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FTSE Fixed Income LLC
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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
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0.35 0.40 0.3500 0.0856 0.2396 0.0248
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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2019 8 30
400,000,000 4.01
9,528,254,677 95.42
— 57,724,290 0.58
9,985,978,967 100.00
) ()
9,168,836,295 1.0391  9,527,337,795 1.0392 9,528,254,677 — —_ 95.42
200,000, 000f 100.00f 200,000,000 100. 00} 200,000,000 0.0201 2020/7/1 | 2.00|
200,000, 000f 100.00f 200,000,000 100. 00} 200,000,000( 0.020) 2020/5/19 | 2.00|
)

4.01

95.42

99.42
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)
48 (2009 12 21 ) 17,389 17,432 1.0000 1.0025
49 (2010 12 20 ) 16,608 16,630 1.0000; 1.0014
50 (2011 12 19 ) 15,771 15,788 1.0000; 1.0010]
51 (2012 12 19 ) 14,918 14,932 1.0000; 1.0010]
52 (2013 12 19 ) 14,137 14,150 1.0000; 1.0009
53 (2014 12 24 ) 13,404 13,415 1.0000; 1.0008
54 (2015 12 21 ) 12,664 12,671 1.0000; 1.0005]
55 (2016 12 19 ) 11,634 11,638 1.0000; 1.0003
56 (2017 12 19 ) 10,897 10,897 0.9999 0.9999
57 (2018 12 19 ) 10,224 10,224 0.9998 0.9998
2018 8 10,683 — 0.9998 —
9 10,578 — 0.9998 —
10 10,420, — 0.9998 —
11 10,308 — 0.9998 —
12 10,745 — 0.9998 —
2019 1 10,664 — 0.9998 —
2 10,577 — 0.9998 —
3 10,442 — 0.9998 —
4 10,308 — 0.9998 —
10,235 — 0.9998 —
6 10,176 — 0.9998 —
7 10,073 — 0.9998 —
8 9,985 — 0.9998 —
48 2008 12 25 2009 12 21 0.002479
49 2009 12 22 2010 12 20 0.001357
50 2010 12 21 2011 12 19 0.001047
51 2011 12 20 2012 12 19 0.000957
52 2012 12 20 2013 12 19 0.000878
53 2013 12 20 2014 12 24 0.000814
54 2014 12 25 2015 12 21 0.000547
55 2015 12 22 2016 12 19 0.000296
56 2016 12 20 2017 12 19 0.000000
57 2017 12 20 2018 12 19 0.000000
2018 12 20 2019 6 19 —
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48 2008 12 25 2009 12 21 0.25
49 2009 12 22 2010 12 20 0.14
50 2010 12 21 2011 12 19 0.10;
51 2011 12 20 2012 12 19 0.10
52 2012 12 20 2013 12 19 0.09
53 2013 12 20 2014 12 24 0.08
54 2014 12 25 2015 12 21 0.05
55 2015 12 22 2016 12 19 0.03
56 2016 12 20 2017 12 19 0.01
57 2017 12 20 2018 12 19 0.01

2018 12 20 2019 6 19 0.00;

)
100

48 2008 12 25 2009 12 21 1,452,169,477 2,540,571,622
49 2009 12 22 2010 12 20 1,304,379,031 2,085,129, 644
50 2010 12 21 2011 12 19 1,124,516,753 1,961,022,416
51 2011 12 20 2012 12 19 1,020,798,828 1,874,118,002
52 2012 12 20 2013 12 19 1,005,812,067 1,786,505,272
53 2013 12 20 2014 12 24 898,347,710 1,631,702,687
54 2014 12 25 2015 12 21 883,607,788 1,623,406,592
55 2015 12 22 2016 12 19 841,164,954 1,871,112,987
56 2016 12 20 2017 12 19 704,549,775 1,441,075,568
57 2017 12 20 2018 12 19 642,413,153 1,314,403,204

