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JP GBI-EM
J.P. Morgan Securities LLC
J.P. Morgan Securities
LLC

1962 20
............ 27 50 25
1962 21 2001 19
............ 110 100
2001 20 2002 22
............ 11 10
2002 23 2017 19
............ 20
2017 20 2017
............ 20
0.707
10
x
7 0.7070 0.1730 0.4840 0.0500
6 7 0.6464 0.1582 0.4425 0.0457
5 6 0.5427 0.1328 0.3715 0.0384
4 5 0.4393 0.1075 0.3007 0.0311
0.40 4 0.4000 0.0979 0.2738 0.0283
0.35 0.40 0.3500 0.0856 0.2396 0.0248
0.30 0.35 0.3000 0.0734 0.2054 0.0212
0.25 0.30 0.2500 0.0612 0.1711 0.0177
0.20 0.25 0.2000 0.0490 0.1369 0.0141
0.15 0.20 0.1500 0.0367 0.1027 0.0106
0.14 0.15 0.1000 0.0244 0.0685 0.0071
0.13 0.14 0.0840 0.0206 0.0575 0.0059
0.12 0.13 0.0680 0.0166 0.0466 0.0048
0.11 0.12 0.0520 0.0127 0.0356 0.0037
0.10 0.11 0.0360 0.0089 0.0246 0.0025
0.09 0.10 0.0200 0.0049 0.0137 0.0014
0.08 0.09 0.0180 0.0044 0.0123 0.0013
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0.07 0.08 0.0160 0.0039 0.0110 0.0011
0.06 0.07 0.0140 0.0034 0.0096 0.0010
0.05 0.06 0.0120 0.0030 0.0082 0.0008

0.05 0.0100 0.0025 0.0068 0.0007

20.315 15.315
20.315 15.315
20.315 15.315
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20.315
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HEMNM - 204 F 1082 8-2025% 10208

BERE (D+2)
0. 20%

DEREERAOLE
0. 20%

RQEtnHERAOLE
0. 009

HHRBMOER - FRIZor--RACEE (RMELT. BEFUN. RNSEFUHE L UNEIE
BMSIREEHTLA. ARRBOL I DHLOTARRSEAAET.) EHRKNMOTHESHONIC

PHEREE (1O8-Y) ERLEBTHRLEAE (£8) TT,

MIACDERH{ETLERTHY, RBICRELERAOKERLIRGUET,
HEFATERFAOARSORBEICOFFL TR, ARNMOEREER (2FE) EREELL.

2026 6 30

4,280,501,220 99.76
— 10,309,198, 0.24
4,290,810,418 100.00
)
4,071,626,767, 1.0452]  4,255,664,297, 1.0513]  4,280,501,220{99. 7§
()
99.76
99.76
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55 (2016 10 19 ) 8,399 8,402 1.0000) 1.0004
56 (2017 10 19 ) 7,965 7,965 0.9999 0.9999
57 (2018 10 22 ) 6,380 6,380 0.9999 0.9999
58 (2019 10 23 ) 6,059 6,059 0.9998 0.9998
59 (2020 10 19 ) 5,894 5,894 0.9998 0.9998
60 (2021 10 19 ) 5,644 5,644 0.9998 0.9998
61 (2022 10 19 ) 5,366 5,366 0.9997, 0.9997
62 (2023 10 19 ) 5,164 5,165 1.0000 1.0002
63 (2024 10 21 ) 4,584 4,587 1.0000) 1.0007
64 (2025 10 20 ) 4,373 4,384 1.0000) 1.0025
2025 6 4,501 — 1.0015 —
7 4,468 — 1.0017 —
8 4,431 — 1.0019 —
9 4,406 — 1.0023 —
10 4,470 — 1.0001 —
11 4,435 — 1.0003 —
12 4,412 — 1.0007 —
2026 1 4,396 — 1.0011 —
2 4,378 — 1.0014 —
3 4,354 — 1.0018 —
4 4,329 — 1.0023 —
5 4,305 — 1.0027 —
6 4,290 — 1.0033 —

1
55 2015 10 20 2016 10 19 0.000386
56 2016 10 20 2017 10 19 0.000000)
57 2017 10 20 2018 10 22 0.000000)
58 2018 10 23 2019 10 23 0.000000)
59 2019 10 24 2020 10 19 0.000000)
60 2020 10 20 2021 10 19 0.000000)
61 2021 10 20 2022 10 19 0.000000)
62 2022 10 20 2023 10 19 0.000179
63 2023 10 20 2024 10 21 0.000707,
64 2024 10 22 2025 10 20 0.002467,
2025 10 21 2026 4 20 —
55 2015 10 20 2016 10 19 0.04
56 2016 10 20 2017 10 19 0.01
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57 2017 10 20 2018 10 22 0.00
58 2018 10 23 2019 10 23 0.01
59 2019 10 24 2020 10 19 0.00
60 2020 10 20 2021 10 19 0.00;
61 2021 10 20 2022 10 19 0.01
62 2022 10 20 2023 10 19 0.05
63 2023 10 20 2024 10 21 0.07
64 2024 10 22 2025 10 20 0.25
2025 10 21 2026 4 20 0.21
)

