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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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NISA 20
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— 10,094,399 2.48
410,121,648 100.00
)
312,790,093 1.5357 480,351,746 1.2789 400,027,249)97.54
)
97.54
97.54
1 ()

1 (2011 9 29 ) 8,799 8,799 0.7304 0.7304
2 (2012 10 1 ) 5,003 5,003 0.8351] 0.8351
3 (2013 9 30 ) 3,131 3,131 1.0724 1.0724
4 (2014 9 29 ) 2,682 2,703 1.2769 1.2869
5 (2015 9 29 ) 1,062 1,071 1.1229 1.1329
6 (2016 9 29 ) 722 722 1.0591 1.0591
7 (2017 9 29 ) 705 711 1.3075 1.3175
8 (2018 10 1 ) 696 702 1.3307 1.3407
9 (2019 9 30 ) 560) 565 1.2487 1.2587
2019 4 673 — 1.3287 —
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5 635 — 1.2550 —
6 647, — 1.2905 —
7 604 — 1.2882 —
8 561 — 1.2093 —
9 560 — 1.2487 —
10 549 — 1.3102 —
11 541 — 1.3100] —
12 562 — 1.3629 —
2020 1 546 — 1.3278 —
2 506 — 1.2357, —
3 383 — 0.9420 —
4 410 — 1.0347, —

1
1 2010 11 12 2011 9 29 0.0000;
2 2011 9 30 2012 10 1 0.0000;
3 2012 10 2 2013 9 30 0.0000;
4 2013 10 1 2014 9 29 0.0100;
5 2014 9 30 2015 9 29 0.0100;
6 2015 9 30 2016 9 29 0.0000;
7 2016 9 30 2017 9 29 0.0100;
8 2017 9 30 2018 10 1 0.0100;
9 2018 10 2 2019 9 30 0.0100;
2019 10 1 2020 3 31 —
1 2010 11 12 2011 9 29 26.96
2 2011 9 30 2012 10 1 14.33
3 2012 10 2 2013 9 30 28.42
4 2013 10 1 2014 9 29 20.00;
5 2014 9 30 2015 9 29 11.28
6 2015 9 30 2016 9 29 5.68
7 2016 9 30 2017 9 29 2440,
8 2017 9 30 2018 10 1 2.54
9 2018 10 2 2019 9 30 5.41
2019 10 1 2020 3 31 24.56
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)
100
1 2010 11 12 2011 9 29 20,683,747,830) 8,637,345,448
2 2011 9 30 2012 10 1 2,768,914,110] 8,823,450,680]
3 2012 10 2 2013 9 30 1,393,520,576 4,465,274,642
4 2013 10 1 2014 9 29 524,132,384 1,343,195,288
5 2014 9 30 2015 9 29 16,348,171 1,171,484,254
6 2015 9 30 2016 9 29 14,854,479 278,638,128
7 2016 9 30 2017 9 29 596,628, 142,972,946
8 2017 9 30 2018 10 1 34,470,564 50,476,553
9 2018 10 2 2019 30 2,714,432 77,423,694
2019 10 1 2020 3 31 2,297,217 44,253,636
()1
2020 4 30

58,254,087 4.20]

84,870,917 6.12

41,318,831 2.98

70,337,666 5.07

76,483,439 5.51

27,942,263 2.01

63,173,948 455

73,132,744 5.27

111,529,960 8.04

45,715,139 3.29

61,999,989 4.47

99,086,444 7.14

121,286,763 8.74

119,718,980 8.63

996,597,083 71.82
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— 332,708,029 23.98
1,387,559,199 100.00
36,108,000 2.60
33,296,640 2.40
37,709,280 2.72
227,125,437 16.37
)
201,178,000 14.50
)
)
PREMIA MSCI VIETNAM-USD- 145,500 1,093.28 159,072,254 833.58 121,286,763 8.74
ETF
ISHARES MSCI INDIA-ETF 40,500 3,575.87 144,822,743 2,956.02 119,718,980 8.63
ISHARES MSCI RUSSIA 32,400 4,170.06 135,110,184 3,442.28 111,529,960 8.04
(CAPPED-ETF
ISHARES MSCI SOUTH KOREA 17,600, 5,828.25 102,577,246 5,629.91 99,086,444| 7.14
CAP-ETF
2,700 31,135.8§ 84,066,827 31,433.67, 84,870,917 6.12
500
ISHARES MSCI BRAZIL 27,600 4,224.50 116,596,238 2,771.13 76,483,439 5.51
(CAPPED-ETF
ISHARES MSCI TURKEY ETF 33,300 2,690.98 89,609,854 2,196.17 73,132,744) 5.27
ISHARES MSCI MEXICO 21,700 4,038.11 87,627,095 3,241.36 70,337,666 5.07
(CAPPED-ETF
ISHARES CORE FTSE 100-ETF 78,888 972.08 76,685,747 800.80 63,173,948 4.55
ISHARES MSCI INDONESIA-ETF 35,900 2,620.45 94,074,241 1,727.01 61,999,989 4.47
COMMERCIAL INTL BANK-GDR 144,014 489.85 70,545,782 404.50 58,254,087 4.20
REG
ISHARES MSCI PHILIPPINES- 17,200, 3,602.58 61,964,509 2,657.85 45,715,139 3.29)
ETF
ISHARES S&P/TSX 60 INDEX- 23,100 1,934.03 44,676,208 1,788.69 41,318,831 2.98
ETF
ISHARES CORE DAX UCITS ETF 2,538 12,330.79 31,295,570 11,009.55 27,942,263) 2.01
DE-ETF
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4.20
— — 71.82
76.02
)
18 34,445,460 34,445,460 36,108,000 36,108,000 2.60]
MFTS/M1B2006 16 230,415 26,728,140] 287,040] 33,296, 640] 2.40]
Euronext [CAC40 2005 7l 315,035 36,544,060 325,080 37,709, 280 2.72
HSHRS 1DX2005 33 15,930,750 219,685,042 16,470,300 227,125,437 16.37

300,000.00 35,306,310 34,803,000 2.51
12,100,000.00 166,677,500 166,375,000 11.99
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52
38 38 3 57 2
12 133
193 21 2019 10 1
2020 3 31
2019 9 30 2020 3 31
18,831,096 9,299,196
546,861,608 374,446,124
6,967,050 =
572,659,754 383,745,320
572,659,754 383,745,320
4,490,375 -
2,542,638 &
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