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NOMURA-BPI
FTSE
FTSE Fixed Income LLC
LLC
JP GBI-EM

J.P. Morgan Securities LLC
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FTSE Fixed Income LLC
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— 97,341,058 0.42
23,178,515,494 100.00
()
15,184,983,182 1.5019| 22,806,326,242 1.5200( 23,081,174,436/99.58|
)
99.58
99.58
1 )

1 (20106 7 25 ) 2,511 2,549 1.0074 1.0224
2 (2017 1 24 ) 3,534 3,884 1.0087 1.1087
3 (2017 7 24 ) 7,191 7,867 1.0643 1.1643
4 (2018 1 24 ) 16,627 20,155 1.0842 1.3142
5 (2018 7 24 ) 31,185 31,185 0.9787, 0.9787
6 (2019 1 24 ) 24,534 24,534 0.8531 0.8531
7 (2019 7 24 ) 23,050, 23,050 0.9540, 0.9540,
2018 7 31,159 — 0.9791 —
8 31,455 — 0.9976 —
9 31,269 — 1.0425 —
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10 27,011 — 0.9182 —

11 27,621 — 0.9456, —

12 23,788 — 0.8206, —

2019 1 24,708 — 0.8684 —

2 25,330 — 0.9096 —

3 24,981 — 0.9226 —

4 25,437 — 0.9710 —

5 23,770 — 0.9284 —

6 24,036 — 0.9651] —

7 23,178 — 0.9652 —

1

1 2016 1 29 2016 7 25 0.0150,

2 2016 7 26 2017 1 24 0.1000

3 2017 1 25 2017 7 24 0.1000

4 2017 7 25 2018 1 24 0.2300)

5 2018 1 25 2018 7 24 0.0000]

6 2018 7 25 2019 1 24 0.0000]

7 2019 1 25 2019 7 24 0.0000]

1 2016 1 29 2016 7 25 2.24

2 2016 7 26 2017 1 24 10.06

3 2017 1 25 2017 7 24 15.43

4 2017 7 25 2018 1 24 23.48

5 2018 1 25 2018 7 24 9.73

6 2018 7 25 2019 1 24 12.83

7 2019 1 25 2019 7 24 11.83

)

100

1 2016 1 29 2016 7 25 2,622,232,638 128,934,795
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2 2016 7 26 2017 24 1,938,619,091 927,963,930

3 2017 1 25 2017 24 4,315,344,260 1,061,982,234

4 2017 7 25 2018 24 10,352,960,483 1,774,399,593

5 2018 1 25 2018 24 18,384,381,878 1,855,140,170,

6 2018 7 25 2019 24 1,931,533,721 5,036,092,003

7 2019 1 25 2019 24 793,062,824 5,393,036,460]

( 1

2019 7 31

96,026,050, 000, 96.92

— 3,050,872,639 3.08

99,076,922,639 100.00

)

1,100,000 2,743.00,  3,017,300,000 3,718.00,  4,089,800,000| 4.13

60,000 53,190.00  3,191,400,000 63,130.00|  3,787,800,000 3.82

600,000 5,259.00  3,155,400,000 6,170.00,  3,702,000,000| 3.74

2,000,000 1,212.00]  2,424,000,000 1,825.00|  3,650,000,000| 3.68

1,150,000 2,113.00]  2,429,950,000 2,902.00,  3,337,300,000| 3.37,

300,000 6,350.00  1,905,000,000 11,120.00|  3,336,000,000| 3.37

200,000 12,350.000  2,470,000,000 14,715.00|  2,943,000,000 2.97

2,000,000 1,296.00|  2,592,000,000 1,435.00|  2,870,000,000/ 2.90

600,000 6,115.42  3,669,257,601 4,765.00,  2,859,000,000| 2.89

70,000 34,680.00  2,427,600,000 39,860.00|  2,790,200,000 2.82

1,400,000 1,602.73  2,243,829,723 1,939.00(  2,714,600,000 2.74
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900,000 2,314.89]  2,083,406,872 2,811.000  2,529,900,000| 2.55
900,000 1,718.00]  1,546,200,000 2,800.000  2,520,000,000| 2.54
500,000 4,701.66|  2,350,830,000 4,843.00]  2,421,500,000( 2.44
800,000 2,252.50]  1,802,000,000 2,981.000  2,384,800,000| 2.41
400,000 4,012.50|  1,605,000,000 5,628.000  2,251,200,000| 2.27

1,000,000 1,850.00]  1,850,000,000 2,186.000  2,186,000,000| 2.21
700,000 2,485.000  1,739,500,000 2,857.000  1,999,900,000| 2.02
900,000 1,513.000  1,361,700,000 2,216.00{  1,994,400,000| 2.0
500,000 3,516.30]  1,758,151,035 3,892.000  1,946,000,000| 1.96

1,300,000 1,098.000  1,427,400,000 1,484.000  1,929,200,000| 1.95|

1,500,000 1,131.25]  1,696,875,000 1,193.00]  1,789,500,000 1.81
400,000 4,316.04f  1,726,416,456 4,420.000 1,768,000,000| 1.78
870,000 2,392.54]  2,081,515,467 2,014.000  1,752,180,000| 1.77
200,000 9,255.000  1,851,000,000 8,551.000  1,710,200,000| 1.73

1,000,000 1,652.36|  1,652,365,161 1,675.00  1,675,000,000 1.69
970,000 1,473.13]  1,428,941,582 1,704.00] 1,652,880,000| 1.67
700,000 2,213.000  1,549,100,000 2,337.000  1,635,900,000| 1.65
200,000 5,969.00  1,193,800,000 7,944.00  1,588,800,000| 1.60
300,000 3,741.84  1,122,554,141 4,480.000  1,344,000,000| 1.36

()
0.94
5.24

24.03
2.00
2.71

43.02
1.25

17.73

96.92
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