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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 4.43
4,275,543,669 94.61
— 43,343,805 0.96
4,518,887,474 100.00
) ()
4,114,264,501 1.0391)  4,275,132,243 1.0392  4,275,543,669 —  —  |94.6]
100,000,000 100.00 100,000,000 100.00 100,000,000  0.020{ 2020/7/1 | 2.21
100,000,000 100.00) 100,000,000 100.00] 100,000,000  0.020| 2020/5/19 | 2.21
()
4.43
94.61
99.04
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)
49 (2010 4 19 ) 8,775 8,793 1.0000 1.0020
50 (011 4 19 ) 8,201 8,211 1.0000 1.0012
51 (2012 4 19 ) 7,430 7,438 1.0000) 1.0010
52 (013 4 22 ) 7,024 7,030 1.0000) 1.0009
53 (014 4 21 ) 6,531 6,537 1.0000 1.0009
54 (2015 4 20 ) 6,269 6,274 1.0000) 1.0007,
55 (2016 4 19 ) 5,853 5,855 1.0000 1.0005
56 (2017 4 19 ) 5,265 5,266 1.0000) 1.0002
57 (2018 4 19 ) 4,856 4,856 0.9998 0.9998
58 (019 4 22 ) 4,555 4,555 0.9998 0.9998
2018 12 4,773 — 0.9998 —
2019 1 4,721 — 0.9998 —
2 4,672 — 0.9998 —
3 4,602 — 0.9998 —
4 4,775 — 0.9998 —
5 4,751 — 0.9998 —
6 4,730 — 0.9998 —
7 4,699 — 0.9998 —
8 4,667 — 0.9998 —
9 4,640 — 0.9998 —
10 4,611 — 0.9998 —
11 4,555 — 0.9998 —
12 4,518 — 0.9998 —
49 2009 4 21 2010 4 19 0.002003
50 2010 4 20 2011 4 19 0.001162
51 2011 4 20 2012 4 19 0.001012
52 2012 4 20 2013 4 22 0.000874
53 2013 4 23 2014 4 21 0.000896
54 2014 4 22 2015 4 20 0.000734
55 2015 4 21 2016 4 19 0.000455
56 2016 4 20 2017 4 19 0.000206
57 2017 4 20 2018 4 19 0.000000
58 2018 4 20 2019 4 22 0.000000
2019 4 23 2019 10 22 —
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49 2009 4 21 2010 4 19 0.20
50 2010 4 20 2011 4 19 0.12
51 2011 4 20 2012 4 19 0.10;
52 2012 4 20 2013 4 22 0.09
53 2013 4 23 2014 4 21 0.09
54 2014 4 22 2015 4 20 0.07
55 2015 4 21 2016 4 19 0.05
56 2016 4 20 2017 4 19 0.02
57 2017 4 20 2018 4 19 0.02
58 2018 4 20 2019 4 22 0.00;

2019 4 23 2019 10 22 0.00;

)
100

49 2009 4 21 2010 4 19 519,971,026 954,682,420
50 2010 4 20 2011 4 19 425,599,169 999,570,807
51 2011 4 20 2012 4 19 395,839,784 1,166,909,080
52 2012 4 20 2013 4 22 387,876,046 794,257,837
53 2013 4 23 2014 4 21 378,426,374 870,823,144
54 2014 4 22 2015 4 20 388,052,769 649,948,070
55 2015 4 21 2016 4 19 371,426,973 788,149,159
56 2016 4 20 2017 4 19 271,266,002 859,257,720
57 2017 4 20 2018 4 19 241,581,506 649,781,440
58 2018 4 20 2019 4 22 240,249,112 541,079,829

2019 4 23 2019 10 22 234,049,399 169,197,418

2019 12 30
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17,582,601,426 25.80

9,041,904,913 13.27

35,904,310,579 52.68

1,000,000,000 1.47

36,904,310,579 54.19

3,999,958, 165 5.87

— 629,338,810 0.92

68,158,113,893 100.00

) ()

3,100,000, 000 100.36  3,111,261,740 100.36|  3,111,261,740| 2.084| 2020/3/4 | 4.56)
2,850,000, 000, 101.72  2,899,159,665 101.72[  2,899,159,665 2.650| 2020/8/25 | 4.25)
2,500,000, 000 100.08  2,502,078,046 100.08]  2,502,078,046| 0.387| 2020/3/19 | 3.67,
2,500,000, 000, 100.00]  2,500,125,000 100.00]  2,500,125,000( 0.001f 2020/6/19 | 3.67)
2,100,000, 000, 100.00  2,100,165,000 100.00f  2,100,165,000( 0.001] 2020/5/26 | 3.08
2,000,000, 000 —  1,999,973,260 —  1,999,986,558 — 202074730 | 2.93
1,900,000, 000 100.11  1,902,261,000 100.12f  1,902,261,000( 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
1,400,000,000 100.05  1,400,834,325 100.05|  1,400,834,325 0.412( 2020/2/25 | 2.0§)
1,300,000,000 101.28  1,316,729,160 101.28]  1,316,729,160| 1.790| 2020/9/18 | 1.93
1,300,000,000 100.83  1,310,815,696 100.83]  1,310,815,696| 1.056(2020/10/22 1.92)
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1,200,000,000] 100.67  1,208,154,294 100.67]  1,208,154,294(  1.040| 2020/8/25| 1.77
1,100,000, 000 100.09  1,101,080,498 100.09 1,101,080,498 0.237( 2020/5/28 | 1.62]
1,000,000,000 100.81  1,008,126,740 100.81)  1,008,126,740( 0.980/2020/10/28| 1.48
1,000,000,000] 100.11f  1,001,159,118 100.11)  1,001,159,118( 0.262 2020/6/2 | 1.47
1,000,000,000] 100.1Y  1,001,106,857 100.11)  1,001,106,857| 0.101{2020/12/18| 1.47|
1,000,000,000] 100.09(  1,000,959,081 100.09]  1,000,959,081 0.162| 2020/7/22 | 1.47
1,000,000,000] 100.08(  1,000,897,110 100.08  1,000,897,110] 0.101{2020/10/15| 1.47|
1,000,000,000 100.08  1,000,817,891 100.08/  1,000,817,891 0.101) 2020/9/18 | 1.47
1,000,000,000] 100.05(  1,000,572,932 100.05  1,000,572,932( 0.225 2020/3/27 | 1.47
1,000,000, 000 100.03  1,000,398,116 100.03]  1,000,398,116( 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 — 999,988,310 — 2020/5/20 | 1.47|
1,000,000,000 — 999,975,425 — 999,983,297 —{ 2020/7/20 | 1.47]
950,000, 000] 100.24 952,304,172 100. 24 952,304,172]  1.520( 2020/2/26 | 1.40|
900,000,000 101.01 909,090,133 101.014 909,090,133|  1.430[ 2020/9/28 | 1.33]
900,000, 000] 100.04 900,395,924 100.04 900,395,924]  0.250( 2020/2/27 | 1.32]
800,000,000 100. 56} 804,503,957 100. 56} 804,503,957  1.380| 2020/5/28 | 1.18
700,000,000 100. 48] 703,412,762 100. 48] 703,412,762| 1.580( 2020/4/23 | 1.03]
700,000, 000] 100.32 702,294,264 100.32] 702,294,264 1.900( 2020/3/2 | 1.03]
)

25.80,

13.27,

54.15
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57 58

2018 4 19 2019 4 22
6,653 4,156
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