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FTSE
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
3.3
1.276 1.16
X
100 0.55 0.55
100 200 1.16 0.50 0.60 0.06
200 0.45 0.65
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503,392,776 100.00
()
173,343,033 2.7160f 470,799,678 2.8911] 501,152,042(99.55
)
99.55
99.55
1 )

1 (2011 4 11 ) 6,904 6,940 0.9343 0.9393
2 (2011 10 11 ) 3,536 3,555 0.9218 0.9268
3 (2012 4 10 ) 2,194 2,206 0.9704 0.9754
4 (2012 10 10 ) 1,445 1,452 0.9367, 0.9417
5 (2013 4 10 ) 1,612 1,619 1.2762 1.2812
6 (2013 10 10 ) 1,105 1,109 1.2731 1.2781
7 (2014 4 10 ) 790 793 1.2755 1.2805
8 (2014 10 10 ) 691 693 1.4235 1.4285
9 (2015 4 10 ) 770 772 1.7832 1.7882
10 (2015 10 13 ) 698 712 1.7109 1.7469
11 (2016 4 11 ) 609 623 1.5057 1.5417
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12 (2016 10 11 ) 532 545 1.5046 1.5406
13 (2017 4 10 ) 516 527, 1.6491 1.6851
14 (2017 10 10 ) 555 566 1.7740 1.8100
15 (2018 4 10 ) 576 588 1.8161 1.8521
16 (2018 10 10 ) 536 547 1.7877, 1.8237
17 (2019 4 10 ) 502 514 1.5582 1.5942
18 (2019 10 10 ) 479 490, 1.5114 1.5474
2018 10 511 — 1.6734 —
11 514 — 1.6852 —
12 460 — 1.5170, —
2019 1 501 — 1.5576] —
2 512 — 1.5938] —
3 508 — 1.5820] —
4 506 — 1.5782 —
5 486 — 1.4875 —
6 511 — 1.5278 —
7 489 — 1.4969 —
8 481 — 1.4560] —
9 499 — 1.5423 —
10 503 — 1.6072 —
)
1 2010 12 29 2011 4 11 0.0050
2 2011 4 12 2011 10 11 0.0100
3 2011 10 12 2012 4 10 0.0100
4 2012 4 11 2012 10 10 0.0100
5 2012 10 11 2013 4 10 0.0100
6 2013 4 11 2013 10 10 0.0100
7 2013 10 11 2014 4 10 0.0100
8 2014 4 11 2014 10 10 0.0100
9 2014 10 11 2015 4 10 0.0100
10 2015 4 11 2015 10 13 0.0720
11 2015 10 14 2016 4 11 0.0720
12 2016 4 12 2016 10 11 0.0720
13 2016 10 12 2017 4 10 0.0720
14 2017 4 11 2017 10 10 0.0720
15 2017 10 11 2018 4 10 0.0720
16 2018 4 11 2018 10 10 0.0720
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17 2018 10 11 2019 4 10 0.0720;
18 2019 4 11 2019 10 10 0.0720;
1 2010 12 29 2011 4 11 6.07
2 2011 4 12 2011 10 11 0.27
3 2011 10 12 2012 4 10 6.36
4 2012 4 11 2012 10 10 2.44
5 2012 10 11 2013 4 10 37.31
6 2013 4 11 2013 10 10 0.54
7 2013 10 11 2014 4 10 0.97
8 2014 4 11 2014 10 10 12.39
9 2014 10 11 2015 4 10 25.97
10 2015 4 11 2015 10 13 0.02
11 2015 10 14 2016 4 11 7.79
12 2016 4 12 2016 10 11 4.71
13 2016 10 12 2017 4 10 14.39
14 2017 4 11 2017 10 10 11.94
15 2017 10 11 2018 4 10 6.43
16 2018 4 11 2018 10 10 2.40
17 2018 10 11 2019 4 10 8.81
18 2019 4 11 2019 10 10 1.62
)
100
1 2010 12 29 2011 4 11 7,559,841,040 170,020,000
2 2011 4 12 2011 10 11 133,408,297 3,686,280,000]
3 2011 10 12 2012 4 10 67,167,837 1,642,440,000
4 2012 4 11 2012 10 10 15,205,567, 734,120,837
5 2012 10 11 2013 4 10 330,037,411 608,912,095
6 2013 4 11 2013 10 10 204,346,004 600,058,651
7 2013 10 11 2014 4 10 40,935,879 289,145,629
8 2014 4 11 2014 10 10 14,223,214 148,678,610
9 2014 10 11 2015 4 10 25,354,027 78,806,492
10 2015 4 11 2015 10 13 19,157,311 43,236,274
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11 2015 10 14 2016 4 11 14,091, 390 17,554,216

12 2016 4 12 2016 10 11 6,574,139 57,261,025

13 2016 10 12 2017 4 10 19,675,804 60,322,299

14 2017 4 11 2017 10 10 17,748,178 17,994,096

15 2017 10 11 2018 4 10 24,669,857 20,068,502

16 2018 4 11 2018 10 10 11,144,293 28,656,558

17 2018 10 11 2019 4 10 28,708,944 5,958,513

18 2019 4 11 2019 10 10 41,554,104 47,320,623

() 1

2019 10 31

2,146,817,390 93.12

95,681,300 4._15

— 62,973,549 2.73

2,305,472,239 100.00

)

18,200 3,102.84 56,471,688 3,360.00 61,152,000 2.65]

20,300 2,290.04 46,487,812 2,975.00] 60,392,500 2.62

10,200 5,479.44 55,890, 320] 5,868.00] 59,853,600 2.60]

34,900 1,602.21] 55,917,129 1,706.50] 59,556,850 2.58

11,000 4,588.70 50,475,772 5,376.00] 59,136,000 2.57

46,300 1,277.70 59,157,674 1,275.00 59,032,500 2.56

66,500 890.66] 59,228,890 876.00 58,254,000 2.53

16,700 2,739.94 45,756,998] 3,430.00] 57,281,000 2.48

40,300 994.08] 40,061,424 1,415.00] 57,024,500 2.47
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25,000 2,001.56 50,039,000 2,271.00 56,775,000| 2.46
11,100 4,458.93 49,494,123 5,010.00) 55,611,000] 2.41
29,900 1,586.13 47,425,287 1,858.50 55,569,150] 2.41
25,700 2,064.33 53,053,281 2,107.00 54,149,900| 2.35
27,200 1,767.39 48,073,008 1,968.00) 53,529,600 2.32
17,900 2,975.69 53,264,851 2,773.00 49,636,700 2.15]
19,300 2,336.38 45,092,134 2,559.00) 49,388,700 2.14
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