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FTSE

LLC

JP

FTSE Fixed Income LLC

GBI-EM
J.P. Morgan Securities LLC
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()
1,244,212,304] 1.0419 1,296,344,800 1.0714] 1,333,049,06299.05
)
99.05]
99.05]
1 )

1 (2016 5 20 ) 16,241 16,241 0.8120, 0.8120,
2 (2017 5 22 ) 7,489 7,489 0.9822 0.9822
3 (2018 5 21 ) 3,157 3,157 1.0814 1.0814
4 (2019 5 20 ) 2,020 2,020 1.0685 1.0685
5 (2020 5 20 ) 1,313 1,313 0.9567, 0.9567
2019 5 1,929 — 1.0306 —
6 1,923 — 1.0579 —
7 1,904 — 1.0813 —
8 1,757, — 1.0065 —
9 1,803 — 1.0440 —
10 1,834 — 1.0832 —
11 1,807, — 1.1252 —
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12 1,767 — 1.1512) —

2020 1 1,656 — 1.1255 —

2 1,445 — 1.0391] —

3 1,229 — 0.8885 —

4 1,303 — 0.9492 —

5 1,345 — 0.9830) —

1

1 2015 6 23 2016 5 20 0.0000)

2 2016 5 21 2017 5 22 0.0000)

3 2017 5 23 2018 5 21 0.0000)

4 2018 5 22 2019 5 20 0.0000)

5 2019 5 21 2020 5 20 0.0000)

1 2015 6 23 2016 5 20 18.80

2 2016 5 21 2017 5 22 20.96

3 2017 5 23 2018 5 21 10.10)

4 2018 5 22 2019 5 20 1.19

5 2019 5 21 2020 5 20 10.46
100

1 2015 6 23 2016 5 20 22,151,673,779 2,150,497,253

2 2016 5 21 2017 5 22 11,490,343 12,387,704,880

3 2017 5 23 2018 5 21 5,200,167, 4,710,354,633

4 2018 5 22 2019 5 20 5,222,346 1,034,052,592

5 2019 5 21 2020 5 20 4,664,670 522,317,323
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2020 5 29
124,272,750 9.32
639,183,668 47.95
32,839,904 2.46
109,665,254 8.23
25,664,015 1.93
85,741,869 6.43
55,017,345 4.13
66,919,727 5.02
38,989,178 2.92
17,046,909 1.28
12,384,315 0.93
44,569,299 3.34
27,110,714 2.03
24,911,629 1.87
7,698,787 0.58
1,312,015,363 98.42
— 21,095,603 1.58
1,333,110,966 100.00;
)
FACEBOOK INC-CLASS A 2,554 23,321.10 59,562,106 24,243.71 61,918,445| 4.64
MICROSOFT CORP 3,145 19,745.73 62,100,334 19,505.94) 61,346,188 4.60
APPLE INC 1,450 33,671.94 48,824,319 34,221.42 49,621,063 3.72
VERIZON COMMUNICATIONS INC 8,186 5,847.48 47,867,483 5,991.57 49,047,005 3.68
AMAZON .COM INC 170 263,376.45 44,773,997 258,190.28 43,892,348 3.29
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PROGRESSIVE CORP 5,052 8,158.30] 41,215,737 8,235.72 41,606,871] 3.12
ALPHABET INC-CL C 242 147,690.83 35,741,183 152,340.97| 36,866,516] 2.77
VONOVIA SE 5,853 5,850.47 34,242,826 6,189.99 36,230,039 2.72
WILLIS TOWERS WATSON PLC 1,628 21,827.5]] 35,535,193 22,113.54 36,000,850 2.70
GLAXOSMITHKLINE PLC-SPON 7,978 4,401.20| 35,112,797 4,466.79 35,636,100] 2.67
ADR-ADR
TOTAL SA 8,314 3,925.92 32,640,175 4,088.54] 33,992,135 2.55
CHINA MOBILE LTD-SPON ADR 8,037 3,842.04 30,878,531 3,736.66f 30,031,597 2.25
9,500] 3,181.00f 30,219,500 3,136.00] 29,792,000 2.23
AFLAC INC 7,405 3,616.23 26,778,212 3,938.82 29,166,991 2.19
SAMSUNG ELECTRONICS CO LTD 6,190] 4,371.06 27,056,923 4,379.75 27,110,714] 2.03
DEUTSCHE POST AG-REG 7,718 3,305.85] 25,514,608 3,446.43 26,599,554 2.00|
ENEL SPA 31,718 719.18 22,811,198 809.13 25,664,015 1.93
3,700] 6,747.00f 24,963,900 6,874.00f 25,433,800 1.91
TENCENT HOLDINGS LTD 4,400 5,964.09 26,242,039 5,661.73] 24,911,629 1.87
THE WALT DISNEY CO. 1,932 12,298.20 23,760,134 12,554.12) 24,254,574] 1.82
COMPAGNIE DE SAINT-GOBAIN 6,985 2,956.80] 20,653,294 3,435.70] 23,998,429 1.80|
VISA INC-CLASS A SHARES 1,122 20,361.88 22,846,031 20,888.77] 23,437,209 1.76
HE IDELBERGCEMENT AG 4,218 4,992.73 21,059,370 5,493.08| 23,169,829 1.74
CERNER CORP 3,007 7,288.38] 21,916,169 7,620.65| 22,915,298 1.72
NOVARTIS AG-SPONSORED ADR- 2,416 9,164.78| 22,142,113 9,277.68 22,414,895 1.68
ADR
BECTON DICKINSON AND CO 825 28,301.89 23,349,064 25,968.49 21,424,008 1.61f
DEERE & CO 1,242 14,640.20] 18,183, 140] 16,469. 29 20,454,864 1.53
LLOYDS BANKING GROUP PLC 488,690 39.20] 19,161,045 41.58] 20,323,597 1.52
3,400] 5,744.00| 19,529,600] 5,831.00] 19,825,400] 1.49
MEDTRONIC PLC 1,802 10,433.63 18,801,411 10,552.99 19,016,495] 1.43
0.89
0.80
4.19
1.21
2.23
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7,500 1,335.00] 10,012,500

