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Citigroup Index LLC

GBI-EM

J.P. Morgan Securities LLC

28

20

NISA

NISA

8/55

EDINETOOOO
00000000000 DO00OmD((EL2430)
OOoooooooooooooooooood

Citigroup

J.P. Morgan Securities LLC

20.315 15.315
20.315 15.315
20.315 15.315
100
NISA



EDINETOOOO
00000000000 DO00OmD((EL2430)
OOoooooooooooooooooood

NISA 120
20
28
NISA 20 80

NISA

15.315

9/55



EDINETOOOO
00000000000 DO00OmD((EL2430)
OOoooooooooooooooooood

<TELEICEAT &4 X — VB>

) MRS po
i e } a SRTPE
21
= E =l s o TRE
B ELS
= 2 =6
{635 Z || &2 BEIED
e if L B3 OERITA IEBLL
TLD H %
3 )
0y . ono DS
sieg | BiB5EL & 1R
S 2T [EAL RS (RIS LS 1 (FFERHD
-E'T A
= 9] 2
= o4 20
T fi s FamEOERITE
o &
]
o
21 7 23
2015 5 29
7,365,989,993 100.00
— 72,552 0.00
7,366,062,545 100.00
()
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()
100.00;
100.00;
1 ()

4 (2005 10 26 ) 1,792 1,794 1.0182 1.0192
5 (2006 10 26 ) 2,466 2,468 1.0142 1.0152
6 (2007 10 26 ) 2,786 2,789 1.0311 1.0321
7 (2008 10 27 ) 3,381 3,384 1.0463 1.0473
8 (2009 10 26 ) 3,932 3,935 1.0678 1.0688
9 (2010 10 26 ) 4,732 4,736 1.1070 1.1080
10 (2011 10 26 ) 5,194 5,199 1.1106 1.1116
11 (2012 10 26 ) 6,031 6,036 1.1290 1.1300
12 (2013 10 28 ) 6,397 6,402 1.1472 1.1482
13 (2014 10 27 ) 6,932 6,938 1.1641] 1.1651
2014 5 6,689 — 1.1539 —

6 6,723 — 1.1569 —

7 6,804 — 1.1582 —

8 6,880, — 1.1614 —

9 6,929 — 1.1618] —

10 6,979 — 1.1656] —

11 7,064 — 1.1721] —

12 7,235 — 1.1834 —

2015 1 7,304 — 1.1833 —

2 7,288 — 1.1766 —

3 7,310 — 1.1765 —

4 7,406 — 1.1798 —

5 7,366 — 1.1740 —
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1
4 2004 10 27 2005 10 26 0.0010
5 2005 10 27 2006 10 26 0.0010
6 2006 10 27 2007 10 26 0.0010
7 2007 10 27 2008 10 27 0.0010
8 2008 10 28 2009 10 26 0.0010;
9 2009 10 27 2010 10 26 0.0010;
10 2010 10 27 2011 10 26 0.0010;
11 2011 10 27 2012 10 26 0.0010
12 2012 10 27 2013 10 28 0.0010
13 2013 10 29 2014 10 27 0.0010
2014 10 28 2015 4 27 —
4 2004 10 27 2005 10 26 0.02
5 2005 10 27 2006 10 26 0.29
6 2006 10 27 2007 10 26 1.76
7 2007 10 27 2008 10 27 1.57
8 2008 10 28 2009 10 26 2.15
9 2009 10 27 2010 10 26 3.76
10 2010 10 27 2011 10 26 0.42
11 2011 10 27 2012 10 26 1.75
12 2012 10 27 2013 10 28 1.70
13 2013 10 29 2014 10 27 1.56
2014 10 28 2015 4 27 1.52
)

100
4 2004 10 27 2005 10 26 679,824,219 199,885,668
5 2005 10 27 2006 10 26 1,044,489,844 373,537,764
6 2006 10 27 2007 10 26 698,301,537 427,652,491
7 2007 10 27 2008 10 27 991,782,899 462,605,978
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8 2008 10 28 2009 10 26 1,025,785,437 574,641,343
9 2009 10 27 2010 10 26 1,049,896,158 457,853,908
10 2010 10 27 2011 10 26 987,878,229 585,288,775
11 2011 10 27 2012 10 26 1,133,492,568, 468,723,041
12 2012 10 27 2013 10 28 1,364,805,228 1,130,705,129
13 2013 10 29 2014 10 27 1,122,985,465 743,772,644
2014 10 28 2015 4 27 699,300,417 403,996,171

