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JP

FTSE Fixed Income LLC

GBI-EM

J.P. Morgan Securities LLC
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FTSE Fixed Income

J.P. Morgan Securities LLC

1962 20
............ 27 25
1962 21 2001 19
............ 108 100
2001 20 2002 22
............ 10 80 10
2002 23 2017 19
............ 16
2017 20 2017
............ 16
0.707
10
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
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0.30 0.35 0.3000 0.0772 0.2016 0.0212
0.25 0.30 0.2500 0.0643 0.1680 0.0177
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

2016 6 21
0.0011
0.0011 0.0003 0.0007 0.0001
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600,000,000 9.07
5,935,900,476 89.77,
— 76,606,809 1.16
6,612,507,285 100.00
) ()
5,711,990, 451 1.0391)  5,935,329,278 1.0392  5,935,900,476 —  —  [89.77]
200,000,000 100.00 200,000,000 100.00 200,000,000/  0.020 2018/7/10 | 3.02)
100,000,000 100.00) 100,000,000 100.00] 100,000,000  0.015/ 2019/2/19 [ 1.51
100,000,000 100.00) 100,000,000 100.00] 100,000,000  0.015 2019/3/26 | 1.51
100,000,000 100.00 100,000,000 100.00 100,000,000  0.020{ 2019/1/9 | 1.51
100,000,000 100.00) 100,000,000 100.00] 100,000,000  0.020 2019/5/21 | 1.51
)

9.07

89.77

98.84
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)
47 (2008 10 20 ) 13,314 13,368 1.0000 1.0041
48 (2009 10 19 ) 12,144 12,178 1.0000 1.0028
49 (2010 10 19 ) 11,288 11,305 1.0000) 1.0015
50 (2011 10 19 ) 10,678 10,689 1.0000] 1.0010]
51 (2012 10 22 ) 10,250, 10,260 1.0000] 1.0010]
52 (2013 10 21 ) 9,668 9,677 1.0000] 1.0008
53 (2014 10 20 ) 9,374 9,382 1.0000) 1.0008
54 (2015 10 19 ) 8,988 8,994 1.0000] 1.0006,
55 (2016 10 19 ) 8,399 8,402 1.0000] 1.0004
56 (2017 10 19 ) 7,965 7,965 0.9999 0.9999
2017 6 8,215 — 1.0000] —
7 8,159 — 1.0000] —
8 8,079 — 1.0000) —
9 8,022 — 0.9999 —
10 8,220, — 0.9999 —
11 8,169 — 0.9999 —
12 8,115 — 0.9999 —
2018 1 8,053 — 0.9999 —
2 8,003 — 0.9999 —
3 7,946 — 0.9998 —
4 7,890 — 0.9998 —
5 7,850 — 0.9998 —
6 6,612 — 0.9999 —
47 2007 10 23 2008 10 20 0.004051
48 2008 10 21 2009 10 19 0.002816
49 2009 10 20 2010 10 19 0.001521
50 2010 10 20 2011 10 19 0.001047
51 2011 10 20 2012 10 22 0.000980)
52 2012 10 23 2013 10 21 0.000841
53 2013 10 22 2014 10 20 0.000833
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54 2014 10 21 2015 10 19 0.000586
55 2015 10 20 2016 10 19 0.000386
56 2016 10 20 2017 10 19 0.000000

2017 10 20 2018 4 19 —
47 2007 10 23 2008 10 20 0.41
48 2008 10 21 2009 10 19 0.28
49 2009 10 20 2010 10 19 0.15
50 2010 10 20 2011 10 19 0.10
51 2011 10 20 2012 10 22 0.10;
52 2012 10 23 2013 10 21 0.08
53 2013 10 22 2014 10 20 0.08
54 2014 10 21 2015 10 19 0.06
55 2015 10 20 2016 10 19 0.04
56 2016 10 20 2017 10 19 0.01

2017 10 20 2018 4 19 0.01

100

47 2007 10 23 2008 10 20 744,742,309 1,247,391,434
48 2008 10 21 2009 10 19 588,869,465 1,758,731,425
49 2009 10 20 2010 10 19 496,188,791 1,352,371,684
50 2010 10 20 2011 10 19 453,512,893 1,063,832,740,
51 2011 10 20 2012 10 22 434,646,906 862,440,972
52 2012 10 23 2013 10 21 461,600,470 1,042,900,469
53 2013 10 22 2014 10 20 462,238,377 756,703,586
54 2014 10 21 2015 10 19 337,292,679 722,989,844
55 2015 10 20 2016 10 19 311,144,934 900,607,083
56 2016 10 20 2017 10 19 297,013,652 729,867,318