3,700 6,747.00 24,963,900

3,400] 5,744.00 19,529,600

15,000 1,024 .50, 15,367,500

9,500 3,181.00 30,219,500

51,600 121,431,500

BP PLC-SPONS-ADR 4,382 22.91 100,391.62
IAGNICO-EAGLE MINES LTD 2,599 68.01] 176,757.99
CROWN HOLDINGS INC 2,249 62.61] 140,809.89
DEERE & CO 1,242 136.15 169,098.30
IALPHABET INC-CL C 242 1,373.48 332,383.37
FACEBOOK INC-CLASS A 3,082 216.88 668,424.16
ITHE WALT DISNEY CO. 1,932 11437, 220,962.84
IAMAZON.COM INC 170 2,449.33 416,386.10,
EXPEDIA INC 313 76.35 23,897.55
BECTON DICKINSON AND CO 825 263.20] 217,140.00
CERNER CORP 3,007, 67.78 203,814.46
MEDTRONIC PLC 1,802 97.03 174,848.06
IALNYLAM PHARMACEUTICALS INC 846 14241 120,478.86
BIOMARIN PHARMACEUTICAL INC 1,030 93.89 96,706.70
GLAXOSMITHKLINE PLC-SPON ADR-ADR 7,978 40.93 326,539.54
ILLUMINA INC 403 342.55 138,047.65
IONIS PHARMACEUTICALS INC 1,544 53.50, 82,604.00
NEUROCRINE BIOSCIENCES INC 731 119.93 87,668.83
NOVARTIS AG-SPONSORED ADR-ADR 2,416 85.23 205,915.68
REGENERON PHARMACEUTICALS 224 557.60 124,902.40
ICICI BANK LTD-SPON ADR-ADR 8,443 7.88 66,530.84
ELLS FARGO & CO 4,691 23.95 112,349.45
IAFLAC INC 7,405 33.63 249,030.15
PROGRESSIVE CORP 5,052 75.87] 383,295.24
ILLIS TOWERS WATSON PLC 1,628 202.99 330,467.72
MICROSOFT CORP 3,145 183.63 577,516.39
ISA INC-CLASS A SHARES 1,122 189.36] 212,461.92
IAPPLE INC 1,450 313.14 454,053.00
COGNEX CORP 1,208 60.85] 73,506.80
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KEYSIGHT TECHNOLOGIES IN 588 96.00; 56,448.00
ITE CONNECTIVITY LTD 1,862 76.37] 142,200.94
CHINA MOBILE LTD-SPON ADR 8,037 35.73 287,162.01
ERIZON COMMUNICATIONS INC 8,186 5438, 445,154.68
IAPPLIED MATERIALS INC 2,438 55.47 135,235.86
92,272 7,553,190.96

