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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

19/108



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

20.315 15.315

20.315 15.315
20.315 15.315
550
20.315
350
2020 4 3
2020 1 31

20/108



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

200,000,000 4.84
3,895,836,059 94.29
— 35,706,486 0.86
4,131,542,545 100.00
) ()
3,748,879,965 1.0391)  3,895,461,172 1.0392  3,895,836,059 — —  |94.29
100,000,000 100.00 100,000,000 100.00 100,000,000  0.020{ 2020/7/1 | 2.42
100,000,000 100.00) 100,000,000 100.00] 100,000,000  0.020| 2020/5/19 | 2.42
()
4.84
94.29
99.14
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)
49 (2010 5 19 ) 8,124 8,140 1.0000) 1.0019
50 (011 5 19 ) 7,704 7,712 1.0000) 1.0011]
51 (012 5 21 ) 7,262 7,270 1.0000) 1.0010
52 (2013 5 20 ) 6,852 6,858 1.0000) 1.0009)
53 (2014 5 19 ) 6,203 6,208 1.0000) 1.0009)
54 (2015 5 19 ) 5,892 5,896 1.0000) 1.0007,
55 (2016 5 19 ) 5,465 5,467 1.0000) 1.0005
56 (017 5 22 ) 4,910 4,910 1.0000) 1.0002
57 (018 5 21 ) 4,433 4,433 0.9998 0.9998
58 (2019 5 20 ) 4,166 4,166 0.9998 0.9998
2019 1 4,383 — 0.9998 —
2 4,340 — 0.9998 —
3 4,269 — 0.9998 —
4 4,183 — 0.9998 —
5 4,361 — 0.9998 —
6 4,339 — 0.9998 —
7 4,304 — 0.9998 —
8 4,270 — 0.9998 —
9 4,247 — 0.9998 —
10 4,212 — 0.9998 —
11 4,184 — 0.9998 —
12 4,156 — 0.9998 —
2020 1 4,131 — 0.9998 —
49 2000 5 20 2010 5 19 0.001912
50 2010 5 20 2011 5 19 0.001098
51 2011 5 20 2012 5 21 0.001030)
52 2012 5 22 2013 5 20 0.000866
53 2013 5 21 2014 5 19 0.000903
54 2014 5 20 2015 5 19 0.000677,
55 2015 5 20 2016 5 19 0.000483
56 2016 5 20 2017 5 22 0.000182
57 2017 5 23 2018 5 21 0.000000)
58 2018 5 22 2019 5 20 0.000000)
2010 5 21 2019 11 20 —
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49 2009 5 20 2010 5 19 0.19
50 2010 5 20 2011 5 19 0.11
51 2011 5 20 2012 5 21 0.10;
52 2012 5 22 2013 5 20 0.09
53 2013 5 21 2014 5 19 0.09
54 2014 5 20 2015 5 19 0.07
55 2015 5 20 2016 5 19 0.05
56 2016 5 20 2017 5 22 0.02
57 2017 5 23 2018 5 21 0.02
58 2018 5 22 2019 5 20 0.00;

2019 5 21 2019 11 20 0.00;

)
100

49 2009 5 20 2010 5 19 484,232,359 1,065,756,168
50 2010 5 20 2011 5 19 471,867,952 892,481,985
51 2011 5 20 2012 5 21 450,038,237 891,490,782
52 2012 5 22 2013 5 20 448,901,460 859,201,426
53 2013 5 21 2014 5 19 421,064,067 1,070,273,556
54 2014 5 20 2015 5 19 322,437,137 632,977,985
55 2015 5 20 2016 5 19 321,425,107 749,183,152
56 2016 S5 20 2017 5 22 306,648,439 861,673,202
57 2017 5 23 2018 5 21 294,913,836 770,382,633
58 2018 5 22 2019 5 20 265,196,280 532,781,749

2019 5 21 2019 11 20 208,928,868 178,488,410

2020 1 31
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17,198,331,146 25.28

