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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
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20.315 15.315
20.315 15.315
NISA 120
20
NISA 20
80
15.315
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1,909,568,773 98.45
— 30,080,871 1.55
1,939,649,644 100.00;
)
489,507,504 3.9057| 1,911,869,459 3.9010f 1,909,568,77398.45
()
98.45
98.45
1 ()

6 (2010 9 21 ) 13,206 13,206 1.7940 1.7940
7 (2011 9 21 ) 7,817 7,817 1.3972 1.3972
8 (2012 9 21 ) 5,287 5,287 1.1527 1.1527
9 (2013 9 24 ) 5,368 5,368 1.6800 1.6800
10 (2014 9 22 ) 4,425 4,425 1.7209 1.7209
11 (2015 9 24 ) 3,535 3,535 2.4113 2.4113
12 (2016 9 21 ) 2,601 2,601 1.9866) 1.9866
13 (2017 9 21 ) 2,712 2,712 2.5837 2.5837,
14 (2018 9 21 ) 2,165 2,165 2.2376 2.2376
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15 (2019 9 24 ) 2,130 2,130 2.3954 2.3954
2019 3 2,225 — 2.4251] —
4 2,305 — 2.5193 —
5 2,068 — 2.2714 —
6 2,139 — 2.3974 —
7 2,189 — 2.4595 —]
8 2,056 — 2.3125 —
9 2,111 — 2.3894 —
10 2,190, — 2.4861] —
11 2,156 — 2.4921] —
12 2,232 — 2.6054 —
2020 1 2,299 — 2.6673 —
2 2,400, — 2.776]1 —
3 1,939 — 2.3706 —

1
6 2009 9 25 2000 9 21 0.0000;
7 2010 9 22 2011 9 21 0.0000;
8 2011 9 22 2012 9 21 0.0000;
9 2012 9 22 2013 9 24 0.0000;
10 2013 9 25 2014 9 22 0.0000;
11 2014 9 23 2015 9 24 0.0000;
12 2015 9 25 2016 9 21 0.0000;
13 2016 9 22 2017 9 21 0.0000;
14 2017 9 22 2018 9 21 0.0000;
15 2018 9 22 2019 9 24 0.0000;
2019 9 25 2020 3 24 —
6 2009 9 25 2000 9 21 13.36
7 2010 9 22 2011 9 21 22.12
8 2011 9 22 2012 9 21 17.50
9 2012 9 22 2013 9 24 45.74
10 2013 9 25 2014 9 22 2.43
11 2014 9 23 2015 9 24 40.12
12 2015 9 25 2016 9 21 17.61
13 2016 9 22 2017 9 21 30.06
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14 2017 9 22 2018 9 21 13.40
15 2018 9 22 2019 9 24 7.05
2019 9 25 2020 3 24 3.65

100
6 2009 9 25 2010 9 21 27,854,969 2,609,767,105
7 2010 9 22 2011 9 21 15,676,963 1,782,030,006
8 2011 9 22 2012 9 21 8,505,766 1,015,916,947
9 2012 9 22 2013 9 24 21,590,443 1,413,351,39%
10 2013 9 25 2014 9 22 151,759 624,419,154
11 2014 9 23 2015 9 24 16,182,287, 1,121,485,697
12 2015 9 25 2016 9 21 4,748,122 161,554,264
13 2016 9 22 2017 9 21 0 259,424,063
14 2017 9 22 2018 9 21 0 82,234,366
15 2018 9 22 2019 9 24 0 78,368,108
2019 9 25 2020 3 24 23,484,126 94,677,559

