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FTSE

FTSE Fixed Income LLC FTSE Fixed Income
LLC FTSE Fixed Income LLC
JP GBI-EM

J.P. Morgan Securities LLC
J.P. Morgan Securities LLC

1.6416 1.52
1.6416 1.52
10 1.672
20.315 15.315
20.315 15.315

20.315 15.315
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9,157,254,609 99.90
— 8,760,061 0.10
9,166,014,670] 100.00;
)
5,965,638,182 1.6420] 9,801,441,675 1.5350 9,157,254,609(99.90
()
99.90
99.90
1 )

22 (2009 11 9 ) 9,152 9,165 0.3557 0.3562
23 (2010 11 8 ) 8,949 8,962 0.3442 0.3447,
24 (2011 11 7 ) 7,970, 7,983 0.3088 0.3093
25 (2012 11 7 ) 7,945 7,958 0.3085 0.3090
26 (2013 11 7 ) 11,931 11,943 0.4906 0.4911
27 (2014 11 7 ) 12,764 12,776 0.5660 0.5665
28 (2015 11 9 ) 12,726 12,735 0.6615 0.6620
29 (2016 11 7 ) 10,507 10,516 0.5690 0.5695
30 (2017 11 7 ) 12,193 12,201 0.7599 0.7604
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31 (018 11 7 10,188 10,195 0.6952 0.6957
2018 5 11,013 — 0.7338 —
6 10,911 — 0.7269 —
7 11,000 — 0.7352 —
8 10,848 — 0.7270) —
9 11,369 — 0.7661] —
10 10,171 — 0.6934 —
11 10,241 — 0.7008 —
12 9,152 — 0.6287, —
2019 1 9,572 — 0.6582 —
2 9,768 — 0.6746 —
3 9,698 — 0.6741] —
4 9,823 — 0.6845, —
5 9,166 — 0.6393 —

1
22 2008 11 8 2009 11 9 0.0005]
23 2009 11 10 2010 11 8 0.0005]
24 2010 11 9 2011 11 7 0.0005]
25 2011 11 8 2012 11 7 0.0005,
26 2012 11 8 2013 11 7 0.0005]
27 2013 11 8 2014 11 7 0.0005]
28 2014 11 8 2015 11 9 0.0005]
29 2015 11 10 2016 11 7 0.0005]
30 2016 11 8 2017 11 7 0.0005,
31 2017 11 8 2018 11 7 0.0005]
2018 11 8 2019 5 7 —
22 2008 11 8 2009 11 9 0.61
23 2009 11 10 2010 11 8 3.09
24 2010 11 9 2011 11 7 10.14
25 2011 11 8 2012 11 7 0.06
26 2012 11 8 2013 11 7 59.19
27 2013 11 8 2014 11 7 15.47
28 2014 11 8 2015 11 9 16.96
29 2015 11 10 2016 11 7 13.91]
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30 2016 11 8 2017 11 7 33.64
31 2017 11 8 2018 11 7 8.45
2018 11 8 2009 5 7 2.68
)

100
22 2008 11 8 2009 11 9 1,338,588,106 1,023,299,271
23 2009 11 10 2010 11 8 1,177,644,536 908,226,822
24 2010 11 9 2011 11 7 1,083,821,347 1,275,668,411
25 2011 11 8 2012 11 7 1,098,402,396 1,156,956,048
26 2012 11 8 2013 11 7 726,814,196 2,160,223,460]
27 2013 11 8 2014 11 7 540,447,887 2,308,575,579
28 2014 11 8 2015 11 9 397,656,514 3,710,414,810]
29 2015 11 10 2016 11 7 404,194,947 1,174,901,250
30 2016 11 2017 11 7 324,013,392 2,744,057,822
31 2017 11 8 2018 11 7 240,808,421 1,634,396,234
2018 11 8 2009 5 7 113,281,058 416,627,923

