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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 4.54
4,165,786,358 94.51
— 42,177,653 0.96
4,407,964,011 100.00
) ()
4,008,647, 381 1.0391)  4,165,385,494 1.0392  4,165,786,358 —  —  |94.51]
100,000,000 100.00 100,000,000 100.00 100,000,000  0.020{ 2020/7/1 | 2.27
100,000,000 100.00) 100,000,000 100.00] 100,000,000  0.020] 2020/5/19 | 2.27
()
4.54
94.51
99.04
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)
49 (2010 3 23 ) 8,391 8,408 1.0000) 1.0021]
50 (011 3 22 ) 8,023 8,033 1.0000) 1.0012
51 (012 3 21 ) 7,605 7,612 1.0000) 1.0010
52 (2013 3 21 ) 6,897 6,904 1.0000) 1.0009)
53 (2014 3 19 ) 6,345 6,351 1.0000) 1.0009)
54 (2015 3 19 ) 6,064 6,069 1.0000) 1.0007,
55 (016 3 22 ) 5,585 5,588 1.0000) 1.0005
56 (017 3 21 ) 5,131 5,132 1.0000) 1.0002
57 (2018 3 19 ) 4,806 4,806 0.9999 0.9999
58 (2019 3 19 ) 4,490 4,490 0.9998 0.9998
2018 11 4,723 — 0.9998 —
12 4,658 — 0.9998 —
2019 1 4,600 — 0.9998 —
2 4,547 — 0.9998 —
3 4,673 — 0.9998 —
4 4,629 — 0.9998 —
5 4,601 — 0.9998 —
6 4,572 — 0.9998 —
7 4,536 — 0.9998 —
4,498 — 0.9998 —
9 4,458 — 0.9998 —
10 4,430 — 0.9998 —
11 4,407 — 0.9998 —
49 2000 3 24 2010 3 23 0.002133
50 2010 3 24 2011 3 22 0.001202
51 2011 3 23 2012 3 21 0.000967,
52 2012 3 22 2013 3 21 0.000932
53 2013 3 22 2014 3 19 0.000899
54 2014 3 20 2015 3 19 0.000741]
55 2015 3 20 2016 3 22 0.000494
56 2016 3 23 2017 3 21 0.000222
57 2017 3 22 2018 3 19 0.000000)
58 2018 3 20 2019 3 19 0.000000)
2010 3 20 2019 9 19 —
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49 2009 3 24 2010 3 23 0.21
50 2010 3 24 2011 3 22 0.12
51 2011 3 23 2012 3 21 0.10;
52 2012 3 22 2013 3 21 0.09
53 2013 3 22 2014 3 19 0.09
54 2014 3 20 2015 3 19 0.07
55 2015 3 20 2016 3 22 0.05
56 2016 3 23 2017 3 21 0.02
57 2017 3 22 2018 3 19 0.01
58 2018 3 20 2019 3 19 0.01

2019 3 20 2019 9 19 0.00

)
100

49 2009 3 24 2010 3 23 574,820,625 946,904,676
50 2010 3 24 2011 3 22 476,589,234 844,096,446
51 2011 3 23 2012 3 21 429,074,975 847,362,360
52 2012 3 22 2013 3 21 415,081,198 1,122,466,119
53 2013 3 22 2014 3 19 423,413,175 975,417,364
54 2014 3 20 2015 3 19 349,516,890 630,676,360
55 2015 3 20 2016 3 22 331,813,738 810,979,577
56 2016 3 23 2017 3 21 314,769,690 768,878,216
57 2017 3 22 2018 3 19 279,685,363 604,358,235
58 2018 3 20 2019 3 19 251,948,872 567,341,303

2019 3 20 2019 9 19 213,664,848 236,552,732

2019 11 29
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12,629,203,209 18.50

9,642,945,253 14.13

39,720,628,567 58.19

1,000,000,000 1.47

40,720,628,567, 59.66

3,999,949,702 5.86

— 1,261,714,939 1.85

68,254,441,670 100.00

) ()

