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FTSE

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

3.24
1.2528 1.16
X
100 0.55 0.55
100 200 1.16 0.50 0.60 0.06
200 0.45 0.65
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()
188,382,759 2.8860) 543,684,125 2.7042 509,424 ,656(99.58
)
99.58
99.58
)

1 (2011 4 11 ) 6,904 6,940 0.9343 0.9393
2 (2011 10 11 ) 3,536 3,555 0.9218 0.9268
3 (2012 4 10 ) 2,194 2,206 0.9704 0.9754
4 (2012 10 10 ) 1,445 1,452 0.9367, 0.9417
5 (2013 4 10 ) 1,612 1,619 1.2762 1.2812
6 (2013 10 10 ) 1,105 1,109 1.2731 1.2781
7 (2014 4 10 ) 790 793 1.2755 1.2805
8 (2014 10 10 ) 691 693 1.4235 1.4285
9 (2015 4 10 ) 770 772 1.7832 1.7882
10 (2015 10 13 ) 698 712 1.7109 1.7469
11 (2016 4 11 ) 609 623 1.5057 1.5417
12 (2016 10 11 ) 532 545 1.5046 1.5406
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13 (2017 4 10 ) 516 527, 1.6491 1.6851
14 (2017 10 10 ) 555 566 1.7740 1.8100
15 (2018 4 10 ) 576 588 1.8161 1.8521
16 (2018 10 10 ) 536 547, 1.7877 1.8237
2017 10 587 — 1.8486) —
11 620 — 1.8937] —
12 632 — 1.9473 —
2018 1 624 — 1.9240 —
2 597 — 1.8665] —
3 573 — 1.8386) —
4 585 — 1.8689 —
5 551 — 1.8151] —
6 544 — 1.7940 —
7 544 — 1.8046] —
8 541 — 1.7941 —
9 558 — 1.8589 —
10 511 — 1.6734 —
)
1 2010 12 29 2011 4 11 0.0050
2 2011 4 12 2011 10 11 0.0100
3 2011 10 12 2012 4 10 0.0100
4 2012 4 11 2012 10 10 0.0100
5 2012 10 11 2013 4 10 0.0100
6 2013 4 11 2013 10 10 0.0100
7 2013 10 11 2014 4 10 0.0100
8 2014 4 11 2014 10 10 0.0100
9 2014 10 11 2015 4 10 0.0100
10 2015 4 11 2015 10 13 0.0720
11 2015 10 14 2016 4 11 0.0720
12 2016 4 12 2016 10 11 0.0720
13 2016 10 12 2017 4 10 0.0720
14 2017 4 11 2017 10 10 0.0720
15 2017 10 11 2018 4 10 0.0720
16 2018 4 11 2018 10 10 0.0720
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1 2010 12 29 2011 4 11 6.07
2 2011 4 12 2011 10 11 0.27
3 2011 10 12 2012 4 10 6.36
4 2012 4 11 2012 10 10 2.44
5 2012 10 11 2013 4 10 37.31
6 2013 4 11 2013 10 10 0.54
7 2013 10 11 2014 4 10 0.97
8 2014 4 11 2014 10 10 12.39
9 2014 10 11 2015 4 10 25.97
10 2015 4 11 2015 10 13 0.02
11 2015 10 14 2016 4 11 7.79
12 2016 4 12 2016 10 11 4.71
13 2016 10 12 2017 4 10 14.39
14 2017 4 11 2017 10 10 11.94
15 2017 10 11 2018 4 10 6.43
16 2018 4 11 2018 10 10 2.40
)
100
1 2010 12 29 2011 4 11 7,559,841,040 170,020,000
2 2011 4 12 2011 10 11 133,408,297 3,686,280,000]
3 2011 10 12 2012 4 10 67,167,837 1,642,440,000
4 2012 4 11 2012 10 10 15,205,567, 734,120,837
5 2012 10 11 2013 4 10 330,037,411 608,912,095
6 2013 4 11 2013 10 10 204,346,004 600,058,651
7 2013 10 11 2014 4 10 40,935,879 289,145,629
8 2014 4 11 2014 10 10 14,223,214 148,678,610
9 2014 10 11 2015 4 10 25,354,027 78,806,492
10 2015 4 11 2015 10 13 19,157,311 43,236,274
11 2015 10 14 2016 4 11 14,091,390 17,554,216
12 2016 4 12 2016 10 11 6,574,139 57,261,025
13 2016 10 12 2017 4 10 19,675,804 60,322,299
14 2017 4 11 2017 10 10 17,748,178 17,994,096
15 2017 10 11 2018 4 10 24,669,857 20,068,502
16 2018 4 11 2018 10 10 11,144,293 28,656,558
()1
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2018 10 31

2,284,999,880, 92.97

101,802,300 4.14

— 71,068,152 2.89
2,457,870,332 100.00;

(D]

20,200 2,908.88 58,759,480 3,040.00 61,408,000| 2.50
46,000 1,369.05 62,976,483 1,325.00 60,950,000] 2.48
20,500 3,397.57 69,650,310 2,957.00 60,618,500] 2.47
25,200 2,742.23 69,104,196 2,400.00 60,480,000| 2.46
66,800 844.45 56,409,260 875.00) 58,450,000 2.38
27,800 2,078.64 57,786,292 2,095.00 58,241,000] 2.37
12,800 4,731.67 60,565,376 4,545.00 58,176,000] 2.37
12,100, 5,171.87 62,579,627 4,750.00 57,475,000 2.34
17,100 3,893.75 66,583,132 3,360.00 57,456,000) 2.34
8,700 6,332.65 55,094,090 6,520.00) 56,724,000] 2.31
39,200 1,500.52 58,820,384 1,426.00 55,899,200 2.27
44,700 1,445.70 64,622,790 1,249.00 55,830,300 2.27
22,600 2,790.10 63,056,260 2,462.00 55,641,200| 2.26
18,700, 2,999.88 56,097,784 2,971.00 55,557,700| 2.26
18,800, 3,388.39 63,701,732 2,946.00) 55,384,800| 2.25
31,200 1,618.83 50,507,807 1,747.00 54,506,400 2.22
17,100 2,897.99 49,555,630 3,180.00 54,378,000] 2.21
152,800 391.87 59,877,952 355.00 54,244,000 2.21
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