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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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300,000,000 4.55
6,244,065, 430 94.73
— 47,032,177 0.71
6,591,097, 607 100.00)
¢ (H
6,008,531,015| 1.0391 6,243,464 ,578] 1.0392 6,244 ,065,430| — — 94.73
200,000,000 100. 00 200,000,000 100.00] 200,000,000 0.020] 2020/7/1 | 3.03]
100,000,000 100. 00 100,000,000 100.00] 100,000,000 0.020] 2020/5/19 | 1.52]
)
4.55
94.73
99.29
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)
49 (2010 6 21 ) 11,831 11,853 1.0000 1.0018
50 (2011 6 20 ) 11,115 11,127 1.0000 1.0011
51 (2012 6 19 ) 10,693 10,703 1.0000 1.0010
52 (2013 6 19 ) 10,034 10,043 1.0000 1.0009
53 (2014 6 19 ) 9,448 9,456 1.0000 1.0008
54 (2015 6 22 ) 9,102 9,108 1.0000 1.0007
55 (2016 6 20 ) 8,579 8,583 1.0000 1.0005
56 (2017 6 19 ) 7,804 7,805 1.0000 1.0001
57 (2018 6 19 ) 7,194 7,194 0.9998 0.9998
58 (2019 6 19 ) 6,721 6,721 0.9998 0.9998
2019 2 7,019 — 0.9998 —
3 6,919 — 0.9998 —
4 6,811 — 0.9998 —
5 6,746 — 0.9998 —
6 6,999 — 0.9998 —
7 6,948 — 0.9998 —
8 6,890 — 0.9998 —
9 6,852 — 0.9998 —
10 6,799 — 0.9998 —
11 6,768 — 0.9998 —
12 6,686 — 0.9998 —
2020 1 6,645 — 0.9998 —
2 6,591 — 0.9998 —
49 2009 6 23 2010 6 21 0.001801
50 2010 6 22 2011 6 20 0.001096
51 2011 6 21 2012 6 19 0.001017
52 2012 6 20 2013 6 19 0.000896
53 2013 6 20 2014 6 19 0.000849
54 2014 6 20 2015 6 22 0.000655
55 2015 6 23 2016 6 20 0.000461
56 2016 6 21 2017 6 19 0.000143
57 2017 6 20 2018 6 19 0.000000
58 2018 6 20 2019 6 19 0.000000
2019 6 20 2019 12 19 —
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49 2009 6 23 2010 6 21 0.18
50 2010 6 22 2011 6 20 0.11
51 2011 6 21 2012 6 19 0.10;
52 2012 6 20 2013 6 19 0.09
53 2013 6 20 2014 6 19 0.08
54 2014 6 20 2015 6 22 0.07
55 2015 6 23 2016 6 20 0.05
56 2016 6 21 2017 6 19 0.01
57 2017 6 20 2018 6 19 0.02
58 2018 6 20 2019 6 19 0.00;

2019 6 20 2019 12 19 0.00;

100

49 2009 6 23 2010 6 21 929,756,152 1,392,530,574
50 2010 6 22 2011 6 20 854,234,811 1,570,545,479
51 2011 6 21 2012 6 19 787,430,917 1,209,883,522
52 2012 6 20 2013 6 19 530,161,708 1,188,757,644
53 2013 6 20 2014 6 19 450,146,665 1,036,172,100;
54 2014 6 20 2015 6 22 463,697,492 809,354,381
55 2015 6 23 2016 6 20 507,534,156 1,030,608, 286
56 2016 6 21 2017 6 19 477,226,750 1,252,325,136
57 2017 6 20 2018 6 19 347,137,132 956,179,392
58 2018 6 20 2019 6 19 317,981,756 790,623,334

2019 6 20 2019 12 19 300,674,646 298,667,048

2020 2 28
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14,823,889,404 21.90,

8,834,623,590, 13.05

37,160,242,401 54.90

3,999,974,545 5.91

— 2,865,442,198 4.23

67,684,172,138 100.00

) ()

