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FTSE

FTSE Fixed Income LLC

LLC

JP GBI-EM
J.P. Morgan Securities LLC
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FTSE Fixed Income

FTSE Fixed Income LLC

J.P. Morgan Securities LLC

1962 20
............ 27 25
1962 21 2001 19
............ 108 100
2001 20 2002 22
............ 10 80 10
2002 23 2017 19
............ 16
2017 20 2017
............ 16
10
.27 50 ...110 W11 20 20
0.707
10
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7 0.7070 0.1818 0.4752 0.0500
6 7 0.6464 0.1662 0.4345 0.0457
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5 6 0.5427 0.1395 0.3648 0.0384
4 5 0.4393 0.1129 0.2953 0.0311
0.40 4 0.4000 0.1028 0.2689 0.0283
0.35 0.40 0.3500 0.0900 0.2352 0.0248
0.30 0.35 0.3000 0.0772 0.2016 0.0212
0.25 0.30 0.2500 0.0643 0.1680 0.0177
0.20 0.25 0.2000 0.0515 0.1344 0.0141
0.15 0.20 0.1500 0.0386 0.1008 0.0106
0.14 0.15 0.1000 0.0257 0.0672 0.0071
0.13 0.14 0.0840 0.0216 0.0565 0.0059
0.12 0.13 0.0680 0.0175 0.0457 0.0048
0.11 0.12 0.0520 0.0133 0.0350 0.0037
0.10 0.11 0.0360 0.0093 0.0242 0.0025
0.09 0.10 0.0200 0.0052 0.0134 0.0014
0.08 0.09 0.0180 0.0046 0.0121 0.0013
0.07 0.08 0.0160 0.0041 0.0108 0.0011
0.06 0.07 0.0140 0.0036 0.0094 0.0010
0.05 0.06 0.0120 0.0031 0.0081 0.0008

0.05 0.0100 0.0026 0.0067 0.0007

2016 6 21
0.0011
0.0011 0.0003 0.0007 0.0001
10
X

7 0.7070 0.1730 0.4840 0.0500
6 7 0.6464 0.1582 0.4425 0.0457
5 6 0.5427 0.1328 0.3715 0.0384
4 5 0.4393 0.1075 0.3007 0.0311
0.40 4 0.4000 0.0979 0.2738 0.0283
0.35 0.40 0.3500 0.0856 0.2396 0.0248
0.30 0.35 0.3000 0.0734 0.2054 0.0212
0.25 0.30 0.2500 0.0612 0.1711 0.0177
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0.20 0.25 0.2000 0.0490 0.1369 0.0141
0.15 0.20 0.1500 0.0367 0.1027 0.0106
0.14 0.15 0.1000 0.0244 0.0685 0.0071
0.13 0.14 0.0840 0.0206 0.0575 0.0059
0.12 0.13 0.0680 0.0166 0.0466 0.0048
0.11 0.12 0.0520 0.0127 0.0356 0.0037
0.10 0.11 0.0360 0.0089 0.0246 0.0025
0.09 0.10 0.0200 0.0049 0.0137 0.0014
0.08 0.09 0.0180 0.0044 0.0123 0.0013
0.07 0.08 0.0160 0.0039 0.0110 0.0011
0.06 0.07 0.0140 0.0034 0.0096 0.0010
0.05 0.06 0.0120 0.0030 0.0082 0.0008

0.05 0.0100 0.0025 0.0068 0.0007

2016 6 21
0.0011
0.0011 0.0002 0.0008 0.0001
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200,000,000 3.19
6,019,900,462 96.00
— 50,855,164 0.81]
6,270,755,626 100.00
) ()
5,792,821,846) 1.0391)  6,019,321,181 1.0392  6,019,900,462 —  —  [96.00)
100,000,000 100.00) 100,000,000 100.00] 100,000,000  0.020] 2019/7/2 | 1.59
100,000,000 100.00) 100,000,000 100.00] 100,000,000  0.020] 2020/5/19 | 1.59
()
3.19
96.00
99.19
- )
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48 (2009 10 19 ) 12,144 12,178 1.0000 1.0028
49 (2010 10 19 ) 11,288 11,305 1.0000 1.0015
50 (2011 10 19 ) 10,678 10,689 1.0000 1.0010
51 (2012 10 22 ) 10,250, 10,260 1.0000; 1.0010;
52 (2013 10 21 ) 9,668 9,677, 1.0000; 1.0008
53 (2014 10 20 ) 9,374 9,382 1.0000; 1.0008
54 (2015 10 19 ) 8,988 8,994 1.0000; 1.0006
55 (2016 10 19 ) 8,399 8,402 1.0000; 1.0004
56 (2017 10 19 ) 7,965 7,965 0.9999 0.9999
57 (2018 10 22 ) 6,380, 6,380 0.9999 0.9999
2018 6 6,612 — 0.9999 —

