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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
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60,777 0.10
— 2,742,789 4.42
62,063,039 100.00
()
55,799,881 1.03 57,583,834 1.06 59,259,473]95.48]
60,602 1.0028 60,777 1.0029 60,777 0.10]
)

95.48

0.10

95.58

1 )

1 (2013 12 16 ) 25 25 1.0123 1.0153
2 (2014 6 16 ) 25 25 1.0723 1.0753
3 (2014 12 15 ) 13 13 1.1816 1.1846
4 (015 6 15 ) 13 13 1.2279 1.2309
5 (2015 12 15 ) 12 12 0.9787 0.9847
6 (2016 6 15 ) 11 11] 0.8648 0.8708
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7 (2016 12 15 ) 13 13 0.9256 0.9316
8 (2017 6 15 ) 21 2] 0.9693 0.9753
9 (2017 12 15 ) 38 38 1.0747 1.0807,
10 (2018 6 15 ) 48, 49 1.0060] 1.0120]
11 (2018 12 17 ) 48 48 0.9018 0.9078
12 (2019 6 17 ) 58 58 0.8901 0.8961
2018 6 50 — 0.9562 —
7 53 — 0.9741 —
8 48 — 0.9658 —
9 49 — 0.9757, —
10 49 — 0.8848 —
11 50 — 0.9202 —
12 47 — 0.8718 —
2019 1 50 — 0.9161 —
2 51 — 0.9424 —
3 52 — 0.9291 —
4 53 — 0.9558 —
5 49 — 0.8819 —
6 62 — 0.9151] —
)
1 2013 6 28 2013 12 16 0.0150
2 2013 12 17 2014 6 16 0.0180
3 2014 6 17 2014 12 15 0.0180
4 2014 12 16 2015 6 15 0.0180
5 2015 6 16 2015 12 15 0.0360
6 2015 12 16 2016 6 15 0.0360
7 2016 6 16 2016 12 15 0.0360
8 2016 12 16 2017 6 15 0.0360
9 2017 6 16 2017 12 15 0.0360
10 2017 12 16 2018 6 15 0.0360
11 2018 6 16 2018 12 17 0.0360
12 2018 12 18 2019 6 17 0.0360
1 2013 6 28 2013 12 16 2.73
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2 2013 12 17 2014 6 16 7.71
3 2014 6 17 2014 12 15 11.87,
4 2014 12 16 2015 6 15 5.44
5 2015 6 16 2015 12 15 17.36
6 2015 12 16 2016 6 15 7.96
7 2016 6 16 2016 12 15 11.19
8 2016 12 16 2017 6 15 8.61
9 2017 6 16 2017 12 15 14.59
10 2017 12 16 2018 6 15 3.04
11 2018 6 16 2018 12 17 6.78
12 2018 12 18 2019 6 17 2.69
()
100

1 2013 6 28 2013 12 16 30,302,434 4,789,610
2 2013 12 17 2014 6 16 2,488,948 4,645,471
3 2014 6 17 2014 12 15 3,396,003 14,936,700
4 2014 12 16 2015 6 15 1,843,265 2,530,530
5 2015 6 16 2015 12 15 4,646,990 3,017,666
6 2015 12 16 2016 6 15 1,387,045 711,918
7 2016 6 16 2016 12 15 2,834,194 1,437,763

2016 12 16 2017 6 15 18,643,230 11,023,709
9 2017 6 16 2017 12 15 22,447,538 9,345,961
10 2017 12 16 2018 6 15 28,365,229 15,236,953
11 2018 6 16 2018 12 17 21,918,750 17,221,191
12 2018 12 18 2019 6 17 20,329,273 8,458,433

()1
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2018 12 17 2019 6 17
- 378,885
2,028,193 2,069,709
46,686,827 56,262,214
48,433 58,159
48,763,453 58,768,967
48,763,453 58,768,967
- 206,093
320,256 391,481
237,060 60
1,409 1,530
43,547 47,336
3 2
24,347 49,085
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