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FTSE Fixed Income

J.P. Morgan Securities LLC

MSCI
MSCI Inc.
MSCI Inc.
NOMURA-BPI
FTSE
FTSE Fixed Income LLC
LLC FTSE Fixed Income LLC
JP GBI-EM
J.P. Morgan Securities LLC
3.85 3.5
1.265 1.15
0.6625
1.9275 1.8125
1.15
0.6625
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2020 8 31

661,506,930 95.08
531,213 0.08
— 33,671,390 4.84
695,709,533 100.00
)
265,900, 366 2.5 666,904,707 2.48 661,506,930/95.08)
529,889 1.0025 531,213 1.0025 531,213 0.08
()
95.08
0.08
95.16
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)
1 (2013 8 28 ) 7,802 8,084 1.3836 1.4336
2 (2014 8 28 ) 3,222 3,310 1.8403 1.8903
3 (2015 8 28 ) 2,008 2,064 1.7910 1.8410
4 (2016 8 29 ) 1,374 1,415 1.7040 1.7540
5 (2017 8 28 ) 1,212 1,243 1.9308 1.9808
6 (2018 8 28 ) 1,095 1,122 2.0197, 2.0697
7 (2019 8 28 ) 748 770 1.7029 1.7529
8 (2020 8 28 ) 687 707 1.7878 1.8378
2019 8 766 — 1.7093 —
9 795 — 1.7893 —
10 801 — 1.8487 —
11 809 — 1.8804 —
12 836, — 1.9461 —
2020 1 752 — 1.8400) —
2 713 — 1.7673 —
3 555 — 1.4001 —
4 597, — 1.5109 —
5 626 — 1.5858 —
6 670 — 1.7144 —
7 679 — 1.7598 —
8 695 — 1.7738 —
1 2012 9 21 2013 8 28 0.0500
2 2013 8 29 2014 8 28 0.0500
3 2014 8 29 2015 8 28 0.0500
4 2015 8 29 2016 8 29 0.0500
5 2016 8 30 2017 8 28 0.0500
6 2017 8 29 2018 8 28 0.0500
7 2018 8 29 2019 8 28 0.0500
8 2019 8 29 2020 8 28 0.0500
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1 2012 9 21 2013 8 28 43.36
2 2013 8 29 2014 8 28 36.62
3 2014 8 29 2015 8 28 0.04
4 2015 8 29 2016 8 29 2.07
5 2016 8 30 2017 8 28 16.24
6 2017 8 29 2018 8 28 7.19
7 2018 8 29 2019 8 28 13.21
8 2019 8 29 2020 8 28 7.92
)
100
1 2012 9 21 2013 8 28 72,965,830,499 67,326,636,399
2 2013 8 29 2014 8 28 464,918,376 4,353,006,733
3 2014 8 29 2015 8 28 67,643,714 697,269,412
4 2015 8 29 2016 8 29 33,284,761 347,990,759
5 2016 8 30 2017 8 28 17,688,923 196,696,208
6 2017 8 29 2018 8 28 23,055,154 108,524,600
7 2018 8 29 2019 8 28 9,284,364 112,000,303
8 2019 8 29 2020 8 28 9,033,848 63,861,489
()1
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