100
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
57 2017 10 20 2018 10 22 273,421,487 1,858,642,952
58 2018 10 23 2019 10 23 272,635,526 593,808,945
59 2019 10 24 2020 10 19 249,310,451 413,611,262
60 2020 10 20 2021 10 19 190,996,898 440,814,463
61 2021 10 20 2022 10 19 169,794,339 447,953,466
62 2022 10 20 2023 10 19 145,629,693 348,442,869
63 2023 10 20 2024 10 21 139,616,372 720,167,449
64 2024 10 22 2025 10 20 133,350,430 344,528,630
2025 10 21 2026 4 20 107,723,771 147,703,404

2026 6 30

5,454,625,622 11.73
8,283,682,874 17.81
32,062,708,098 68.95
— 699,514,462 1.50
46,500,531,056 100.00;
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) ()

1,500,000, 000 99.24  1,488,647,474 99.24  1,488,647,474 — 2027/3/23 | 3.20)
1,000,000,000 100.82  1,008,237,638 100.82]  1,008,237,638( 2.340| 2027/4/20 | 2.17
1,000,000,000] 99.88 998,828,520 99.88 998,828,520 0.420( 2026/9/18 | 2.15|
1,000,000,000 99.87| 998,788,146 99.87] 998,788,146 0.280[ 2026/9/4 | 2.15
1,000,000,000] 99.73 997,388,030 99.73 997,388,030] 0.220(2026/10/16| 2.14]
1,000,000,000] 99.68 996,822,824 99.68 996,822,824  0.040/2026/11/10( 2.14
1,000,000,000] 99.34 993,495, 060) 99.34 993,495,060 —{ 2027/2/22 | 2.14]
1,000,000,000] 99.27] 992,721,582 99.27 992,721,582 0.414{ 2027/4/9 | 2.13]
1,000,000,000 99.13] 991,371,899 99.13 991,371,899 —{ 2027/4/20 | 2.13
1,000,000,000] 98.89 988,990, 000) 98.90 989,030,000] 0.390f 2027/7/14 | 2.13]
1,000,000,000] 98.87] 988,797,728 98.87 988,797,728 — 2027/6/21 | 2.13}
900,000,000 99.66 897,002,975 99.66 897,002,975 0.190(2026/11/13| 1.93]
800,000, 000] 99.97] 799,772,884 99.97 799,772,884  0.200( 2026/7/17 | 1.72]
800,000,000 99.93] 799,514,593 99.93 799,514,593 0.170f 2026/8/5 | 1.72]
800,000,000 99.86 798,930,138} 99.86 798,930,138 0.514(2026/10/30| 1.72]
800,000,000 99.19 793,589, 380) 99.19 793,589,380[  0.400] 2027/5/7 | 1.71
700,000,000 99.92 699,442,489 99.92 699,442,489 0.680[ 2026/9/4 | 1.50]
700,000, 000] 99.82 698,754,410 99.82 698,754,410, 0.040( 2026/9/18 | 1.50]
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700,000, 000] 99.76 698,322,879 99.76 698,322,878 0.575(2026/11/27| 1.50)
700,000, 000] 99.70 697,950, 186} 99.70 697,950,186 0.575/2026/12/18( 1.50
700,000,000 99.40f 695,829,956 99.40] 695,829,956 0.350( 2027/3/5 | 1.50]
700,000, 000] 99.30) 695,144,542 99.30 695,144,542  0.150( 2027/2/9 | 1.49
700,000, 000] 98.82 691,774,000 98.80 691,635,000( 0.280] 2027/7/27 | 1.49
600,000,000 100.00f 600,051,704 100.00f 600,051,704  0.963] 2026/9/18 | 1.29|
600,000, 000] 99.88 599,330,605 99.88 599,330,605 0.310] 2026/9/7 | 1.29
600,000,000 99.88] 599,283,216 99.88 599,283,216| 0.768( 2026/12/4 | 1.29|
600,000, 000] 99.53 597,220, 257| 99.53 597,220,257 0.100(2026/12/16| 1.28]
600,000,000 99.19 595,163,516 99.19 595,163,516| 0.295( 2027/4/21 | 1.28]
600,000,000 99.17] 595,037,784 99.17 595,037,784  0.195( 2027/4/20 | 1.28]
500,000, 000] 100. 85} 504,297,150 100. 85 504,297,150 2.290| 2027/6/15 | 1.08
)

11.73

17.81

68.95

98.50

22179
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