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FTSE Fixed Income

J.P. Morgan Securities LLC

1962 20
............ 27 50 25
1962 21 2001 19
............ 110 100
2001 20 2002 22
............ 11 10
2002 23 2017 19
............ 20
2017 20 2017
............ 20
0.707
10
7 0.7070 0.1730 0.4840 0.0500
6 7 0.6464 0.1582 0.4425 0.0457
5 6 0.5427 0.1328 0.3715 0.0384
4 5 0.4393 0.1075 0.3007 0.0311
0.40 4 0.4000 0.0979 0.2738 0.0283
0.35 0.40 0.3500 0.0856 0.2396 0.0248
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0.30 0.35 0.3000 0.0734 0.2054 0.0212
0.25 0.30 0.2500 0.0612 0.1711 0.0177
0.20 0.25 0.2000 0.0490 0.1369 0.0141
0.15 0.20 0.1500 0.0367 0.1027 0.0106
0.14 0.15 0.1000 0.0244 0.0685 0.0071
0.13 0.14 0.0840 0.0206 0.0575 0.0059
0.12 0.13 0.0680 0.0166 0.0466 0.0048
0.11 0.12 0.0520 0.0127 0.0356 0.0037
0.10 0.11 0.0360 0.0089 0.0246 0.0025
0.09 0.10 0.0200 0.0049 0.0137 0.0014
0.08 0.09 0.0180 0.0044 0.0123 0.0013
0.07 0.08 0.0160 0.0039 0.0110 0.0011
0.06 0.07 0.0140 0.0034 0.0096 0.0010
0.05 0.06 0.0120 0.0030 0.0082 0.0008

0.05 0.0100 0.0025 0.0068 0.0007

2016 6 21
0.0011
0.0011 0.0002 0.0008 0.0001
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200,000,000 3.38
5,674,883,199 95.77
— 50,671,53] 0.86
5,925,554,730 100.00
) ()
5,460,819, 091 1.0391)  5,674,337,118 1.0392  5,674,883,199 —  —  ]9%.77
100,000,000 100.00 100,000,000 100.00 100,000,000  0.020{ 2020/7/1 | 1.69
100,000,000 100.00) 100,000,000 100.00] 100,000,000  0.020| 2020/5/19 | 1.69
()
3.38
95.77
99.14
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)
48 (2009 11 19 ) 12,934 12,969 1.0000 1.0027
49 (2010 11 24 ) 11,926 11,943 1.0000 1.0014
50 (011 11 21 ) 11,176 11,188 1.0000 1.0010
51 (2012 11 19 ) 10,610 10,620 1.0000 1.0010
52 (2013 11 19 ) 9,764 9,773 1.0000 1.0009
53 (2014 11 19 ) 9,250 9,257 1.0000 1.0008
54 (2015 11 19 ) 8,585 8,590 1.0000 1.0006
55 (2016 11 21 ) 7,627 7,629 1.0000 1.0003
56 (2017 11 20 ) 6,617 6,617 0.9999) 0.9999
57 (2018 11 19 ) 6,104 6,104 0.9998 0.9998
2018 7 6,317 — 0.9998 —
8 6,257 — 0.9998 —
9 6,210 — 0.9998 —
10 6,134 — 0.9998 —
11 6,272 — 0.9998 —
12 6,216 — 0.9998 —
2019 1 6,181 — 0.9998 —
2 6,146 — 0.9998 —
3 6,085 — 0.9998 —
4 6,022 — 0.9998 —
5,994 — 0.9998 —
6 5,972 — 0.9998 —
7 5,925 — 0.9998 —
48 2008 11 20 2009 11 19 0.002688
49 2009 11 20 2010 11 24 0.001423
50 2010 11 25 2011 11 21 0.001011
51 2011 11 22 2012 11 19 0.000975
52 2012 11 20 2013 11 19 0.000894
53 2013 11 20 2014 11 19 0.000796
54 2014 11 20 2015 11 19 0.000573
55 2015 11 20 2016 11 21 0.000347
56 2016 11 22 2017 11 20 0.000000
57 2017 11 21 2018 11 19 0.000000
2018 11 20 2019 5 19 —

22/96



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

48 2008 11 20 2009 11 19 0.27
49 2009 11 20 2010 11 24 0.14
50 2010 11 25 2011 11 21 0.10;
51 2011 11 22 2012 11 19 0.10
52 2012 11 20 2013 11 19 0.09
53 2013 11 20 2014 11 19 0.08
54 2014 11 20 2015 11 19 0.06
55 2015 11 20 2016 11 21 0.03
56 2016 11 22 2017 11 20 0.01
57 2017 11 21 2018 11 19 0.01

2018 11 20 2019 5 19 0.00;

100

48 2008 11 20 2009 11 19 529,704,370 2,023,099,186
49 2009 11 20 2010 11 24 492,411,182 1,500,755,491
50 2010 11 25 2011 11 21 515,101,962 1,264,246,588
51 2011 11 22 2012 11 19 465,275,386 1,032,110,591
52 2012 11 20 2013 11 19 385,642,318 1,231,091,705
53 2013 11 20 2014 11 19 332,393,478 846,424,470
54 2014 11 20 2015 11 19 327,471,323 992,208,186
55 2015 11 20 2016 11 21 332,164,904 1,290,758,865
56 2016 11 22 2017 11 20 314,238,173 1,323,237,429
57 2017 11 21 2018 11 19 264,766,148 777,301,648

