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FTSE Fixed Income

J.P. Morgan Securities LLC
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0.33 0.10 0.20 0.03

20/87



0.1

21/87

0.1

EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

0.55 0.5



NISA

20

80

15.315

22187

EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

20.315 15.315
20.315 15.315
20.315 15.315
120
NISA 20
( )



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

( )
( )
( )
<HERICET B4 A —VE>
1) OIBE e
A } r& EE-'%J(:E?R}
1
= E == Ee- - T
Al AL
2 2 || gk
{635 Z || &2 BEIED
Bl & M || & B8 OIERITA SEEHL
e " 7
i &
0y . ono DS
pES| - reEsEeiaE
S 2T ML S (RIS IR
-Eﬁ A
- o 5
20
}E}% % £z || smeo
L fi LB FHEDERITA
7S 7
ey
A
2020 10 27
2020 7 31

993,176,773 100.11

— 1,055,537 0.11

992,121,236 100.00

23/87



EDINETOOOO

00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

()

742,007,302 1.3334 989,392,537 1.3385 993,176,773]100.11]

)
100.11
100.11
)

1 011 7 25 ) 102 102 1.0205 1.0205
2 (012 1 25 ) 103 103 1.0393 1.0393
3 (012 7 25 ) 107 107 1.0724 1.0724
4 (013 1 25 ) 106 106 1.0631 1.0631]
5 (013 7 25 ) 107 107 1.0722 1.0722
6 (014 1 27 ) 110 110 1.1095 1.1095
7 014 7 25 ) 112 112 1.1219 1.1219
8 (015 1 26 ) 117 117 1.1728 1.1728
9 (015 7 27 ) 115 116 1.1579 1.1609
10 (016 1 25 ) 117 118 1.1774 1.1804
11 (016 7 25 ) 453 454 1.2755 1.2785
12 (017 1 25 ) 273 274 1.1870 1.1900
13 (017 7 25 ) 344 345 1.1706 1.1738
14 (018 1 25 ) 406 407 1.1546 1.1576
15 (018 7 25 ) 763 765 1.1423 1.1453
16 (019 1 25 ) 672 674 1.1400 1.1430
17 (019 7 25 ) 1,044 1,047 1.1574 1.1604
18 (020 1 27 ) 1,667 1,671 1.1320 1.1350
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19 (2020 7 27 ) 997, 1,000 1.0892 1.0922
2019 7 1,066 —] 1.1579 —
8 1,086 — 1.1796 —
9 1,184 — 1.1540 ]
10 1,256 — 1.1447 —
11 1,430 — 1.1367 —
12 1,607 — 1.1292 —
2020 1 1,489 — 1.1329 —
2 1,425 — 1.1417 —
3 1,218 — 1.1122 —
4 1,155 —] 1.1131] —
5 1,130 —] 1.1024] —
6 1,047 —] 1.0912) —
7 992 — 1.0932 —

1
1 2011 2 25 2011 7 25 0.0000)
2 2011 7 26 2012 1 25 0.0000)
3 2012 1 26 2012 7 25 0.0000)
4 2012 7 26 2013 1 25 0.0000)
5 2013 1 26 2013 7 25 0.0000)
6 2013 7 26 2014 1 27 0.0000)
7 2014 1 28 2014 7 25 0.0000)
8 2014 7 26 2015 1 26 0.0000)
9 2015 1 27 2015 7 27 0.0030)
10 2015 7 28 2016 1 25 0.0180
11 2016 1 26 2016 7 25 0.0180
12 2016 7 26 2017 1 25 0.0180
13 2017 1 26 2017 7 25 0.0180
14 2017 7 26 2018 1 25 0.0180
15 2018 1 26 2018 7 25 0.0180
16 2018 7 26 2019 1 25 0.0180
17 2019 1 26 2019 7 25 0.0180
18 2019 7 26 2020 1 27 0.0180
19 2020 1 28 2020 7 27 0.0180
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1 2011 2 25 2011 7 25 2.05
2 2011 7 26 2012 1 25 1.84
3 2012 1 26 2012 7 25 3.18
4 2012 7 26 2013 1 25 0.87
5 2013 1 26 2013 7 25 0.86
6 2013 7 26 2014 1 27 3.48
7 2014 1 28 2014 7 25 1.12
8 2014 7 26 2015 1 26 4.54
9 2015 1 27 2015 7 27 1.01
10 2015 7 28 2016 1 25 3.24
11 2016 1 26 2016 7 25 9.86
12 2016 7 26 2017 1 25 5.53
13 2017 1 26 2017 7 25 0.13
14 2017 7 26 2018 1 25 0.17
15 2018 1 26 2018 7 25 0.49
16 2018 7 26 2019 1 25 1.37
17 2019 1 26 2019 7 25 3.11
18 2019 7 26 2020 1 27 0.64
19 2020 1 28 2020 7 27 2.19
)
100
1 2011 2 25 2011 7 25 100,000,000 0
2 2011 7 26 2012 1 25 0
3 2012 1 26 2012 7 25 0 0
4 2012 7 26 2013 1 25 0 0
5 2013 1 26 2013 7 25 0 0
6 2013 7 26 2014 1 27 0 0
7 2014 1 28 2014 7 25 0 0
8 2014 7 26 2015 1 26 0 0
9 2015 1 27 2015 7 27 0 0
10 2015 7 28 2016 1 25 0 0
11 2016 1 26 2016 7 25 497,344,768 241,546,687
12 2016 7 26 2017 1 25 139,329,487 264,336,634
13 2017 1 26 2017 7 25 144,838,367 81,015,182
14 2017 7 26 2018 1 25 164,085,637 106,789,393
15 2018 1 26 2018 7 25 523,221,250 206,525,678
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16 2018 7 26 2019 1 25 385,659,056 464,262,574

