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FTSE Fixed Income LLC
LLC
JP GBI-EM
J.P. Morgan Securities LLC
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NFRC

FTSE Fixed Income

J.P. Morgan Securities

1.133

3.85 3.5

1.133 1.03
0.72

1.853 1.75

1.03
0.72
1.853 1.75
x
1.03 0.30 0.70 0.03
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0.605 0.55
X
0.6 0.550 0.200 0.300 0.050
0.4 0.6 0.300 0.100 0.150 0.050
0.2 0.4 0.150 0.050 0.075 0.025
0.1 0.2 0.060 0.020 0.030 0.010
0.1 0.6

0.1

0.1
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— 95,645,848 1.39
6,868,009, 241 100.00
(D]
67,119,535, 780 0.09| 6,685,105,763] 0.1 6,765,649,206(98.51
6,702,793 1.0017] 6,714,187 1.0017| 6,714,187 0.10
)

98.51

0.10;

98.61

1 )

8 (2014 8 20 ) 109,026 111,263 0.5361] 0.5471]
9 (2015 2 20 ) 75,485 77,412 0.4309 0.4419
10 (2015 8 20 ) 49,557 50,731 0.3376 0.3456
11 (2016 2 22 ) 28,913 29,532 0.2335 0.2385
12 (2016 8 22 ) 28,076 28,322 0.2851] 0.2876
13 (2017 2 20 ) 27,099 27,295 0.3458 0.3483
14 (2017 8 21 ) 22,465 22,632 0.3363 0.3388
15 (2018 2 20 ) 18,551 18,694 0.3221] 0.3246
16 (2018 8 20 ) 13,176 13,308 0.2480 0.2505
17 (20019 2 20 ) 13,303 13,430 0.2618 0.2643
18 (2019 8 20 ) 11,306 11,430 0.2280 0.2305
19 (2020 2 20 ) 10,550 10,669 0.2211] 0.2236
20 (2020 8 20 ) 7,320 7,367, 0.1561] 0.1571
21 (2021 2 22 ) 7,066 7,110 0.1632 0.1642
22 (2021 8 20 ) 6,675 6,716 0.1631] 0.1641
23 (2022 2 21 ) 6,517, 6,555 0.1692 0.1702
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24 (2022 8 22 ) 6,634 6,670 0.1831 0.1841
25 (2023 2 20 ) 6,322 6,357 0.1820, 0.1830;
26 (2023 8 21 ) 6,605 6,637 0.2088; 0.2098
27 (2024 2 20 ) 6,806 6,836 0.2290 0.2300
2023 2 6,400, — 0.1842 —
3 6,239 — 0.1808 —
4 6,425 — 0.1871] —
5 6,556 — 0.1935 —
6 7,018 — 0.2125 —
7 7,018 — 0.2149 —
8 6,763 — 0.2149 —
9 6,587 — 0.2107 —
10 6,398 — 0.2064 —
11 6,705 — 0.2188 —
12 6,626 — 0.2185 —
2024 1 6,715 — 0.2238 —
2 6,868 — 0.2316 —
)
8 2014 2 21 2014 8 20 0.0660]
9 2014 8 21 2015 2 20 0.0660]
10 2015 2 21 2015 8 20 0.0540
11 2015 8 21 2016 2 22 0.0360]
12 2016 2 23 2016 8 22 0.0200
13 2016 8 23 2017 2 20 0.0150
14 2017 2 21 2017 8 21 0.0150
15 2017 8 22 2018 2 20 0.0150
16 2018 2 21 2018 8 20 0.0150
17 2018 8 21 2019 2 20 0.0150;
18 2019 2 21 2019 8 20 0.0150;
19 2019 8 21 2020 2 20 0.0150;
20 2020 2 21 2020 8 20 0.0105]
21 2020 8 21 2021 2 22 0.0060;
22 2021 2 23 2021 8 20 0.0060;
23 2021 8 21 2022 2 21 0.0060;
24 2022 2 22 2022 8 22 0.0060;
25 2022 8 23 2023 2 20 0.0060;
26 2023 2 21 2023 8 21 0.0060;
27 2023 8 22 2024 2 20 0.0060;
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8 2014 2 21 2014 8 20 15.43
9 2014 8 21 2015 2 20 7.31
10 2015 2 21 2015 8 20 9.12
11 2015 8 21 2016 2 22 20.17
12 2016 2 23 2016 8 22 30.66
13 2016 8 23 2017 2 20 26.55]
14 2017 2 21 2017 8 21 1.59
15 2017 8 22 2018 2 20 0.24
16 2018 2 21 2018 8 20 18.35
17 2018 8 21 2019 2 20 11.61
18 2019 2 21 2019 8 20 7.18
19 2019 8 21 2020 2 20 3.55
20 2020 2 21 2020 8 20 2465
21 2020 8 21 2021 2 22 8.39
22 2021 2 23 2021 8 20 3.62
23 2021 8 21 2022 2 21 7.42
24 2022 2 22 2022 8 22 11.76
25 2022 8 23 2023 2 20 2.68
26 2023 2 21 2023 8 21 18.02
27 2023 8 22 2024 2 20 12.55
)
100