7 6,552 — 0.9999 —

8 6,495 — 0.9999 —

9 6,421 — 0.9999 —

10 6,596 — 0.9999 —

11 6,569 — 0.9998 —

12 6,512 — 0.9998 —

2019 1 6,478 — 0.9998 —

2 6,442 — 0.9998 —

3 6,378 — 0.9998 —

4 6,331 — 0.9998 —

6,301 — 0.9998 —

6 6,270, — 0.9998 —

48 2008 10 21 2009 10 19 0.002816

49 2009 10 20 2010 10 19 0.001521

50 2010 10 20 2011 10 19 0.001047

51 2011 10 20 2012 10 22 0.000980

52 2012 10 23 2013 10 21 0.000841

53 2013 10 22 2014 10 20 0.000833

54 2014 10 21 2015 10 19 0.000586

55 2015 10 20 2016 10 19 0.000386

56 2016 10 20 2017 10 19 0.000000

57 2017 10 20 2018 10 22 0.000000

2018 10 23 2019 4 22 —
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48 2008 10 21 2009 10 19 0.28
49 2009 10 20 2010 10 19 0.15
50 2010 10 20 2011 10 19 0.10;
51 2011 10 20 2012 10 22 0.10;
52 2012 10 23 2013 10 21 0.08
53 2013 10 22 2014 10 20 0.08
54 2014 10 21 2015 10 19 0.06
55 2015 10 20 2016 10 19 0.04
56 2016 10 20 2017 10 19 0.01
57 2017 10 20 2018 10 22 0.00;
2018 10 23 2019 4 22 0.01
100

48 2008 10 21 2009 10 19 588,869,465 1,758,731,425
49 2009 10 20 2010 10 19 496,188,791 1,352,371,684
50 2010 10 20 2011 10 19 453,512,893 1,063,832,740
51 2011 10 20 2012 10 22 434,646,906 862,440,972
52 2012 10 23 2013 10 21 461,600,470 1,042,900,469
53 2013 10 22 2014 10 20 462,238,377 756,703,586
54 2014 10 21 2015 10 19 337,292,679 722,989,844
55 2015 10 20 2016 10 19 311,144,934 900,607,083
56 2016 10 20 2017 10 19 297,013,652 729,867,318
57 2017 10 20 2018 10 22 273,421,487 1,858,642,952
2018 10 23 2019 4 22 272,635,526 311,632,954

2019 6 28
19,021,879,401 27.18
9,467,486,114 13.53
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37,970,675,376 54.26

1,000,000,000 1.43

38,970,675,376 55.68

— 2,525,381,829 3.61

69,985,422,720 100.00

) ()

3,100,000, 000, 101.38]  3,143,048,440 101.38  3,143,048,440| 2.084| 2020/3/4 | 4.49
2,100,000, 000, 100.26|  2,105,474,256 100.26  2,105,474,256 0.387| 2020/3/19 | 3.01]
2,000,000, 000, 100.99]  2,019,887,456 100.99  2,019,887,456] 2.110/2019/12/20| 2.89

2,000,000,000] 100.15  2,003,026,284 100.15(  2,003,026,284] 1.705 2019/7/30 | 2.86
2,000,000,000 100.04f  2,000,838,474 100.04f  2,000,838,474] 0.406] 2019/8/5 | 2.86
1,900,000,000] 100.85] 1,916,321,000] 100.85(  1,916,321,000 1.470] 2020/1/28 | 2.74
1,700,000,000 100.49 1,708,391,202 100.49] 1,708,391,202( 1.64012019/10/18| 2.44

1,400,000, 000 100.05 1,400,832,088 100.05 1,400,832,088 0.510| 2019/8/7 | 2.00]
1,300,000, 000f 100. 24 1,303,167,897 100.24 1,303,167,897] 0.412 2020/2/25 | 1.86]
1,300,000, 000 100.03 1,300,473,797 100.03 1,300,473,797]  0.487| 2019/7/24 | 1.86)
1,100,000, 000 100.21 1,102,365,878 100.21] 1,102,365,878] 0.237 2020/5/28 | 1.58

1,100,000,000 100.211  1,102,353,662 100.21f  1,102,353,662 1.474 2019/8/20| 1.58|
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1,000,000,000] 100.10] 1,001,087,426 100.10f 1,001,087,426/ 0.137] 2020/3/27 | 1.43
1,000,000,000] 100.08; 1,000,825,440, 100.08]  1,000,825,440( 0.24012019/10/25| 1.43]
1,000,000,000] 100.00f  1,000,000,000 100.00f  1,000,000,000 0.030] 2020/1/14 | 1.43
950,000, 000f 101.00f 959,501,412 101.00f 959,501,412  1.520) 2020/2/26 | 1.37]
900,000, 000f 100.63 905,690,840, 100.63} 905,690,840  1.540[2019/11/25| 1.29
900,000, 000} 100.13 901,199,895 100.13} 901,199,895 0.2732019/12/20| 1.29|

900,000, 000f 100.01 900,147,050 100.014 900,147,050,  0.173 2019/7/31 | 1.29
850,000, 000] 100.05 850,477,821 100.05 850,477,821f 0.15012019/10/25| 1.22]
800,000, 000f 101.25 810,043,227| 101. 25 810,043,227 1.380) 2020/5/28 | 1.16|
800,000, 000] 100.21 801,724,151 100.21 801,724,151f 1.718 2019/8/12 | 1.15

700,000, 000} 101.27, 708,907,829 101.27] 708,907,829 1.9001 2020/3/2 | 1.0]f
700,000, 000f 100. 64 704,481,175 100.64 704,481,175  1.360{2019/12/18| 1.01
700,000, 000] 100.54 703,849,455 100.54 703,849,455  1.405/2019/11/20| 1.0]f

700,000, 000f 100.07| 700,532,400 100.07} 700,532,400 0.0801 2020/6/12 | 1.00]
650,000, 000] 100.02 650,132,915 100.02 650,132,915 0.173 2019/7/31 | 0.93]
620,000, 000f 100.97, 626,025,612 100.97] 626,025,612 1.350 2020/3/19 | 0.89
620,000, 000f 100. 26 621,651,776 100. 26} 621,651,776 1.600] 2019/8/28 | 0.89
600,000, 000] 100.63 603,792,507 100.63 603,792,507 1.54012019/11/25| 0. 86|

)

27.18

13.53

55.68

96.39
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