2015 5 29
28,651,480,560] 80.02
2,324,938,000] 6.49
2,594,833,000 7.25
1,985,092,000 5.54
101,858,000, 0.28
2,086,950,000] 5.83
— 146,510,215 0.41]
35,804,711,775 100.00
) ()
750,000,000 105.31 789,840,000 104.83 786,270,000  1.300| 2019/3/20 | 2.20
673,000,000 106.08 713,952,050 105.60) 710,708,190  1.300{2019/12/20| 1.98
705,000,000 100.51 708,644,850 100.52 708,680,100  0.200{2017/12/20 1.98
581,000,000 106.30) 617,626,240 105.74 614,395,880  1.400| 2019/9/20 | 1.72
545,000,000 108.65 592,175,200 108.80) 592,981,800  1.400{2022/12/20| 1.66
462,000,000 103.59 478,618,140 102.65 474,252,240 1.700{2016/12/20| 1.32
465,000,000 99.87 464,430,900 100.07 465,330,150|  0.100[ 2020/3/20 | 1.30)
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410,000, 000) 107.14 439,312,200 106. 76| 437,724,200, 1.300| 2021/3/20 | 1.22
420,000,000 100.48} 422,047,000 100.47| 421,978,200, 0.200| 2017/9/20 | 1.18
370,000, 000] 100.48} 371,776,000] 100.64 372,382,800 0.200( 2019/3/20 | 1.04]
350,000,000 100.63} 352,208,500 100.424 351,484,000 0.400( 2016/6/20 | 0.98
276,000, 000f 118.22 326,289,960 121.40f 335,088,840  2.400| 2038/9/20 | 0.94
330,000, 000) 100.57] 331,888,300 100.62] 332,052,600, 0.200] 2019/9/20 | 0.93]
330,000, 000) 100. 28} 330,945, 700) 100.13} 330,448,800 0.100(2019/12/20( 0.92
306,000, 000) 105.61f 323,166,600 104.76| 320,593,140 1.700f 2018/3/20 | 0.90]
280,000, 000f 108. 88 304,886,400 111.30f 311,665,200 1.700f 2032/9/20 | 0.87]
260,000, 000] 119.13 309,753,600 119.83 311,560,600( 2.300f 2026/9/20 | 0.87]
260,000, 000] 119.014 309,439,000 119.59 310,954,800 2.300f 2026/6/20 | 0.87]
287,000, 000] 104. 26} 299,237,680 103. 65} 297,475,500 1.300f 2018/3/20 | 0.83
240,000, 000f 116.75) 280,214,400 118.50f 284,419,200 2.100| 2029/9/20 | 0.79]
275,000, 000) 102.12] 280,830, 000) 102.75) 282,576,250  0.600| 2023/3/20 | 0.79]
270,000, 000f 103.89 280,516,500 104. 35 281,758,500  0.800f 2022/9/20 | 0.79
280,000, 000) 100. 59 281,677,200 100. 48] 281,344,000 0.300(2016/12/20( 0.79
240,000, 000| 116.28] 279,080, 600) 115.73 277,768,800 2.000f 2025/6/20 | 0.78
266,000, 000] 104.60f 278,236,000] 103.93 276,453,800( 1.400f 2018/3/20 | 0.77|
261,000,000] 104.014 271,468,710 103.07} 269,020,530 1.700f 2017/3/20 | 0.75)
237,000,000 110.97| 263,017,860 110.28} 261,384,930 1.900f 2021/3/22 | 0.73
230,000, 000f 109. 28] 251,344,000 113.23 260,442,800 2.000| 2042/3/20 | 0.73]
208,000, 000f 119.25 248,040, 000) 121.76f 253,273,280  2.400| 2034/3/20 | 0.71
225,000, 000) 105. 35 237,049,450 105.75) 237,955,500( 1.700f 2044/6/20 | 0.66]
()