8 2014 2 21 2014 8 20 16,459,359,033 64,668,335,550]
9 2014 8 21 2015 2 20 16,114,529,445 44,309,051,731
10 2015 2 21 2015 8 20 10,533,024,560 38,942,369,173
11 2015 8 21 2016 2 22 5,773,765,671 28,740,293,834
12 2016 2 23 2016 8 22 2,554,446,283 27,897,915,851
13 2016 8 23 2017 2 20 1,337,389,253 21,450,403,308
14 2017 2 21 2017 8 21 819,650,718, 12,377,436,279
15 2017 8 22 2018 2 20 541,534,111 9,755,311,772
16 2018 2 21 2018 8 20 743,147,151 5,191,434,284
17 2018 8 21 2019 2 20 914,877,493 3,229,767,969
18 2019 2 21 2019 8 20 922,419,611 2,157,280,945
19 2019 8 21 2020 2 20 1,039,463,547, 2,917,874,613
20 2020 2 21 2020 8 20 1,430,917,072 2,237,752,746
21 2020 8 21 2021 2 22 594,045,120, 4,195,069,162
22 2021 2 23 2021 8 20 584,781,456 2,958,478,474
23 2021 8 21 2022 2 21 547,936,358 2,967,645,013
24 2022 2 22 2022 8 22 465,470,945 2,735,368,745
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25 2022 8 23 2 20 432,203,340 1,929,695,867|
26 2023 2 21 8 21 389,500, 764 3,495,449,196
27 2023 8 22 2 20 273,308,966 2,184,451,658
2024 2 29
14,157,145 99.00
— 143,079 1.00]
14,300,224 100.00
()
14,133,119 1.0017 14,157,145 1.0017 14,157,145(99.00
)
99.00;
99.00;
1 )
8 (2014 8 20 ) 108 108 1.0014 1.0014
9 (2015 2 20 ) 70 70 1.0012 1.0012
10 (2015 8 20 ) 91 91 1.0012 1.0012
11 (2016 2 22 ) 63 63 1.0010; 1.0010;
12 (2016 8 22 ) 36 36 1.0009] 1.0009
13 (2017 2 20 ) 48 48 1.0007 1.0007
14 (2017 8 21 ) 36 36 1.0005] 1.0005
15 (2018 2 20 ) 27 27 1.0002 1.0002
16 (2018 8 20 ) 19 19 1.0000; 1.0000]
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17 (019 2 20 ) 19 19 0.9996 0.9996
18 (2019 8 20 ) 14 14 0.9994 0.9994
19 (2020 2 20 ) 17 17 0.9993 0.9993
20 (2020 8 20 ) 17 17 0.9991 0.9991
21 (021 2 22 ) 15 15 0.9990) 0.9990)
22 (2021 8 20 ) 17 17 0.9990) 0.9990)
23 022 2 21 ) 18 18 0.9989 0.9989
24 (022 8 22 ) 13 13 0.9988 0.9988
25 (023 2 20 ) 13 13 0.9986 0.9986
26 (2023 8 21 ) 13 13 0.9984 0.9984
27 (2024 20 ) 14 14 0.9983 0.9983
2023 2 13 — 0.9986 —

3 13 — 0.9986 —

4 14 — 0.9986 —

5 14 — 0.9985 —

6 14 — 0.9985 —

7 14 | 0.9985 —

8 13 — 0.9984 —

9 14 — 0.9984 —

10 14 — 0.9984 —

11 14 — 0.9984 —

12 12 — 0.9983 —

2024 1 14 — 0.9983 —

2 14 — 0.9983 —

8 2014 2 21 2014 8 20 0.0000]

9 2014 8 21 2015 2 20 0.0000]

10 2015 2 21 2015 8 20 0.0000]

11 2015 8 21 2016 2 22 0.0000]

12 2016 2 23 2016 8 22 0.0000]

13 2016 8 23 2017 2 20 0.0000)

14 2017 2 21 2017 8 21 0.0000]

15 2017 8 22 2018 2 20 0.0000)

16 2018 2 21 2018 8 20 0.0000]

17 2018 8 21 2019 2 20 0.0000)

18 2019 2 21 2019 8 20 0.0000)

19 2019 8 21 2020 2 20 0.0000)

20 2020 2 21 2020 8 20 0.0000]

21 2020 8 21 2021 2 22 0.0000]

