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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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100 0.87 0.70
100 300 0.82 0.75

1.60 0.03
300 1,000 0.77 0.80

1,000 0.72 0.85
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4,057,745 4,142.96] 16,811,105,303 4,160 16,880,219,200(98.69]
16,831,146 1.0160f 17,100,444 1.0160f 17,100,444{ 0.10]
()

98.69

0.10

98.79

)

15 (2011 17 ) 43,546 43,972 0.7162 0.7232
16 (2011 15 ) 36,943 37,331 0.6653 0.6723
17 (2012 16 ) 31,540 31,902 0.6109 0.6179
18 (2012 17 ) 32,780 33,143 0.6328 0.6398
19 (2013 15 ) 36,786 37,148 0.7107 0.7177,
20 (2013 16 ) 46,282 46,746 0.6987 0.7057,
21 (2014 15 ) 45,196 45,654 0.6911] 0.6981
22 (2014 15 ) 42,484 42,918 0.6846 0.6916
23 (2015 15 ) 40,818 41,230 0.6938 0.7008
24 (2015 15 ) 40,091 40,488 0.7077 0.7147,
25 (2016 15 ) 30,539 30,906 0.5816 0.5886
26 (2016 15 ) 26,803 26,994 0.5618 0.5658
27 (2017 16 ) 25,827, 26,000 0.5963 0.6003
28 (2017 18 ) 23,559 23,718 0.5925 0.5965
29 (2018 15 ) 22,351 22,504 0.5848 0.5888
30 (2018 17 ) 20,140 20,288 0.5466 0.5506
31 (2019 15 ) 18,224 18,368 0.5063 0.5103
32 (2019 16 ) 19,153 19,298 0.5290 0.5330
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33 (2020 1 15 ) 19,578 19,725 0.5328 0.5368
34 (2020 7 15 ) 17,076 17,219 0.4786 0.4826
2019 7 19,616 — 0.5368, —
8 19,091 — 0.5201] —
9 19,326 — 0.5248 —
10 19,238 — 0.5238 —
11 19,190, — 0.5229 —
12 19,491 — 0.5301] —
2020 1 19,791 — 0.5301 —
2 19,954 — 0.5340 —
3 16,223 — 0.4428 —
4 15,760 — 0.4388 —
5 16,783 — 0.4675 —
6 17,211 — 0.4803 —
7 17,104 — 0.4802 —