80.02

6.49

7.25

5.83

99.59
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52
38 38 3 57 2
12 133
193 21 26 10 28
21 4 21
26 10 27 27 27
21,866,146 26,120,145
6,932,502,287 7,387,318,338
9,752,068 2,898,146
30 35
6,964,120,531 7,416,336,664
6,964,120,531 7,416,336,664
5,955,437 -
8,978,378 11,275,762
1,095,882 1,165,372
15,343,198 16,316,049
178,944 190,295
31,551,839 28,947,478
31,551,839 28,947,478
5,955,437, 668 6,250,741,914
977,131,024 1,136,647,272
400,816,354 375,564,340
6,932,568,692 7,387,389, 186
6,932,568,692 7,387,389,186
6,964,120,531 7,416,336,664
25 10 29 26 10 28
26 4 28 4 27
4,844 4,889
38,760,512 124,497,234
38,765,356 124,502,123
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25 10 29 26 10 28

2% 4 28 21 4 27
1,026,766 1,165,372
14,375,595 16,316,049
166,890 190,295
15,569,251 17,671,716
23,196,105 106,830,407
23,196,105 106,830,407
23,196,105 106,830,407
618,085 4,337,412
820,973,391 977,131,024
84,744,673 123,184,231
84,744,673 123,184,231
57,981,527 66,160,978
57,981,527 66,160,978
870,314,557 1,136,647,272

26 10 27 21 4 21

5,576,224,847 5,955,437,668
1,122,985,465 699,300,417
743,772,644 403,996,171

5,955,437,668

6,250,741,914

25 10 29
26 4 28

26
27

10 28
4 27
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26 10 27 271 4 27

@ @

@ @

(€)) (€))

10 27 27 4 27
1.1641 |1 1.1818
(11,641 )| ) (11,818 )
26 10 27 27 4 27
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26 10 27 21 4 27

49,160,167
27,424,549,200
2,328,445,000
2,401,371,000
1,989,210,000
91,166,286
2,027,603

55,015,149
28,751,615,850
2,335,768,000
2,605,725,000
1,988,220,000
93,563,185
1,497,949

34,285,929, 256

35,831,405,133

34,285,929,256

35,831,405,133

30,453,951 7,648,421
30,453,951 7,648,421
30,453,951 7,648,421

26,150,712,081

8,104,763,224

26,873,393,152

8,950,363,560

34,255,475,305

35,823,756,712

34,255,475,305

35,823,756,712

34,285,929, 256

35,831,405,133

26 10 27 21 4 27
25 10 29 26 10 28
26,729,401,948 26,150,712,081
1,823,363,124 1,408,028,973
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2,402,052,991 685,347,902
655,257,447 730,012,172
861,047,402 967,907,470
589,961,363 696,671,626
105,288,919 125,783,094

1,283,595,025 1,377,452,901

6,357,801,070 6,142,236,561
5,537,922 5,429,507
49,251,969 49,382,817
5,673,295 5,888,604
30,297,443 29,057,222
123,058,905 125,048,779
448,156,563 429,377,674
7,138,754,587 7,217,757,631
74,882,366 55,351,636
166,913,429 156,404,799
32,961,745 32,923,108
1,061,792,792 1,113,008,385
1,058,427,897 1,162,193,986
545,250,657 625,593,699
85,061,352 93,270,536
5,292,390,478 5,541,458,509
179,349,455 191,182,436
26,150,712,081 26,873,393,152
26,150,712,081 26,873,393,152
26 10 27 27 27
@ @
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26 10 27

27

4 27

a

1.3099 |1

(13,099 )l )

1.3331
(13,331 )

2015

5

29

7,404,374,754

38,312,209

7,366,062,545

6,274,385,006

1.1740
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35,995,373,607

190,661,832

35,804,711,775

27,026,349,313

1.3248
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17,363,045,900
230,000,000
197,012,500
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59

27

572 120,095

516 92,509

90 2,725

426 89,784

56 27,585

40 402

16 27,182

1 12

38
19 52
193 56 26
27 31
( )
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
27,826 27,750
47 56
134 166
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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

5,220 5,220

5,220 5,220

22,694 25,836
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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
108 163
54 36
448 503
209 208
755 785

313 349
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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
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55 25 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
56 26 27 31
)
17,363 5,220 5,220  22,694| 22,694 68| 45,209
41 41 41
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