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FTSE Fixed Income LLC FTSE Fixed Income
LLC FTSE Fixed Income LLC
JP GBI-EM
J.P. Morgan Securities LLC
J.P. Morgan Securities
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()
18,920,248,902 1.1156] 21,107,429,679 1.143) 21,625,844,494/99.90]
9,958 1.0045| 10,002 1.0047| 10,004{ 0.00
)

99.90,

0.00;

99.90,

1 )

1 (2017 1 10 ) 267 269 21,397, 21,538 21,350
2 (2017 7 10 ) 2,660 2,687 21,061 21,278 —
3 (2018 1 10 ) 1,291 1,306 20,410 20,645 20,670
4 (2018 7 10 ) 2,161 2,187, 19,687 19,925 19,650
5 (2019 1 10 ) 2,149 2,180, 19,403 19,677 19,370,
6 (2019 7 10 ) 2,278 2,305 20,560 20,808 20,610
7 (2020 1 10 ) 6,316 6,395 20,868 21,127, 20,890
8 (2020 7 10 ) 10,573 10,696 22,311 22,572 22,260
9 (2021 1 10 ) 24,812 25,116 20,818 21,073 20,800
10 (2021 7 10 ) 29,698 30,052 21,554 21,811 21,780
11 (2022 1 10 ) 24,310 24,599 21,805 22,064 21,815
12 (2022 7 10 ) 45,649 46,197 22,964 23,240 22,945
13 (2023 1 10 ) 22,383 22,702 21,457 21,763 21,435
14 (2023 7 10 ) 31,589 32,087 22,195 22,545 22,200
15 (2024 1 10 ) 22,675 23,063 22,692 23,080 22,710
16 (2024 7 10 ) 16,765 17,082 24,846 25,316 24,855
17 (2025 1 10 ) 18,317 18,751 23,628 24,188 23,680,
18 (2025 7 10 ) 22,473 23,025 22,367 22,917 22,430,
2024 7 16,042 — 23,775 — 23,875
8 17,585 — 23,131 — 23,135
9 20,229 — 23,100, — 22,935
10 27,201 — 23,971 — 23,875
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11 17,908 23,634 — 23,585
12 18,796 24,245 — 24,270,
2025 1 18,349 23,397 — 23,415
2 27,350 23,144 — 23,250
3 28,463 23,259 — 23,280
4 18,382 22,438 — 22,440
5 20,343 22,337, — 22,365
6 22,477, 22,825 — 22,705
7 21,648 22,914 — 22,870

