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6 Shenton Way, #46-00, DBS Building
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FTSE Fixed Income LLC
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2019 10 31

353,272,355 97.52
— 8,990,312 2.48
362,262,667 100.00
)
259,663,620 1.3054 338,964,890 1.3605 353,272,355/97.52
()
97.52
97.52
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1 )
1 (2012 10 9 ) 358 360 0.9616 0.9666
2 (013 4 8 ) 1,045 1,049 1.1863 1.1913
3 (2013 10 8 ) 748 753 0.8602 0.8652
4 (014 4 8 ) 725 729 0.9484 0.9534
5 (2014 10 8 ) 712 716 0.8817 0.8867
6 (015 4 8 ) 776 780 0.9855 0.9905
7 (2015 10 8 ) 625 629 0.8417 0.8467
8 (016 4 8 ) 599 602 0.8501 0.8551
9 (2016 10 11 ) 579 582 0.8346 0.8396
10 (2017 4 10 ) 500 503 0.8489 0.8539
11 (2017 10 10 ) 491 494 0.8487 0.8537
12 (018 4 9 ) 417 420 0.7915 0.7965
13 (2018 10 9 ) 337 339 0.6592 0.6642
14 (019 4 8 ) 361 363 0.7227 0.7277
15 (2019 10 8 ) 352 354 0.6929 0.6979
2018 10 333 — 0.6559 —
11 366 — 0.7242 —
12 354 — 0.7000 —
2019 1 350 — 0.6897 —
2 363 — 0.7219 —
3 360 — 0.7142 —
4 353 — 0.7176 —
5 335 — 0.6767 —
6 355 — 0.7085 —
7 356 — 0.7202 —
8 346 — 0.6848 —
9 354 — 0.6956 —
10 362 — 0.7207, —
)
1
1 2012 5 24 2012 10 9 0.0150
2 2012 10 10 2013 4 8 0.0300
3 2013 4 9 2013 10 8 0.0300
4 2013 10 9 2014 4 8 0.0300
5 2014 4 9 2014 10 8 0.0300
6 2014 10 9 2015 4 8 0.0300
7 2015 4 9 2015 10 8 0.0300
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8 2015 10 9 2016 4 8 0.0300;
9 2016 4 9 2016 10 11 0.0300;
10 2016 10 12 2017 4 10 0.0300;
11 2017 4 11 2017 10 10 0.0300
12 2017 10 11 2018 4 9 0.0300
13 2018 4 10 2018 10 9 0.0300
14 2018 10 10 2019 4 8 0.0300
15 2019 4 9 2019 10 8 0.0300
1 2012 5 24 2012 10 9 2.34
2 2012 10 10 2013 4 8 26.49
3 2013 4 9 2013 10 8 24.96
4 2013 10 9 2014 4 8 13.74
5 2014 4 9 2014 10 8 3.87
6 2014 10 9 2015 4 8 15.18
7 2015 4 9 2015 10 8 11.55
8 2015 10 9 2016 4 8 4.56
9 2016 4 9 2016 10 11 1.71
10 2016 10 12 2017 4 10 5.31
11 2017 4 11 2017 10 10 3.51
12 2017 10 11 2018 4 9 3.20
13 2018 4 10 2018 10 9 12.92
14 2018 10 10 2019 4 8 14.18
15 2019 4 9 2019 10 8 0.03
)
100
1 2012 5 24 2012 10 9 373,697,676 976,985
2 2012 10 10 2013 4 8 849,557,182 340,997,155
3 2013 4 9 2013 10 8 374,810,538, 385,613,986
4 2013 10 9 2014 4 8 166,123,700 271,342,007,
5 2014 4 9 2014 10 8 146,697,662 103,834,289
6 2014 10 9 2015 4 8 193,960,002 214,006,427,
7 2015 4 9 2015 10 8 41,520,273 86,655,570
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8 2015 10 9 2016 4 8 26,900,423 64,796,816
9 2016 4 9 2016 10 11 23,853,367 34,758,485
10 2016 10 12 2017 4 10 20,249,762 125,086, 745
11 2017 4 11 2017 10 10 52,106,769 61,789,732
12 2017 10 11 2018 4 9 34,488,550 86,532,949
13 2018 4 10 2018 10 9 37,864,711 54,044,868
14 2018 10 10 2019 4 8 22,863,849 34,332,504
15 2019 4 9 2019 10 8 47,468,024 38,846,122
()1
2019 10 31
334,308,585 94.64
— 18,951,991 5.36
353,260,576 100.00
— 6,532,200 1.85
)
) ()
INDONESIA 6,500,000,000 0.74 48,506,640 0.76 49,635,300|  5.625( 2023/5/15 |14.05
(GOVERNMENT
