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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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— 153,226 0.01
1,621,152,514 100.00;
)
2,393,678,807| 0.6529 1,562,832,894 0.6772 1,620,999,28899.99
()
99.99
99.99
1 ()

1 (2016 4 11 ) 6,083 6,083 0.8698 0.8698
2 (2016 10 11 ) 5,117 5,117 0.8061] 0.8061
3 (2017 4 10 ) 4,716 4,716 0.8961] 0.8961
4 (2017 10 10 ) 3,821 3,821 0.8794 0.8794
5 (2018 4 9 ) 3,227 3,227, 0.9032 0.9032
6 (2018 10 9 ) 2,917 2,917, 0.9395 0.9395
7 (2019 4 9 ) 2,510, 2,510 0.8915 0.8915
8 (2019 10 9 ) 1,990 1,990 0.7011 0.7011
9 (2020 4 9 ) 1,573 1,573 0.6300 0.6300]
2019 4 2,384 — 0.8556 —
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5 2,238 — 0.8064 —

6 2,223 — 0.8046] —

7 2,036 — 0.7327, —

8 1,831 — 0.6613 —

9 2,027 — 0.7113 —

10 2,033 — 0.7230 —

11 1,976 — 0.7387 —

12 1,859 — 0.7333 —

2020 1 1,811 — 0.7130 —

2 1,770 — 0.6710 —

3 1,607 — 0.6433 —

4 1,621 — 0.6531] —

1
1 2015 10 15 2016 4 11 0.0000;
2 2016 4 12 2016 10 11 0.0000;
3 2016 10 12 2017 4 10 0.0000;
4 2017 4 11 2017 10 10 0.0000;
5 2017 10 11 2018 4 9 0.0000;
6 2018 4 10 2018 10 9 0.0000;
7 2018 10 10 2009 4 9 0.0000;
8 2019 4 10 2019 10 9 0.0000;
9 2019 10 10 2020 4 9 0.0000;
1 2015 10 15 2016 4 11 13.02
2 2016 4 12 2016 10 11 7.32
3 2016 10 12 2017 4 10 11.16
4 2017 4 11 2017 10 10 1.86
5 2017 10 11 2018 4 9 2.71
6 2018 4 10 2018 10 9 4.02
7 2018 10 10 2019 4 9 5.11
8 2019 4 10 2019 10 9 21.36
9 2019 10 10 2020 4 9 10.14
100
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1 2015 10 15 2016 4 11 11,412,660,543 4,419,198,190

2 2016 4 12 2016 10 11 178,154,783 823,823,690

3 2016 10 12 2017 4 10 137,437,069 1,222,232,687,

4 2017 4 11 2017 10 10 120,941,048 1,038,937,900

5 2017 10 11 2018 4 9 82,419,687 854,069,523

6 2018 4 10 2018 10 9 43,256,569 511,536,706

7 2018 10 10 2019 4 9 35,166,373 324,464,919

8 2019 4 10 2019 10 9 233,970,134 210,411,121

9 2019 10 10 2020 4 9 272,913,140 614,982,346

( 1

2020 4 30

1,568,145,100 96.73

— 52,969,935 3.27

1,621,115,035 100.00

)

1,010,500 965.82 975,961,110 864.80 873,880,400/53.91

520,100 1,025.36 533,290,667 999.00 519,579,900/32.05

126,400 1,615.22 204,163,808 1,382.00 174,684,800/10.78
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38
59 12
133
6
193 2 1 9 (2019 10 10
2020 4 9
8 9
2019 10 9 2020 4 9
9,869,365 7,437,159
1,990,706,447 1,573,111,796
3,201,919 180,592
2,003,777,731 1,580,729,547
2,003,777,731 1,580,729,547
3,310,546 63,252
463,147 404,942
6,948,163 6,075,000
2 6
2,331,734 920,341
13,053,592 7,463,541
13,053,592 7,463,541
2,839,331,470 2,497,262,264
848,607,331 923,996,258
260,182,448 240,365,603
1,990,724,139 1,573,266,006
1,990,724,139 1,573,266,006
2,003,777,731 1,580,729,547
8 9

