,314,035,025
33,992,996 1,314,035,025
33,992,996 1,314,035,025
31,510,376 355,074,391
15,030,976,495 12,785,546,553
14,758,546,418 11,461,754,046
14,758,546,418 11,461,754,046
12,515,599,096 17,694,818,528
12,515,599,096 17,694,818,528
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