)
15 2010 7 16 2011 1 17 0.0420
16 2011 1 18 2011 7 15 0.0420
17 2011 7 16 2012 1 16 0.0420
18 2012 1 17 2012 7 17 0.0420
19 2012 7 18 2013 1 15 0.0420
20 2013 1 16 2013 7 16 0.0420
21 2013 7 17 2014 1 15 0.0420
22 2014 1 16 2014 7 15 0.0420
23 2014 7 16 2015 1 15 0.0420
24 2015 1 16 2015 7 15 0.0420
25 2015 7 16 2016 1 15 0.0420
26 2016 1 16 2016 7 15 0.0330
27 2016 7 16 2017 1 16 0.0240
28 2017 1 17 2017 7 18 0.0240
29 2017 7 19 2018 1 15 0.0240
30 2018 1 16 2018 7 17 0.0240
31 2018 7 18 2019 1 15 0.0240
32 2019 1 16 2019 7 16 0.0240
33 2019 7 17 2020 1 15 0.0240
34 2020 1 16 2020 7 15 0.0240
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15 2010 7 16 2011 1 17 1.65
16 2011 1 18 2011 7 15 1.24
17 2011 7 16 2012 1 16 1.86
18 2012 1 17 2012 7 17 10.46
19 2012 7 18 2013 1 15 18.95
20 2013 1 16 2013 7 16 4.22
21 2013 7 17 2014 1 15 4.92
22 2014 1 16 2014 7 15 5.14
23 2014 7 16 2015 1 15 7.48
24 2015 1 16 2015 7 15 8.06
25 2015 7 16 2016 1 15 11.88
26 2016 1 16 2016 7 15 2.27
27 2016 7 16 2017 1 16 10.41
28 2017 1 17 2017 7 18 3.39
29 2017 7 19 2018 1 15 2.75
30 2018 1 16 2018 7 17 2.43
31 2018 7 18 2019 1 15 2.98
32 2019 1 16 2019 7 16 9.22
33 2019 7 17 2020 1 15 5.26
34 2020 1 16 2020 7 15 5.67
)
100
15 2010 7 16 2011 1 17 1,943,373,395 14,028,508,096
16 2011 1 18 2011 7 15 2,250,164,221 7,521,894,760]
17 2011 7 16 2012 1 16 2,172,860,348 6,071,216,518
18 2012 1 17 2012 7 17 5,681,116,202 5,507,087,758
19 2012 7 18 2013 1 15 6,674,297,560] 6,717,412,246
20 2013 1 16 2013 7 16 25,044,370,337 10,568,051,212
21 2013 7 17 2014 1 15 9,759,519,017 10,603,023,483
22 2014 1 16 2014 7 15 7,109,668,989 10,442,965,500
23 2014 7 16 2015 1 15 5,986,566, 965 9,212,964 ,935
24 2015 1 16 2015 7 15 5,285,187,210] 7,472,878,137
25 2015 7 16 2016 1 15 3,532,828,041 7,673,900,939
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26 2016 1 16 2016 15 2,462,130,309 7,253,836,069
27 2016 7 16 2017 16 1,618,544,694 6,019,604,586
28 2017 1 17 2017 18 1,105,503,031 4,656,609,067
29 2017 7 19 2018 15 1,264,653,127, 2,804,971,516
30 2018 1 16 2018 17 1,039,995,300 2,412,212,069
31 2018 7 18 2019 15 1,214,318,026 2,066,466,757
32 2019 1 16 2019 16 2,588,683,924 2,380,042,277
33 2019 7 17 2020 15 2,751,360,500] 2,211,886,031
34 2020 1 16 2020 15 2,836,972,464 3,901,947,600]
2020 7 31
4,431,405,584 98.24
4,459,531 0.10
— 74,874,429 1.66
4,510,739,544 100.00
()
657,869 6,586.9 4,333,317,966) 6,736 4,431,405,584/98. 24
4,389,303 1.0159 4,459,530 1.0160f 4,459,531 0.10
)

98.24

0.10;

98.34
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)

10 (2011 1 17 ) 7,832 7,872 0.9697 0.9747,
11 (2011 7 15 ) 7,380, 7,418 0.9699 0.9749
12 (2012 1 16 ) 12,446 12,512 0.9465 0.9515
13 (2012 7 17 ) 31,604 31,764 0.9907] 0.9957,
14 (2013 1 15 ) 81,315 81,715 1.0163 1.0213
15 (2013 7 16 ) 63,050 63,394 0.9161] 0.9211]
16 (2014 1 15 ) 40,310 40,535 0.8975 0.9025
17 (2014 7 15 ) 29,442 29,600 0.9317] 0.9367,
18 (2015 1 15 ) 19,680, 19,797 0.8411 0.8461]
19 (2015 7 15 ) 15,047 15,138 0.8304 0.8354
20 (2016 1 15 ) 10,291 10,361, 0.7307 0.7357
21 (2016 7 15 ) 9,523 9,571 0.7992 0.8032
22 (2017 1 16 ) 8,052 8,094 0.7783 0.7823
23 (2017 7 18 ) 6,950 6,985 0.7879 0.7919
24 (2018 1 15 ) 6,060 6,091 0.7876 0.7916
25 (2018 7 17 ) 5,289 5,318 0.7312 0.7352
26 (2019 1 15 ) 4,820 4,848 0.7003 0.7043
27 (2019 7 16 ) 5,054 5,082 0.7293 0.7333
28 (2020 1 15 ) 4,797 4,824 0.7197 0.7237
29 (2020 7 15 ) 4,306 4,332 0.6701] 0.6741
2019 7 5,001 — 0.7345 —

8 4,973 — 0.7262 —

9 4,743 — 0.7212 —

10 4,647 — 0.715]1 —

11 4,645 — 0.7106 —

12 4,868 — 0.7183 —

2020 1 4,690 — 0.7236 —

2 4,701 — 0.7208 —

3 4,067 — 0.6150 ]

4 4,061 — 0.6176 —
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5 4,335 0.6511] —

