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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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2023 3 31

2,202,334,877, 98.42
— 35,276,667 1.58
2,237,611,544 100.00
)
433,172,353 6.0192  2,607,351,028 5.0842(  2,202,334,877/98.42
()
98.42
98.42
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)
9 (2013 9 24 ) 5,167 5,167 1.5462 1.5462
10 (2014 9 22 ) 4,096 4,096 1.5841]] 1.5841]
11 (2015 9 24 ) 3,261 3,261 2.2174 2.2174
12 (2016 9 21 ) 2,297, 2,297 1.8270 1.8270
13 (2017 9 21 ) 2,711 2,711 2.3763 2.3763
14 (2018 9 21 ) 2,199 2,199 2.0579 2.0579
15 (2019 9 24 ) 2,297 2,297 2.2029 2.2029
16 (2020 9 23 ) 2,762 2,762 2.9171 2.9171
17 (2022 9 21 ) 3,055 3,055 3.4098 3.4098
18 (2022 9 21 ) 2,680 2,680 3.1715 3.1715
2022 3 2,613 — 3.0940 —
4 2,317 — 2.7469 ]
5 2,439 — 2.8784 |
6 2,865 — 3.3546 —
7 2,774 — 3.2455 —
8 2,740 — 3.2122 —
9 2,601 — 3.0821 —
10 2,402 — 2.8660 —
11 2,322 — 2.7785 —
12 2,226 — 2.6525 —
2023 1 2,432 — 2.8942 —
2 2,325 — 2.7551 —
3 2,237 — 2.6506 —
9 2012 9 22 2013 9 24 0.0000;
10 2013 9 25 2014 9 22 0.0000;
11 2014 9 23 2015 9 24 0.0000;
12 2015 9 25 2016 9 21 0.0000;
13 2016 9 22 2017 9 21 0.0000;
14 2017 9 22 2018 9 21 0.0000;
15 2018 9 22 2019 9 24 0.0000;
16 2019 9 25 2020 9 23 0.0000;
17 2020 9 24 2021 9 21 0.0000;
18 2021 9 22 2022 9 21 0.0000;
2022 9 22 2023 3 21 —
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9 2012 9 22 2013 9 24 45.70
10 2013 9 25 2014 9 22 2.45
11 2014 9 23 2015 9 24 39.98
12 2015 9 25 2016 9 21 17.61
13 2016 9 22 2017 9 21 30.07
14 2017 9 22 2018 9 21 13.40
15 2018 9 22 2019 9 24 7.05
16 2019 9 25 2020 9 23 32.42
17 2020 9 24 2021 9 21 16.89
18 2021 9 22 2022 9 21 6.99
2022 9 22 2023 3 21 17.95
)
100
9 2012 9 22 2013 9 24 66,264,461 1,072,340,631
10 2013 9 25 2014 9 22 18,679,086 774,828,247
11 2014 9 23 2015 9 24 68,191,559 1,183,705,586
12 2015 9 25 2016 9 21 11,252,628 224,610,642
13 2016 9 22 2017 9 21 79,923,115 196,183,264
14 2017 9 22 2018 9 21 15,498,981 87,787,158
15 2018 9 22 2019 9 24 67,869,428 93,751,936
16 2019 9 25 2020 9 23 87,851,012 183,994,727
17 2020 9 24 2021 9 21 105,531,864 156,401,277
18 2021 9 22 2022 9 21 43,668,281 94,421,972
2022 9 22 2023 3 21 23,271,117 23,988,741
2023 3 31
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112,606,200 0.95
148,480,290 1.25
11,463,024,448 96.48
11,724,110,938 98.67,
— 157,517,674 1.33
11,881,628,612 100.00
)
KWEICHOW MOUTAI CO LTD-A 12,500 36,475.45 455,943,187 34,960.50 437,006,250/ 3.68
EAST MONEY INFORMATION CO- 900,000 375.24 337,718,430 389.22 350,304,210| 2.95
A
CHINA CSSC HOLDINGS LTD-A 650,000 497.41 323,316,647 454.09 295,163,733 2.48
BEIJING KINGSOFT OFFICE 33,000 4,955.45 163,530,069 8,524.14 281,296,844] 2.37
S0-A
CHINA MERCHANTS BANK-A 400,000 676.29 270,516,580 667.16 266,865,150| 2.25
WULIANGYE YIBIN CO LTD-A 65,000 4,070.14 264,559,377 3,853.22 250,459,935 2.11
SUNGROW POWER SUPPLY CO 120,000 2,189.69 262,763,118 2,050.04 246,005,385| 2.07
LT-A
BANK OF NINGBO CO LTD -A 450,000 616.27 277,324,166 539.94 242,975,475| 2.04
Y IXINTANG PHARMACEUTICAL 360,000 664.81 239,332,226 672.98 242,276,265| 2.04
G-A
CONTEMPORARY AMPEREX 30,000 8,092.96 242,789,019 7,771.13 233,134,0941 1.96
TECHN-A
JIANGSU KING®S LUCK 180,000 1,233.24 221,983,806 1,265.18 227,732,697| 1.92
BREWER-A
CHINA COMMUNICATIONS 1,100,000 217.49 239,240,945 205.10 225,611,760/ 1.90
CONST-A
WANHUA CHEMICAL GROUP CO - 120,000 1,748.02 209,763,000 1,872.91 224,749,401 1.89
A
GIANT NETWORK GROUP CO 900,000 218.97 197,081,320 247.83 223,047,990/ 1.88
LTD-A
CHINA NATIONAL SOFTWARE -A 170,000 1,283.63 218,217,614 1,291.20 219,505,326| 1.85
JIANGSU HENGRUI MEDICINE 250,000 795.26 198,815,450 835.36 208,840,431 1.76
CO-A
ZHEJIANG JINGSHENG 160,000 1,432.99 229,278,728 1,253.72 200,595,580| 1.69
MECHANI-A
[TRINA SOLAR CO LTD-A 200,000 1,216.24 243,249,702 995.98 199,197,160/ 1.68
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HAIER SMART HOME CO LTD-A 400,000 502.46| 200,984, 030f 470.41] 188,165,180[ 1.58
HUADONG MEDICINE CO LTD-A 200, 000f 836. 34 167,268,782 909.55 181,911,135 1.53
NAURA TECHNOLOGY GROUP CO- 35,000] 4,743.09 166,008,216 5,126.95 179,443,506] 1.5]]
A

