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JP

FTSE Fixed Income LLC

GBI-EM

J.P. Morgan Securities LLC

FTSE Fixed Income LLC
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FTSE Fixed Income

J.P. Morgan Securities LLC

0.3
1.738 1.58
X
100 0.92 0.63
100 300 1.58 0.90 0.65 0.03
300 0.88 0.67

24/105



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooodoooddoodonooodd

0.1

25/105

0.1



NISA

20

80

15.315

26/105

EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

20.315 15.315
20.315 15.315
20.315 15.315
120
NISA 20



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

( )
( )
( )
( )
<HERICMT B4 X —VE>
1) DBE e
PN } r& EE-'%J(:E?R}
71
= E@ == Ee- - T
A1 LN
2 2 || gk
A% e | 4 BEED
Bl & m || & 2358 OEBTA IEELL
e " 7
i3 &
0y . ) MBS
pES| - reEsEeiaE
S 2T ML S (RIS IR
] P
. & 4
24
i : £z || smeo
T fi i 2aEDERTA
x iz
ey
A
2020 2 14
2019 11 29

5,536,400,034 98.52

5,577,147 0.10
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()
600,347 9,118 5,473,963,946| 9,222 5,536,400,034{98.52
5,562, 130f 1.0027 5,577,148 1.0027 5,577,147 0.10
)

98.52

0.10

98.62

1 )

1 (2013 11 15 ) 1,705 1,712 1.0160 1.0200
2 (2014 5 15 ) 7,044 7,072 1.0248 1.0288
3 (2014 11 17 ) 11,491 11,531 1.1485 1.1525
4 (2015 5 15 ) 12,582 12,669 1.1553 1.1633
5 (2015 11 16 ) 16,301 16,417 1.1211 1.1291
6 (2016 5 16 ) 13,086 13,194 0.9665] 0.9745
7 (2016 11 15 ) 11,517 11,616 0.9314 0.9394
8 (2017 5 15 ) 13,036 13,146 0.9459 0.9539
9 (2017 11 15 ) 12,856 12,970 0.9054 0.9134
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10 (2018 5 15 ) 10,703 10,805 0.8369 0.8449
11 (2018 11 15 ) 9,049 9,137 0.8286 0.8366
12 (2019 5 15 ) 7,147 7,194 0.7649 0.7699
13 (2019 11 15 ) 5,619 5,657, 0.7376 0.7426
2018 11 8,811 — 0.8179 —
12 8,098 — 0.7708 —
2019 1 8,092 — 0.7758 —
2 8,102 — 0.7886 —
3 7,823 — 0.7748 —
4 7,360 — 0.7840 —
5 6,877 — 0.7662 —
6 6,574 — 0.7478 —
7 6,458 — 0.7549 —
8 6,077 — 0.7337 —
9 5,989 — 0.7445 —
10 5,826 — 0.7428 —
11 5,619 — 0.7454 —
)
1 2013 8 30 2013 11 15 0.0080
2 2013 11 16 2014 5 15 0.0240
3 2014 5 16 2014 11 17 0.0240
4 2014 11 18 2015 5 15 0.0360]
5 2015 5 16 2015 11 16 0.0480
6 2015 11 17 2016 5 16 0.0480
7 2016 5 17 2016 11 15 0.0480
8 2016 11 16 2017 5 15 0.0480
9 2017 5 16 2017 11 15 0.0480
10 2017 11 16 2018 5 15 0.0480
11 2018 5 16 2018 11 15 0.0480
12 2018 11 16 2019 5 15 0.0450
13 2019 5 16 2019 11 15 0.0300
1 2013 8 30 2013 11 15 2.40
2 2013 11 16 2014 5 15 3.23
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3 2014 5 16 2014 11 17 14_41
4 2014 11 18 2015 5 15 3.73
5 2015 5 16 2015 11 16 1.19
6 2015 11 17 2016 5 16 9.51
7 2016 5 17 2016 11 15 1.33
8 2016 11 16 2017 5 15 6.71
9 2017 5 16 2017 11 15 0.79
10 2017 11 16 2018 5 15 2.26
11 2018 5 16 2018 11 15 4.74
12 2018 11 16 2019 5 15 2.26
13 2019 5 16 2019 11 15 0.35
()
1 2013 8 30 2013 11 15 1,679,038,119 0
2 2013 11 16 2014 5 15 5,573,158,909 378,435,572
3 2014 5 16 2014 11 17 5,153,541,714 2,021,483,657
4 2014 11 18 2015 5 15 3,518,613, 755 2,633,657,708
2015 5 16 2015 11 16 5,594,171,795 1,943,993,271
6 2015 11 17 2016 5 16 1,470,464,400 2,471,077,046
7 2016 5 17 2016 11 15 506,369,179 1,680,123,023
8 2016 11 16 2017 5 15 3,631,969,075 2,216,568,553
9 2017 5 16 2017 11 15 2,249,673,050] 1,831,856,734
10 2017 11 16 2018 5 15 845,311,797 2,256,008,226
11 2018 5 16 2018 11 15 371,125,067 2,239,235,722
12 2018 11 16 2019 5 15 286,683,301 1,862,836,933
13 2019 5 16 2019 11 15 142,840,977 1,868,788,778
()1
2019 11 29
084,274,704 98.61
994,986 0.10
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— 12,923,608 1.29
998,193,298 100.00
()
123,777 7,928 981,304,056 7,952 984,274,70498.61
992,307 1.0027 994,986 1.0027 994,986 0.10]
)