2019 4 10 2019 10 10

2019 10 9 2020 4 9
3 4
521,821,333 164,356,490
521,821,330 164,356,486
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8 9
2019 4 10 2019 10 10
2019 10 9 2020 4 9
1,385 542
463,147 404,942
6,948,163 6,075,000
1,167,920 920,345
8,580,615 7,400,829
530,401,945 171,757,315
530,401,945 171,757,315
530,401,945 171,757,315
25,969,409 8,169,653
305,597,671 848,607,331
23,506,959 183,278,033
23,506,959 183,278,033
62,084,083 78,739,992
62,084,083 78,739,992
848,607,331 923,996,258
8 9
2019 10 9 2020 4 9
2,815,772,457 2,839,331,470
233,970,134 272,913,140
210,411,121 614,982,346
2,839,331,470 2,497,262,264
848,607,331 923,996,258
8 9
2019 4 10 2019 10 10
2019 10 9 2020 4 9
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38,525,134 | A 34,341,435
0| B 0
35,148,697 | ¢ 54,049,957
221,657,314 | D 206,024,168
E 295,331,145 | E T 294,415,560
F 1,040 | F a ) 1,178
G 0|6 0
H 0| H a ) 0
8 9
2019 4 10 2019 10 10
2019 10 9 2020 4 9
8 9
2019 10 9 2020 4 9
€H) @
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8 2019 10 9
498,157,992
498,157,992
9 2020 4 9
170,105,213
170,105,213
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8 9
2019 10 9 2020 4 9
1 0.7011 [1 0.6300
¢ ) (7,011 )| ) (6,300 )
D
@
2,409,422 ,265 1,573,111,796
2,409,422 ,265 1,573,111,796
)
2019 10 9 2020 4 9
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2019 10 9 2020 4 9

12,041,206 11,370,429
1,932,401,600 1,518,386,660
2,451,533 -
47,113,900 43,462,600
1,994,008,239 1,573,219,689
1,994,008,239 1,573,219,689
3,201,919 180,592
3 10
3,201,922 180,602
3,201,922 180,602
2,750,734,348 2,409,422,265
759,928,031 836,383,178
1,990,806,317 1,573,039,087
1,990,806,317 1,573,039,087
1,994,008,239 1,573,219,689

2019 10 9 2020 4 9
2019 4 10 2019 10 10
2,738,602,556 2,750,734,348
169,654,464 194,414,220
157,522,672 535,726,303
2,750,734,348 2,409,422,265
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2,750,734,348 2,409,422,265
2,750,734,348 2,409,422 ,265
759,928,031 836,383,178
2019 4 10 2019 10 10
2019 10 9 2020 4 9
2019 10 9 2020 4 9
w @
@) @
[©) (€))
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2019 10 9
729,938,068
729,938,068
2020 4 9
205,046,779
205,046,779
)
2019 10 9 2020 4 9
1 0.7237 L 0.6529
¢ ) (7,237 )1 ) (6,529 )
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@
520,100 969.00 503,976,900
127,400, 1,324.00] 168,677,600
1,019,200 829.80, 845,732,160
1,666,700 1,518,386,660
&)
2020 4 30
1,631,040,933
9,888,419
1,621,152,514
2,482,086,978
0.6531
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1,629,573,330

8,458,295

1,621,115,035

2,393,678,807

0.6772
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2020 4

31

10

2020 4

399

2020 4
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17,363,045,900
230,000,000
197,012,500

31

13 5
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2020 4

836 191,191

785 162,594

271 10,814

514 151,780

51 28,596

38 1,119

13 27,476

38 59
19 52
193 61 2019 2020
31
( )
60 61
(2019 31 ) (2020 31 )