3,100,000,000 100.03  3,100,952,540 100.03]  3,100,952,540| 2.084| 2020/3/4 | 4.58
2,850,000,000 101.29  2,886,823,545 101.29]  2,886,823,545| 2.650| 2020/8/25 | 4.27
2,500,000,000 100.02  2,500,622,566 100.02]  2,500,622,566| 0.387| 2020/3/19 | 3.69
2,500,000,000 100.00]  2,500,125,000 100.00|  2,500,125,0000 0.001] 2020/6/19 | 3.69
2,100,000,000 100.00]  2,100,165,000 100.00|  2,100,165,0000  0.001) 2020/5/26 | 3.10)
2,000,000,000 —{  1,999,973,260) —{  1,999,993,098 —| 2020/4/30 | 2.95
1,800,000,000 100.10]  1,801,844,140 100.10|  1,801,844,140| 0.100] 2021/2/25 | 2.66
1,700,000,000 100.00]  1,700,079,000 100.00|  1,700,079,0000  0.001) 2020/5/11 | 2.51
1,500,000,000, 101.36  1,520,452,509 101.36]  1,520,452,509| 1.560] 2021/1/20 | 2.25
1,300,000,000 100.99  1,312,927,560 100.99]  1,312,927,560| 1.790] 2020/9/18 | 1.94
1,300,000,000 100.66/  1,308,636,016 100.66]  1,308,636,016| 1.056/2020/10/22| 1.93
1,200,000,000 100.50/  1,206,113,814 100.50|  1,206,113,814f  1.040| 2020/8/25 | 1.78
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1,100,000,000 100.08)  1,100,887,908 100.08]  1,100,887,908 0.217| 2020/7/15 | 1.63
1,100,000,000 100.06|  1,100,663,618 100.06{  1,100,663,618) 0.237| 2020/5/28 | 1.63
1,000,000,000 100.65  1,006,523,480 100.65|  1,006,523,480] 0.980/2020/10/28| 1.49
1,000,000,000 100.21]  1,002,179,850 100.21]  1,002,179,850] 0.230 2021/1/27 | 1.48
1,000,000,000 100.09  1,000,926,077 100.09|  1,000,926,077| 0.101|2020/12/18| 1.48
1,000,000,000 100.08)  1,000,869,139 100.08]  1,000,869,139 0.101{2020/11/30| 1.48
1,000,000,000 100.07  1,000,741,398 100.07|  1,000,741,398) 0.262] 2020/6/2 | 1.48
1,000,000,000 100.07  1,000,717,710 100.07]  1,000,717,710| 0.101|2020/10/15| 1.48
1,000,000,000 100.06)  1,000,681,341 100.06]  1,000,681,341) 0.162] 2020/7/22 | 1.48
1,000,000,000 100.06|  1,000,642,751 100.06{  1,000,642,751 0.101| 2020/9/18 | 1.48
1,000,000,000 100.02  1,000,203,752 100.02]  1,000,203,752 0.225(2020/3/27 | 1.48
1,000,000,000 100.01f  1,000,174,556 100.01f  1,000,174,556( 0.137| 2020/3/27 | 1.48
1,000,000,000 — 999,980,438 — 999,993,230 —12020/5/20 | 1.48
1,000,000,000 — 999,975,425 — 999,988,217 —2020/7/20 | 1.48
930,000,000 100.09 930,903,810 100.09 930,903,810|  0.120{2020/11/30| 1.38
900,000,000 100.78 907,098,313 100.78 907,008,313  1.430( 2020/9/28 | 1.34
800,000,000 100.33 802,707,437 100.33 802,707,437|  1.380| 2020/5/28 | 1.19
700,000,000 100.23 701,638,622 100.23 701,638,622]  1.580( 202074723 | 1.04
)

21.90

13.05

54.90

5.91

95.77
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57 58

2018 6 19 2019 6 19
6,369 3,039
36,270,741 12,574,023
40,849,510 51,491,488
600,000,000 300,000,000
6,522,065,453 6,362,065,440
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