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6 Shenton Way, #46-00, DBS Building

DBS Bank Ltd. Tower One, Singapore 068809
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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
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992,121,236 100.00
)
742,007,302 1.3334 989,392,537 1.3385 993,176,773]100.11]
()
100.11
100.11
1 ()

1 (2011 7 25 ) 102 102 1.0205 1.0205]
2 (2012 1 25 ) 103 103 1.0393 1.0393
3 (2012 7 25 ) 107 107 1.0724 1.0724
4 (2013 1 25 ) 106 106 1.0631 1.0631
5 (2013 7 25 ) 107 107 1.0722 1.0722
6 (2014 1 27 ) 110 110 1.1095 1.1095]
7 (2014 7 25 ) 112 112 1.1219 1.1219
8 (2015 1 26 ) 117 117 1.1728 1.1728
9 (2015 7 27 ) 115 116 1.1579 1.1609
10 (2016 1 25 ) 117 118 1.1774 1.1804
11 (2016 7 25 ) 453 454 1.2755 1.2785
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12 (2017 1 25 ) 273 274 1.1870 1.1900]
13 (2017 7 25 ) 344 345 1.1706 1.1736
14 (2018 1 25 ) 406 407 1.1546 1.1576
15 (2018 7 25 ) 763 765 1.1423 1.1453
16 (2019 1 25 ) 672 674 1.1400 1.1430
17 (2019 7 25 ) 1,044 1,047 1.1574 1.1604
18 (2020 1 27 ) 1,667, 1,671 1.1320 1.1350
19 (2020 7 27 ) 997 1,000 1.0892 1.0922
2019 7 1,066 — 1.1579 —
8 1,086 — 1.1796] —
9 1,184 — 1.1540 —
10 1,256 — 1.1447 —
11 1,430 — 1.1367| —
12 1,607 — 1.1292 —
2020 1 1,489 — 1.1329 —
2 1,425 — 1.1417 —
3 1,218 — 1.1122 —
4 1,155 — 1.1131] —
5 1,130 — 1.1021] —
6 1,047 — 1.0912 —
7 992 — 1.0932 —
)
1
1 2011 2 25 2011 7 25 0.0000;
2 2011 7 26 2012 1 25 0.0000;
3 2012 1 26 2012 7 25 0.0000;
4 2012 7 26 2013 1 25 0.0000;
5 2013 1 26 2013 7 25 0.0000;
6 2013 7 26 2014 1 27 0.0000;
7 2014 1 28 2014 7 25 0.0000;
8 2014 7 26 2015 1 26 0.0000;
9 2015 1 27 2015 7 27 0.0030;
10 2015 7 28 2016 1 25 0.0180;
11 2016 1 26 2016 7 25 0.0180;
12 2016 7 26 2017 1 25 0.0180;
13 2017 1 26 2017 7 25 0.0180
14 2017 7 26 2018 1 25 0.0180
15 2018 1 26 2018 7 25 0.0180
16 2018 7 26 2019 1 25 0.0180
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17 2019 1 26 2019 7 25 0.0180;
18 2019 7 26 2020 1 27 0.0180;
19 2020 1 28 2020 7 27 0.0180;
1 2011 2 25 2011 7 25 2.05
2 2011 7 26 2012 1 25 1.84
3 2012 1 26 2012 7 25 3.18
4 2012 7 26 2013 1 25 0.87
5 2013 1 26 2013 7 25 0.86
6 2013 7 26 2014 1 27 3.48
7 2014 1 28 2014 7 25 1.12
8 2014 7 26 2015 1 26 4.54
9 2015 1 27 2015 7 27 1.01
10 2015 7 28 2016 1 25 3.24
11 2016 1 26 2016 7 25 9.86
12 2016 7 26 2017 1 25 5.53
13 2017 1 26 2017 7 25 0.13
14 2017 7 26 2018 1 25 0.17
15 2018 1 26 2018 7 25 0.49
16 2018 7 26 2019 1 25 1.37
17 2019 1 26 2019 7 25 3.11
18 2019 7 26 2020 1 27 0.64
19 2020 1 28 2020 7 27 2.19
100
1 2011 2 25 2011 7 25 100,000,000 0
2 2011 7 26 2012 1 25 0
3 2012 1 26 2012 7 25 0 0
4 2012 7 26 2013 1 25 0 0
5 2013 1 26 2013 7 25 0 0
6 2013 7 26 2014 1 27 0 0
7 2014 1 28 2014 7 25 0 0
8 2014 7 26 2015 1 26 0 0
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9 2015 1 27 2015 7 27 0 0