3,100,000, 000 100.53  3,116,588,160 100.53]  3,116,588,160| 2.084| 2020/3/4 | 4.57)
2,850,000, 000, 101.94  2,905,533,327 101.94f  2,905,533,327|  2.650| 2020/8/25 | 4.26)
2,500,000, 000 100.11)  2,502,830,044 100.11)  2,502,830,044| 0.387| 2020/3/19 | 3.67,
2,100,000, 000, 100.00]  2,100,165,000 100.00]  2,100,165,000( 0.001f 2020/5/26 | 3.08
2,000,000, 000, 100.12  2,002,445,108 100.12(  2,002,445,108  2.110/2019/12/20| 2.93
2,000,000, 000 100.00]  2,000,100,000) 100.00]  2,000,100,000( 0.001f 2020/6/19 | 2.93
2,000,000, 000, —  1,999,973,260 —  1,999,983,179 —{ 202074730 | 2.93
1,900,000, 000 100.24  1,904,617,000 100.24f  1,904,617,000( 1.470| 2020/1/28 | 2.79
1,700,000,000 100.00]  1,700,079,000 100.00]  1,700,079,000( 0.001f 2020/5/11 | 2.49
1,400,000,000 100.09  1,401,269,906 100.09|  1,401,269,906| 0.412( 2020/2/25 | 2.05)
1,300,000,000 101.43  1,318,693,320 101.43]  1,318,693,320| 1.790| 2020/9/18 | 1.93
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1,300,000, 000 100.91f  1,311,941,864 100.91)  1,311,941,864( 1.056/2020/10/22] 1.92
1,200,000,000] 100.76(  1,209,208,542 100.76]  1,209,208,542| 1.040f 2020/8/25 | 1.77|
1,100,000,000 100.114  1,101,295,886 100.11)  1,101,295,886( 0.237| 2020/5/28 | 1.61
1,000,000,000] 100.89  1,008,955,091 100.89]  1,008,955,091 0.980/2020/10/28| 1.48
1,000,000, 000 100.13  1,001,374,940 100.13]  1,001,374,940] 0.262( 2020/6/2 | 1.47|
1,000,000,000] 100.07f  1,000,763,675 100.07]  1,000,763,675( 0.225 2020/3/27 | 1.47
1,000,000,000] 100.05(  1,000,513,622 100.05  1,000,513,622| 0.137( 2020/3/27 | 1.47|
1,000,000,000] 100.00f  1,000,000,000 100.00]  1,000,000,000( 0.030| 2020/1/14 | 1.47
1,000,000,000] — 999,980,438 — 999,985,768, —{ 2020/5/20 | 1.47]
1,000,000, 000 — 999,975,425 — 999,980,755 —{ 2020/7/20 | 1.47]
950,000, 000] 100. 36} 953,510,196} 100. 36} 953,510,196] 1.520( 2020/2/26 | 1.40|
900,000, 000] 101.12 910,119, 240) 101.12 910,119,240[  1.430] 2020/9/28 | 1.33
900,000,000 100.06 900,584,404 100. 06} 900,584,404  0.250( 2020/2/27 | 1.32]
900,000, 000] 100.014 900,178,721 100.014 900,178,721]  0.2732019/12/20| 1.32]
800,000,000 100.67 805,432,159 100.67} 805,432,159] 1.380[ 2020/5/28 | 1.18]
700,000, 000] 100. 48] 703,402,483} 100. 48] 703,402,483 1.900f 2020/3/2 | 1.03]
700,000,000 100.09| 700,663,589 100. 09| 700,663,589 1.573]2019/12/20| 1.03
700,000,000 100.07} 700,542,625 100.07} 700,542,625 1.360(2019/12/18| 1.03]
700,000, 000] 100. 05} 700,418,091 100. 05 700,418,091]  0.135[ 2020/4/28 | 1.03]
)
18.50
1413
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