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JP

Citigroup Index LLC

GBI-EM

J.P. Morgan Securities LLC
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Citigroup

J.P. Morgan Securities LLC

37 20
............ 27 25
37 21 13 19
............ 108 100
13 20 14 22
............ 10 80 10
14 23 14
............ 16
0.707
10
x
7 0.7070 0.1818 0.4752 0.0500
6 7 0.6464 0.1662 0.4345 0.0457
5 6 0.5427 0.1395 0.3648 0.0384
4 5 0.4393 0.1129 0.2953 0.0311
0.40 4 0.4000 0.1028 0.2689 0.0283
0.35 0.40 0.3500 0.0900 0.2352 0.0248
0.30 0.35 0.3000 0.0772 0.2016 0.0212
0.25 0.30 0.2500 0.0643 0.1680 0.0177
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0.20 0.25 0.2000 0.0515 0.1344 0.0141
0.15 0.20 0.1500 0.0386 0.1008 0.0106
0.14 0.15 0.1000 0.0257 0.0672 0.0071
0.13 0.14 0.0840 0.0216 0.0565 0.0059
0.12 0.13 0.0680 0.0175 0.0457 0.0048
0.11 0.12 0.0520 0.0133 0.0350 0.0037
0.10 0.11 0.0360 0.0093 0.0242 0.0025
0.09 0.10 0.0200 0.0052 0.0134 0.0014
0.08 0.09 0.0180 0.0046 0.0121 0.0013
0.07 0.08 0.0160 0.0041 0.0108 0.0011
0.06 0.07 0.0140 0.0036 0.0094 0.0010
0.05 0.06 0.0120 0.0031 0.0081 0.0008

0.05 0.0100 0.0026 0.0067 0.0007

2014
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20.315 15.315

20.315 15.315

550
20.315
350
26 12 26
2014 10 31
300,175,154 4.94
200,850,790 3.30
602,410,855 9.91
1,702,848,783 28.00;
200,000,000, 3.29
200,000,000, 3.29
2,102,848,783 34.58
2,748,344,878 45.19
— 127,060,854 2.09
6,081,691,314 100.00
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) )

2,647,476,041) 1.0373]  2,746,226,898 1.0381)  2,748,344,878 — — 45.19
200,000,000} 100. 26} 200,533,821 100. 26} 200,533,821] 0.710f 2015/4/20 | 3.30
200,000,000} 100. 00} 200,000,000} 100. 00} 200,000,000] 0.165 2015/1/26 | 3.29
200,000,000} 100.00} 200,000,000 100.00 200,000,000, 0.200{2014/11/10] 3.29
200,000,000} 100. 00} 200,000,000} 100. 00} 200,000,000] 0.187| 2015/1/8 | 3.29
200,000,000} 99.99 199,980,933 99.99 199,980,933  0.170| 2015/6/15 | 3.29
100,000, 000y 101.29 101,290,629 101.29 101,290,629 1.580] 2015/9/18 | 1.67|
100,000,000 101.06} 101,065,392 101. 06} 101,065,392  1.300] 2015/9/15 | 1.66}
100,000,000 100.81 100,812,963 100.81] 100,812,963  1.400| 2015/6/19 | 1.66
100,000,000y 100.67} 100,677,840, 100.67 100,677,840  1.300] 2015/5/27 | 1.66}
100,000,000 100.53] 100,532,500 100.53] 100,532,500f  1.520] 2015/3/20 | 1.65)
100,000,000 100. 31 100,319,210 100.31 100,319,210,  0.430{2015/10/20| 1.65
100,000,000 100. 25 100,259,570 100. 25| 100,259,570  0.670] 2015/4/17 | 1.65)
100,000,000 100.24 100,249,140 100.24 100,249,140  0.350]2015/10/20| 1.65)
100,000, 000; 100.17} 100,172,950 100.17 100,172,950f  1.410]2014/12/19| 1.65)
100,000,000 100.114 100,116,486 100.11f 100,116,486| 0.246] 2015/9/18 | 1.65)
100,000,000 100.07} 100,077,927 100.07} 100,077,927  0.200| 2015/6/15 | 1.65
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100,000,000 100. 06} 100,066,030 100. 06} 100,066,030, 0.277| 2015/3/20 | 1.65
100,000,000y 100.05} 100,056,620 100.05 100,056,620 0.100] 2015/9/15 | 1.65)
100,000,000 100.04 100,040,607 100.04 100,040,607  0.100] 2015/8/15 | 1.64
100,000,000 100.03} 100,032,964} 100.03} 100,032,964 0.34312014/12/19| 1.64
100,000,000 100. 00} 100,000,000 100. 00} 100,000,000f 0.110/2014/11/14| 1.64]
100,000,000 100. 00} 100,000,000 100. 00} 100,000,000f 0.100] 2015/2/13 | 1.64]
100,000,000 100.00} 100,000, 000; 100.00 100,000,000f 0.100] 2015/5/15 | 1.64]
100,000,000 100. 00} 100,000,000 100. 00} 100,000,000f 0.181) 2015/3/6 | 1.64]
100,000,000 100. 00} 100,000,000 100. 00} 100,000,000, 0.171f 2015/4/9 | 1.64
100,000,000 100.00} 100,000, 000} 100.00 100,000,000f 0.157) 2015/5/14 | 1.64]
100,000,000 100. 00} 100,000,000 100. 00} 100,000,000f 0.133] 2015/10/8 | 1.64]
()