SUZHOU DONGSHAN PRECISION- 300,000 586.42 175,926, 380] 594.91 178,473,352] 1.50]
A

DIGITAL CHINA GROUP CO 300, 000f 607 . 86} 182,359,672 587.14 176,142,653 1.48
LTD-A

[JIANGSU KANION 300,000 513.85] 154,157,937 575.48 172,646,603( 1.45

PHARMACEUTI-A

CHINA TELECOM CORP LTD 2,500,000] 71.26 178,160,298 68.89 172,226,250( 1.45

SHANDONG HUALU HENGSHENG-A 250,000 644 .43 161,109,611 677.26 169,315,644 1.43

WEICHAI POWER CO LTD-A 700,000 242.77] 169,943,659 238.31] 166,819,852 1.40|

ZHUHAI HUAFA PROPERTIES 800,000 205.70f 164,564,709 208.01 166,411,980] 1.40]
CO-A

UNIGROUP GUOXIN CO LTD-A 75,000] 2,157.17 161,788,123 2,176.87 163,265,535 1.37|

TAIJl COMPUTER CORP LTD-A 200,000 746.014 149,203, 645 803.70] 160,740,610[ 1.35

)

13.10

.27

.20

.68

.15

.85

NN NN

.04

=
o

.98

.74

.34

.22

.33

.05

.00

.80

.70

ol OO |JlO|lPFRP|O]JlO]|lO]|DN

.77
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2021 9 21 2022 9 21
82,775,068 72,796,729
3,009,329,550 2,640,482,166
- 13,023,057
3,092,104,618 2,726,301,952
3,092,104,618 2,726,301,952
- 14,953,219
1,760,041 1,459,795
35,202,077 29,197,115
11 97
70,341 58,336
37,032,470 45,668,562
37,032,470 45,668,562
895,979,977 845,226,286
2,159,092,171 1,835,407,104
1,457,305,456 1,307,226,748
3,055,072,148 2,680,633,390
3,055,072,148 2,680,633,390

3,092,104,618

2,726,301,952
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539,089,941 128,007,478
539,089,941 128,007,478
6,639 7,037
3,423,224 3,062,299
68,466,951 61,248,324
136,810 122,375
72,033,624 64,440,035
467,056,317 192,447,513
467,056,317 192,447,513
467,056,317 192,447,513
82,460,646 902,291
1,815,232,941 2,159,092,171
261,653,469 96,040,972
261,653,469 96,040,972
302,389,910 226,376,235
302,389,910 226,376,235

2,159,092,171

1,835,407,104

40/109



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

17 18
2021 9 21 2022 9 21
946,849,390 895,979,977
105,531,864 43,668,281
156,401,277 94,421,972
895,979,977 845,226,286
17 18
2020 9 24 2021 9 22
2021 9 21 2022 9 21
18,089,847 16,190,033
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C 1,515,907,588 C 1,498,688,656
D 1,432,896,320 D 1,307,226,748
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2021 9 21 2022 9 21

