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MSCI Inc.
NOMURA-BPI
FTSE
FTSE Fixed Income LLC
LLC
JP GBI-EM

J.P. Morgan Securities LLC
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6,993,073, 336 0.9846| 6,885,834,556] 0.9888] 6,914,750,914{99.97
9,958 1.0025 9,982 1.0025f 9,982 0.00f
)

99.97

0.00;

99.97

1 )
1 (2017 1 10 ) 16,252 16,350, 18,627 18,740 —
2 (2017 7 10 ) 17,998 18,174 18,507 18,688 18,580,
3 (2018 1 10 ) 19,197 19,395 18,111 18,297 18,380
4 (2018 7 10 ) 6,258, 6,315 17,530, 17,691 —
5 (2019 1 10 ) 7,223 7,300 17,511 17,699 17,530
6 (2019 7 10 ) 7,563 7,643 18,181 18,374 18,160
7 (2020 1 10 ) 12,967 13,103 18,138 18,329 18,150
8 (2020 7 10 ) 8,197 8,273 19,734 19,918 19,720
2019 7 7,586 — 18,171 — —
8 7,871 — 18,853 — 18,860
9 7,026 — 18,612 — 18,580
10 12,048 — 18,451 — 18,470
11 12,847 — 18,459 — 18,450
12 12,801 — 18,304 — 18,320
2020 1 11,426 — 18,553 — 18,520
2 8,515 — 18,903 — 18,970
3 4,367 — 19,816 — 19,800
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4 4,371 — 19,833 — 19,800,
5 4,714 — 19,777 — 19,840
6 7,358 — 19,876 — 19,880
7 6,917 — 19,814 — 19,830
1
1 2016 8 29 2017 1 10 113.0000
2 2017 1 11 2017 7 10 181.0000
3 2017 7 11 2018 1 10 186.0000)
4 2018 1 11 2018 7 10 161.0000
5 2018 7 11 2019 1 10 188.0000)
6 2019 1 11 2019 7 10 193.0000)
7 2019 7 11 2020 1 10 191.0000
8 2020 1 11 2020 7 10 184.0000
1 2016 8 29 2017 1 10 6.30)
2 2017 1 11 2017 7 10 0.33
3 2017 7 11 2018 1 10 1.13
4 2018 1 11 2018 7 10 2.32
5 2018 7 11 2019 1 10 0.96
6 2019 1 11 2019 7 10 4.93
7 2019 7 11 2020 1 10 0.81
8 2020 1 11 2020 7 10 9.81
100
1 2016 8 29 2017 1 10 1,084,500 212,000
2 2017 1 11 2017 7 10 100,000, 0
3 2017 7 11 2018 1 10 117,500 30,000
4 2018 1 11 2018 7 10 24,000 727,000
5 2018 7 11 2019 1 10 177,500 122,000
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2019 1 11 2019 7 10 143,500 140,000
2019 7 11 2020 1 10 430,892 132,000
2020 1 11 2020 7 10 330,500 630,000
()1
2020 7 31
6,630,092,802 95.89
— 284,363,643 4.11
6,914,456,445 100.00
6,629,264,570 95.88
)
) ()
US TREASURY N/B 4,850,000 12,638.13 612,949,665 12,719.31 616,886,930  3.125/2028/11/15| 8.92)
US TREASURY N/B 4,940,000 12,371.15 611,134,897 12,458.22 615,436,418  2.875| 2028/8/15 | 8.90)
US TREASURY N/B 5,290,000 11,290.66 597,276,421 11,413.86 603,793,299  1.500| 2030/2/15 | 8.73
US TREASURY N/B 4,850,000 12,234.72 593,384,016 12,338.10 598,397,864  2.625( 2029/2/15 | 8.65
US TREASURY N/B 4,750,000 12,327.08 585,536,773 12,410.42 589,495,035  2.875( 2028/5/15 | 8.53
US TREASURY N/B 4,470,000 12,187.73 544,791,862 12,264.55 548,225,561  2.750| 2028/2/15 | 7.93
US TREASURY N/B 4,220,000 12,049.18 508,474,695 12,155.45 512,960,381 2.375( 2029/5/15 | 7.42)
US TREASURY N/B 4,130,000 11,738.69 484,808,027 11,807.74 487,659,904  2.250| 2027/8/15 | 7.05
US TREASURY N/B 4,240,000 10,413.48 441,531,911 10,542.94 447,020,809  0.625( 2030/5/15 | 6.47,
US TREASURY N/B 3,690,000 11,768.04 434,241,024 11,841.65 436,957,226  2.250(2027/11/15| 6.32
US TREASURY N/B 3,580,000 11,390.72 407,787,820 11,501.91 411,768,494 1.625) 2029/8/15 | 5.96)
US TREASURY N/B 2,970,000 11,534.39 342,571,569 11,643.28 345,805,638  1.7502029/11/15| 5.00)
US TREASURY N/B 860,000 14,733.07 126,704,429 14,790.68 127,199,888  6.125(2027/11/15( 1.84
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US TREASURY N/B 690,000 14,472.79 99,862,313 14,556.96 100,443,083  5.250/2028/11/15| 1.45
US TREASURY N/B 580,000 14,573.72 84,527,583 14,661.56 85,037,097| 5.250| 2029/2/15 | 1.23
US TREASURY N/B 360,000 14,569.73 52,451,042 14,651.35 52,744,875  5.500| 2028/8/15 | 0.76|
US TREASURY N/B 310,000 16,112.58 49,949,010 16,213.00 50,260,300  6.250| 2030/5/15 | 0.73
)
95.89
95.89
)
63,385,000.00, 6,814,287,687 6,629,264,570 95.88
)
2020 7 31

— 740,012,750 100.00
740,012,750 100.00
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