20,680 24,501
1 19
495 603
38 14
16,867 16,912
618 1,412
2,408 2,371
791 1,437
869 1,316
42,769 48,679
136 182
137 135
274 318
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107 120
107 120
16,755 17,826
25,769 25,769
447 484
1,913 2,022
44,886 46,102
45,268 46,540
88,038 95,220
( )
60 61

(2019 31 ) (2020 31 )
354 554
6,112 5,881
7 8
71 71
5,299 5,202
734 599
3,897 3 4,289
2,382 1,439
621 4 746
2,680 2,718
210 55
172 42
16,431 15,726
1,405 1,395
629 695
2,035 2,001
18,466 17,818
17,363 17,363
5,220 5,220
5,220 5,220
47,142 55,395
47,142 55,395
833 905
68,891 77,073
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493 60
185 389
679 329
69,571 77,402
88,038 95,220
( )
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
16,401 16,573
10,540 9,538
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( D)
60 61
( 2018 ( 2019
2019 31 ) 2020 31 )

37 99
1,865 4,881

1
142 223
21 1
58 5
48 145
2,176 5,357
286 185
0
78 1
24 12
388 199
12,328 14,695
218 164
218 164
176 19
21
0 0

180
357 41
12,189 14,818
3,741 3,307
375 45
3,366 3,353
8,823 11,465

60 2018 2019 31

( )
17,363 5,220 5,220 39,959 39,959 786 61,756
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1,640 1,640 1,640

8,823 8,823 8,823

47 47

7,182 7,182 47 7,135

17,363 5,220 5,220 47,142 47,142 833 68,891
408 346 754 62,511
1,640
8,823
47
85 160 75 75
85 160 75 7,060
493 185 679 69,571

61 2019 2020 31
( )

17,363 5,220 5,220 47,142 47,142 833 68,891

3,212 3,212 3,212

11,465 11,465 11,465

71 71

8,252 8,252 71 8,181

17,363 5,220 5,220 55,395 55,395 905 77,073
493 185 679 69,571
3,212
11,465
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71

553 204 349 349

553 204 349 7,831

60 389 329 77,402

61

2019
2020 31
@
)
@
@
2016
15
20
@
( )

C
@
@
®

10
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o
@
©)
©)
29 30 30
30 30 30
)
)
2022
)
60 61
(2019 31 ) (2020 31 )
1,281 1,311
655 707
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( ) ( )
1,347 151
127 ( )
( ) 623
350
767
162
Nikko Asset Management Europe Ltd Nikko Asset Management Europe Ltd
468 365
60 61
2018 2019
2019 31 2020 31
1,831 4,849
54
75
60 2018 2019 31
197,012,500 197,012,500
1,301,700 64,000 1,365,700
)
( )
2009 D 1,494,900 323,400 | 1,171,500
2009 > 108,900 33,000 75,900
2011 o 2,686,200 630,300 | 2,055,900
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2016
3,618,000 3,618,000
(€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
2009 (1)1,171,500 2009 (2)75,900 2011
(1)2,055,900 2016 (1)1,206,000
2016 (1)2,412,000 2016 @ 2017
(€))
(@)
( ) )
2018 31 1,640 8.38 | 2018 31 2018 23
)
( ) (@)
2019 28 3,212 16.42 | 2019 31 | 2019 24
61 2019 2020 31
197,012,500 197,012,500
1,365,700 88,800 1,454,500
)
( )
2009
1,171,500 1,171,500
(€))
2009
75,900 75,900
(@)
2011 O 2,055,900 871,200 | 1,184,700
2016 O 3,618,000 2,272,000 | 1,346,000
2016 > 3,811,000 1,417,000 | 2,394,000
2017 o 4,356,000 1,417,000 | 2,939,000
15,088,300 7,224,600 | 7,863,700
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)
2011 (1)1,184,700 2016 (1)881,000 2016
(2)804,000
2016
(1)465,000 2016 (2)1,590,000 2017 (1)
(@)
( ) )
2019 28 3,212 16.42 | 2019 31 2019 24
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