INDONESIA 5,000,000, 000 0.70 35,063,340 0.73 36,562,500|  6.625( 2033/5/15 |10.35
(GOVERNVENT
INDONESIA 4,000,000, 000 0.84 33,961,200 0.88 35,256,000  9.000| 2029/3/15 | 9.98
(GOVERNMENT
INDONESIA 3,600,000, 000 0.79 28,641,600 0.83 29,975,400  8.250| 2032/6/15 | 8.49
(GOVERNMENT
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INDONESIA 3,000,000,000 0.82 24,885,900 0.86 26,032,500 8.750| 2031/5/15 | 7.37,
(GOVERNMENT
INDONESIA 3,500,000,000 0.70 24,825,992 0.74 26,003,250  6.125 2028/5/15 | 7.36|
(GOVERNMENT
INDONESIA 3,000,000,000 0.81 24,593,400 0.85 25,564,500  8.375( 2026/9/15 | 7.24
(GOVERNMENT
INDONESIA 3,000,000,000 0.76 22,964,760 0.77 23,236,200] 7.000| 2030/9/15 | 6.58
(GOVERNMENT
INDONESIA 2,600,000,000 0.81 21,306,012 0.83 21,618,480  8.125 2024/5/15] 6.12
(GOVERNMENT
INDONESIA 1,500,000,000 0.87 13,118,625 0.91 13,656,825  9.500| 2031/7/15 | 3.87,
(GOVERNMENT
INDONESIA 1,500,000,000 0.73 10,998,000 0.79 11,857,950  7.000| 2027/5/15 | 3.36|
(GOVERNMENT
INDONESIA 1,300,000,000 0.81 10,583,976 0.84 11,022,180  8.250 2029/5/15 | 3.12
(GOVERNMENT
INDONESIA 1,000,000,000 0.79 7,963,800 0.82 8,256,300  8.250 2036/5/15 | 2.34
(GOVERNMENT
INDONESIA 1,000,000,000) 0.75 7,515,300 0.78 7,878,000  7.500( 2032/8/15 | 2.23
(GOVERNMENT
INDONESIA 1,000,000,000 0.75 7,525,050 0.77 7,753,200  7.500( 2038/5/15 | 2.19
(GOVERNMENT
()
94.64
94.64
)
60,000.00 6,530,340 6,532,200 1.85
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350,342,997 343,469,889
7,197,893 3,884,206
370,232,331 356,781,373
370,232,331 356,781,373
2,499,629 2,542,739
5,629,892 1,248,260
13,289 12,176
465,569 426,543
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8,958,689 4,398,783
8,958,689 4,398,783
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2,024 2,054
76,002 75,822
2,662,305 2,655,752
176,145 175,628
2,916,476 2,909,256
47,253,610 594,119
47,253,610 594,119
47,253,610 594,119
53,583 213,225
174,271,382 138,652,304
10,281,158 11,692,305
10,281,158 11,692,305
6,722,420 14,561,560
6,722,420 14,561,560
15,139,687 15,024,593
138,652,304 156,165,258
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511,394,601 499,925,946
22,863,849 47,468,024
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2019 4 8 2019 10 8
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2019 3 8 2019 9 9
A 1,100,801 | A 1,551,536
B 0| B 0
c 46,548,993 | C 39,412,499
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G 2,522,074 | G 2,526,202
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A 1,600,650 | A 1,269,042
B 0| B 0
C 44,751,142 | ¢ 38,735,227
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G 2,499,629 | G 2,542,739
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3,494,055 5,174,613
337,834,615 329,659,424
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5,802,678 5,069,347
810,885 952,123
357,549,350 369,737,960
357,549,350 369,737,960
= 22,375,920
7,197,893 3,884,206
3 1
7,197,896 26,260,127
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INDONESIA GOVERNMENT-8.25%-21/07/15

