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FTSE Fixed Income

J.P. Morgan Securities LLC

1962 20
............ 27 25
1962 21 2001 19
............ 108 100
2001 20 2002 22
............ 10 80 10
2002 23 2017 19
............ 16
2017 20 2017
............ 16
0.707
10
X
7 0.7070 0.1818 0.4752 0.0500
6 7 0.6464 0.1662 0.4345 0.0457
5 6 0.5427 0.1395 0.3648 0.0384
4 5 0.4393 0.1129 0.2953 0.0311
0.40 4 0.4000 0.1028 0.2689 0.0283
0.35 0.40 0.3500 0.0900 0.2352 0.0248
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0.30 0.35 0.3000 0.0772 0.2016 0.0212
0.25 0.30 0.2500 0.0643 0.1680 0.0177
0.20 0.25 0.2000 0.0515 0.1344 0.0141
0.15 0.20 0.1500 0.0386 0.1008 0.0106
0.14 0.15 0.1000 0.0257 0.0672 0.0071
0.13 0.14 0.0840 0.0216 0.0565 0.0059
0.12 0.13 0.0680 0.0175 0.0457 0.0048
0.11 0.12 0.0520 0.0133 0.0350 0.0037
0.10 0.11 0.0360 0.0093 0.0242 0.0025
0.09 0.10 0.0200 0.0052 0.0134 0.0014
0.08 0.09 0.0180 0.0046 0.0121 0.0013
0.07 0.08 0.0160 0.0041 0.0108 0.0011
0.06 0.07 0.0140 0.0036 0.0094 0.0010
0.05 0.06 0.0120 0.0031 0.0081 0.0008

0.05 0.0100 0.0026 0.0067 0.0007

2016 6 21
0.0011
0.0011 0.0003 0.0007 0.0001
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500,000,000 8.32
5,455,695,032 90.83
— 51,084,173 0.85
6,006,779,205 100.00
) ()
5,249,898,992) 1.0391)  5,455,170,043 1.0392  5,455,695,032 — —  [90.83
100,000,000 100.00 100,000,000 100.00 100,000,000  0.015( 2019/2/19 | 1.66
100,000,000 100.00) 100,000,000 100.00] 100,000,000  0.015/ 2019/3/26 | 1.66
100,000,000 100.00) 100,000,000 100.00] 100,000,000  0.020| 2019/7/2 | 1.66
100,000,000 100.00 100,000,000 100.00 100,000,000  0.020{ 2019/1/9 | 1.66
100,000,000 100.00) 100,000,000 100.00] 100,000,000  0.020| 2019/2/19 | 1.66
)

8.32

90.83

99.15
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)
48 (2009 1 19 ) 10,143 10,183 1.0000; 1.0040;
49 (2010 1 19 ) 9,513 9,535 1.0000; 1.0024
50 (2011 1 19 ) 9,033 9,045 1.0000; 1.0013
51 (2012 1 19 ) 8,638 8,646 1.0000] 1.0010]
52 (2013 1 21 ) 8,149 8,157, 1.0000; 1.0010]
53 (2014 1 20 ) 7,800 7,807 1.0000; 1.0009
54 (2015 1 19 ) 7,460, 7,465 1.0000; 1.0008
55 (2016 1 19 ) 6,805 6,809 1.0000; 1.0005]
56 (2017 1 19 ) 6,217 6,219 1.0000; 1.0003
57 (2018 1 22 ) 5,652 5,652 0.9999 0.9999
2017 9 6,025 — 0.9999 —
10 5,916 — 0.9999 —
11 5,835 — 0.9999 —
12 5,713 — 0.9999 —
2018 1 6,453 — 0.9999 —
2 6,404 — 0.9999 ]
3 6,338 — 0.9998 —
4 6,273 — 0.9998 —
5 6,228 — 0.9998 —
6 6,184 — 0.9998 —
7 6,125 — 0.9998 —
8 6,073 — 0.9998 —
9 6,006 — 0.9998 —
48 2008 1 22 2009 19 0.003953
49 2009 1 20 2010 19 0.002367
50 2010 1 20 2011 19 0.001300
51 2011 1 20 2012 19 0.000980
52 2012 1 20 2013 21 0.000967
53 2013 1 22 2014 20 0.000873
54 2014 1 21 2015 19 0.000752
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55 2015 1 20 2016 1 19 0.000546
56 2016 1 20 2017 1 19 0.000303
57 2017 1 20 2018 1 22 0.000000)
2018 1 23 2018 7 22 —
48 2008 1 22 2009 1 19 0.40)
49 20090 1 20 2010 1 19 0.24
50 2000 1 20 2011 1 19 0.13
51 2011 1 20 2012 1 19 0.10
52 2012 1 20 2013 1 21 0.10
53 2013 1 22 2014 1 20 0.09
54 2014 1 21 2015 1 19 0.08
55 2015 1 20 2016 1 19 0.05
56 2016 1 20 2017 1 19 0.03
57 2017 1 20 2018 1 22 0.01
2018 1 23 2018 7 22 0.01
100
48 2008 1 22 2009 1 19 856,287,617 3,040,348,748
49 20090 1 20 2010 1 19 643,803,418 1,274,289,938
50 2010 1 20 2011 1 19 578,728,848 1,058,214,905
51 2011 1 20 2012 1 19 600,303,498 995,874,458
52 2012 1 20 2013 1 21 524,452,492 1,013,197,396
53 2013 1 22 2014 1 20 526,809,326 875,394,126
54 2014 1 21 2015 1 19 484,471,029 824,884,608
55 2015 1 20 2016 1 19 365,191,688 1,019,458,401,
56 2016 1 20 2017 1 19 348,972,410 937,752,583
57 2017 1 20 2018 1 22 347,950, 160) 912,039,611
2018 1 23 2018 7 22 841,307,548 345,611,106
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2018 9 28
29,715,326,256 42.09
8,063,971,743 11.42
30,352,409, 725 42.99
999,999,114 1.42
— 1,472,253,079 2.09
70,603,959,917 100.00;
) )
2,250,000,000 100.37|  2,258,520,613 100.37|  2,258,520,613| 1.560/2018/12/25| 3.20)
1,800,000,000 100.45  1,808,238,061 100.45  1,808,238,061 2.010/2018/12/20| 2.56
1,323,000,000 100.03  1,323,504,120 100.03]  1,323,504,120| 0.235/2018/11/22| 1.87
1,300,000,000 100.39  1,305,187,415 100.39]  1,305,187,415| 0.487| 2019/7/24 | 1.85