9,137,444,312 13.43

35,762,457,039 52.57

3,999,966,901 5.88

— 1,934,458,773 2.84

68,032,658,167 100.00

) ()

3,100,000, 000 100.18  3,105,763,500 100.18]  3,105,763,500| 2.084| 2020/3/4 | 4.57)
2,850,000, 000, 101.49  2,892,580,401 101.49)  2,892,580,401| 2.650| 2020/8/25 | 4.25)
2,500,000, 000 100.05  2,501,301,790 100.05|  2,501,301,790| 0.387| 2020/3/19 | 3.68
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]  2,100,165,000 100.00]  2,100,165,000| 0.001f 2020/5/26 | 3.09
2,000,000, 000 —  1,999,973,260 —  1,999,990,046 — 202074730 | 2.94
1,700,000,000 100.00  1,700,079,000 100.00f  1,700,079,000( 0.001] 2020/5/11 | 2.50)
1,400,000,000 100.02  1,400,384,693 100.02{  1,400,384,693 0.412] 2020/2/25 | 2.0
1,300,000,000 101.13  1,314,701,640 101.13]  1,314,701,640| 1.790| 2020/9/18 | 1.93
1,300,000,000 100.74  1,309,653,200 100.74  1,309,653,200|  1.056(2020/10/22 1.93
1,200,000,000 100.58  1,207,066,038 100.58]  1,207,066,038|  1.040| 2020/8/25 | 1.77)
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1,100,000, 000 100.07]  1,100,858,162 100.07  1,100,858,162] 0.237] 2020/5/28 | 1.62)
1,000,000, 000 100.72  1,007,271,668 100.72|  1,007,271,668] 0.980/2020/10/28| 1.48)
1,000,000, 000 100.10]  1,001,010,441 100.10|  1,001,010,441 0.101|2020/12/18| 1.47]
1,000,000, 000 100.09  1,000,951,207 100.09]  1,000,951,207| 0.101{2020/11/30| 1.47]
1,000,000, 000 100.09  1,000,936,334 100.09|  1,000,936,334] 0.262] 2020/6/2 | 1.47)
1,000,000, 000 100.08  1,000,810,953 100.08]  1,000,810,953| 0.162| 2020/7/22 | 1.47]
1,000,000,000 100.08  1,000,801,430 100.08]  1,000,801,430| 0.101|2020/10/15| 1.47]
1,000,000, 000 100.07|  1,000,724,483 100.07|  1,000,724,483| 0.101| 202079718 | 1.47]
1,000,000, 000 100.03  1,000,376,036 100.03]  1,000,376,036| 0.225| 202073727 | 1.47]
1,000,000, 000 100.02  1,000,278,884 100.02|  1,000,278,884] 0.137| 202073727 | 1.47)
1,000,000, 000 - 999,980,438 — 999,990,934 —{ 202075720 | 1.47]
1,000,000,000 — 999,975,425 — 999,985,921 —1{2020/7/20 | 1.47]
950,000,000 100.11] 951,059,244 100.11 951,059,244  1.520] 2020/2/26 | 1.40)
930,000,000 100.10) 930,986,970 100.10 930,986,970|  0.120{2020/11/30| 1.37,
900,000,000 100.89) 908,027,829 100.89 908,027,829  1.430| 2020/9/28 | 1.33
900,000,000 100.02 900,201,364 100.02 900,201,364  0.250| 202072727 | 1.32)
800,000,000 100.44 803,545,813 100.44 803,545,813  1.380| 2020/5/28 | 1.18
700,000,000 100.35 702,466,554 100.35 702,466,554 1.580| 202074723 | 1.03
700,000,000 100.1§ 701,150,296 100.16 701,150,296|  1.900 2020/3/2 | 1.03
)

25.28

13.43

52.57
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57 58

2018 5 21 2019 5 20
7,070 4,990
2,202,934 -
36,312,857 19,871,975
399,998,144 100,000,000
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