164,001,611 86,539,670
31,807,153 242,955,724
20,293,924,041 14,737,381,455
67,698 -
113,132,282 =
20,602,932,785 15,066,876,849
20,602,932,785 15,066,876,849
44,393,231 -
42,154,736 235,846,817
4 326
86,547,971 235,847,143
86,547,971 235,847,143
3,236,572,588 2,460,456,027
17,279,812,226 12,370,573,679

20,516,384,814

14,831,029,706
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4,076,840,629 3,236,572,588
67,776,343 143,222,565
908,044,384 919,339,126
2,390,504,352 1,685,528,174
474,740,026 438,050,726
371,328,210 336,877,127
3,236,572,588 2,460,456,027
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@
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3.
2022 9 21
2021 9 21 2022 9 21
1 6.3389 |1 6.0278
@ ) (63,389 )|(1 ) (60,278 )
@

VANKUANG ENERGY GROUP CO-H 500,000 30.35 15,175,000.00)
ANHUI CONCH CEMENT CO LTD-H 330,000 28.50) 9,405,000.00)
TIANQI LITHIUM CORP-H 100,000 82.05 8,205,000.00)
TSINGTAO BREWERY CO LTD-H 100,000 74.00) 7,400,000.00)
1,030,000 40,185,000.00
(735,787,350)
COSCO SHIPPING ENERGY TRAN-A 1,550,000 17.25 26,737,500.00)
GUANGHUI ENERGY CO LTD-A 1,100,000 12.85 14,135,000.00)
SHAANXT COAL INDUSTRY CO L-A 450,000 22.95 10,327,500.00)
JIANGSU TOLAND ALLOY CO LT-A 210,000 48.46 10,176,600.00)
KBC CORP LTD-A 37,000 293.42 10,856,540.00)
ANHUA CHEMICAL GROUP CO -A 120,000 89.55 10,746,000.00)
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ESTERN SUPERCONDUCTING TE-A 100,000 111.00 11,100,000.00]
IYUNNAN ENERGY NEW MATERIAL-A 40,000 181.92 7,276,800.00]
CHINA CSSC HOLDINGS LTD-A 650,000 25.61 16,646,500.00]
CONTEMPORARY AMPEREX TECHN-A 50,000 421.01 21,050,500.00;
DAJIN HEAVY INDUSTRY CO LT-A 200,000 42.60 8,520,000.00
GINLONG TECHNOLOGIES CO LT-A 52,000 235.01 12,220,520.00
HUBEI FEILIHUA QUARTZ GLAS-A 220,000 59.78 13,151,600.00
NINGBO ORIENT WIRES & CABL-A 200,000 77.74 15,548,000.00
PYLON TECHNOLOGIES CO LTD-A 28,000 382.48 10,709,440.00
ISUNGROW POWER SUPPLY CO LT-A 105,000 114.15 11,985,750.00
AIR CHINA LTD-A 1,250,000 10.44 13,050,000.00
YTO EXPRESS GROUP CO LTD-A 400,000 21.12 8,448,000.00
BYD CO LTD-A 65,000 274.21 17,823,650.00
FORYOU CORP 160,000 45.90 7,344,000.00
HUIZHOU DESAY SV AUTOMOTIV-A 85,000 141.55 12,031,750.00
NINGBO TUOPU GROUP CO LTD-A 120,000 78.04 9,364,800.00
ISHANGHAI BAOLONG AUTOMOTIV-A 230,000 49.15 11,304,500.00
HAIER SMART HOME CO LTD-A 600,000 25.87 15,522,000.00
MIDEA GROUP CO LTD-A 140,000 53.52 7,492,800.00
ISHANGHAT JINJIANG INTERNAT-A 260,000 59.25 15,405,000.00
KWEICHOW MOUTAI CO LTD-A 15,000 1,878.00 28,170,000.00;
[TONGWEI CO LTD-A 140,000 50.30; 7,042,000.00

ENS FOODSTUFFS GROUP CO-A 550,000 21.31 11,720,500.00
OVCTEK CHINA INC-A 150,000 39.94 5,991,000.00
CHONGQING ZHIFEI BIOLOGICA-A 135,000 84.99 11,473,650.00

