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Index LLC

JP

Citigroup Index LLC

GBI-EM

J.P. Morgan Securities LLC
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— 122,458,053 0.97
12,687,601,633 100.00;

)

64,900f 8,235.96f 534,513,804 7,469.00| 484,738,100 3.82
557,300 833.92 464,746,742 790.60] 440,601,380 3.47]
48,500] 6,716.17| 325,734,245 6,970.00f 338,045,000 2.66]
111,700 2,890. 26| 322,842,042 2,946.00f 329,068,200 2.59
70,200} 4,545.07| 319,063,914 4,486.00] 314,917,200 2.48
65,400f 4,328.314 283,071,964 4,728.00] 309,211,200 2.44
60,100 4,310.19 259,042,893 4,991.00] 299,959,100 2.36]
55,700f 4,659.73 259,547,427 5,029.00f 280,115,300 2.21]
16,000f 17,238. 36| 275,813, 760] 17,355.00] 277,680,000 2.19
4,300 61,330.02 263,719,111 63,580.00] 273,394,000 2.15
27,800f 7,557.10f 210,087,628 9,590.00f 266,602,000 2.10]
146,900 1,875.19 275,465,411 1,765.00 259,278,500 2.04]
30,100} 7,224.83 217,467,383 8,530.00f 256,753,000 2.02
42,100] 6,706.09 282,326,389 6,040.00f 254,284,000 2.00
105, 700} 2,356.71 249,104,549 2,404.50| 254,155,650 2.00]
27,600 8,895.90f 245,526, 840| 9,173.00f 253,174,800 2.00]
51,400 5,044.89 259,307,624 4,860.00] 249,804,000 1.97]
91,000f 2,754.32 250,643,291 2,742.00f 249,522,000 1.97]
53,100f 4,798.25 254,787,383 4,692.00] 249,145,200 1.96]
45,100] 5,345.95 241,102,670] 5,511.00f 248,546,100 1.96]
71,000f 3,555.13 252,414,458 3,310.00f 235,010,000 1.85
32,000} 5,886.04 188,353,280 6,239.00f 199,648,000 1.57]
95, 700f 1,887.78 180,661,121 2,024 .50 193,744,650 1.53
7,900 20,946.40] 165,476,623 24,430.00] 192,997,000 1.52
102,000 1,923.36 196,183,691 1,891.00 192,882,000 1.52
60,100f 2,864.58 172,161,752 3,196.00f 192,079,600 1.51
8,500 21,961.24] 186,670, 540] 22,200.00] 188,700,000] 1.49|
19,700f 9,520.80f 187,559,802 9,490.00f 186,953,000] 1.47|
414,000 452 .83 187,471,620 443.00] 183,402,000 1.45
82,000} 2,504.15 205,340,633 2,212.50] 181,425,000 1.43
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[EEN
SN
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.29

.43
.79
.77

.42
.86
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.56

(e}
o

.03

(2006 4 20 ) 135,106 135,898 1.7053 1.7153

(2007 4 20 ) 73,553 73,553 1.2623 1.2623

(2008 4 21 ) 32,449 32,449 0.6865] 0.6865
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9 (2009 4 20 ) 15,623 15,623 0.3515 0.3515
10 (2010 4 20 ) 16,063 16,063 0.4341 0.4341
11 (2011 4 20 ) 12,413 12,413 0.3740 0.3740
12 (2012 4 20 ) 10,240 10,240 0.3432 0.3432
13 (2013 4 22 ) 12,492 12,492 0.4972 0.4972
14 (2014 4 21 ) 11,238 11,238 0.5166 0.5166
15 (2015 4 20 ) 13,461 13,461 0.7146 0.7146
2014 10 12,382 — 0.6068 —
11 12,740 — 0.6393 —
12 12,613 — 0.6440 —
2015 1 12,775 — 0.6571] —
2 13,333 — 0.6924 —
3 13,622 — 0.7137 —
4 13,495 — 0.7202 —
5 14,051 — 0.7595 —
6 13,776 — 0.7563 —
7 14,017 — 0.7759 —
8 12,744 — 0.7106 —
9 11,639 — 0.6533 —
10 12,687 — 0.7188 —
1
6 2005 4 21 2006 4 20 0.0100;
7 2006 4 21 2007 4 20 0.0000;
8 2007 4 21 2008 4 21 0.0000;
9 2008 4 22 2009 4 20 0.0000;
10 2009 4 21 2010 4 20 0.0000;
11 2010 4 21 2011 4 20 0.0000;
12 2011 4 21 2012 4 20 0.0000]
13 2012 4 21 2013 4 22 0.0000]
14 2013 4 23 2014 4 21 0.0000]
15 2014 4 22 2015 4 20 0.0000]
2015 4 21 2015 10 20 —
6 2005 4 21 2006 4 20 72.37
7 2006 4 21 2007 4 20 25.98
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8 2007 4 21 2008 4 21 45.62
9 2008 4 22 2009 4 20 48.80]
10 2009 4 21 2010 4 20 23.50
11 2010 4 21 2011 4 20 13.84
12 2011 4 21 2012 4 20 8.24
13 2012 4 21 2013 4 22 44.87,
14 2013 4 23 2014 4 21 3.90,
15 2014 4 22 2015 4 20 38.33
2015 4 21 2015 10 20 3.96
)

