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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
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2.75 2.5
1.43 1.3
X

100 0.80 0.42
100

1.30 0.75 0.47 0.08
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500 0.65 0.57
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5,455,091 3.7333] 20,365,491 3.8737] 21,131,386(97.58
()
97.58
97.58
)

20 (2014 2 21 ) 426 431 8,731 8,831
21 (2014 8 21 ) 478 483 9,801 9,901
22 (2015 2 23 ) 529 533 11,887 11,987
23 (2015 8 21 ) 495 499 11,651 11,751
24 (2016 2 22 ) 434 438 10,214 10,314
25 (2016 8 22 ) 427, 431 10,292 10,392
26 (2017 2 21 ) 436 440, 10,851 10,951
27 (2017 8 21 ) 404 408, 10,308] 10,408
28 (2018 2 21 ) 376 380, 9,791 9,891
29 (2018 8 21 ) 406 410, 11,149 11,249
30 (2019 2 21 ) 409 412 11,223 11,323
31 (2019 8 21 ) 404 407, 11,089 11,189
32 (2020 2 21 ) 43 44 12,704 12,804
33 (2020 8 21 ) 23 23 9,490, 9,590,
34 (2021 2 22 ) 19 19 10,634 10,734
35 (2021 8 23 ) 18 19 13,047 13,147
36 (2022 2 21 ) 19 19 13,409 13,509
37 (2022 8 22 ) 22 22 15,397 15,497
38 (2023 2 21 ) 20 20 14,285 14,385
39 (2023 8 21 ) 20 21 14,412 14,512
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2022 8 21 14,766 —

9 19 13,409 —

10 20 14,432 —

11 20 14,054 —

12 19 13,279 —

2023 1 20 13,972 —

2 20 14,144 —

3 19 13,282 —

4 19 13,688 —

5 20 13,870, —

6 21 14,821 —

7 21 14,873 —

8 21 14,934 —

20 2013 8 22 2014 2 21 100.0000]
21 2014 2 22 2014 8 21 100.0000]
22 2014 8 22 2015 2 23 100.0000]
23 2015 2 24 2015 8 21 100.0000]
24 2015 8 22 2016 2 22 100.0000]
25 2016 2 23 2016 8 22 100.0000]
26 2016 8 23 2017 2 21 100.0000
27 2017 2 22 2017 8 21 100.0000
28 2017 8 22 2018 2 21 100.0000
29 2018 2 22 2018 8 21 100.0000
30 2018 8 22 2009 2 21 100.0000
31 2019 2 22 2019 8 21 100.0000
32 2019 8 22 2020 2 21 100.0000
33 2020 2 22 2020 8 21 100.0000]
34 2020 8 22 2021 2 22 100.0000
35 2021 2 23 2021 8 23 100.0000]
36 2021 8 24 2022 2 21 100.0000
37 2022 2 22 2022 8 22 100.0000
38 2022 8 23 2023 2 21 100.0000
39 2023 2 22 2023 8 21 100.0000]
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20 2013 8 22 2014 2 21 1421
21 2014 2 22 2014 8 21 13.40
22 2014 8 22 2015 2 23 22.30
23 2015 2 24 2015 8 21 1.14
24 2015 8 22 2016 2 22 11.48
25 2016 2 23 2016 8 22 1.74
26 2016 8 23 2017 2 21 6.40
27 2017 2 22 2017 8 21 4.08
28 2017 8 22 2018 2 21 4.05
29 2018 2 22 2018 8 21 14.89
30 2018 8 22 2019 2 21 1.56
31 2019 2 22 2019 8 21 0.30
32 2019 8 22 2020 2 21 15.47
33 2020 2 22 2020 8 21 24.51
34 2020 8 22 2021 2 22 13.11
35 2021 2 23 2021 8 23 23.63
36 2021 8 24 2022 2 21 3.54
37 2022 2 22 2022 8 22 15.57
38 2022 8 23 2023 2 21 6.57
39 2023 2 22 2023 8 21 1.59
100
20 2013 8 22 2014 2 21 0 0
21 2014 2 22 2014 8 21 0 0
22 2014 8 22 2015 2 23 0 4,300
23 2015 2 24 2015 8 21 0 2,000,
24 2015 8 22 2016 2 22 0 0
25 2016 2 23 2016 8 22 0 1,000
26 2016 8 23 2017 2 21 0 1,270
27 2017 2 22 2017 8 21 0 1,000
28 2017 8 22 2018 2 21 0 800
29 2018 2 22 2018 8 21 0 2,000
30 2018 8 22 2019 2 21 0 0
31 2019 2 22 2019 8 21 0 0
32 2019 8 22 2020 2 21 0 33,000
33 2020 2 22 2020 8 21 0 1,000
34 2020 8 22 2021 2 22 0 1,000
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35 2021 2 23 2021 8 23 0 0