4.94

3.30

9.91

34.58

45.19

97.91
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)
44 (2005 2 21 ) 14,685 14,699 1.0000; 1.0009
45 (2006 2 20 ) 11,903 11,912 1.0000 1.0007
46 (2007 2 19 ) 10,345 10,364 1.0000 1.0018
47 (2008 2 19 ) 9,104 9,138 1.0000 1.0037
48 (2009 2 19 ) 8,266 8,298 1.0000 1.0039
49 (20010 2 22 ) 7,741 7,759 1.0000 1.0023
50 (2011 2 21 ) 7,400 7,409 1.0000 1.0012
51 (2012 2 20 ) 6,900 6,907, 1.0000; 1.0010
52 (2013 2 19 ) 6,608 6,615 1.0000; 1.0009
53 (2014 2 19 ) 6,187, 6,193 1.0000; 1.0009
2013 10 6,442 — 1.0006| —
11 6,393 — 1.0007, —
12 6,325 — 1.0007| —
2014 1 6,237, — 1.0008, —
2 6,523 — 1.0000; —
3 6,455 — 1.0001 —
4 6,396 — 1.0001] —
5 6,349 — 1.0002 —
6 6,304 — 1.0003 —
7 6,261 — 1.0003 —
8 6,178 — 1.0004 —
9 6,138 — 1.0005 —
10 6,081 — 1.0005 —
44 2004 2 20 2005 2 21 0.000943
45 2005 2 22 2006 2 20 0.000736
46 2006 2 21 2007 2 19 0.001821
47 2007 2 20 2008 2 19 0.003676
48 2008 2 20 2009 2 19 0.003893
49 2009 2 20 2010 2 22 0.002275
50 2010 2 23 2011 2 21 0.001219
51 2011 2 22 2012 2 20 0.001023
52 2012 2 21 2013 2 19 0.000932
53 2013 2 20 2014 2 19 0.000885
2014 2 20 2014 8 19 —
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44 2004 2 20 2005 2 21 0.09
45 2005 2 22 2006 2 20 0.07
46 2006 2 21 2007 2 19 0.18
47 2007 2 20 2008 2 19 0.37
48 2008 2 20 2009 2 19 0.39
49 2009 2 20 2010 2 22 0.23
50 2010 2 23 2011 2 21 0.12
51 2011 2 22 2012 2 20 0.10
52 2012 2 21 2013 2 19 0.09
53 2013 2 20 2014 2 19 0.09

2014 2 20 2014 8 19 0.04

100
44 2004 2 20 2005 2 21 871,730,413 6,158,612,938
45 2005 2 22 2006 2 20 906,459,433 3,688,415,925
46 2006 2 21 2007 2 19 727,509,091 2,285,900,515
47 2007 2 20 2008 2 19 576,342,553 1,817,039,744
48 2008 2 20 2009 2 19 515,060,175 1,353,094,975
49 2009 2 20 2010 2 22 524,660,192 1,049,368,393
50 2010 2 23 2011 2 21 537,752,836 879,106,193
51 2011 2 22 2012 2 20 489,875,415 989,492,252
52 2012 2 21 2013 2 19 458,180,994 750,147,330
53 2013 2 20 2014 2 19 347,974,540 769,014,334
2014 2 20 2014 8 19 351,052,700, 304,636,038,
2014 10 31
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3,101,677, 460 6.50
6,676,728,163 13.99