2019 5 31

20,030,796 9.86
31,462,660 15.49
98,911,237 48.69
— 52,738,434 25.96
203,143,127, 100.00
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) ()
64,437,288 1.6410| 105,741,590 1.5350 98,911,237 — 48.69
20,000,000 100.15| 20,030,796 100.15 20,030,796 0.100[2019/12/20| 9.86]
18,000,000 102. 46| 18,442,980 102.60 18,468,000 0.678] 2023/3/22 | 9.09]
13,000,000 99.95 12,994,660 99.95 12,994,660 0.160| 2019/9/2 | 6.40]
)

9.86

15.49

48.69

74.04)

1 )

22 (009 11 9 ) 438 438 0.6884 0.6889
23 (2010 11 8 ) 424 424 0.6749 0.6754
24 Qo1 11 7 ) 381 381 0.6403 0.6408
25 Qo012 11 7 ) 366 366 0.6377 0.6382
26 Qo013 11 7 ) 436 437 0.8067 0.8072
27 Q014 11 7 ) 382 382 0.8619 0.8624
28 (015 11 9 ) 322 322 0.9300 0.9305
29 (016 11 7 ) 271 271 0.8629 0.8634
30 017 11 7 ) 268 268 0.9920 0.9925
31 (018 11 7 ) 218 218 0.9443 0.9448
2018 5 237 ] 0.9720) _
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6 231 0.9671 —
7 233 0.9717 —
8 222 0.9656] —
9 228 0.9915 —
10 218, 0.9434 —
11 218, 0.9476 —
12 204 0.8988 —
2019 1 207 0.9194 —
2 207 0.9306 —
3 207 0.9298 —
4 209 0.9364 —
5 203, 0.9045 —

1
22 2008 11 8 2009 11 9 0.0005]
23 2009 11 10 2010 11 8 0.0005]
24 2010 11 9 2011 11 7 0.0005]
25 2011 11 8 2012 11 7 0.0005]
26 2012 11 8 2013 11 7 0.0005]
27 2013 11 8 2014 11 7 0.0005]
28 2014 11 8 2015 11 9 0.0005]
29 2015 11 10 2016 11 7 0.0005]
30 2016 11 8 2017 11 7 0.0005]
31 2017 11 8 2018 11 7 0.0005]
2018 11 8 2009 5 7 —
22 2008 11 8 2009 11 9 0.12
23 2009 11 10 2010 11 8 1.89
24 2010 11 9 2011 11 7 5.05
25 2011 11 8 2012 11 7 0.33
26 2012 11 8 2013 11 7 26.58
27 2013 11 8 2014 11 7 6.90
28 2014 11 8 2015 11 9 7.96
29 2015 11 10 2016 11 7 7.16
30 2016 11 8 2017 11 7 15.02
31 2017 11 8 2018 11 7 4.76
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2018 11 8 2019 5 7 1.43

100
22 2008 11 8 2009 11 9 29,474,951 37,415,222
23 2009 11 10 2010 11 8 26,059,079 33,889,327
24 2010 11 9 2011 11 7 24,624,836 57,559,266
25 2011 11 8 2012 11 7 21,493,518 42,290,225
26 2012 11 8 2013 11 7 14,701,201 47,759,106
27 2013 11 8 2014 11 7 11,634,468 109,900,290
28 2014 11 8 2015 11 9 9,591,772 106,409,569
29 2015 11 10 2016 11 7 9,326,069 41,548,116
30 2016 11 8 2017 11 7 7,480,324 50,984,226
31 2017 11 8 2018 11 7 6,405,223 46,051,030,
2018 11 8 2009 5 7 3,157,526 10,451,210

2019 5 31

9,008,064,580 97.33
— 247,402,218 2.67
9,255,466,798 100.00
225,900,000 2.44
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()

46,200] 6,550.79 302,646,498 6,384.00| 294,940,800 3.19
17,000} 9,422.07| 160,175,190] 10,250.00 174,250,000 1.88
27,900f 6,306.71f 175,957,209 5,257.00f 146,670,300 1.58]
281,700 687.60f 193,696, 920| 501.10] 141,159,870 1.53
27,800) 4,968. 20| 138,115, 960] 4,866.00] 135,274,800] 1.46|
36, 200) 4,547.14 164,606,468 3,669.00| 132,817,800 1.44
2,000 56,330.00] 112,660,000} 61,510.00] 123,020,000 1.33]

