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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
NISA 120
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80
15.315

10/64



EDINETOOOO
00000000000 DO00OmD((EL2430)
OOoooooooooooooooooood

( )
( )
( )
( )
( )
<HERICMT B4 X —VE>
1) DBE e
PN } r& EE-'%J(:E?R}
71
= E@ == Ee- - T
A1 LN
2 2 || gk
A% e | 4 BEED
Bl & m || & 2358 OEBTA IEELL
e " 7
i3 &
0y . ) MBS
pES| - reEsEeiaE
S 2T ML S (RIS IR
] P
. & 4
24
i : £z || smeo
T fi i 2aEDERTA
x iz
ey
A
30 4 10
2018 1 31

11,978,954,741 98.82

11/64



EDINETOOOO

00000000000 DO00OmD((EL2430)
Ooooodooodooddoononononon

1,221,577 0.01
— 141,519,284 1.17
12,121,695,602 100.00
)
13,194,134,532 0.96] 12,676,066,839 0.9 11,978,954,741/98.82
1,201,040 1.0170 1,221,458 1.0171 1,221,577| 0.04
()

98.82

0.01

98.83

()

1 (2009 10 ) 85 85 1.0755 1.0755
2 (2010 12 ) 325 327 1.1442 1.1512
3 (2011 1 ) 1,013 1,018 1.2477 1.2547
4 (2012 10 ) 1,881 1,891 1.2758 1.2828
5 (2013 10 ) 3,314 3,329 1.5282 1.5352
6 (2014 10 ) 8,086 8,091 1.6577 1.6587,
7 (2015 10 ) 15,644 15,653 1.791§ 1.7926
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(2016 7 11 14,802 14,811 1.5664 1.5674
(2017 7 10 13,822 13,830 1.7190 1.7200]
2017 1 14,771 — 1.6926 —
2 14,438 — 1.6814 —
3 14,089 — 1.6549 —
4 13,885 — 1.6420 —]
5 13,941 — 1.6711 —
6 13,987 — 1.7141 —
7 13,716 — 1.7227 —
8 13,326 — 1.7012 —
9 13,257 — 1.7231] —
10 12,821 — 1.7047, —
11 12,582 — 1.6904 —
12 12,544 — 1.7235 —
2018 1 12,121 — 1.6935) —

1
1 2008 11 12 2009 7 10 0.0000;
2 2009 7 11 2010 7 12 0.0070;
3 2010 7 13 2011 7 11 0.0070;
4 2011 7 12 2012 7 10 0.0070;
5 2012 7 11 2013 7 10 0.0070;
6 2013 7 11 2014 7 10 0.0010;
7 2014 7 11 2015 7 10 0.0010;
8 2015 7 11 2016 7 11 0.0010;
9 2016 7 12 2017 7 10 0.0010;
2017 7 11 2018 1 10 —
1 2008 11 12 2009 7 10 7.55
2 2009 7 11 2010 7 12 7.04
3 2010 7 13 2011 7 11 9.66
4 2011 7 12 2012 7 10 2.81
5 2012 7 11 2013 7 10 20.33
6 2013 7 11 2014 7 10 8.54
7 2014 7 11 2015 7 10 8.14
8 2015 7 11 2016 7 11 12.51
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9 2016 7 12 2017 7 10 9.81

2017 7 11 2018 1 10 0.23

100

1 2008 11 12 2009 7 10 91,264,188 12,211,064
2 2009 7 11 2010 7 12 251,260,360 45,801,263
3 2010 7 13 2011 7 11 643,550,977 115,925,741
4 2011 7 12 2012 7 10 1,227,387,226 564,753,042
5 2012 7 11 2013 7 10 1,767,765,126 1,073,588,995
6 2013 7 11 2014 7 10 3,960,312,916] 1,251,147,244
7 2014 7 11 2015 7 10 6,119,844,843 2,265,372,377
8 2015 7 11 2016 7 11 2,760,916,496) 2,043,795,711
9 2016 7 12 2017 7 10 1,191,541,955 2,600,233, 695

2017 7 11 2018 1 10 573,347,349 1,365,557,739

(

)

1
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52
38 38 3 57 2
12 133
193 21 29 7 11
30 1 10
29 7 10 30 1 10
495,564,551 297,068,227
13,582,961,359 12,286,088,100
1,378,288 1,246,730
6,633 -
14,079,910,831 12,584,403,057

14,079,910,831

12,584,403,057

8,041,014 i
183,621,599 36,644,485
2,662,858 2,489,632
55,769,173 52,141,286
739 334
7,452,026 3,739,824
257,547,409 95,015,561
257,547,409 95,015,561
8,041,014,955 7,248,804,565
5,781,348,467 5,240,582,931
1,291,470,223 1,080,143,738
13,822,363,422 12,489,387,496
13,822,363,422 12,489,387,496
14,079,910,831 12,584,403,057
28 7 12 29 7 11
29 1 11 30 1 10
- 615,582,022
36 15
1,324,454,743 531,493,822
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28 7 12 29 7 11
29 1 11 30 1 10

1,324,454,779 84,088,215

42,033 47,166

3,810,821 2,489,632

93,436,738 52,141,286

3,419,134 3,739,824

100,708,726 58,417,908

1,223,746,053 25,670,307

1,223,746,053 25,670,307

1,223,746,053 25,670,307

75,702,108 9,342,848

5,352,359,084 5,781,348,467

415,909,928 405,565,236

415,909,928 405,565,236

709,406,146 981,343,927

709,406,146 981,343,927

6,206,906,811 5,240,582,931

29 7 10 30 1 10

9,449,706,695 8,041,014,955

1,191,541,955 573,347,349

2,600,233,695 1,365,557,739

8,041,014,955 7,248,804,565
28 7 12 29 7 11
29 11 30 1 10
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18,654,414
29 7 10 30 1 10
€H) €H)
@ @
(€)) (€))
7 10 30 1 10
1.7190 |1 1.7230
(17,190 )| ) (17,230 )

2018 1 31
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12,149,682,723

27,987,121

12,121,695,602

7,157,766,406

1.6935
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17,363,045,900
230,000,000
197,012,500
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30 1

784 175,164

738 144,776

218 8,777

520 135,998

46 30,388

32 512

14 29,876

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

24164
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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
( )

25/64




EDINETOOOO
00000000000 DO00OmD((EL2430)
OOodoooooooooooooooood

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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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
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