14,069,312,025 29.48

13,524,795 ,890 28.34

1,100,000,000 2.31

1,500,000,000 3.14

16,124,795 ,890 33.79

6,998,997,318 14.67

— 748,447,062 1.57

47,719,957,918 100.00)

¢ (H

2,000,000,000 — 1,999,704 ,482 —] 1,999,818, 866} — 2014/12/8 | 4.19
2,000,000,000] — 1,999,138,726 — 1,999,497,161 —] 2015/2/16 | 4.19
1,500,000,000} 100. 20| 1,503,139,654 100.20 1,503,139, 654 1.57012014/12/22| 3.15
1,500,000,000f 100.00f 1,500,000,000 100.00 1,500,000,000f 0.165] 2015/1/26 | 3.14
1,300,000,000f 100.31 1,304,149,720 100.31] 1,304,149,720) 0.430[2015/10/20| 2.73

1,200,000, 000] 100.24  1,202,958,072 100.24]  1,202,958,072] 0.550| 2015/6/19 | 2.52
1,170,000,000] 100.54  1,176,416,923 100.54 1,176,416,923] 1.500] 2015/3/25 | 2.47
1,100,000,000] 100.00  1,100,000,000 100.00]  1,100,000,000f 0.200J2014/11/10| 2.31]
1,000,000, 000f 100.21y  1,002,153,394 100.21)  1,002,153,394] 0.450] 2015/6/19 | 2.10
1,000,000, 000] 100.11)  1,001,100,276 100.11)  1,001,100,276] 0.272] 2015/6/19 | 2.10
1,000,000, 000] 100.100  1,001,061,622 100.10]  1,001,061,622] 0.272] 2015/6/19 | 2.10)
1,000,000,000] 100.08]  1,000,884,795 100.08] 1,000,884,795 0.713]2014/12/19| 2.10
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1,000,000,000 — 999,953,426] — 999,974,378 —2014/11/11| 2.10
1,000,000, 000] — 999,760,605 — 999,947,949 —2014/11/20| 2.10
1,000,000,000] — 999,748,008] — 999,758,964 — 2015/1/27 | 2.10
900,000,000} 100. 25 902,335,274 100. 25 902,335,274  0.670] 2015/4/17 | 1.89
800,000, 000f 100. 28} 802,273, 260) 100. 28] 802,273,260] 0.500f 2015/7/17 | 1.68
800,000, 000f 100. 24 801,996,384 100. 24} 801,996,384 0.516] 2015/6/19 | 1.68
800,000,000 100.24 801,993,060 100.24] 801,993,060 0.350/2015/10/20] 1.68

800,000, 000f 100. 06} 800,507,744 100. 06} 800,507,744  0.100/2015/10/15] 1.68
800,000, 000f 100.00f 800,000,000} 100.00; 800,000,000 0.171) 2015/4/9 | 1.68,
775,000, 000] 100.62 779,857,524 100.62 779,857,524  1.400] 2015/4/27 | 1.63]
760,000, 000f 100. 06} 760,486, 720) 100. 06} 760,486,720  0.900]2014/11/27| 1.59]
700,000, 000f 100. 35 702,495,016] 100. 35 702,495,016  0.500] 2015/9/25 | 1.47
640,000, 000f 100.67} 644,338,148 100.67 644,338,148  1.300] 2015/5/27 | 1.35]
600,000, 000f 101.08} 606,483,676] 101.08] 606,483,676 1.400] 2015/8/31 | 1.27]
600,000, 000f 100.80f 604,825,456] 100.80; 604,825,456 1.400| 2015/6/19 | 1.27
600,000, 000f 100. 56} 603,410,333] 100. 56} 603,410,333  1.560] 2015/3/24 | 1.26]
600,000,000} 100.514 603,098,444 100.51 603,098,444  1.460] 2015/3/20 | 1.26]
600,000, 000f 100.08} 600,495,525 100.08 600,495,525 0.358] 2015/3/20 | 1.26]
)

6.50

13.99

29.48

33.79

1467

98.43
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