2018 11 20 2019 5 19 204,718,857 298,982,664

2019 7 31
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17,078,947,680 24.45

10,864,689,362 15.55

37,750,667,627 54.04

1,000,000,000 1.43

38,750,667,627 55.47,

— 3,164,023,012 4.53

69,858,327,681 100.00

) ()

3,100,000, 000, 101.20]  3,137,378,380 101.20]  3,137,378,380| 2.084| 2020/3/4 | 4.49
2,100,000, 000, 100.22]  2,104,808,646 100.22  2,104,808,646 0.387| 2020/3/19 | 3.01]
2,000,000, 000, 100.80]  2,016,149,810Q 100.80  2,016,149,810 2.1102019/12/20| 2.89

2,000,000,000] 100.00]  2,000,136,894 100.00f 2,000,136,894] 0.406] 2019/8/5 | 2.86

1,900,000, 000 100.72f  1,913,813,000 100.72  1,913,813,0000 1.4

hay

0| 2020/1/28 | 2.74

1,700,000, 000 100. 34 1,705,946,925 100.34 1,705,946,925 1.6

B

0/2019/10/18| 2.44]

1,700,000,000 100.00f  1,700,079,000 100.00] 1,700,079,000( 0.001) 2020/5/11 | 2.43]

1,400,000,000] 100.21 1,402,970,077 100.21 1,402,970,077] 0.4

ary

21 2020/2/25 | 2.0

1,400,000,000] 100.01 1,400,217,067| 100.01f  1,400,217,067| 0.510] 2019/8/7 | 2.00
1,100,000, 000 100.19 1,102,136,594 100.19 1,102,136,594] 0.237] 2020/5/28 | 1.58
1,100,000,000] 100.08; 1,100,903,279 100.08(  1,100,903,279 1.474) 2019/8/20 | 1.58
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1,000,000,000] 100.22 1,002,217,342 100.22(  1,002,217,342 0.262] 2020/6/2 | 1.43
1,000,000,000] 100.09, 1,000,964,468] 100.09] 1,000,964,468 0.137| 2020/3/27 | 1.43]
1,000,000, 000f 100.06 1,000,613,250 100.06(  1,000,613,250| 0.240[2019/10/25| 1.43
1,000,000,000] 100.00]  1,000,000,000 100.00f  1,000,000,000 0.030] 2020/1/14 | 1.43
950,000, 000f 100. 86 958,217,580, 100. 86} 958,217,580  1.520| 2020/2/26 | 1.37
900,000, 000f 100.49 904,450,865 100. 49| 904,450,865 1.54012019/11/25| 1.29|
900,000, 000f 100. 10} 900,981,072 100. 10} 900,981,072  0.2732019/12/20| 1.29
850,000, 000f 100.04f 850,359,582 100.04 850,359,582 0.15012019/10/25| 1.22]
800,000, 000f 101.13 809,055,141 101.13} 809,055,141  1.380 2020/5/28 | 1.16|
800,000, 000] 100.25 802,074,687 100.25 802,074,687 1.875 2019/9/20 | 1.15
800,000,000} 100.06] 800,501,138, 100. 06} 800,501,138 1.718 2019/8/12 | 1.15|
700,000, 000f 101. 10} 707,728,112 101.10f 707,728,112 1.900] 2020/3/2 | 1.01
700,000, 000] 100.51 703,637,200 100.51 703,637,200 1.36012019/12/18| 1.01f
700,000, 000f 100.42 702,981,390, 100.42] 702,981,390 1.4052019/11/20| 1.0]f
700,000, 000] 100.06 700,487,520 100.06 700,487,520 0.080 2020/6/12 | 1.00|
700,000, 000f 100.00f 700,063,000 100.00f 700,063,000 0.001) 2020/5/26 | 1.00|
620,000, 000f 100.85 625,279,482 100. 85 625,279,482  1.350| 2020/3/19 | 0.90
620,000, 000] 100.12 620,769,554 100.12] 620,769,554 1.600 2019/8/28 | 0.89
600,000, 000f 100.87| 605,277,531 100. 87} 605,277,531 1.420) 2020/3/16 | 0.87]
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56 57
29 11 20 30 11 19
8,034 5,120
60,210,905 50,188,635
699,976,786 400,000,000
5,876,451,242 5,661,883,205
71,824 42,478
- 56
6,636,718,791 6,112,119,494
6,636,718,791 6,112,119,494
18,776,321 7,233,377
7,047 6,442
70,392 64,262
74 89
37,949 34,656
18,891,783 7,338,826
18,891,783 7,338,826
6,618,280,787 6,105,745,287
453,779 964,619
6,617,827,008 6,104,780,668
6,617,827,008 6,104,780,668
6,636,718,791 6,112,119,494
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56 57

28 11 22 29 11 21
29 11 20 30 11 19

1,156,002 107,190

1,408,478 544,823

252,476 437,633
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