10 2015 7 28 206 1 25 0 0

11 2016 1 26 2016 7 25 497,344,768 241,546,687

12 2016 7 26 2017 1 25 139,329,487 264,336,634

13 2017 1 26 2017 7 25 144,838,367 81,015,182

14 2017 7 26 2018 1 25 164,085,637 106,789,393

15 2018 1 26 2018 7 25 523,221,250 206,525,678

16 2018 7 26 2019 1 25 385,659,056 464,262,574

17 2019 1 26 2019 7 25 693,015,521 380,464,603

18 2019 7 26 2020 1 27 965,381,262 395,257,952

19 2020 1 28 2020 7 27 245,796,781 802,792,884

() 1

2020 7 31

1,219,453,420 82.16

— 264,829,621 17.84

1,484,283,041 100.00

) O

17,000,000 140.88| 23,949,810 137.06| 23,300,370 2.500[ 2038/3/20 | 1.57

17,000, 000 140.01 23,801,750 136.43 23,194,630 2.300| 2040/3/20 | 1.56]

17,000, 000 140.18 23,830,600 136.29 23,169,470 2.500[ 2037/9/20 | 1.56]

17,000, 000] 139.94 23,789,800 136.11] 23,138,870 2.400| 2038/9/20 | 1.56]

17,000, 000] 139.64 23,739,930 135.85 23,094,840 2.200[ 2041/3/20 | 1.56]

17,000, 000 138.86) 23,606, 200) 135.04 22,957,480 2.300| 2039/3/20 | 1.55
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17,000, 000f 136.88] 23,270,460) 134. 46| 22,859,390] 2.500] 2036/6/20 | 1.54
17,000, 000] 136.41 23,190,140 134.00f 22,780,170] 2.400] 2037/3/20 | 1.53
17,000, 000] 137.68} 23,405,600 133.89 22,761,640 2.200] 2039/9/20 | 1.53
17,000, 000] 137.05) 23,298,500 133.04 22,616,800, 2.000] 2042/3/20 | 1.52
17,000, 000f 136.37| 23,182,900 132. 46| 22,519,050 2.000[ 2041/9/20 | 1.52]
17,000, 000] 134.27, 22,827,500 132.05) 22,448,670  2.300(2036/12/20( 1.5]]
17,000, 000f 135.54 23,041,800 131.43 22,343,440 1.900] 2042/9/20 | 1.51
17,000, 000f 134.44 22,854,800 131.414 22,340,550 2.500] 2034/6/20 | 1.51
17,000, 000f 135.15) 22,975,500 131.27] 22,317,090, 2.000] 2040/9/20 | 1.50
17,000, 000] 133.53 22,700,720 130.84 22,243,480 2.400(2034/12/20] 1.50
17,000, 000] 133.97 22,774,900 130.75 22,227,500 2.300]2035/12/20] 1.50
17,000, 000] 133.15 22,635,500 130.06} 22,110,370] 2.300] 2035/6/20 | 1.49
17,000, 000f 134.43 22,853,100 130. 05 22,109,180  1.800[ 2043/9/20 | 1.49
17,000, 000] 133.65) 22,721,340 129.72 22,052,740  1.800[ 2043/3/20 | 1.49
17,000, 000f 132. 86| 22,587,060) 128.60f 21,863,530] 1.700] 2044/9/20 | 1.47
17,000, 000f 132.53] 22,530,300 128.20) 21,794,170]  1.700] 2044/3/20 | 1.47
17,000, 000f 127.93] 21,749,420) 124.24 21,121,310, 1.500] 2045/3/20 | 1.42
17,000, 000] 123.06} 20,920,200 121.29 20,620,320] 2.100]2030/12/20] 1.39
17,000, 000] 122.15 20,767,180 120.80f 20,537,190] 2.200]2029/12/20| 1.38
17,000, 000] 122.28 20,788,160 120.42 20,471,570] 1.800]2032/12/20| 1.38
17,000, 000f 121.31 20,622, 700) 120.014 20,402,380 2.200[ 2029/6/20 | 1.37]
17,000, 000] 121.49 20,654,280 119.82 20,369,910 1.900[ 2031/6/20 | 1.37]
17,000, 000f 121.04 20,577,610 119.80f 20,367,190] 2.400] 2028/6/20 | 1.37
17,000, 000f 121.80f 20,706,000) 119. 66| 20,342,200, 1.700] 2033/6/20 | 1.37
()
82.16
82.16
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38
2 2 12
133
6 6
193 2 1 2020 1 28 2020 7 27
2020 1 27 2020 7 27

13,243,403 6,119,191
1,657,305,291 992,417,656
4,523,526 5,571,733
1,675,072,220 1,004,108,580
1,675,072,220 1,004,108,580
4,418,029 2,747,041
2,052,432 3,068,721
48,457 29,788
484,637 297,952
3 4
1,049,517 576,510
8,053,075 6,720,016
8,053,075 6,720,016
1,472,676,645 915,680,542
194,342,500 81,708,022
9,714,075 i
1,667,019,145 997,388,564
1,667,019,145 997,388,564
1,675,072,220 1,004,108,580

2019 7 26 2020 1 28

2020 1 27 2020 7 27
4 4
4,276,404 22,793,797
4,276,400 22,793,793
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2019 26 2020 1 28

