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NFRC NFRC
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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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()
112,163,096 5.1531 577,987,650 5.1365 576,125,742]99.78
)
99.78
99.78
)
14 (2015 8 20 ) 525 526 1.7032 1.7042
15 (2016 8 22 ) 420 420 1.4183 1.4193
16 (2017 8 21 ) 485 485 1.8520 1.8530
17 (2018 8 20 ) 589 590, 2.0491 2.0501
18 (2019 8 20 ) 443 443 1.8632 1.8642
19 (2020 8 20 ) 466 467 2.1536) 2.1546
20 (2021 8 20 ) 530 530, 2.6454 2.6464
21 (2022 8 22 ) 517, 518, 2.6640 2.6650,
22 (2023 8 21 ) 550 550, 2.9598 2.9598
23 (2024 8 20 ) 592 592, 3.5957 3.5957
2024 2 636 — 3.5826) —
3 647, — 3.7747 —
4 631 — 3.7118 —
5 635 — 3.7685 —
6 635 — 3.8406 —
7 627 — 3.8039 —
8 602 — 3.6509 —
9 588, — 3.5792 —
10 598, — 3.6451] —
11 593 — 3.6165 —
12 616 — 3.7621] —
2025 1 612 — 3.7678 —
2 577 — 3.5527, —
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1
14 2014 8 21 2015 8 20 0.0010
15 2015 8 21 2016 8 22 0.0010
16 2016 8 23 2017 8 21 0.0010
17 2017 8 22 2018 8 20 0.0010
18 2018 8 21 2019 8 20 0.0010
19 2019 8 21 2020 8 20 0.0010)
20 2020 8 21 2021 8 20 0.0010
21 2021 8 21 2022 8 22 0.0010
22 2022 8 23 2023 8 21 0.0000)
23 2023 8 22 2024 8 20 0.0000)
2024 8 21 2025 2 20 —
14 2014 8 21 2015 8 20 27.73
15 2015 8 21 2016 8 22 16.67
16 2016 8 23 2017 8 21 30.65
17 2017 8 22 2018 8 20 10.70
18 2018 8 21 2019 8 20 9.02
19 2019 8 21 2020 8 20 15.64
20 2020 8 21 2021 8 20 22.88
21 2021 8 21 2022 8 22 0.74
22 2022 8 23 2023 8 21 11.10
23 2023 8 22 2024 8 20 21.48
2024 8 21 2025 2 20 2.24
100
14 2014 8 21 2015 8 20 41,517,969 32,330,558
15 2015 8 21 2016 8 22 34,832,061 47,070,369
16 2016 8 23 2017 8 21 15,421,851 49,941,326
17 2017 8 22 2018 8 20 51,744,733 25,833,056
18 2018 8 21 2019 8 20 15,777,668 65,524,263
19 2019 8 21 2020 8 20 19,816,309 41,077,972
20 2020 8 21 2021 8 20 13,127,748 29,604,184
21 2021 8 21 2022 8 22 11,403,088 17,375,978
22 2022 8 23 2023 8 21 2,910,098 11,484,253
23 2023 8 22 2024 8 20 1,247,156 22,217,918
2024 8 21 2025 2 20 804,923 3,148,245
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39,905,023,080 99.44

— 222,857,401 0.56
40,127,880,481 100.00

()

890,900 1,542.96 1,374,623,064 1,903.00 1,695,382,700] 4.22
434,900, 3,553.04 1,545,219,402 3,750.00 1,630,875,000( 4.06f
416,000 2,740.35 1,139,985,600] 3,739.00 1,555,424,000] 3.88
377,700 3,372.64 1,273,846,690] 3,792.00 1,432,238,400] 3.57
451,700, 2,707.93 1,223,171,98] 2,689.00 1,214,621,300( 3.03]
220,500 5,460.30f 1,203,997,879 5,297.00 1,167,988,500] 2.91
55,700, 19,650.32 1,094,522,824 17,495.00] 974,471,500( 2.43
464,600 1,891.33 878,711,918 1,987.00 923,160,200( 2.30]
137,100 7,236.55 992,131,952 6,669.00 914,319,900( 2.28
102,100 8,956.70] 914,479,158 8,800.00 898,480,000 2.24
51,500 18,127.49 933,565,805 15,700.00f 808,550,000( 2.01]
175,300 6,057.60| 1,061,897,280| 4,492.00) 787,447,600 1.96
271,000 2,620.35 710,117,241 2,879.00 780,209,000( 1.94
92,500 9,054.64 837,554,920 8,273.00 765,252,500 1.91]
289,000 2,463.23 711,876,239 2,618.50 756,746,500 1.89
32,100 26,562.79 852,665, 760) 22,125.00] 710,212,500( 1.77]
601,600 1,145.29 689,011,315 1,164.00 700,262,400 1.75
206,100 3,272.03 674,367,215 3,340.00 688,374,000 1.72
766,700 850. 86 652,354,362 873.00) 669,329,100 1.67]
188,500 3,615.02 681,431,270 3,353.00) 632,040,500( 1.58
484,100 1,450.28 702,081,071 1,300.00 629,330,000| 1.57]
224,500 3,116.94 699,753,235 2,795.00 627,477,500 1.56
201,400 2,623.85 528,443,390 3,114.00 627,159,600| 1.56]
432,600 1,522.76 658,749,809 1,432.50 619,699,500 1.54
229,000 2,777.62 636,076,343} 2,663.00 609,827,000| 1.52
182,800 3,518.46 643,174,488 3,281.00 599,766,800 1.49
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116,400 4,586.62 533,882,568 4,888.00f 568,963,200 1.42

121,100 5,918.63 716,746,526 4,557.00] 551,852,700 1.38

343,100 1,934.00 663,555,400 1,586.00 544,156,600| 1.36]
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22
2023 8 21

23
2024 8 20

6,334,194 6,382,456
548,111,345 591,595,188
- 41
554,445,539 597,977,685
554,445,539 597,977,685
291,370 342,136
4,138,325 4,859,209
11 -

11,593 13,631
4,441,299 5,214,976
4,441,299 5,214,976
185,823,856 164,853,094
364,180,384 427,909,615
249,631,530 324,208,270
550,004,240 592,762,709
550,004,240 592,762,709
554,445,539 597,977,685
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22 23

2022 8 23 2023 8 22

2023 8 21 2024 8 20
- 2,370
64,476,692 126,020,038
64,476,692 126,022,408
1,695 187
566,752 657,847
8,049,604 9,343,221
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