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Index LLC

JP

Citigroup Index LLC

GBI-EM

J.P. Morgan Securities LLC
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2015 5 29

1,009,703,687, 97.54
— 25,442,728 2.46
1,035,146,415 100.00
)
453,860,605 2.0577| 933,908,967, 2.2247]  1,009,703,68797.54
)
97.54
97.54
1 ()
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1 (2009 11 18 ) 270 270 1.1083 1.1083
2 (2010 11 18 ) 193 194 1.0850 1.0910
3 (2011 11 18 ) 257, 259 1.0022 1.0082
4 (2012 11 19 ) 175 175 1.1691] 1.1731]
5 (2013 11 18 ) 209) 210 1.8151] 1.8191]
6 (2014 11 18 ) 662 663 2.2026 2.2066
2014 5 336 — 1.9510) —
6 349 — 1.9757 —
7 567, — 1.9934 —
8 582 — 2.0098 —
9 613 — 2.0754 —
10 615 — 2.0472 —
11 676 — 2.2572 —
12 659 — 2.2689 —
2015 1 652 — 2.2082 —]
2 691 — 2.2853 —
3 928 — 2.2975 —]
4 966, — 2.3227 —]
5 1,035 — 2.3990) —
1
1 2008 11 12 2009 11 18 0.0000)
2 2009 11 19 2010 11 18 0.0060)
3 2010 11 19 2011 11 18 0.0060
4 2011 11 19 2012 11 19 0.0040
5 2012 11 20 2013 11 18 0.0040)
6 2013 11 19 2014 11 18 0.0040)
2014 11 19 2015 5 18 —
1 2008 11 12 2009 11 18 10.83
2 2009 11 19 2010 11 18 1.56
3 2010 11 19 2011 11 18 7.08
4 2011 11 19 2012 11 19 17.05
5 2012 11 20 2013 11 18 55.60)
6 2013 11 19 2014 11 18 21.57
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2014 11 19 2015 5 18 6.64
)
100
1 2008 11 12 2009 11 18 495,421,094 251,525,963
2 2009 11 19 2010 11 18 88,642,726 154,293,831
3 2010 11 19 2011 11 18 131,307,510 52,174,632
4 2011 11 19 2012 11 19 40,651,919 148,027,730
5 2012 11 20 2013 11 18 46,105,534 80,458,402
6 2013 11 19 2014 11 18 253,602,223 68,651,205
2014 11 19 2015 5 18 149,496,735 32,450,672
()1
2015 5 29
1,365,036,000 3.30]
16,819,270,524 40.69
3,168,666,815 7.66
2,650,128,726 6.41
1,023,144,253 2.47
2,070,600,884 5.01
439,195,225 1.06
368,978,536 0.89
5,687,179,995 13.76
2,450,056, 775 5.93
821,423,676 1.99
256,129,104 0.62
1,829,887,284 4.43
976,255,644 2.36
884,587,524 2.14
40,810,540,965) 98.72
— 529,013,515 1.28
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41,339,554 ,480 100. 00
— 117,374,500 0.28
)
ZURICH INSURANCE GROUP AG 35,400 36,727.74  1,300,162,292 30,730.38|  1,406,455,735| 3.40)
IALTRIA GROUP INC 196, 600) 6,068.95  1,193,156,848 6,386.94| 1,255,672,915 3.04
MERCK & CO. INC. 152,500 7,356.98  1,121,940,335 7,386.68] 1,126,468,853 2.72
AT&T INC 247,000 4,379.81  1,081,814,782 4,305.80] 1,063,533,588 2.57
ROYAL DUTCH SHELL PLC-A 273,900 3,728.93  1,021,355,825 3,717.07]  1,018,105,500| 2.46
SHS
ROCHE HOLDING AG- 26,900 37,475.53  1,008,092,009) 37,066.82 997,097,592 2.41
(GENUSSCHEIN
GENERAL ELECTRIC CO. 281,000 3,292.45 925,179,939 3,418.65 960,643,432 2.32
SANOF I 68,200 10,256.37 699,484,792 12,512.73 853,368,507| 2.06
PAYCHEX INC 138,100] 5,843.76 807,024,347 6,133.91 847,093,627| 2.05
THOMSON REUTERS CORP 167,100 4,380.54 731,988,717 4,990.46 833,906,033 2.02
INTEL CORP 185,100 4,236.51 784,178,963 4,208.05] 778,911,406 1.88
BRITISH AMERICAN TOBACCO 110,500 7,027.35 776,523,269 6,997.97 773,276,409 1.87
PLC
HSBC HOLDINGS PLC 636,000 1,213.24 771,625,728 1,182.15 751,852,819 1.82
PROSIEBEN SAT.1 MEDIA AG- 121,000 4,473.77 541,326,642 6,036.67 730,438,177| 1.77
REG
MUENCHENER RUECKVER AG-REG 29,900) 21,297.55 636,796,760 23,236.77 694,779,528 1.68
GLAXOSMITHKLINE PLC 238,100 2,792.41 664,875,132 2,767.72 658,994,608 1.59
DARDEN RESTAURANTS INC 81,000 6,858.35 555,526,666 8,035.02 650,837,122 1.57
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IABBVIE INC 77,300 8,047.39 622,063,958 8,348.06] 645,305,278( 1.56

MICROCHIP TECHNOLOGY INC 101,000 5,400.81] 545,482,264 6,047.92 610,840,162 1.48

PFIZER INC 135,000 4,260.56f 575,176,292 4,261.26 575,270,262] 1.39

SIX FLAGS ENTERTAINMENT 90,500] 5,148.14 465,907,408 6,103.60| 552,375,882 1.34
CORP

BANK OF MONTREAL 71,900 8,162.04] 586,850,920 7,680.92 552,258,658 1.34

SYDNEY AIRPORT 1,019,000] 426.73 434,838,213 534.84 545,003,183 1.32

BAE SYSTEMS PLC ORD 544,000 874.67| 475,823,733 988.60] 537,802,507 1.30f

PHILIP MORRIS 50,600] 10,603.91] 536,557,927 10,425.48 527,529,784 1.28
INTERNATIONAL

PEOPLE™S UNITED FINANCIAL 273,000 1,834.91 500,932, 040f 1,925.23 525,590,192 1.27

BOC HONG KONG HOLDINGS LTD 1,005,000] 438.90] 441,094,500 512.31 514,877,580 1.25

LOCKHEED MARTIN CORP 21,700 22,953.15 498,083,405 23,523.54] 510,460,983( 1.23

[CHEVRON CORP 39,700] 14,321.74 568,573,375 12,773.88 507,123,242] 1.23

MCDONALD"S CORP 41,700] 11,874 .36 495,161,150 11,937.47 497,792,516 1.20

~
o

.08
.63
.97,

.63

.33
.43
.20
.97

.54
.69
1

.74

.14
.79
.54
.30
.67

o|lo|o|lo|d|lO|DMV|O|IN]|Pd|IN|]O|J]O|lO|

=
N

.42

.95

.33

O|lw]ow | N | ©

.83
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5.95
4.25
4.25
98.72
()
600,000.00 81,222,000 81,360,000 0.20
190,000.00 36,056,300, 36,014,500 0.09
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