2018 12 20 2019 6 19 598,901,475 615,376,276

2019 8 30

23/99
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16,082,926,131 23.13

12,961,213,634 18.64

35,636,329,137 51.26

1,000,000,000 1.44

36,636,329,137 52.70

1,999,973,260 2.88

— 1,841,690,841 2.65

69,522,133,003 100.00

) ()

3,100,000, 000 101.03  3,132,223,780 101.03]  3,132,223,780| 2.084| 2020/3/4 | 4.51]
2,500,000, 000, 100.20  2,505,037,522 100.20(  2,505,037,522| 0.387| 2020/3/19 | 3.60)
2,000,000, 000 100.63  2,012,751,950 100.63]  2,012,751,950|  2.110{2019/12/20| 2.90)
2,000,000, 000 —  1,999,973,260 —  1,999,973,260 — 202074730 | 2.8
1,900,000,000 100.60  1,911,533,000 100.60f  1,911,533,000( 1.470| 2020/1/28 | 2.75)
1,700,000,000 100.21)  1,703,724,855 100.21)  1,703,724,855  1.640{2019/10/18| 2.45
1,700,000,000 100.00  1,700,079,000 100.00f  1,700,079,000( 0.001] 2020/5/11 | 2.45)
1,600,000,000 100.00]  1,600,135,000 100.00]  1,600,135,000| 0.001f 2020/5/26 | 2.30)
1,400,000,000 100.18  1,402,548,547 100.18  1,402,548,547| 0.412{ 2020/2/25 | 2.02)
1,100,000,000 100.17|  1,101,928,154 100.17|  1,101,928,154| 0.237| 2020/5/28 | 1.59)
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1,000,000,000] 100.20f  1,002,008,482 100.20] 1,002,008,482( 0.262 2020/6/2 | 1.44
1,000,000,000] 100.13  1,001,323,598 100.13]  1,001,323,598| 0.225( 2020/3/27 | 1.44
1,000,000,000] 100.08  1,000,852,688 100.08)  1,000,852,688( 0.137| 2020/3/27 | 1.44
1,000,000,000] 100.04f  1,000,420,350 100.04  1,000,420,350( 0.240/2019/10/25| 1.44
1,000,000, 000 100.00f  1,000,000,000 100.00,  1,000,000,000] 0.030f 2020/1/14 | 1.44
950,000, 000] 100.74 957,050, 460) 100.74 957,050,460 1.520( 2020/2/26 | 1.38]
900,000, 000] 100. 36} 903,323,615 100. 36} 903,323,615  1.540/2019/11/25 1.30
900,000,000 100.12 901,137,684 100.124 901,137,684  0.250( 2020/2/27 | 1.30|
900,000, 000] 100.08f 900,782,142 100. 08} 900,782,142| 0.2732019/12/20| 1.30|
850,000,000 100.02 850,252,092 100.024 850,252,092| 0.150(2019/10/25| 1.22]
800,000,000 101.014 808,156,881 101.014 808,156,881] 1.380( 2020/5/28 | 1.16|
800,000, 000] 100.10f 800,876,637 100. 10} 800,876,637 1.875| 2019/9/20 | 1.15
700,000,000 100.95 706,655,642 100. 95 706,655,642 1.900( 2020/3/2 | 1.02]
700,000,000 100. 47} 703,337,624 100.47] 703,337,624 1.5732019/12/20| 1.0]f
700,000,000 100.40 702,869, 950] 100. 40} 702,869,950, 1.360(2019/12/18| 1.01f
700,000, 000] 100.31 702,192, 240) 100.314 702,192,240 1.405(2019/11/20| 1.0]f
700,000, 000] 100. 06} 700,446,720 100. 06} 700,446,720  0.080| 2020/6/12 | 1.01
620,000,000 100.74 624,601,182 100.74 624,601,182 1.350( 2020/3/19 | 0.90|
600,000, 000] 100. 76} 604,589,301 100. 76| 604,589,301] 1.420( 2020/3/16 | 0.87]
600,000,000 100.36 602,211,144 100. 36} 602,211,144]  1.540(2019/11/25| 0.87]