98.61

0.10

98.71

1 )

1 (2013 11 15 ) 451 452 0.9995 1.0025
2 (2014 5 15 ) 1,909 1,915 0.9940, 0.9970;
3 (2014 11 17 ) 2,671 2,679 0.9785 0.9815
4 (2015 5 15 ) 2,816 2,825 0.9717, 0.9747
5 (2015 11 16 ) 2,568 2,576 0.9346 0.9376
6 (2016 5 16 ) 1,942 1,948 0.9261] 0.9291
7 (2016 11 15 ) 1,403 1,408 0.9223 0.9253
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8 (017 5 15 ) 1,940 1,946 0.9181 0.9211
9 (2017 11 15 ) 2,271 2,279 0.8988 0.9018
10 (018 5 15 ) 2,048 2,055 0.8819 0.8849
11 (2018 11 15 ) 1,572 1,578 0.8613 0.8643
12 (2019 5 15 ) 1,219 1,223 0.8443 0.8473
13 (2019 11 15 ) 996 999 0.8256 0.8286

2018 11 1,557 — 0.8532 —
12 1,459 — 0.8254 —
2019 1 1,468 — 0.8435 —
2 1,454 — 0.8513 —
3 1,309 — 0.8428 —
4 1,239 — 0.8498 —
5 1,203 — 0.8424 _]
6 1,173 — 0.8385 —
7 1,160 — 0.8402 —
8 1,064 — 0.8341 —
9 1,048 — 0.8341 —
10 1,009 — 0.8276 —
11 998 — 0.8275 —
)
1 013 8 30 2013 11 15 0.0060
2 p013 11 16 2014 5 15 0.0180
3 p014 5 16 2014 11 17 0.0180
4 p014 11 18 2015 5 15 0.0180
5 p015 5 16 2015 11 16 0.0180
6 p015 11 17 2016 5 16 0.0180
7 2016 5 17 2016 11 15 0.0180
8 2016 11 16 2017 5 15 0.0180
9 p017 5 16 2017 11 15 0.0180
10 p017 11 16 2018 5 15 0.0180
11 p018 5 16 2018 11 15 0.0180
12 p018 11 16 2019 5 15 0.0180
13 2019 5 16 2019 11 15 0.0180
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1 2013 8 30 2013 11 15 0.55
2 2013 11 16 2014 5 15 1.25
3 2014 5 16 2014 11 17 0.25
4 2014 11 18 2015 5 15 1.14
5 2015 5 16 2015 11 16 1.97
6 2015 11 17 2016 5 16 1.02
7 2016 5 17 2016 11 15 1.53
8 2016 11 16 2017 5 15 1.50
9 2017 5 16 2017 11 15 0.14
10 2017 11 16 2018 5 15 0.12
11 2018 5 16 2018 11 15 0.29
12 2018 11 16 2019 5 15 0.12
13 2019 5 16 2019 11 15 0.08
)
100
1 2013 8 30 2013 11 15 452,840,363 979,433
2 2013 11 16 2014 5 15 1,567,055,203 97,487,272
3 2014 5 16 2014 11 17 1,007,860,649 199,160,481
4 2014 11 18 2015 5 15 910,608,396 742,011,718
5 2015 5 16 2015 11 16 239,783,371 389,960,277
6 2015 11 17 2016 5 16 54,021,643 705,455,234
7 2016 5 17 2016 11 15 49,948,722 624,917,399
8 2016 11 16 2017 5 15 1,018,615,290 427,492,318
9 2017 5 16 2017 11 15 766,454,213 352,440,778
10 2017 11 16 2018 5 15 202,944,938 407,245,770,
11 2018 5 16 2018 11 15 30,384,167 527,473,830
12 2018 11 16 2019 5 15 25,982,338 407,488,535
13 2019 5 16 2019 11 15 17,609,351 255,591,150
()1
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2019 5 15 2019 11 15
173,939,233 144,978,519
7,041,508,656 5,533,048,586
7,198,528 5,637,628
170,371 40,237
7,222,816,788 5,683,704,970
7,222,816,788 5,683,704,970
46,724,218 38,094,479
15,098,595 15,938,635
195,863 162,448
10,119,953 8,393,697
120 207
2,730,650 1,215,118
74,869,399 63,804,584
74,869,399 63,804,584
9,344,843,716 7,618,895,915
2,196,896,327 1,998,995,529
9,106 -
7,147,947,389 5,619,900, 386
7,147,947,389 5,619,900, 386
7,222,816,788 5,683,704,970
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2018 11 16 2019 5 16

