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FTSE Fixed Income LLC FTSE Fixed Income
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J.P. Morgan Securities LLC
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68,959,632 0.89 61,477,511 0.9 62,132,62880.34]
14,479,065 0.9410] 13,624,800 0.9505 13,762,35117.79
)

80.34

17.79

98.13

)

1 (016 1 20 ) 87 87 0.8749 0.8779
2 (016 7 20 ) 83 83 0.8315 0.8345
3 (017 1 20 ) 85, 85 0.8552 0.8582
4 (017 7 20 ) 86 86 0.8647 0.8677
5 (018 1 22 ) 91 91 0.8980) 0.9010
6 (018 7 20 ) 83 83 0.8090) 0.8120
7 (019 1 21 ) 76 76 0.7554 0.7584
2018 1 89 — 0.8839 —
2 86 — 0.8573 —
3 85, — 0.8397 —
4 85, — 0.8403 —
5 82 — 0.8104 —
6 81 — 0.7919 —
7 82 — 0.8055 —
8 80 — 0.7813 —
9 81 — 0.7892 —
10 75 — 0.7388 —
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11 79 0.7647 —

12 75 0.7306 —

2019 1 77 0.7629 —

)
1
1 2015 8 3 2016 1 20 0.0090
2 2016 1 21 2016 7 20 0.0180
3 2016 7 21 2017 1 20 0.0180
4 2017 1 21 2017 7 20 0.0180
5 2017 7 21 2018 1 22 0.0180
6 2018 1 23 2018 7 20 0.0180
7 2018 7 21 2019 1 21 0.0180
1 2015 8 3 2016 1 20 11.61
2 2016 1 21 2016 7 20 2.90
3 2016 7 21 2017 1 20 5.02
4 2017 1 21 2017 7 20 3.22
5 2017 7 21 2018 1 22 5.93
6 2018 1 23 2018 7 20 7.91
7 2018 7 21 2019 1 21 440
)
100

1 2015 8 3 2016 1 20 100,000,000 0
2 2016 1 21 2016 7 20 88,002 0
3 2016 7 21 2017 1 20 141,945 24,494
4 2017 1 21 2017 7 20 15,097 0
5 2017 7 21 2018 1 22 1,276,205 129,833
6 2018 1 23 2018 7 20 1,350,300 13,818
7 2018 7 21 2009 1 21 701,791 2,033,548
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30 7 20 31 1 21
520,684 ]
1,567,925 1,906,702
66,617,278 61,477,511
14,844,420 13,624,800
16,129 -
83,566,436 77,009,013
83,566,436 77,009,013
308,110 304,114
3,640 3,555
87,665 85,520

2 2

82,479 38,360
481,896 431,551
481,896 431,551
102,703,404 101,371,647
19,618,864 24,794,185
2,023,036 1,974,087
83,084,540 76,577,462
83,084,540 76,577,462
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