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LLC FTSE Fixed Income LLC

JP GBI-EM
J.P. Morgan Securities LLC
J.P. Morgan Securities LLC

0.1
1.1
60 60
60

x
3.0 1.000 0.286 0.669 0.045
2.0 3.0 0.670 0.189 0.441 0.040
1.0 2.0 0.500 0.139 0.326 0.035
0.8 1.0 0.400 0.111 0.259 0.030
0.6 0.8 0.300 0.082 0.193 0.025
0.4 0.6 0.200 0.054 0.126 0.020
0.4 0.100 0.027 0.063 0.010
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817,330,079 1.1170Q 913,039, 430f 1.1174] 913,284,630[99.50
()
99.50,
99.50,
1 )
9 (2010 10 28 ) 604 604 1.0403 1.0403
10 (2011 10 28 ) 619 619 1.0422 1.0422
11 (2012 10 29 ) 682 682, 1.0460 1.0460
12 (2013 10 28 ) 739 739, 1.0460 1.0460
13 (2014 10 28 ) 782 783 1.0475 1.0485
14 (2015 10 28 ) 818 819 1.0479 1.0489
15 (2016 10 28 ) 787 788 1.0495 1.0505]
16 (2017 10 30 ) 817 817 1.0450, 1.0460]
17 (2018 10 29 ) 876 877 1.0422 1.0432
18 (2019 10 28 ) 914 914 1.0400; 1.0410]
2018 10 879 — 1.0422 —
11 881 — 1.0422 —
12 872 — 1.0422 —
2019 1 891 — 1.0425 —
2 894 — 1.0420, —
3 893 — 1.0424 —
4 893 — 1.0418] —
5 894 — 1.0419 —
6 894 — 1.0425 —
7 899 — 1.0420 —
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8 899 1.0432 —
9 908 1.0435 —
10 917, 1.0403 —
1
9 2009 10 29 2010 10 28 0.0000]
10 2010 10 29 2011 10 28 0.0000]
11 2011 10 29 2012 10 29 0.0000]
12 2012 10 30 2013 10 28 0.0000
13 2013 10 29 2014 10 28 0.0010
14 2014 10 29 2015 10 28 0.0010
15 2015 10 29 2016 10 28 0.0010
16 2016 10 29 2017 10 30 0.0010
17 2017 10 31 2018 10 29 0.0010
18 2018 10 30 2019 10 28 0.0010
9 2009 10 29 2010 10 28 0.62
10 2010 10 29 2011 10 28 0.18
11 2011 10 29 2012 10 29 0.36
12 2012 10 30 2013 10 28 0.00;
13 2013 10 29 2014 10 28 0.24
14 2014 10 29 2015 10 28 0.13
15 2015 10 29 2016 10 28 0.25
16 2016 10 29 2017 10 30 0.33
17 2017 10 31 2018 10 29 0.17
18 2018 10 30 2019 10 28 0.12
)
100
9 2009 10 29 2010 10 28 129,889,704 111,171,522
10 2010 10 29 2011 10 28 175,252,301 161,406,408
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11 2011 10 29 2012 10 29 118,790,788 61,267,944

12 2012 10 30 2013 10 28 336,466,215 282,032,475

13 2013 10 29 2014 10 28 295,619,332 255,279,268

14 2014 10 29 2015 10 28 417,839,515 383,565,547

15 2015 10 29 2016 10 28 206,969,169 237,588,827

16 2016 10 29 2017 10 30 269,881,858 238,533,308

17 2017 10 31 2018 10 29 254,786,814 195,910,076

18 2018 10 30 2019 10 28 138,379,679 100,445,635
2019 10 31

1,954,526,700 82.21

100,115,000, 4.21

299,854,000 12.61]

— 23,122,986 0.97

2,377,618,686 100.00

) ()

200,000,000 100.80) 201,608,000 100.83 201,676,000  0.100| 2022/3/20 | 8.48

180,000,000 100.27, 180,500,400 100.28 180,511,200  0.100| 2020/9/20 | 7.59

150,000,000 101.37 152,062,500 101.41 152,118,000  0.100| 2023/9/20 | 6.40)