100
6 2005 4 21 2006 4 20 27,838,660,324 34,760,459,819
7 2006 4 21 2007 4 20 3,581,295,271 24,539,038,931
8 2007 4 21 2008 4 21 864,489,116 11,865,548,287
9 2008 4 22 2009 4 20 2,257,604,051 5,077,124,155
10 2009 4 21 2010 4 20 117,706,091 7,565,486,716
11 2010 4 21 2011 4 20 1,073,977,841 4,885,434,443
12 2011 4 21 2012 4 20 463,401,368 3,814,828,147
13 2012 4 21 2013 4 22 212,104,679 4,926,204,522
14 2013 4 23 2014 4 21 285,662,939 3,658,496,808
15 2014 4 22 2015 4 20 76,260,191 2,992,742,341
2015 4 21 2015 10 20 62,458,034 1,167,112,818
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52
38 38 3 57 2
12 133
193 21 27 4 21
27 10 20
27 4 20 27 10 20
170,184,186 184,558,187
13,334,779,570 12,028,639,540
367,995,431 237,490,351
90,807,825 79,067,200
200 288
13,963,767,212 12,529,755,566
13,963,767,212 12,529,755,566
313,998,802 223,196,084
65,238,156 9,514,833
6,624,191 6,814,447
116,107,838 120,061,377
339,707 351,172
502,308,694 359,937,913
502,308,694 359,937,913
18,836,642,268 17,731,987,484
5,375,183,750 5,562,169,831
9,569,869,255 8,981,605,780
13,461,458,518 12,169,817,653
13,461,458,518 12,169,817,653
13,963,767,212 12,529,755,566
26 4 22 271 4 21
26 10 21 27 10 20
87,164,275 102,072,785
36,484 23,240
744,541,038 454,978,010
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26 4 22 27 4 21

26 10 21 27 10 20
2,706 4,558
831,744,503 352,877,427
6,155,090 6,814,447
106,067,087 120,061,377
310,611 351,172
112,532,788 127,226,996
719,211,715 480,104,423
719,211,715 480,104,423
719,211,715 480,104,423
59,359,711 27,920,085
10,514,430,680 5,375,183,750
652,831,745 336,823,402
652,831,745 336,823,402
10,559,203 15,784,975
10,559,203 15,784,975

9,212,306,134

5,562,169,831

27 4 20

27 10 20

21,753,124,418

18,836,642,268
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76,260,191 62,458,034
2,992,742,341 1,167,112,818
18,836,642,268 17,731,987,484
5,375,183,750 5,562,169,831
26 4 22 21 4 21
26 10 21 27 10 20
21 4 20 27 10 20
[€)) ¢H)
@) 2
€©)) €©))
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27

27 10 20

a

0.7146
(7,146 )

Qa

0.6863
(6,863 )

2015 10 30

12,706,379,280

18,777,647

12,687,601,633

17,650,061,895

0.7188
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31

10

27 10

27 10
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17,363,045,900
230,000,000
197,012,500

31
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59

52

27 10

597 115,454

542 90,846

103 3,260

439 87,585

55 24,608

39 384

16 24,224

1 11

38
19 52
38 38 57
19 52
193 56 26
27 31
57 27 27 30
( : )
55 56
26 31 ) ( 27 31 )

17,805 14,206
234 277
419 509
37 3
7,162 8,441
608 1,566
240 436
303 666
984 1,446
30 195
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27,826 27,750

47 1 56

134 1 166

181 222

91 113

91 113

7,290 14,184

21,702 21,702

60 60

692 740

0

525 248

30,271 36,936

30,544 37,273

58,371 65,023

( )

55 56
26 31 ) ( 27 31 )

329 387

3,404 5,545

6 6

112 112

2,743 3 3,145

542 2,282

3,239 3 4,636

2,286 814

36 4 1,070

1,935 1,990

150 120

3 82

11,702 14,646

1,081 1,111
55

1,137 1,111

12,840 15,758

17,363 17,363
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5,220 5,220

5,220 5,220

22,694 25,836

22,694 25,836

68 68

45,209 48,351

321 1,002

88

321 913

45,531 49,265

58,371 65,023

( : )
55 56
25 ( 26

26 31 ) 27 31 )
63,120 63,990
2,557 3,729
65,678 67,719
31,207 30,408
1,081 1,045
2 5
13,405 15,571
712 747
12,669 14,782
23 41
465 502
558 660
186 199
252 263
43 64
11 27
65 106
46,721 48,193
7,171 7,585
316 289
150 120
4,719 5,127
50 59

1,935 1,990
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108 163
54 36
448 503
209 208
755 785
313 349
32 16
109 148
847 908
2,517 2,673
12,568 13,380
6,388 6,146
( )
55 56
25 26
26 31 ) 27 31 )
17 10
1,774 1,152
13
4 1
26
19 107
1,842 1,285
19 28
81
269
22 295
57 71
26
13 21
114 795
8,116 6,636
135 270
135 270
12 22
4,500
0 0
59 243
235
1,650
4,807 1,916
3,445 4,991
3,020 2,356
119 466
2,900 1,890
544 3,101

24164
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26 31
( )
17,363 5,220 5,220 23,530 23,530 68 46,045
17,363 5,220 5,220 23,530 23,530 68 46,045
1,380 1,380 1,380
544 544 544
836 836 836
17,363 5,220 5,220 22,694 22,694 68 45,209
362 362 46,408
362 362 46,408
1,380
544
40 40 40
40 40 876
321 321 45,531
27 31
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17,363 5,220 5,220  22,694| 22,694 68| 45,209
41 41 41
17,363 5,220 5,220  22,735| 22,735 68| 45,250
3,101 3,101 3,101
3,101 3,101 3,101
17,363 5,220 5,220/  25,836| 25,836 68| 48,351
321 321| 45,531
41
321 321| 45,572
3,101
680 88 591 591
680 88 591 3,692
1,002 88 913 49,265
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