)
1 2016 8 29 2017 1 10 141.0000]
2 2017 1 11 2017 7 10 217.0000]
3 2017 7 11 2018 1 10 235.0000]
4 2018 1 11 2018 7 10 238.0000]
5 2018 7 11 2019 1 10 2740000
6 2019 1 11 2019 7 10 248.0000]
7 2019 7 11 2020 1 10 259.0000]
8 2020 1 11 2020 7 10 261.0000]
9 2020 7 11 2021 1 10 255.0000]
10 2021 1 11 2021 7 10 257.0000]
11 2021 7 11 2022 1 10 259.0000]
12 2022 1 11 2022 7 10 276.0000
13 2022 7 11 2023 1 10 306.0000
14 2023 1 11 2023 7 10 350.0000
15 2023 7 11 2024 1 10 388.0000
16 2024 1 11 2024 7 10 470.0000
17 2024 7 11 2025 1 10 560.0000
18 2025 1 11 2025 7 10 550.0000
1 2016 8 29 2017 1 10 7.69
2 2017 1 11 2017 7 10 0.56
3 2017 7 11 2018 1 10 1.98
4 2018 1 11 2018 7 10 2.38
5 2018 7 11 2019 1 10 0.05]
6 2019 1 11 2019 7 10 7.24
7 2019 7 11 2020 1 10 2.76
8 2020 1 11 2020 7 10 8.17
9 2020 7 11 2021 1 10 5.55
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10 2021 1 11 2021 7 10 4.77
11 2021 7 11 2022 1 10 2.37,
12 2022 1 11 2022 7 10 6.58
13 2022 7 11 2023 1 10 5.23
14 2023 1 11 2023 7 10 5.07
15 2023 7 11 2024 1 10 3.99
16 2024 1 11 2024 7 10 11.56
17 2024 7 11 2025 1 10 2.65
18 2025 1 11 2025 7 10 3.01
)
100
1 2016 8 29 2017 1 10 42,500 30,000
2 2017 1 11 2017 7 10 133,800 20,000
3 2017 7 11 2018 1 10 268,000 331,000
4 2018 1 11 2018 7 10 96,500 50,000
5 2018 7 11 2019 1 10 1,000 0
6 2019 1 11 2019 7 10 75,000 75,000
7 2019 7 11 2020 1 10 191,900 0
8 2020 1 11 2020 7 10 406,500 235,300
9 2020 7 11 2021 1 10 923,000 205,000
10 2021 1 11 2021 7 10 243,000 57,000
11 2021 7 11 2022 1 10 332,000 595,000
12 2022 1 11 2022 7 10 1,164,425 291,500
13 2022 7 11 2023 1 10 1,124,010 2,068,677
14 2023 1 11 2023 7 10 1,279,840 899,700
15 2023 7 11 2024 1 10 1,302,700 1,726,700
16 2024 1 11 2024 7 10 1,435,961 1,760,500
17 2024 7 11 2025 1 10 608,000 507,500
18 2025 1 11 2025 7 10 894,500 665,000
()1
2025 7 31
21,321,074,063 98.59
— 304,401,840 1.41
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21,625,475,903 100.00]
() )
US TREASURY N/B 14,650, 000 14,867 .80] 2,178,132,806| 14,839.79 2,174,029,249 4.250[2034/11/15(10.05]
US TREASURY N/B 14,130,000] 15,052. 20] 2,126,876,954 15,028.57| 2,123,537,541 4.375 2034/5/15| 9.82
US TREASURY N/B 14,120,000 14,665.88] 2,070,822,990| 14,646.92 2,068,146,179] 4.000] 2034/2/15 | 9.56]
US TREASURY N/B 13,340,000 15,285.62] 2,039,101,799 15,255.27| 2,035,053,4941 4.625| 2035/2/15 | 9.41]]
US TREASURY N/B 12,960, 000] 15,223.76] 1,973,000,231] 15,198.66 1,969,747,593 4.5002033/11/15| 9.11f
US TREASURY N/B 13,320,000 14,467 .28 1,927,042,782 14,446.75 1,924,308,425 3.875| 2034/8/15 | 8.90]
US TREASURY N/B 11,940,000] 14,588.65] 1,741,885,937 14,577.77| 1,740,586,333 3.875 2033/8/15 | 8.05)
US TREASURY N/B 11,480,000 14,920.6]] 1,712,886,038] 14,901.35 1,710,675,407 4.125/2032/11/15| 7.9]]
US TREASURY N/B 11,440,000] 14,286 . 86| 1,634,417,680 14,272.86| 1,632,816,327 3.500] 2033/2/15 | 7.55)
US TREASURY N/B 10,740,000 14,126.3]] 1,517,166,597| 14,111.5]] 1,515,576,588 3.375 2033/5/15| 7.01
US TREASURY N/B 9,470,000] 13,672.28] 1,294,765,640 13,668.30 1,294,388,351 2.750] 2032/8/15 | 5.99
US TREASURY N/B 7,650,000] 14,825.78] 1,134,172,611 14,800.11 1,132,208,576( 4.250] 2035/5/15 | 5.24
)
98.59
98.59
2025 7 31
519,778,740 122.40,
— 95,108,639 22.40
424,670,101 100.00]
() )
260,000,000 100.00] 260,010, 140] 100.00] 260,010, 140] 0.005| 2025/8/1 [61.23]
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260,000, 000f 99.914 259,768, 600f 99.914 259,768,600 0.100] 2025/11/1 |61.17|

)

122.40,

122.40,
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