2017 10 20 2018 4 19 273,421,487 333,758,833
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2018 6 29
34,139,363,980) 48.00
9,359,204,633 13.16
25,190,357,631 35.41
999,996,657 1.41
— 1,441,622,011 2.03
71,130,544,912 100.00;
) )
2,700,000,000 100.25  2,706,859,756 100.25  2,706,859,756| 1.620| 2018/8/24 | 3.81
2,250,000,000 100.76  2,267,295,470) 100.76|  2,267,295,470|  1.560/2018/12/25| 3.19
1,800,000,000 100.95  1,817,172,805 100.95  1,817,172,805 2.010/2018/12/20| 2.55
1,800,000,000 100.00]  1,800,146,000 100.00/  1,800,146,0000 0.001 2018/9/20 | 2.53
1,323,000,000 100.09  1,324,247,499 100.09|  1,324,247,499| 0.235/2018/11/22| 1.8§
1,300,000,000 100.00]  1,300,000,000 100.00/  1,300,000,0000 0.020] 2019/5/21 | 1.83
1,254,600,000 100.12]  1,256,211,264 100.12]  1,256,211,264 1.780| 2018/7/25 | 1.77]
1,120,000,000 101.18 1,133,234,296 101.18]  1,133,234,296| 2.410/2018/12/25| 1.59
1,100,000,000 100.24  1,102,722,568 100.24)  1,102,722,568| 0.248) 2019/6/20 | 1.55
1,100,000,000 100.17|  1,101,920,160 100.17|  1,101,920,160| 0.413|2018/12/20| 1.55
1,100,000,000 100.09  1,100,996,196 100.09|  1,100,996,196| 0.240/2018/10/31| 1.55
1,093,000,000 100.71)  1,100,781,742 100.71)  1,100,781,742| 1.730/2018/11/28| 1.55

24/95



EDINETOOOO
00000000000 DO00OmD((EL2430)
ooooodooodooodnoodd

1,050,000,000] 100.08(  1,050,852,059 100.08]  1,050,852,059( 0.230/2018/10/25| 1.48
1,000,000,000] 101.13  1,011,324,295 101.13  1,011,324,295 1.570f 2019/3/20 | 1.42]
1,000,000,000 100.27,  1,002,750,000 100.27]  1,002,750,000( 0.280| 2019/6/20 | 1.41
1,000,000,000] 100.18(  1,001,817,816 100.18)  1,001,817,816( 0.300] 2019/1/25| 1.41
1,000,000,000] 100.13  1,001,335,226 100.13]  1,001,335,226] 0.184f 2019/2/27 | 1.41
1,000,000,000] 100.05  1,000,517,885 100.05  1,000,517,885( 0.312] 2018/8/21 | 1.41
1,000,000,000] 100.00f  1,000,093,261 100.00,  1,000,093,261] 0.001f 2019/5/13 | 1.41f
1,000,000,000] — 999,996,657| — 999,996,657 —{2018/10/29( 1.41]
900,000, 000] 101. 46} 913,167,889 101. 46| 913,167,889 2.050( 2019/3/20 | 1.28]
900,000,000 100.17 901,617,923 100.17} 901,617,923| 0.250( 2019/3/27 | 1.27]
900,000,000 100.08f 900,798,005 100.08f 900,798,005 0.381f 2018/9/20 | 1.27]
900,000, 000] 100.00f 900,000, 000f 100.00f 900,000,000( 0.001) 2018/8/9 | 1.27
850,000,000 101.58 863,472,500 101.58} 863,472,500 2.190f 2019/3/20 | 1.2]f
800,000,000 100. 18] 801,449,080 100. 18} 801,449,080 0.219( 2019/4/15| 1.13]
785,000,000 100.02 785,218,141 100.024 785,218,141]  0.350( 2018/7/25 | 1.10|
750,000,000 100. 20] 751,527,466) 100. 20f 751,527,466] 0.300( 2019/2/27 | 1.06|
750,000, 000] 100.13} 751,014,445 100. 13} 751,014,445  0.580| 2018/9/20 | 1.06
720,000,000 101.30) 729,415,628 101.30f 729,415,628 1.620( 2019/4/23 | 1.03]
)

48.00]

13.16

35.41

1.41

97.97
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