36 2021 8 24 2022 2 21 0 0

37 2022 2 22 2022 8 22 0 0

38 2022 8 23 2023 2 21 0 0

39 2023 2 22 2023 8 21 0 0
2023 8 31

31,287,702,300 9.77

239,893,230,158 74.94

8,658,600,103 2.70

2,371,664,854 0.74

2,628,424,175 0.82

3,962,053,181 1.24

818,487,289 0.26

11,414,180,427, 3.57

9,543,932,943 2.98

2,985,387,412 0.93

1,316,704,718 0.41

314,880,367,556 98.37

— 5,223,123,184 1.63

320,103,490, 740, 100.00

)

PROLOGIS INC 1,308,391 17,131.71|  22,414,983,029 18,377.34]  24,044,746,260| 7.51

DIGITAL REALTY TRUST INC 716,717 14,943.10| 10,709,975,236 19,248.69 13,795,864,784| 4.31]

IAVALONBAY COMMUNITIES INC 464,660, 24,147.85 11,220,541,840) 27,070.39 12,578,528,347| 3.93

EQUINIX INC 92,362 99,986.17|  9,234,923,557) 115,869.34  10,701,924,720| 3.34)

PUBLIC STORAGE 248,214 41,134.83  10,210,241,190 41,082.20 10,197,177,191 3.19
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INVITATION HOMES INC 2,024,690 4,359.68 8,827,008,598| 5,027.81 10,179,772,826] 3.18§|
SIMON PROPERTY GROUP INC 578,743 17,478.20 10,115,391,690 16,595. 16 9,604,333,841] 3.00]
REXFORD INDUSTRIAL REALTY IN 1,146,710 8,222.28 9,428,579,873 7,881.64 9,037,957,698] 2.82
REALTY INCOME CORP 1,067,753 9,288.08 9,917,381, 691 8,269.07| 8,829,326,435| 2.76)
ESSEX PROPERTY TRUST INC 249,631 31,408.14] 7,840,446,894 35,111.39 8,764,891,896| 2.74
ICI PROPERTIES INC 1,874,976 4,666.70 8,749,957,999 4,529.27] 8,492,283,797| 2.65
EXTRA SPACE STORAGE INC 420,355 17,258.16 7,254,554,394 19,098.10] 8,027,984,348) 2.5]]
GAMING AND LEISURE PROPERTIE 1,085,501 7,313.07 7,938,347,359 6,932.80 7,525,565,675( 2.35
IAMERICAN TOWER CORP 274,953 28,374.49 7,801,652,798] 26,649.33 7,327,314,881 2.29
JAGREE REALTY CORPORATION 755,458 10,254.44 7,746,819, 886 9,061.47 6,845,564,536( 2.14
CUBESMART 1,015,514 5,883.08 5,974,358,227| 6,178.41 6,274,263,884] 1.96
FIRST INDUSTRIAL REALTY TRUST INC 808,358 7,274.96 5,880,776,859 7,653.56 6,186,824,538 1.93]
ELLTOWER INC 506, 845 10,086.33 5,112,209,983] 12,121.44 6,143,692,270( 1.92f
JAPARTMENT INCOME REIT CO 1,121,796 5,189.69 5,821,775,329 5,008.81] 5,618,865,266( 1.76|
FIRST CAPITAL REAL ESTATE IN 3,448,688 1,834.20 6,325,599,710| 1,536.84 5,300,081,666] 1.66]
LAND SECURITIES GROUP PLC 4,079,569 1,167.89 4,764,512 ,553 1,114.58 4,547,023,557| 1.42
NNN REIT INC 777,292 5,709.26 4,437,765,678 5,777.82 4,491,056,373] 1.40]
RETAIL OPPORTUNITY INVESTMENTS 2,169,865 2,020.48 4,384,177,519 1,969.31 4,273,145,523] 1.33
IAMERICAN HOMES 4 RENT- A 802,273 4,538.04] 3,640,753, 384 5,296.82 4,249,500,486] 1.33

14,085 299,490.37| 4,218,321,996 292,900f 4,125,496,500] 1.29
ENTAS INC 637,348 6,711.46 4,277,538,917] 6,421.10 4,092,477,792] 1.28]
HOST HOTELS & RESORTS INC 1,697,429 2,502.94 4,248,569, 73] 2,339.20 3,970,625,917] 1.24
COF INIMMO 346, 680] 13,933.25 4,830,380,081] 11,428.56 3,962,053,181] 1.24]
HEALTHPEAK PROPERTIES INC 1,286,129 3,112.59 4,003,202,553 3,024.87| 3,890,383,317] 1.22
SEGRO PLC 2,767,553 1,491.90 4,128,921,027] 1,376.77 3,810,294,460] 1.19

)
98.37
98.37
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3,006 1,947,888,000