25/99



EDINETOOOO
00000000000 DO00OmD((EL2430)
ooooooooooooooooodaod

)

23.13]

18.64]

52.70

2.88

97.35

& FHEE 2010 5.5 7 30 B

(2009 % 8 B E~2019 %8 A %)

[H
— SRR A AT R WA 9.998 A
12,000 __::"-“E-:'.J ﬂiﬁﬁn. ...... R gg 35 mﬂ
10,000
FESERTEMNERERM (MIEMN R0 50
8,000 Pl af-yYyoaTY,
a080 - g #nEERERESEN:. NNEs A EORARENE
i T Ed:LTHRELTLET,
4,000 - . - 00 FHREERARERENZ. 40rFIcRF105M,
- T TR SERASE-REC. ABSRES (BHUMER
Im“ =Tr==x | 100 BERL-LOELTHELE-EBREDLOTRECEI
3 5 W i o < CHEEEL,
2o0aiEE A FORE T ] 2013 R SR miTEaA el

26/99



EDINETOOOO
O00OO00000000000000(E12430)
Ooooooooooooboooononoad

F577 > FORRMARL

<HA H{rEE>

WI2rwF .

1 RoF - I¥=—F7F — - %
2 SUMITOMO MITSUI FINANCE 1t 0. 020% 20204E7THIB | 2 00%
'_l MITSUBISHI UFJ LEASE&FIN i1 ! 2020 198 2. 00%

HEI T ZFO T¥.
R F-IY—T7F

0.020% Iz
. K. QF
_lIfE_I_ZEIJSI!Ii‘I TSt (EEWET) g 2. 084% M

1 4 51%

= RS REAE (HHER TR 0.387% | 2020 198 | 3. 60%
H-S¥RUF JTRIBETE (iR 2_110% 2 009 |
= SRyl — z B[ 2 88%)|
ALERER (1 0%) 5 1.470% | 2020%1A288 | 2 75%)|

- : : : : 0.00 |

A0S

ZOI04E 20014 200124 20138 20044F 20154 20164 20074 20184 20194

EIr FOEMOEERR. GBS (BRI ERERL-4OLLTHELTEYET.
HHTrLFICE AFT—2RERYERA,
w0 EE. NV Es AFETORBETY.

372 AR SRERBICRY: SAREDERSYIT Stouny sus.

12 19

27/99



10

11

1962

1962

2001

20

21

20

16
............ 27 50
2001 19
............ 110
2002 22
............ 11

28/99

100

10

25

EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

2002 23 2017 19
............ 20
2017 20 2017
............ 20
www . nikkoam.com/
0120-25-1404
1962 20
............ 27 50 25
1962 21 2001 19
............ 110 100
2001 20 2002 22

............ 11
29/99

10



2002

2017

23

20

< E2EEFERE LD
(s) 1SHE{EO@E=7 > FITEM
IhEhTLAEHESLE2 TE
BB LI LFEL D

[=) {SEEBYE
MEEE

-

[b) BiEEEEE

EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

20

20

HEEE= (a) SEEMEOUEENS
Cb) BEME (7 FMEAICEE
HERGCEDIAR =HEBELEED

—————————— FHEME= i EEEET
tEH MEEERO®T
&l o o

[:::£> T A [:::ﬁ> e

(&) — k)

30/99



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

www . nikkoam.com/
0120-25-1404

1961 12 20

12 20 12 19 19 20
19

100

31/99

19



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

<R LEER GO ERGEEETI > Ra0FRIOMAN >

7 7
& X I b
a0 B i * g
—Hm—LT T [> = [> = [j it
= (BEHED S < 2 B i1 17 +
5 & = i i 2 8
= m m 4 T
o 3
: || :
1+t =] T
EREISHEE | B o
(1 mALE) K EE T EES e
e 4 &
Za—i el
(B 2O # X - ) o
=
=

www . nikkoam.com/

32/99



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

10

33/99



59

133

30 12 19

34/99

EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

38
12

57 29 12 20



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

56 57

29 12 19 30 12 19
13,666 9,084
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