17 2019 1 26 2019 7 25 693,015,521 380,464,603

18 2019 7 26 2020 1 27 965,381,262 395,257,952

19 2020 1 28 2020 7 27 245,796,781 802,792,884

( 1

2020 7 31

1,219,453,420, 82.16

— 264,829,621 17.84

1,484,283,041 100.00

(D] ()

17,000,000 140.88 23,949,810 137.06 23,300,370  2.500| 2038/3/20 | 1.57

17,000,000 140.01 23,801,750 136.43 23,194,630  2.300| 2040/3/20 | 1.56

17,000,000 140.18 23,830,600 136.29 23,169,470  2.500| 2037/9/20 | 1.56

17,000,000 139.94 23,789,800 136.11 23,138,870  2.400| 2038/9/20 | 1.56

17,000,000 139.64 23,739,930 135.85 23,094,840  2.200| 2041/3/20 | 1.56

17,000,000 138.86 23,606,200 135.04 22,957,480  2.300| 2039/3/20 | 1.55

17,000,000 136.88 283,270,460 134.48 22,859,390  2.500| 2036/6/20 | 1.54

17,000,000 136.41] 23,190,140 134.00 22,780,170  2.400| 2037/3/20 | 1.53

17,000,000 137.68 23,405,600 133.89 22,761,640  2.200| 2039/9/20 | 1.53

17,000,000 137.05 23,298,500 133.04 22,616,800  2.000| 2042/3/20 | 1.52

17,000,000 136.37, 23,182,900 132.48 22,519,050 2.000| 2041/9/20 | 1.52
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17,000, 000f 134.27, 22,827,500 132.05) 22,448,670]  2.300]2036/12/20| 1.51
17,000, 000f 135.54 23,041,800 131.43 22,343,440  1.900[ 2042/9/20 | 1.5]]
17,000, 000f 134.44 22,854,800 131.414 22,340,550, 2.500] 2034/6/20 | 1.51
17,000, 000f 135.15) 22,975,500 131.27] 22,317,090, 2.000] 2040/9/20 | 1.50
17,000, 000f 133.53 22,700, 720) 130.84 22,243,480 2.400(2034/12/20( 1.50]
17,000, 000f 133.97| 22,774,900 130.75) 22,227,500 2.300]2035/12/20] 1.50
17,000, 000f 133.15) 22,635,500 130. 06} 22,110,370[  2.300[ 2035/6/20 | 1.49
17,000, 000] 134.43 22,853,100 130.05 22,109,180 1.800] 2043/9/20 | 1.49
17,000, 000f 133.65) 22,721,340 129.72 22,052,740 1.800] 2043/3/20 | 1.49
17,000, 000f 132.86| 22,587,060 128.60f 21,863,530] 1.700] 2044/9/20 | 1.47
17,000, 000f 132.53] 22,530,300 128.20) 21,794,170]  1.700] 2044/3/20 | 1.47
17,000, 000f 127.93 21,749,420) 124.24 21,121,310 1.500( 2045/3/20 | 1.42]
17,000, 000] 123.06} 20,920,200 121.29 20,620,320] 2.100]2030/12/20] 1.39
17,000, 000f 122.15) 20,767,180) 120.80f 20,537,190] 2.200]2029/12/20] 1.38
17,000, 000] 122.28 20,788,160 120.42 20,471,570]  1.800]2032/12/20| 1.38
17,000, 000f 121.31 20,622, 700) 120.014 20,402,380] 2.200] 2029/6/20 | 1.37
17,000, 000f 121.49 20,654, 280) 119.82 20,369,910 1.900[ 2031/6/20 | 1.37]
17,000, 000f 121.04 20,577,610) 119.80f 20,367,190] 2.400] 2028/6/20 | 1.37
17,000, 000f 121.80f 20,706,000) 119. 66| 20,342,200, 1.700] 2033/6/20 | 1.37
)
82.16
82.16
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