2019 5 15 2019 11 15
297,736,260 240,949,620
306 40
430,234,149 177,606,596
132,497,583 63,343,064
32,467 23,944
1,294,752 1,033,362
66,898,202 53,393,593
1,188,516 1,333,365
69,413,937 55,784,264
201,911,520 7,558,800
201,911,520 7,558,800
201,911,520 7,558,800
8,038,785 1,403,286
1,871,354,034 2,196,896,327
384,813,775 473,304,814
384,813,775 473,304,814
60,563,151 36,038,093
60,563,151 36,038,093
455,920,182 248,328,009

2,196,896,327

1,998,995,529
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2019 5 15 2019 11 15
10,920,997,348 9,344,843,716
286,683,301 142,840,977

1,862,836,933

1,868,788,778

9,344,843,716

7,618,895,915

2,196,896,327

1,998,995,529

2018 11 16 2019 5 16
2019 5 15 2019 11 15
26,759,176 21,357,338
2018 11 16 2019 5 16
2018 12 17 2019 6 17
A 39,297,892 | A 32,018,240
B o | B 0
c 369,403,557 | ¢ 130,915,398
D 250,247 | D 440,396
E ot 408,951,696 | E o+ 163,374,034
F ¢ ) 387 | F ¢! ) 184
G 84,470,253 | G 44,212,061
H ¢! ) 80 | H ¢! ) 50
2018 12 18 2019 6 18
2019 1 15 2019 7 16
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2019 1 16
2019 2 15
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¢
2019 2 16
2019 3 15

¢!
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2019 3 16
2019 4 15

40,451,121

322,246,142
85,432

362,782,695
345
83,886,971
80

48,625,186

276,200,484
28,855

324,854,525
312
83,071,456
80

46,173,338

236,913,320
58,275

283,144,933
278
81,375,840
80

40,204,410

189,407,526
191,953

229,803,889
240
76,391,444

I o moom

I o Tom

I o Toom
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32,885,504

116,862,758
138,882

+ o+ o+ 149,887,144

@ ) 172

43,359,829

¢! ) 50
2019 7 17
2019 8 15

31,571,066

103,668,450
51,005

+ o+ o+ 135,290,521

@ ) 160

42,195,724

¢! ) 50
2019 8 16
2019 9 17

36,966,547

89,474,444
6,524

+ o+ 0+ 126,447,515

¢ ) 155

40,554,284

¢! ) 50
2019 9 18
2019 10 15

30,308,840

84,531,051
72,060

o4+ 114,911,951
a ) 143
39,911,632
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H a 80 | H ¢! 50
2019 4 16 2019 10 16
2019 5 15 2019 11 15
A 34,867,870 | A 29,450,690
B 0| B 0
c 150,152,264 | C 71,624,755
D 62,916 | D 9,488
E 185,083,050 | E + 101,084,933
F a 198 | F ¢! ) 132
G 46,724,218 | G 38,094,479
H a 50 | H a 50
2018 11 16 2019 5 16
2019 5 15 2019 11 15
2019 5 15 2019 11 15
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2019 5 15

180,465,912

719

180,466,631

2019 11 15

7,154,491

1

7,154,490
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2019 5 15 2019 11 15
0.7649 1 0.7376
) (7,649 )1 ) (7,376 )
@
)
606,827, 5,533,048,586)
606,827, 5,533,048,586)
5,622,448 5,637,628
5,622,448 5,637,628
6,229,275 5,538,686,214
)
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2019 5 15 2019 11 15
27,442,183 23,293,475
1,201,378,904 981,304,056
1,221,968 994,986
8,582 9,068
1,230,051,637 1,005,601,585
1,230,051,637 1,005,601,585
4,333,158 3,619,213
3,011,961 3,878,174
33,108 28,393
1,711,120 1,467,475
18 33
1,535,138 540,818
10,624,503 9,534,106
10,624,503 9,534,106
1,444,386,248 1,206,404,449
224,959,114 210,336,970
30,484,376 21,268,157
1,219,427,134 996,067,479
1,219,427,134 996,067,479
1,230,051,637 1,005,601,585
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2018 11 16 2019 5 16

2019 5 15 2019 11 15
35,815,115 28,582,470
51 6
24,372,970 20,003,313
11,442,196 8,579,163
5,939 4,038
227,041 182,626
11,733,599 9,438,873
701,537 561,731
12,668,116 10,187,268
1,225,920 1,608,105
1,225,920 1,608,105
1,225,920 1,608,105
66,299 33,072
253,334,897 224,959,114
63,057,387 42,872,666
63,057,387 42,872,666
3,972,803 2,844,909
3,972,803 2,844,909
29,416,582 23,764,436
224,959,114 210,336,970
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2019 5 15

2019 11 15

1,825,892,445

1,444,386,248

25,982,338

17,609,351

407,488,535

255,591,150

1,444,386,248
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