2020 27 2020 7 27
1,871 1,102
217,659 197,605
2,177,115 1,976,590
663,375 598,845
3,060,020 2,774,142
7,336,420 25,567,935
7,336,420 25,567,935
7,336,420 25,567,935
634,478 810,067
142,050,501 194,342,500
139,675,021 28,491,415
139,675,021 28,491,415
59,324,996 97,314,976
59,324,996 97,314,976
21,356,084 19,053,049
194,342,500 81,708,022

26 25
2020 1 28 2020 7 27

2020 1 27 2020 7 27
902,553,335 1,472,676,645
965,381,262 245,796,781
395,257,952 802,792,884
1,472,676,645 915,680,542
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2019 7 26 2020 1 28
2020 1 27 2020 7 27

2019 7 26 2020 1 28

2019 8 26 2020 2 25
A 1,386,133 | A 1,584,137
B 19,940,712 | B 0
c 219,243,974 | C 316,433,059
D 9,279,832 | D 7,879,883
E s+ 249,850,651 | E T 325,897,079
F a ) 2,716 | F a ) 2,605
G 2,759,502 | 6 3,751,832
H a ) 30 | H a ) 30

2019 8 27 2020 2 26

2019 9 25 2020 3 25
A 947,693 | A 1,093,839
B 0| B 0
C 247,676,750 | C 287,670,813
D 25,931,078 | D 4,931,610
E o4 274,555,521 | E T 293,696,262
F a ) 2,607 | F a ) 2,585
G 3,053,775 | 6 3,407,408
H a ) 30 | H a ) 30

2019 9 26 2020 3 26

2019 10 25 2020 4 27
A 1,038,674 | A 1,314,295
B 0| B 0
c 267,293,065 | C 266,088,476
D 22,533,035 | D 2,366,847
E o4+ 290,864,774 | E T 269,769,618
F a ) 2,677 | F a ) 2,568
G 3,258,391 | 6 3,151,019
H a ) 30 | H a ) 30

2019 10 26 2020 4 28

2019 11 25 2020 5 25
A 1,054,265 | A 921,698
B 0| B 0
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c 301,704,934 | ¢ 258,450,241
D 18,531,980 | D 502,401
E 321,291,179 | E 259,874,340
F ¢! 2,657 | F a 2,547
G 3,626,450 | G 3,060,239
H a 30 | H a 30

2019 11 26 2020 5 26

2019 12 25 2020 6 25
A 1,274,590 | A 964,558
B 0| B 0
c 356,097,915 | C 246,378,479
D 15,463,476 | D 0
E 372,835,981 | E 247,343,037
F a 2,638 | F a 2,527
G 4,239,937 | G 2,935,510
H a 30 | H a 30

2019 12 26 2020 6 26

2020 1 27 2020 7 27
A 2,132,414 | A 953,156
B 0| B 0
c 372,146,097 | C 228,727,552
D 11,999,690 | D 0
E 386,278,201 | E 229,680,708
F a 2,622 | F a 2,508
G 4,418,029 | G 2,747,041
H a 30 | H ¢! 30

2019 7 26 2020 1 28
2020 1 27 2020 7 27
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2020 1 27 2020 7 27
w @
@ @
(©) ©)

2020 1 27
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12,431,617
12,431,617
2020 7 27
893,065
893,065
2020 1 27 2020 7 27
1 1.1320 |1 1.0892
a ) (11,320 )| ) (10,892 )
@
@
744,220,215 992,417,656
744,220,215 992,417,656
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2020 1 27 2020 7 27
15,781,657 12,915,090
1,988,005,530 1,470,515,990
4,884,232 4,263,654
949,905 77,801
2,009,621,324 1,487,772,535
2,009,621,324 1,487,772,535
5,204,613 5,571,733
4 9
5,204,617 5,571,742
5,204,617 5,571,742
1,474,027 ,965 1,111,517,306
530,388,742 370,683,487
2,004,416,707 1,482,200,793
2,004,416,707 1,482,200,793

2,009,621,324

1,487,772,535
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2020 1 27 2020 7 27
2019 7 26 2020 1 28
762,437,819 1,474,027,965
875,435,751 277,303,567
163,845,605 639,814,226
1,218,786,065 744,220,215
114,608,245 160,239,961
140,633,655 207,057,130
1,474,027,965 1,111,517,306
1,474,027,965 1,111,517,306

2019
2020

7 26
1 27

2020
2020

1 28
7 27
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2020 1 27 2020 7 27
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2020 1 27
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4,174,030
4,174,030
2020 7 27
37,062,330
37,062,330
)
2020 1 27 2020 7 27
1 1.3598 |1 1.3335
¢! ) (13,598 )| ) (13,335 )
(€H)
@)
20,000,000 26,272,400
21,000,000 27,446,160
21,000,000 27,280,260
21,000,000 27,423,480
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