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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
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20.315 15.315
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NISA 20
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— 49,340,337 2.26
2,181,777,420] 100.00;
)
1,627,439,496 0.9477, 1,542,324,410 1.0131 1,648,758,95375.57
603,918,255 0.84 510,431,709 0.8 483,678,130/22.17]
()

22.17

75.57

97.74

1 ()

1 (2008 6 12 ) 12,002 12,002 0.9438 0.9438
2 (2009 6 12 ) 6,915 6,915 0.7144 0.7144
3 (2010 6 14 ) 5,625 5,625 0.7479 0.7479
4 (2011 6 13 ) 4,488 4,488 0.7260 0.7260
5 (2012 6 12 ) 3,696 3,696 0.6672 0.6672
6 (2013 6 12 ) 4,237, 4,237, 0.8487 0.8487
7 (2014 6 12 ) 3,896 3,896 0.9252 0.9252
8 (2015 6 12 ) 3,197 3,197 1.0222 1.0222
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9 (2016 6 13 ) 2,483 2,483 0.8764 0.8764
10 (2017 6 12 ) 2,358 2,358 0.9116 0.9116
2016 12 2,524 — 0.9289 —
2017 1 2,467 — 0.9154 —
2 2,430, — 0.9055 —
3 2,402 — 0.9035 —
4 2,400, — 0.9086 —
5 2,390, — 0.9139 —
6 2,374 — 0.9225 —
7 2,324 — 0.9141] —
8 2,287 — 0.9086 —
9 2,313 — 0.9311 —
10 2,306 — 0.9458 —
11 2,196 — 0.9379 —
12 2,181 — 0.9421] —

1
1 2007 7 31 2008 6 12 0.0000;
2 2008 6 13 2009 6 12 0.0000;
3 2009 6 13 2010 6 14 0.0000;
4 2010 6 15 2011 6 13 0.0000;
5 2011 6 14 2012 6 12 0.0000;
6 2012 6 13 2013 6 12 0.0000;
7 2013 6 13 2014 6 12 0.0000;
8 2014 6 13 2015 6 12 0.0000;
9 2015 6 13 2016 6 13 0.0000;
10 2016 6 14 2017 6 12 0.0000;
2017 6 13 2017 12 12 —
1 2007 7 31 2008 6 12 5.62
2 2008 6 13 2009 6 12 24.31
3 2009 6 13 2010 6 14 4.69
4 2010 6 15 2011 6 13 2.93
5 2011 6 14 2012 6 12 8.10]
6 2012 6 13 2013 6 12 27.20,
7 2013 6 13 2014 6 12 9.01
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8 2014 6 13 2015 6 12 10.48
9 2015 6 13 2016 6 13 1426
10 2016 6 14 2017 6 12 4.02
2017 6 13 2017 12 12 3.81
)
100
1 2007 7 31 2008 6 12 13,998,332,585 1,281,964,301
2 2008 6 13 2009 6 12 42,841,953 3,079,037,376
3 2009 6 13 2010 6 14 6,104,567 2,163,910,691
4 2010 6 15 2011 6 13 2,232,305 1,342,434,219
5 2011 6 14 2012 6 12 976,485 642,686,846
6 2012 6 13 2013 6 12 3,179,848 550,803,646
7 2013 6 13 2014 6 12 2,330,120 784,060,521
8 2014 6 13 2015 6 12 11,220,015 1,094,468,872
9 2015 6 13 2016 6 13 1,540,738 295,638,943
10 2016 6 14 2017 6 12 0 246,841,564
2017 6 13 2017 12 12 0 256,286,271
()1
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52
38 38 3 57 2
12 133
193 2 1 29 6 13
29 12 12
29 6 12 29 12 12
65,510,567 67,581,054
513,436,430 495,147,292
1,786,977,983 1,659,752,440
12,003,901 -
2,377,928,881 2,222,480,786
2,377,928,881 2,222,480,786
4,562,299 3,237,762
656,462 623,481
12,867,951 12,221,364
78 73
1,610,549 819,966
19,697,339 16,902,646
19,697,339 16,902,646
2,586,911,637 2,330,625,366
228,680,095 125,047,226
244,347,967 220,487,462
2,358,231,542 2,205,578,140
2,358,231,542 2,205,578,140
2,377,928,881 2,222,480,786
28 6 14 29 6 13
28 12 13 29 12 12
14 45
138,020,564 99,999,817
2,451 -
84,433 A
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28 6 14 29 6 13

28 12 13 29 12 12
138,102,560 99,999, 862
11,966 12,860
651,378 623,481
12,768,301 12,221,364
835,976 819,966
14,267,621 13,677,671
123,834,939 86,322,191
123,834,939 86,322,191
123,834,939 86,322,191
643,296 5,692,247
350,120,424 228,680,095
13,267,376 23,002,925
13,267,376 23,002,925
212,374,813 125,047,226

29 6 12 29 12 12

2,833,753,201 2,586,911,637
246,841,564 256,286,271
2,586,911,637 2,330,625,366
228,680,095 125,047,226
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28 6 14 29 6 13
28 12 13 29 12 12
29 6 12 29 12 12
[€)) @
@ @
(©) (©)
29 6 12 29 12 12
1 0.9116 |1 0.9463
a 9,116 )| ) (9,463 )
2017 12 29
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3,967,677