(815,593,559)

INTACT FINANCIAL CORP 1,452 132.96] 193,057.92

1,452 193,057.92

(14,977,433)

ITOTAL SA 8,314 32.95 273,987.87
HEIDELBERGCEMENT AG 4,218 41.91 176,776.38
COMPAGNIE DE SAINT-GOBAIN 6,985 24.82 173,367.70
KION GROUP AG 1,661 45 .85 76,156.89
SCHNEIDER ELECTRIC SE 1,773 83.16 147,442 .68
DEUTSCHE POST AG-REG 7,718 27.75 214,174.50]
CONTINENTAL AG 1,214 80.68 97,945.52
UBISOFT ENTERTAINMENT 1,121 66.94 75,039.74
ONOVIA SE 5,853 49.11] 287,440.83

ENEL SPA 31,718 6.03 191,481.56
70,575 1,713,813.63]

(202,401,389)

LLOYDS BANKING GROUP PLC 488,690 0.29 144,578.93

488,690 144,578.93

(19,146,587)

ISWEDBANK AB - A SHARES 12,415 107.16] 1,330,391.40

12,415 1,330,391.40

(14,833,864)

ISHENZHOU INTERNATIONAL GROUP 9,700 93.95 911,315.00
ITENCENT HOLDINGS LTD 4,400 430.00 1,892,000.00]
AIA GROUP LTD 16,200 70.40; 1,140,480.00

30,300 3,943,795.00

(54,937,064)

ISAMSUNG ELECTRONICS CO LTD 6,190 50,300.00 311,357,000.00

6,190 311,357,000.00
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(27,461,687)

753,494 1,270,783,083

(1,149,351,583)

QY o)
2 O
)

34 100.0% 70.9%
1 100.0% 1.3%
10 100.0% 17.6%
1 100.0% 1.7%
1 100.0% 1.3%
3 100.0% 4.8%
1 100.0% 2.4%
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1.0714
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20,680 24,501
1 19
495 603
38 14
16,867 16,912
618 1,412
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869 1,316
42,769 48,679
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107 120
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60 61
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621 4 746
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210 55
172 42
16,431 15,726
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629 695
2,035 2,001
18,466 17,818
17,363 17,363
5,220 5,220
5,220 5,220
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833 905
68,891 77,073
493 60
185 389
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69,571 77,402
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60 61
2018 2019
2019 31 ) 2020 31 )
77,264 74,265
3,063 2,994
80,328 77,259
32,834 31,322
960 953
2 2
18,251 17,275
890 920
17,333 16,333
27 21
541 534
794 1,058
128 116
334 337
69 52
19 10
243 541
53,385 51,148
9,783 9,857
241 360
210 55
6,589 6,675
61 64
2,680 2,702
92 92
13 29
476 420
428 440
888 901
378 387
52 82
108 118
1,071 1,014
3,106 3,229
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10,540 9,538
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60 61
2018 2019
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Nikko Asset Management Europe Ltd Nikko Asset Management Europe Ltd
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2018 2019
2019 31 2020 31
1,831 4,849
54
75
60 2018 2019 31
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)
( )
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2016
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(€Y)
2016 @ 3,877,000 66,000 | 3,811,000
2017 O 4,422,000 66,000 | 4,356,000
11,785,000 | 4,422,000 | 1,118,700 | 15,088,300
() 2017 L
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(1)2,055,900 2016 (1)1,206,000
2016 (1)2,412,000 2016 @ 2017
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2009
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2009
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