28,800) 4,453 .56 128,262,528 3,783.00f 108,950,400 1.18]
35,900f 2,964.50| 106,425,550} 2,788.50f 100,107,150 1.08|
28,400f 3,308.82 93,970,488 3,468.00| 98,491,200 1.06
2,400] 38,050.00] 91,320,000 38,700.00f 92,880,000 1.00

35,000f 3,078.22 107,737,700] 2,651.00f 92,785,000 1.00
10,100f 8,199.82 82,818,182 8,480.00f 85,648,000 0.93
555,900 194.124 107,911,308] 153.70f 85,441,830 0.92
3,700 22,112.03 81,814,511 22,645.00] 83,786,500 0.91

28,700f 3,374.33 96,843,271 2,833.00| 81,307,100 0.88
14,600f 5,541.84 80,910,864 5,401.00f 78,854,600 0.85
7,400] 9,852.96f 72,911,904 10,310.00 76,294,000 0.82

5,700] 13,560.00] 77,292,000 13,230.00 75,411,000 0.81]

3,900 19,265.00f 75,133,500 18,475.00] 72,052,500 0.78

18,700f 3,407.46| 63,719,502 3,686.00f 68,928,200 0.74
22,400) 3,565.72 79,872,128 3,065.00f 68,656,000 0.74
5,000 14,450.00f 72,250,000 13,590.00] 67,950,000 0.73

7,200 8,934.16| 64,325,952 9,047.00f 65,138,400 0.70

25,800) 2,882.79 74,375,724 2,495.50| 64,383,900 0.70
8,200] 7,227.40] 59,264,680 7,833.00f 64,230,600 0.69

8,300 6,274.08| 52,074,864 7,558.00] 62,731,400 0.68

17,100f 4,836.70f 82,707,570 3,666.00f 62,688,600 0.68
11,900f 4,549.00f 54,133,100 5,255.00f 62,534,500 0.68
4,700 10,820.81f 50,857,807, 13,250.00] 62,275,000 0.67

()

0.11

0.25

2.79
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52
38 38 3 57 2
12 133
193 21 2018 11 8
2019 5 7
2018 11 7 2019 5 7
100,074,052 85,989,760
10,185,813,987 9,706,160,526
9,717,885 -
10,295,605,924 9,792,150,286
10,295,605,924 9,792,150,286
7,327,034 -
9,761,091 2,718,604
4,741,028 4,158,792
85,339,716 74,859,295
173 162
290,325 207,883
107,459,367 81,944,736
107,459,367 81,944,736
14,654,068,810 14,350,721,945
4,465,922,253 4,640,516,395
2,653,678,342 2,578,555,339
10,188,146,557 9,710,205,550
10,188,146,557 9,710,205,550
10,295,605,924 9,792,150,286
2017 11 8 2018 11 8
2018 5 7 2009 5 7
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2017 11 8 2018 11 8

2018 5 7 2019 5 7
71 118
134,404,644 194,018,946
134,404,573 194,018,828
13,843 8,883
4,910,219 4,158,792
88,385,025 74,859,295
300,695 209,154
93,609,782 79,236,124
228,014,355 273,254,952
228,014,355 273,254,952
228,014,355 273,254,952
2,459,594 9,635,308
3,853,731,505 4,465,922,253
262,102,533 127,026,411
262,102,533 127,026,411
28,262,381 38,000,909
28,262,381 38,000,909
3,845,446,114 4,640,516,395

2018 11 7 2019 5 7
16,047,656,623 14,654,068,810
240,808,421 113,281,058
1,634,396,234 416,627,923
14,654,068,810 14,350,721,945
4,465,922,253 4,640,516,395
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2017 11 8 2018 11 8
2018 5 7 2019 5 7
2018 11 7 2019 5 7
@ @
@ @
®) ©)
2018 11 7 2019 5 7
0.6952 [1 0.6766
) (6,952 )i ) (6,766 )
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2018 11 7 2009 5 7

58,015,057 54,077,737
20,054,600 20,034,204
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