150,000,000 101.28 151,929,000 101.33 152,007,000  0.100| 2023/6/20 | 6.39

150,000,000 100.60 150,912,000 100.63 150,951,000  0.100| 2021/9/20 | 6.35

150,000,000 100.18 150,279,000 100.18 150,283,500  0.100 2020/6/1 | 6.32

140,000,000 100.51 140,714,000 100.53 140,744,800  0.100| 2021/6/20 | 5.92

120,000,000, 100.99 121,188,000 101.03 121,237,200,  0.100| 2022/9/20 | 5.10)
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100,000,000 101.17] 101,179,000 101.224 101,227,000 0.100] 2023/3/20 | 4.26|
100,000,000 101.09| 101,092,000 101.13] 101,137,000,  0.100{2022/12/20( 4.25
100,000,000y 100.89 100,890,000y 100.924 100,927,000 0.100| 2022/6/20 | 4.24]
100,000,000 100.714 100,710,000 100.74 100,740,000 0.10012021/12/20| 4.24]
100,000,000 100.43} 100,431,000 100. 45} 100,450,000,  0.100| 2021/3/20 | 4.22
100,000,000 100. 34 100,349,000 100. 36| 100,363,000, 0.100)2020/12/20| 4.22]
100,000,000 100. 15 100,152,000 100. 15 100,154,000,  0.100| 2020/4/15 | 4.21
100,000,000y 100.124 100,128,000f 100.114 100,115,000, 1.580/2019/11/27| 4.21f

100,000,000 99.97 99,977,000 99.99 99,998,000] 0.001] 2020/4/13 | 4.21
100,000,000 99.94 99,945,000 99.98 99,988,000] 0.050] 2021/7/27 | 4.21
100,000,000 99.81] 99,816,000 99.86 99,868,000 0.010] 2021/7/20 | 4.20

)

82.21

4.21

12.61

99.03
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17
2018 10 29

18
2019 10 28

1,347,061 d
3,539,925 6,431,589
871,962,655 909,458,187
5,716,598 -
882,566,239 915,889,776
882,566,239 915,889,776
840,895 878,829
4,898,201 385,791
44,250 57,032
398,832 528,651

5 1

21,656 18,525
6,203,839 1,868,829
6,203,839 1,868,829
840,895,671 878,829,715
35,466,729 35,191,232
2,831,801 1,720,466
876,362,400 914,020,947
876,362,400 914,020,947
882,566,239 915,889,776
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17 18
2017 10 31 2018 10 30
2018 10 29 2019 10 28
- 3
654,656 44,838
654,656 44,841
2,038 1,852
88,124 109,337
794,316 999,985
43,421 38,755
927,899 1,149,929
1,582,555 1,105,088
1,582,555 1,105,088
1,582,555 1,105,088
219,927 14,199
35,159,794 35,466,729
11,131,971 5,851,346
11,131,971 5,851,346
8,621,513 4,157,125
8,621,513 4,157,125
840,895 878,829
35,466,729 35,191,232
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10 29 10 28
2018 10 30 2019 10 28
17 18
2018 10 29 2019 10 28
782,018,933 840,895,671
254,786,814 138,379,679
195,910,076 100,445,635
840,895,671 878,829,715
17 18
2017 10 31 2018 10 30
2018 10 29 2019 10 28
A 345,051 A 0
B 0 B 0
C 74,239,300 C 78,043,457
D 3,327,645 D 2,599,295
E + + 0+ 77,911,996 E + + 0+ 80,642,752
F (¢ ) 926 F Q1 ) 917
G 840,895 G 878,829
H Q ) 10 H Q ) 10
17 18
2017 10 31 2018 10 30
2018 10 29 2019 10 28
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390,349
390,349
18 2019 10 28
204,101
204,101
17 18
2018 10 29 2019 10 28
1 1.0422 |1 1.0400
¢! ) (10,422 Hl@ ) (10,400 )
@
@

35/88



EDINETOOOO
00000000000 DO00OmD((EL2430)
ooooodoooddoodnoodd

814,124,239 909,458,187
814,124,239 909,458,187
Q)
2018 10 29 2019 10 28

31,183,093 -
81,945,703 28,829,308
2,160,394,500 1,953,995,900
- 100,128,000
399,711,000 299,738,000
511,172 952,240
821 143,474
2,673,746,289 2,383,786,922
2,673,746,289 2,383,786,922
9,260,679 -
132 7
9,260,811 7
9,260,811 7
2,385,542,994 2,133,893,303
278,942,484 249,893,612
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