5,027 1,704,153,000

4,900 1,077,020,000

746 245,061,000

14,085 3,949,434,000

6,485 2,185,445,000

12,030 2,037,882,000

17,730 964,512,000

4,382 2,070,495,000

2,242 873,259,000

5,461 636,206,500

10,100 1,302,900,000

12,924 2,330,197,200

14,340 2,175,378,000

3,757, 1,737,612,500

6,575 1,387,325,000

12,594 3,486,019,200

3,412 435,030,000

139,796 30,545,817,400

IAGREE REALTY CORPORATION 755,458 46,362,457.46
IALEXANDRIA REAL ESTATE EQUITIES INC 202,158 23,268,385.80
IAMERICAN HOMES 4 RENT- A 802,273 28,159,782.30
IAMERICAN TOWER CORP 274,953 48,515,456.85
IAPARTMENT INCOME REIT CO 1,121,796 37,120,229.64
IAVALONBAY COMMUNITIES INC 464,660 83,318,184.60
CAMDEN PROPERTY TRUST 67,872 7,207,327.68
CUBESMART 1,015,514 41,961,038.48
DIGITAL REALTY TRUST INC 716,717, 86,966,440.78
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EQUINIX INC 95,580 71,663,016.60
EQUITY LIFESTYLE PROPERTIES 108,044 7,217,339.20
ESSEX PROPERTY TRUST INC 249,631 58,990,301.61
EXTRA SPACE STORAGE INC 420,355 53,326,235.30
FIRST INDUSTRIAL REALTY TRUST INC 808,358 40,991,834.18
GAMING AND LEISURE PROPERTIE 942,734 43,309,199.96
HEALTHCARE REALTY TRUST INC 1,298,173 21,874,215.05
HEALTHPEAK PROPERTIES INC 1,286,129 25,838,331.61
HOST HOTELS & RESORTS INC 1,697,429 27,345,581.19
INVITATION HOMES INC 2,024,690 67,746,127.40
KILROY REALTY CORPORATION 648,125 22,457,531.25
MEDICAL PROPERTIES TRUST INC 2,903,482 20,121,130.26
NATL HEALTH INVESTORS INC 284,017 14,217,891.02
NNN REIT INC 442,193 17,112,869.10
OUTFRONT MEDIA INC 1,278,331 14,151,124.17,
PARK HOTELS & RESORTS INC 1,330,152 17,105,754.72
PROLOGIS INC 1,308,391 158,930,254.77,
PUBLIC STORAGE 248,214 67,871,636.16
REALTY INCOME CORP 1,123,523 63,928,458.70
REGENCY CENTERS CORP 347,535 21,307,370.85
RETAIL OPPORTUNITY INVESTMENTS 2,169,865 29,119,588.30
REXFORD INDUSTRIAL REALTY IN 1,146,710 58,745,953.30
SABRA HEALTH CARE REIT INC 1,763,225 21,141,067.75
SIMON PROPERTY GROUP INC 578,743 66,902,690.80
SPIRIT REALTY CAPITAL INC 279,999 10,597,962.15
SUN COMMUNITIES INC 135,202 16,354,033.92
URBAN EDGE PROPERTIES 855,111 13,510,753.80
VENTAS INC 637,348 26,743,122.08
VICI PROPERTIES INC 2,111,538 63,515,063.04
VORNADO REALTY TRUST 465,926 9,831,038.60
ELLTOWER INC 506,845 41,155,814.00
34,916,999 1,596,002,594.43
(231,947,057,048)
BOARDWALK EQUITIES INC 216,015 14,645,817.00
CANADIAN APARTMENT PROPERTIES RE 230,800 11,272,272.00
INVST
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CHARTWELL RETIREMENT RESIDENCE 323,870 3,394,157.60
FIRST CAPITAL REAL ESTATE IN 3,448,688 48,764,448.32
4,219,373 78,076,694.92

(8,379,971,665)

COFINIMMO 346,680 23,314,230.00
IRISH RESIDENTIAL PROPERTIES 5,209,223 4,813,322.05
MERCIALYS 1,736,424 13,795,888.68
MERLIN PROPERTIES SOCIMI SA 2,006,601 15,892,279.92
9,298,928 57,815,720.65

(9,141,821,749)

ASSURA PLC 4,690,193 2,064,622.95
BIG YELLOW GROUP PLC 1,233,979 12,771,682.65
LAND SECURITIES GROUP PLC 2,704,864 15,845,093.31
SEGRO PLC 2,767,553 19,455,897.59
TRITAX BIG BOX REIT PLC 6,160,454 8,304,291.99
17,557,043 58,441,588.49

(10,828,057,515)

INGENIA COMMUNITIES GROUP 8,420,416 33,934,276.48
NATIONAL STORAGE REIT 11,208,650 24.,659,030.00
STOCKLAND 9,705,896 39,988,291.52
29,334,962 98,581,598.00

(9,187,804,933)

LINK REIT 4,051,738 155,181,565.40
4,051,738 155,181,565.40

(2,880,169,853)

PARKWAYLIFE REAL ESTATE 3,147,400 12,023,068.00
3,147,400 12,023,068.00

(1,287,670,582)

304,198,370, 745

(273,652,553,345)

D @)
2 @)
3
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