UX1 APPTEC CO LTD-A 180,000 7405 13,329,000.00
BANK OF HANGZHOU CO LTD-A 1,000,000 14.07 14,070,000.00
BANK OF JIANGSU CO LTD-A 2,000,000 7.37 14,740,000.00
BANK OF NANJING CO LTD -A 1,200,000 10.55 12,660,000.00
BANK OF NINGBO CO LTD -A 500,000 31.14 15,570,000.00
CHINA MERCHANTS BANK-A 450,000 34.54 15,543,000.00
INDUSTRIAL BANK CO LTD-A 500,000 17.08 8,540,000.00
CITIC SECURITIES CO-A SHARES-A 600,000 18.42 11,052,000.00
EAST MONEY INFORMATION CO-A 1,080,000 19.29 20,833,200.00;
GF SECURITIES CO LTD-A 800,000 15.42 12,336,000.00
CHINA LIFE INSURANCE CO-A 420,000 29.84 12,532,800.00
PING AN INSURANCE GROUP CO-A 201,674 43.24 8,720,383.76
GUANGHUI LOGISTICS CO LTD-A 900,000 10.89 9,801,000.00
POLY DEVELOPMENTS AND HOLD-A 900,000 17.64 15,876,000.00
ITHUNDER SOFTWARE TECHNOLOG-A 110,000 112.39 12,362,900.00
AVIC JONHON OPTRONIC TECH-A 154,000 65.52 10,090,080.00
CHINA ZHENHUA GROUP SCIENC-A 70,000 126.53 8,857,100.00
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LUXSHARE PRECISION INDUSTR-A 299,980 33.50 10,049,330.00)
JA SOLAR TECHNOLOGY CO LTD-A 210,000 64.30 13,503,000.00)
LONGI GREEN ENERGY TECHNOL-A 170,800 50.04 8.,546,832.00)
QINGDAO GAOCE TECHNOLOGY C-A 120,000 85.83 10,299,600.00)
STARPOWER SEMICONDUCTOR LT-A 22,000 391.30) 8,608,600.00)
TRINA SOLAR CO LTD-A 160,000 66.38 10,620,800.00)
ZHEJIANG JINGSHENG MECHANI-A 160,000 73.78 11,804,800.00)
21,620,454 683,718,325.76

(14,001,594,105)

22,650,454 14,737,381,455

(14,737,381,455)

D @)
2 O
¢)

4 100. 0% 5.0%

55 100. 0% 95.0%
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72,796,729 65,703,361
2,640,482,166 2,159,883,986
13,023,057 -
2,726,301,952 2,225,587,347
2,726,301,952 2,225,587,347
14,953,219 805,150
1,459,795 1,297,873
29,197,115 25,958,734
97 12
58,336 51,856
45,668,562 28,113,625
45,668,562 28,113,625
845,226,286 844,508,662
1,835,407,104 1,352,965,060
1,307,226,748 1,270,639,741
2,680,633,390 2,197,473,722
2,680,633,390 2,197,473,722

2,726,301,952

2,225,587,347
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2021 9 22 2022 9 22
2022 3 21 2023 3 21
307,309,974 452,143,516
307,309,974 452,143,516
2,952 8,397
1,571,967 1,297,873
31,440,461 25,958,734
62,818 51,856
33,078,198 27,316,860
340,388,172 479,460,376
340,388,172 479,460,376
340,388,172 479,460,376
5,383,080 6,439,370
2,159,092,171 1,835,407,104
25,804,007 42,398,916
25,804,007 42,398,916
150,506,174 51,819,954
150,506,174 51,819,954

1,688,618,752

1,352,965,060
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2022 9 21 2023 3 21
86,539,670 220,173,083
242,955,724 40,488,309
14,737,381,455 11,623,302,342
- 108,836,509

15,066,876,849

11,992,800,243

15,066,876,849

11,992,800,243

- 206,671,168
235,846,817 -

326 7
235,847,143 206,671,175
235,847,143 206,671,175

2,460,456,027

12,370,573,679

2,363,759,930

9,422,369,138

14,831,029,706

11,786,129,068

14,831,029,706
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2,238,864,277

1,252,733

2,237,611,544

844,198,360

2.6506

12,207,972,876

326,344,264

11,881,628,612

2,336,993,969

5.0842
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313 9,635

486 197,234

56 34,548

43 1,080

13 33,467

38 59
19
52
52
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193 63 2021 2022
31
193 64 2022
2022 30
( )
62 63
(2021 31 ) (2022 31 )

24,698 42,427
17 170
785 932
225 96
24,738 25,193
3 891 3 1,048
2,403 5,005
930 1,056
2 361 2 998
55,053 76,928
1 245 1 244
1 190 1 153
436 397

241 335
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2020 2021
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34,050 42,026
953 987
1 1
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966 1,042
16,825 21,932
22 25
545 598
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51 52
11 13
483 494
54,419 67,628
10,383 11,759
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6,766 7,229
159 143
3,158 4,225
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30 29
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939 937
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17,817 19,042
10,711 13,010
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2017 P~ 2,939,000 332,000 | 2,607,000
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