2020 3 31

19,370,398,379 95.73
— 864,251,813 4.27
20,234,650,192 100.00
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)
CITIC SECURITIES CO-A 2,500,000 351.44] 878,602,500 340.73] 851,827,500( 4.21]
SHARES-A
CHINA MERCHANTS BANK-A 1,500,000 520.81f 781,218,000] 499.54 749,317,500] 3.70]
CHINA VANKE CO LTD -A 1,700,000 424 .83 722,227,033 398.414 677,300,400] 3.35
PING AN INSURANCE GROUP 551,674 1,360.32 750,454,831 1,057.99 583,668,334( 2.88
CO-A
CHANGCHUN HIGH & NEW TECH- 70,000] 5,852.25 409,657,500 8,134.39 569,407,860( 2.81
A
HUALAN BIOLOGICAL 700, 000f 493.88 345,718,800 703.80f 492,660,000 2.43
ENG INEER-A
TANGSHAN JIDONG CEMENT CO- 1,600,000 245.924 393,481,808 306.45) 490,334,400( 2.42
A
SANY HEAVY INDUSTRY CO 1,800,000 220.93 397,677,600 269.43 484,979,400( 2.40
LTD-A
LUXSHARE PRECISION 800,000 426.41] 341,128,800 584 .15 467,323,200] 2.314
INDUSTR-A
[JIANGSU HENGRUI MEDICINE 310,000 1,357.69 420,884,649 1,387.71 430,190,100] 2.13]
CO-A
GUANGZHOU AUTOMOBILE 4,000,000 115.63 462,524,958 107.54 430,185,600 2.13
GROUP-H
INDUSTRIAL BANK CO LTD-A 1,700,735 274.78 467,341,569 247.85) 421,544,177 2.08
GUANGDONG KINLONG 486,500] 430.84 209,607,551 860.624 418,694,062 2.07
HARDWARE-A
MUYUAN FOODSTUFF CO LTD-A 230,000 1,140.76 262,376,640 1,751.85 402,925,500, 1.99
PING AN BANK CO LTD-A 2,000,000 238.22 476,442,000 197.98] 395,964,000 1.96|
HAITONG SECURITIES CO LTD- 2,000,000] 231.34 462,688,604 197.06} 394,128,000( 1.95
A
HANGZHOU ROBAM APPLIANCES- 900,000 461.02 414,918,928 432.99 389,691,000] 1.93
A
WEICHAI POWER CO LTD-H 2,300,000 172.64 397,072,120 169.32 389,441,520] 1.92
MIDEA GROUP CO LTD-A 500,000 796.82 398,412,000 735.77| 367,888,500( 1.82
CHONGQING ZHIFEI 350,000 766.37| 268,231, 950f 1,008.88 353,108,700] 1.75
BIOLOGICA-A
HUNDSUN TECHNOLOGIES INC-A 260,000 1,184.67 308,016,540 1,341.81 348,870,600] 1.72
[JONJEE HIGH-TECH 500,000 631.73 315,868,500 690.33} 345,168,000] 1.71]
INDUSTRIA-A
[JIANGSU HENGSHUN VINEGAR 1,200,000 222.76| 267,321,600 286.72 344,066,400( 1.70
1-A
BEIJING DABEINONG 2,800,000] 110. 96} 310,715,565 121.024 338,864,400( 1.67|
[TECHNOLO-A
KWEICHOW MOUTAI CO LTD-A 20,000] 17,579.70] 351,594,000 16,401.60] 328,032,000[ 1.62
ZTE CORP-A 500,000 539.17| 269,585,530 653.924 326,961,000] 1.62]
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PERFECT WORLD CO LTD-A

450,000

621.114

279,502,225

722.77|

325,247,400

1.61]

PING AN
CO-A

INSURANCE GROUP

299,933

1,358.54

407,472,418

1,056.61

316,912,807

1.57

EAST MONEY INFORMATION CO-

A

1,200,000]

235.92

283,111,200]

250.00f

300,002,400}

1.48]

CHINA MERCHANTS BANK-A

599,916

520.13

312,035,029

498.89

1.48|

299,293,293

.69

.86

.53

.77

.74

Wl lWwW|lw]|]oo|o |k

.08

11.96

9.12

10.63

.07

.45

.27

.22

.56

N|[fo|lols~r|s]|o

.83

95.73
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52
38 38 3 57 2
12 133
193 21 2019 9 25
2020 3 24
2019 9 24 2020 3 24
50,233,376 32,932,347
2,105,167,756 1,857,387,273
2,155,401,132 1,890,319,620
2,155,401,132 1,890,319,620
- 1,857,720
1,185,973 5,924
23,720,554 118,493
60 9
47,389 236
24,953,976 1,982,382
24,953,976 1,982,382
889,403,151 818,209,718
1,241,044,005 1,070,127,520
1,182,517,637 1,059,330,969
2,130,447,156 1,888,337,238
2,130,447,156 1,888,337,238
2,155,401,132 1,890,319,620
2018 9 22 2019 9 25
2019 3 21 2020 3 24
259,438,513 36,660,293
259,438,513 36,660,293
6,544 4,655
1,066,844 1,219,969
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2018 9 22 2019 9 25
2019 3 21 2020 3 24
21,337,887 24,400,601
44,042 48,882
22,455,317 25,674,107
236,983,196 62,334,400
236,983,196 62,334,400
236,983,196 62,334,400
3,516,284 13,515,222
1,197,715,498 1,241,044,005
s 36,694,619
- 36,694,619
57,233,398 131,761,482
57,233,398 131,761,482
1,380,981,580 1,070,127,520
2019 9 24 2020 3 24
967,771,259 889,403,151
23,484,126
78,368,108 94,677,559
889,403,151 818,209,718
2018 9 22 2019 9 25
2019 3 21 2020 3 24
6,452,622
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2019 9 24 2020 3 24
@ @
@ @
®) ®)
2019 9 24 2020 3 24
2.3954 [ 2.3079
) (23,954 )| ) (23,079 )
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61

2019 9 24 2020 3 24
555,598,931 328,742,048
50,591,078 161,193,762
25,248,423,960 19,242,515,493
455,556,675 286,590,301
1,720,327 -
26,311,890,971 20,019,041,604
26,311,890,971 20,019,041,604
- 192,093,979
i} 134,244,131
61 44
61 326,338,154
61 326,338,154
6,757,511,659 5,189,923,459
19,554,379,251 14,502,779,991
26,311,890,910 19,692,703,450
26,311,890,910 19,692,703,450
26,311,890,971 20,019,041,604
12 133 60
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