1,000,000,000.00

1,033,500,000.00

INDONESIA GOVERNMENT-5.625%-23/05/15

8,500,000,000.00

8,266,250,000.00

INDONESIA GOVERNMENT-8.125%-24/05/15

2,600,000,000.00

2,752,100,000.00
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INDONESIA GOVERNMENT-9.0%-29/03/15 4,000,000,000.00 4,444,000,000.00
INDONESIA GOVERNMENT-8.25%-29/05/15 1,302,000,000.00) 1,393,140,065. 10
INDONESIA GOVERNMENT-7.0%-30/09/15 3,000,000,000.00) 2,940,000,000.00)
INDONESIA GOVERNMENT-8.75%-31/05/15 3,000,000,000.00) 3,288,000,000.00)
INDONESIA GOVERNMENT-9.5%-31/07/15 1,500,000,000.00) 1,725,000,000.00)
INDONESIA GOVERNMENT-8.25%-32/06/15 3,600,000,000.00) 3,789,000,000.00)
INDONESIA GOVERNMENT-7.5%-32/08/15 1,000,000,000.00) 991,000,000.00
INDONESIA GOVERNMENT-6.625%-33/05/15 | 3,000,000,000.00) 2,743,500,000.00)
INDONESIA GOVERNMENT-8.25%-36/05/15 1,000,000,000.00) 1,041,000,000.00)
INDONESIA GOVERNMENT-7.5%-38/05/15 1,000,000,000.00) 982,500,000.00
42,502,000,000.00) 43,376,240,065.10)
(329,659, 424)
329,659,424
(329,659, 424)
(G @)
C 2
16 100. 0% 100.0%
2019 10 31
366,284,963
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784 169,352

254 9,002

530 160,350
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33 879
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38 59
19 52
193 60 2018 2019
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59 60
(2018 31 ) (2019 31 )

3 14,024 20,680
19 1
551 495
73 38
15,873 16,867
3 3,174 618
1,128 2,408
2,776 791
2,3 4,179 869
41,800 42,769
1 68 136
1 122 137
191 274
99 107
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99 107
14,103 16,755
25,769 25,769

490 447
0
1,504 1,913
41,868 44,886
42,159 45,268
83,959 88,038
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59 60
(2018 31 ) (2019 31 )
3,804 354
5,874 6,112
7 7
91 71
5,124 3 5,299
651 734
4,634 3 3,897
2,185 2,382
788 4 621
2,286 2,680
198 210
41 3 172
19,813 16,431
1,316 1,405
318 629
1,634 2,035
21,448 18,466
17,363 17,363
5,220 5,220
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39,959 47,142
39,959 47,142
786 833
61,756 68,891
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62,511 69,571
83,959 88,038
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59 60
( 2017 ( 2018
2018 31 ) 2019 31 )
70,609 77,264
5,398 3,063
76,008 80,328
30,448 32,834
973 960
2 2
18,132 18,251
862 890
17,241 17,333
28 27
520 541
740 794
173 128
348 334
68 69
24 19
125 243
50,817 53,385
9,096 9,783
507 241
198 210
6,083 6,589
20 61
2,286 2,680
99 92
16 13
455 476
424 428
890 888
355 378
24 52
152 108
974 1,071
3,175 3,106
15,664 16,401
9,526 10,540
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26 37
1,120 1,865
1 1
142
1 21
79 58
41 48
1,272 2,176
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0 78
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34 24
767 388
10,030 12,328
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133 176
7 0
117 180
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3,217 3,741
307 375
2,910 3,366
6,979 8,823
59 2017 2018
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1,036 1,036 1,036
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17,363 5,220 5,220 39,959 39,959 786 61,756
282 266 548 56,475
1,036
6,979
113
125 80 206 206
125 80 206 6,036
408 346 754 62,511

60 2018 2019 31
( )

17,363 5,220 5,220 39,959 39,959 786 61,756

1,640 1,640 1,640

8,823 8,823 8,823

47 47

7,182 7,182 47 7,135

17,363 5,220 5,220 47,142 47,142 833 68,891
408 346 754 62,511
1,640
8,823
47
85 160 75 75
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Nikko Asset Management Europe Ltd Nikko Asset Management Europe Ltd
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Asset Management Americas, Inc.
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2017 2018
2018 31 2019 31
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407 54
213 75
59 2017 2018 31
197,012,500 197,012,500
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2009 @ 174,900 66,000 108,900
2011 @ 2,890,800 204,600 | 2,686,200
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2016 > 4,409,000 532,000 | 3,877,000
9,159,300 | 4,409,000 | 1,783,300 | 11,785,000
() 2016 @
2009 (1)1,494,900 2009 (2)108,900 2011
(1)2,686,200
2016
(1) 2016 @
@
( ) (@)
2017 25 1,036 5.29 | 2017 31 2017 22
&)
( ) )
2018 31 1,640 8.38 | 2018 31 2018 23
60 2018 2019 31
197,012,500 197,012,500
1,301,700 64,000 1,365,700
)
( )
2009 W 1,494,900 323,400 | 1,171,500
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2016
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2009 (1)1,171,500 2009 (2)75,900 2011
(1)2,055,900 2016 (1)1,206,000
2016 (1)2,412,000 2016 @ 2017
(€))
(@)
( ) )
2018 31 1,640 8.38 | 2018 31 2018 23
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2017 2018
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