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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

20.315 15.315
20.315 15.315
20.315 15.315
NISA 120
20
NISA 20
80
15.315
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— 2,905,611 0.50
585,408,555 100.00;
(D]
202,152,679 2.7989 565,817,090 2.8815 582,502,944199.50]
()
99.50
99.50
1 ()

1 (2011 4 11 ) 6,904 6,940 0.9343 0.9393
2 (2011 10 11 ) 3,536 3,555 0.9218 0.9268
3 (2012 4 10 ) 2,194 2,206 0.9704 0.9754
4 (2012 10 10 ) 1,445 1,452 0.9367 0.9417,
5 (2013 4 10 ) 1,612 1,619 1.2762 1.2812
6 (2013 10 10 ) 1,105 1,109 1.2731] 1.2781
7 (2014 4 10 ) 790, 793 1.2755 1.2805]
8 (2014 10 10 ) 691 693 1.4235 1.4285]
9 (2015 4 10 ) 770, 772 1.7832 1.7882
10 (2015 10 13 ) 698 712 1.7109 1.7469
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11 (2016 4 11 ) 609 623 1.5057 1.5417
12 (2016 10 11 ) 532 545 1.5046 1.5406
13 (2017 4 10 ) 516 527 1.6491] 1.6851
14 (2017 10 10 ) 555 566 1.7740 1.8100]
15 (2018 4 10 ) 576 588 1.8161] 1.8521
2017 4 530, — 1.6923 —
5 537 — 1.7114 —
6 560, — 1.7415 —
7 554 — 1.7144 —
8 554 — 1.7392 —
9 564 — 1.8061] —
10 587 — 1.8486) —
11 620, — 1.8937| —
12 632 — 1.9473 —
2018 1 624 — 1.9240 —
2 597, — 1.8665 —
3 573 — 1.8386 —
4 585 — 1.8689 —
)

1
1 2010 12 29 2011 4 11 0.0050;
2 2011 4 12 2011 10 11 0.0100
3 2011 10 12 2012 4 10 0.0100
4 2012 4 11 2012 10 10 0.0100
5 2012 10 11 2013 4 10 0.0100
6 2013 4 11 2013 10 10 0.0100
7 2013 10 11 2014 4 10 0.0100
8 2014 4 11 2014 10 10 0.0100
9 2014 10 11 2015 4 10 0.0100
10 2015 4 11 2015 10 13 0.0720
11 2015 10 14 2016 4 11 0.0720
12 2016 4 12 2016 10 11 0.0720
13 2016 10 12 2017 4 10 0.0720
14 2017 4 11 2017 10 10 0.0720
15 2017 10 11 2018 4 10 0.0720
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1 2010 12 29 2011 4 11 6.07
2 2011 4 12 2011 10 11 0.27
3 2011 10 12 2012 4 10 6.36
4 2012 4 11 2012 10 10 2.44
5 2012 10 11 2013 4 10 37.31
6 2013 4 11 2013 10 10 0.54
7 2013 10 11 2014 4 10 0.97
8 2014 4 11 2014 10 10 12.39
9 2014 10 11 2015 4 10 25.97
10 2015 4 11 2015 10 13 0.02
11 2015 10 14 2016 4 11 7.79
12 2016 4 12 2016 10 11 4.71
13 2016 10 12 2017 4 10 14.39
14 2017 4 11 2017 10 10 11.94
15 2017 10 11 2018 4 10 6.43
)
100
1 2010 12 29 2011 4 11 7,559,841,040 170,020,000
2 2011 4 12 2011 10 11 133,408,297 3,686,280,000]
3 2011 10 12 2012 4 10 67,167,837 1,642,440,000
4 2012 4 11 2012 10 10 15,205,567, 734,120,837
5 2012 10 11 2013 4 10 330,037,411 608,912,095
6 2013 4 11 2013 10 10 204,346,004 600,058,651
7 2013 10 11 2014 4 10 40,935,879 289,145,629
8 2014 4 11 2014 10 10 14,223,214 148,678,610
9 2014 10 11 2015 4 10 25,354,027 78,806,492
10 2015 4 11 2015 10 13 19,157,311 43,236,274
11 2015 10 14 2016 4 11 14,091,390 17,554,216
12 2016 4 12 2016 10 11 6,574,139 57,261,025
13 2016 10 12 2017 4 10 19,675,804 60,322,299
14 2017 4 11 2017 10 10 17,748,178 17,994,096
15 2017 10 11 2018 4 10 24,669,857 20,068,502
()1
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2018 4 27

2,689,114,750] 92.45

125,342,300 4.31

— 94,158,447 3.24
2,908,615,497, 100.00

)

24,400 2,813.00 68,637,200 2,867.00) 69,954,800| 2.41
13,200 5,175.00 68,310,000 5,205.00) 68,706,000 2.36
24,500 2,577.00 63,136,500 2,718.00 66,591,000] 2.29
10,100 6,320.00 63,832,000 6,560.00) 66,256,000] 2.28
17,700 3,410.00 60,357,000 3,730.00 66,021,000] 2.27
23,200 2,808.00 65,145,600 2,835.00 65,772,000 2.26
— 787 76,000 59,812,000 82,800 65,163,600) 2.24
16,600 3,805.00 63,163,000 3,910.00 64,906,000 2.23
215,400 281.00 60,527,400 294.00 63,327,600 2.18
14,300 4,265.00 60,989,500 4,425.00 63,277,500 2.18
31,700 1,979.21 62,741,141 1,964.00) 62,258,800 2.14
16,300 3,923.00 63,944,900 3,790.00) 61,777,000 2.12
38,100 1,562.00) 59,512,200 1,582.00) 60,274,200| 2.07
— 361 163,400 58,987,400 166,700 60,178,700| 2.07
34,100 1,605.00) 54,730,500 1,763.00 60,118,300 2.07
17,000 3,438.80 58,459,651 3,535.00 60,095,000| 2.07
83,500 655.40) 54,725,900 714.40 59,652,400| 2.05
95,400 570.40 54,416,160 622.60 59,396,040| 2.04
36,500 1,584.95 57,851,027 1,605.50 58,600,750| 2.01
53,500 1,089.16 58,270,323 1,090.00 58,315,000] 2.00
26,300 2,088.00 54,914,400 2,194.00 57,702,200| 1.98
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15,500 3,640.00] 56,420,000 3,720.00 57,660,000 1.98

22,400 2,416.00] 54,118,400 2,566.00 57,478,400 1.98|

12,500 4,484 .06| 56,050,873 4,550.00f 56,875,000 1.96

2,700] 20,140.00 54,378,000 21,055.00] 56,848,500 1.95

27,500 2,011.00f 55,302, 500] 2,061.00 56,677,500 1.95

28,000 1,973.50 55,258,000 2,004.50 56,126,000 1.93

8,800 6,550.00f 57,640,000] 6,360.00 55,968,000 1.92

13,100 4,130.00] 54,103,000 4,215.00] 55,216,500 1.90|

11,800 4,620.00] 54,516,000 4,665.00] 55,047,000 1.89

~
o

.05

.95

.88

.01

.05

.70

.18

.74

.50

.08

.78

R IN ]ORN IDNIDNIN]PFP]N

.46

=
N

.27

=
o

-39

.75

.86

.53

.84

.76

.69

AN OO|IW|IFL]|O| O

.31

96.76
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