6 4,355 0.6685 —

7 4,510, 0.6847, —

)
1

10 2010 7 16 2011 1 17 0.0300]
11 2011 1 18 2011 7 15 0.0300
12 2011 7 16 2012 1 16 0.0300
13 2012 1 17 2012 7 17 0.0300]
14 2012 7 18 2013 1 15 0.0300]
15 2013 1 16 2013 7 16 0.0300
16 2013 7 17 2014 1 15 0.0300]
17 2014 1 16 2014 7 15 0.0300
18 2014 7 16 2015 1 15 0.0300
19 2015 1 16 2015 7 15 0.0300
20 2015 7 16 2016 1 15 0.0300
21 2016 1 16 2016 7 15 0.0270
22 2016 7 16 2017 1 16 0.0240
23 2017 1 17 2017 7 18 0.0240
24 2017 7 19 2018 1 15 0.0240
25 2018 1 16 2018 7 17 0.0240
26 2018 7 18 2019 1 15 0.0240
27 2019 1 16 2019 7 16 0.0240
28 2019 7 17 2020 1 15 0.0240
29 2020 1 16 2020 7 15 0.0240
10 2010 7 16 2011 1 17 4.55
11 2011 1 18 2011 7 15 3.11
12 2011 7 16 2012 1 16 0.68
13 2012 1 17 2012 7 17 7.84
14 2012 7 18 2013 1 15 5.61
15 2013 1 16 2013 7 16 6.91
16 2013 7 17 2014 1 15 1.24
17 2014 1 16 2014 7 15 7.15
18 2014 7 16 2015 1 15 6.50]
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19 2015 1 16 2015 7 15 2.29
20 2015 7 16 2016 1 15 8.39
21 2016 1 16 2016 7 15 13.07,
22 2016 7 16 2017 1 16 0.39
23 2017 1 17 2017 7 18 4.32
24 2017 7 19 2018 1 15 3.01
25 2018 1 16 2018 7 17 4.11
26 2018 7 18 2019 1 15 0.94
27 2019 1 16 2019 7 16 7.57
28 2019 7 17 2020 1 15 1.97
29 2020 1 16 2020 7 15 3.56
)
100
10 2010 7 16 2011 1 17 7,102,903,455 1,489,505,423
11 2011 1 18 2011 7 15 2,006,598,486] 2,474,254,106
12 2011 7 16 2012 1 16 7,082,277,044 1,541,728,058
13 2012 1 17 2012 7 17 23,814,347,483 5,062,424,947
14 2012 7 18 2013 1 15 60,948,091, 657 12,834,722,891
15 2013 1 16 2013 7 16 29,871,612,077 41,062,362,335
16 2013 7 17 2014 1 15 2,018,009,310] 25,929,989,711
17 2014 1 16 2014 7 15 1,006,627,176 14,318,210,283
18 2014 7 16 2015 1 15 691,653,783 8,893,799,126
19 2015 1 16 2015 7 15 669,376,548 5,947,285,068
20 2015 7 16 2016 1 15 884,216,124 4,920,172,275
21 2016 1 16 2016 7 15 401,884,945 2,569,955,229
22 2016 7 16 2017 1 16 534,810,098 2,104,365,170]
23 2017 1 17 2017 7 18 392,330,898 1,918,858,762
24 2017 7 19 2018 1 15 264,753,392 1,390,907,845
25 2018 1 16 2018 7 17 283,141,619 744,047,437
26 2018 7 18 2019 1 15 342,247,378 691,979,487
27 2019 1 16 2019 7 16 996,949,133 950,198,100
28 2019 7 17 2020 1 15 1,216,605,214 1,480,712,738
29 2020 1 16 2020 7 15 870,897,985 1,110,125,663
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2020 1 15 2020 7 15
645,173,570 556,205,915
19,160,187,844 16,674,278,241
19,232,787 17,100,444
19,824,594,201 17,247,584,600
19,824,594,201 17,247,584,600
57,583,476 -
146,982,241 142,722,340
12,992,430 3,411,828
527,691 464,390
27,616,322 24,303,609
88 164
70,354 61,908
245,772,602 170,964,239
245,772,602 170,964,239
36,745,560,299 35,680,585,163
17,166,738,700 18,603,964,802
3,221,737,860 2,687,080,554
19,578,821,599 17,076,620,361
19,578,821,599 17,076,620,361
19,824,594,201 17,247,584,600
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