22 2021 2 23 2021 8 20 0.0000]
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23 2021 8 21 2022 2 21 0.0000;
24 2022 2 22 2022 8 22 0.0000;
25 2022 8 23 2023 2 20 0.0000;
26 2023 2 21 2023 8 21 0.0000]
27 2023 8 22 2024 2 20 0.0000]
8 2014 2 21 2014 8 20 0.01
9 2014 8 21 2015 2 20 0.02
10 2015 2 21 2015 8 20 0.00
11 2015 8 21 2016 2 22 0.02
12 2016 2 23 2016 8 22 0.01
13 2016 8 23 2017 2 20 0.02
14 2017 2 21 2017 8 21 0.02
15 2017 8 22 2018 2 20 0.03
16 2018 2 21 2018 8 20 0.02
17 2018 8 21 2019 2 20 0.04
18 2019 2 21 2019 8 20 0.02
19 2019 8 21 2020 2 20 0.01
20 2020 2 21 2020 8 20 0.02
21 2020 8 21 2021 2 22 0.01
22 2021 2 23 2021 8 20 0.00;
23 2021 8 21 2022 2 21 0.01
24 2022 2 22 2022 8 22 0.01
25 2022 8 23 2023 2 20 0.02
26 2023 2 21 2023 8 21 0.02
27 2023 8 22 2024 2 20 0.01
)
100

8 2014 2 21 2014 8 20 458,936,163 506,168,013
9 2014 8 21 2015 2 20 262,415,714 300,316,198
10 2015 2 21 2015 8 20 193,227,853 172,369,909
11 2015 8 21 2016 2 22 97,158,542 124,831,490
12 2016 2 23 2016 8 22 13,500,115 40,447,051
13 2016 8 23 2017 2 20 27,391,397 15,923,249
14 2017 2 21 2017 8 21 1,155,346 12,874,712
15 2017 8 22 2018 2 20 6,747,751 15,939,191
16 2018 2 21 2018 8 20 6,569,051 14,282,689
17 2018 8 21 2019 2 20 13,872,993 14,220,701
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18 2019 2 21 2019 8 20 9,415,391 14,595,183
19 2019 8 21 2020 2 20 11,514,671 7,883,545
20 2020 2 21 2020 8 20 4,272,295 4,574,846
21 2020 8 21 2021 2 22 2,683,282 4,891,697
22 2021 2 23 2021 8 20 6,340,491 4,414,401
23 2021 8 21 2022 2 21 5,106,999 4,364,694
24 2022 2 22 2022 8 22 2,189,344 6,377,657
25 2022 8 23 2023 2 20 2,108,496 2,503,204
26 2023 2 21 2023 8 21 6,272,731 5,816,154
27 2023 8 22 2024 2 20 5,225,679 4,835,552
2024 2 29

— 448,255,406 100.00

448,255,406 100.00;
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2023 8 21 2024 2 20
136,350,458 132,392,483
6,521,638,956 6,685,105,763
6,203,949 6,714,187
- 37,805,373
6,664,193,363 6,862,017,806

6,664,193,363

6,862,017,806

31,634,527 29,723,385
18,317,586 18,578,329
198,238 177,103
6,608,338 5,903,803

255 12

1,624,045 824,764
58,382,989 55,207,396
58,382,989 55,207,396
31,634,527,858 29,723,385,166
25,028,717,484 22,916,574,756
6,114,243,277 5,706,154,155
6,605,810,374 6,806,810,410
6,605,810,374 6,806,810,410
6,664,193,363 6,862,017,806
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2023 2 21 2023 8 22

2023 8 21 2024 2 20
229,033,418 208,500,194
43 84
927,487,174 630,188,099
1,156,520,635 838,688,377
23,559 8,192
1,087,677 1,101,628
36,257,887 36,722,930
939,025 947,988
38,308,148 38,780,738
1,118,212,487 799,907,639
1,118,212,487 799,907,639
1,118,212,487 799,907,639
12,882,788 3,336,162
28,418,171,173 25,028,717,484
2,800,026,322 1,713,340,731
2,800,026,322 1,713,340,731
315,128,924 214,408,843
315,128,924 214,408,843
200,773,408 183,360,637
25,028,717,484 22,916,574,756
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21 20
2023 8 22 2024 2 20
2023 8 21 2024 2 20
34,740,476,290 31,634,527,858
389,500,764 273,308,966
3,495,449,196 2,184,451,658
31,634,527,858 29,723,385,166
25,028,717,484 22,916,574,756
2023 2 21 2023 8 22
2023 8 21 2024 2 20

2023 2 21 2023 8 22

2023 3 20 2023 9 20
A 33,749,120 | A 34,911,283
B 0| B 0
C 5,530,393,411 | C 5,070,871,351
D 6,735,282,698 | D 6,040,527,794
E + o+ o+ 12,299,425,229 | E + o+ 11,146,310,428
F ¢! ) 3,558 | F ¢! ) 3,561
G 34,564,710 | G 31,295,148
H ¢l ) 10 | H @ ) 10

2023 3 21 2023 9 21

2023 4 20 2023 10 20
A 38,627,046 | A 29,065, 654
B 0| B 0
C 5,509,600,589 | C 5,049,702,543
D 6,677,263,797 | D 5,995,608,961
E + o+ 4 12,225,491,432 | E + o+ 11,074,377,158
F ¢! ) 3,559 | F ¢! ) 3,561
G 34,344,872 | G 31,098,900
H @ ) 10 | H @ 10

2023 4 21 2023 10 21

2023 5 22 2023 11 20
A 37,738,130 | A 34,361,185
B 0| B 0
C 5,467,631,025 | C 4,992,849,084
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