)

1,300,000,000 100.33  1,304,295,692 100.33]  1,304,295,692| 0.406| 2019/8/5 | 1.85
1,300,000,000 100.00]  1,300,000,000 100.00/  1,300,000,000f 0.020] 2019/5/21 | 1.84
1,120,000,000 100.58  1,126,552,075 100.58]  1,126,552,075 2.410/2018/12/25| 1.60)
1,100,000,000, 100.18  1,102,035,154 100.18]  1,102,035,154]  0.248| 2019/6/20 | 1.56
1,100,000,000 100.08  1,100,919,160 100.08]  1,100,919,160| 0.413)2018/12/20| 1.5§
1,100,000,000 100.02]  1,100,305,506 100.02]  1,100,305,506| 0.240/2018/10/31| 1.56
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1,093,000,000] 100.28(  1,096,149,296 100.28]  1,096,149,296( 1.730/2018/11/28| 1.55
1,050,000,000] 100.02  1,050,214,058 100.02]  1,050,214,058] 0.230(2018/10/25| 1.49|
1,000,000,000 101.300  1,013,060,000 101.30] 1,013,060,000( 1.474| 2019/8/20 | 1.43
1,000,000,000] 100.74f  1,007,424,308 100.74  1,007,424,308( 1.570| 2019/3/20 | 1.43
1,000,000, 000 100.20|  1,002,067,500 100.20,  1,002,067,500] 0.280f 2019/6/20 | 1.42]
1,000,000,000] 100.10f  1,001,056,328 100.10] 1,001,056,328 0.300] 2019/1/25| 1.42
1,000,000,000] 100.08(  1,000,835,272 100.08  1,000,835,272| 0.184f 2019/2/27 | 1.42]
1,000,000,000] 100.00f  1,000,066,598 100.00] 1,000,066,598( 0.001) 2019/5/13 | 1.42
1,000,000,000] — 999,996,657| — 999,999,114 —{2018/10/29( 1.42
900,000, 000] 100. 96} 908,646,008 100. 96} 908,646,008 2.050( 2019/3/20 | 1.29|
900,000,000 100. 15 901,361,900 100. 15 901,361,900, 0.173( 2019/7/31 | 1.28]
900,000, 000] 100.124 901,093,672 100.12] 901,093,672  0.250| 2019/3/27 | 1.28
850,000,000 101.03 858,831,500 101.03} 858,831,500 2.190f 2019/3/20 | 1.22]
800,000,000 101.48] 811,841,804 101. 48] 811,841,804 1.718]2019/8/12| 1.15
800,000,000 100.44 803,544,272 100. 44 803,544,272 0.613] 2019/6/20 | 1.14]
800,000,000 100.12] 801,014,464 100.124 801,014,464 0.219( 2019/4/15 | 1.13]
750,000,000 100.124 750,965, 359 100.12] 750,965,359  0.300] 2019/2/27 | 1.06
720,000,000 100.91f 726,555, 680) 100.914 726,555,680 1.620( 2019/4/23 | 1.03]
700,000, 000] 100.39 702,764,038 100. 39| 702,764,038 0.556( 2019/6/20 | 1.00]
700,000,000 100.07 700,502,168 100.07} 700,502,168 0.285(2018/12/20| 0.99
)
42.09
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