2,181,777,420

2,315,924,266

0.9421
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17,363,045,900
230,000,000
197,012,500
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29 12

775 171,954

728 141,383

218 8,932

510 132,451

47 30,570

33 519

14 30,050

38 59
19 52
52
38 38 57
19 52
193 58 28
29 31
193 59 29
29 30
57 58
28 31 ) ( 29 31 )

3 14,308 16,761
3 153 152
86 10
3 489 506
10 136
9,374 10,757
3 2,280 2,799
5,333 962
2,960 1,240
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819 865
428 2,3 385
36,243 34,577
146 1 93
210 1 190
356 283
140 138
140 138
12,195 11,783
21,702 23,203
60 60
781 782
0 0
425 423
35,165 36,253
35,662 36,674
71,905 71,252
( )
57 58
28 31 ) ( 29 31 )
410 3 589
3,841 4,043
6 7
112 91
3,269 3 3,499
453 445
4,920 3 4,229
354 1,808
649 4 538
5,631
2,080 2,077
145 168
278 3 62
18,312 13,517
1,154 1,259
1,154 1,259
19,466 14,777
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17,363 17,363
5,220 5,220
5,220 5,220

29,948 34,015

29,948 34,015

502 672

52,028 55,926

151 282
258 266
410 548
52,438 56,475
71,905 71,252
57 58
27 ( 28
28 31 ) 29 31 )

66,339 64,680
4,382 4,218

70,722 68,898

30,529 28,675
1,098 969

3 2
17,470 17,322
821 841
16,600 16,456
48 24
505 498
718 656
195 185
321 276
65 66

22 17
113 111

50,327 48,124
8,138 8,243

365 360
145 168
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5,495 5,576
51 61
2,080 2,077
185 99
27 17
503 412
258 375
875 889
372 390
113 20
196 192
952 959
2,952 2,791
14,577 14,394
5,817 6,380
57 58
27 28
28 31 ) 29 31 )

91 19
1,330 1,644
1 22
32 177
32 36
1,488 1,899
242 223
7
69 146
5 2
119 155
94 73
531 608
6,774 7,670
720 174

0
720 174
100 120
6 13

204

91

64
467 134
7,027 7,710
1,359 2,137
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115
706 104
2,065 2,147
4,962 5,562
57 27 28 31
17,363 5,220 5,220 25,836 25,836 68 48,351
850 850 850
4,962 4,962 4,962
434 434
4,111 4,111 434 3,676
17,363 5,220 5,220 29,948 29,948 502 52,028
1,002 88 913 49,265
850
4,962
434
851 347 503 503
851 347 503 3,173
151 258 410 52,438
58 28 29 31
( )
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17,363 5,220 5,220 29,948 29,948 502 52,028
1,495 1,495 1,495
5,562 5,562 5,562
170 170
4,067 4,067 170 3,897
17,363 5,220 5,220 34,015 34,015 672 55,926
151 258 410 52,438
1,495
5,562
170
130 7| 138 138]
130 7 138] 4,036
282 266 548 56,475
58
( 28
29 31 )
@
(
)
@
(©)
@
28
15
20
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58

28
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28

32 28 17 28

58

( 28
29 31 )
26 28
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57 58
( 28 31 ) ( 29 31 )
1,170 1,222
653 603
30 30
( ) ( )
4,072 3,243
153 152
2 619
147 20
193 ( )
( ) 177
93 144
722 251
266 61
Nikko Asset Management Europe Ltd Nikko Asset Management Europe Ltd
728 587
Nikko Nikko
Asset Management Americas, Inc. Asset Management Americas, Inc.
689 546
57 58
( 27 ( 28
28 31 ) 29 31 )
1,193 1,550
123 347
889 58
57 27 28 31
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197,012,500 197,012,500
109,600 704,500 814,100
)
( )
21 15,902,700 14,140,500 | 1,762,200
21 1,567,500 1,392,600 174,900
22 2,310,000 2,310,000
23 5,029,200 200,400 | 4,738,800
24.809,400 18,133,500 | 6,675,900
)
21 (1)1,762,200 21 (2) 174,900
23 (14,738,800
€))
( ) )
27 25 850 4.32 27 31 27 30
)
( ) )
28 30 1,495 7.62 28 31 28 22
28 29 31
197,012,500 197,012,500
814,100 305,000 1,119,100
)
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( )
21 1,762,200 72,600 | 1,689,600
21 174,900 174,900
23 4,738,800 1,848,000 | 2,890,800
28 4,437,000 33,000 | 4,404,000
6,675,900 | 4,437,000 | 1,953,600 | 9,159,300
() 28 (€D)
21 (1)1,689,600 21 (2) 174,900
23 (1)2,890,800
28 1
(€]
( ) )
28 30 1,495 7.62 28 31 28 22
)
( ) )
29 - 1,036 5.29 29 31 29 22
)
57 58
( 27 ( 28
28 31 ) 29 31 )
865 865
2,653 1,787
3,518 2,653
57 ( 27 28 31
(€H)

0
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10
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28 31
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(¢ 14,308 14,308
) 9,374 9,374
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©) 2,280 2,280
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