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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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400,000,000 4.10
9,306,944,796 95.31
— 57,957,199 0.59
9,764,901,995 100.00
) ()
8,956,736,403 1.0391)  9,306,944,797 1.0391)  9,306,944,79 —  —  ]95.3]
200,000,000 100.00 200,000,000 100.00 200,000,000  0.020] 2020/7/1 | 2.05)
200,000,000 100.00) 200,000,000 100.00] 200,000,000  0.020| 2020/5/19 | 2.05
()
4.10
95.31
99.41
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)
49 (2010 7 20 ) 17,191 17,221 1.0000 1.0018
50 (011 7 19 ) 16,307 16,324 1.0000 1.0010
51 (012 7 19 ) 15,441 15,457 1.0000 1.0010
52 (013 7 22 ) 14,284 14,297 1.0000 1.0009
53 014 7 22 ) 13,434 13,445 1.0000 1.0009
54 (015 7 21 ) 12,920 12,928 1.0000 1.0006
55 (016 7 19 ) 12,195 12,201 1.0000 1.0005
56 (017 7 19 ) 11,194 11,195 1.0000 1.0001
57 (018 7 19 ) 10,493 10,493 0.9998 0.9998
58 (019 7 22 ) 9,887 9,887 0.9998 0.9998
2019 3 10,369 — 0.9998 —
4 10,189 — 0.9998 —
5 10,075 — 0.9998 —
6 9,987 — 0.9998 —
7 10,468 — 0.9998 —
8 10,385 — 0.9998 —
9 10,326 — 0.9998 —
10 10,257 — 0.9998 —
11 10,184 — 0.9998 —
12 10,099 — 0.9998 —
2020 1 10,032 — 0.9998 —
2 9,912 — 0.9998 —
3 9,764 — 0.9997, —
49 2009 7 22 2010 7 20 0.001755
50 2010 7 21 2011 7 19 0.001030
51 2011 7 20 2012 7 19 0.001040
52 2012 7 20 2013 7 22 0.000885
53 2013 7 23 2014 7 22 0.000860
54 2014 7 23 2015 7 21 0.000640
55 2015 7 22 2016 7 19 0.000481
56 2016 7 20 2017 7 19 0.000065
57 2017 7 20 2018 7 19 0.000000
58 2018 7 20 2019 7 22 0.000000
2019 7 23 2020 1 22 —
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49 2009 7 22 2010 7 20 0.18
50 2010 7 21 2011 7 19 0.10;
51 2011 7 20 2012 7 19 0.10;
52 2012 7 20 2013 7 22 0.09
53 2013 7 23 2014 7 22 0.09
54 2014 7 23 2015 7 21 0.06
55 2015 7 22 2016 7 19 0.05
56 2016 7 20 2017 7 19 0.01
57 2017 7 20 2018 7 19 0.02
58 2018 7 20 2019 7 22 0.00;

2019 7 23 2020 1 22 0.00;

)
100

49 2009 7 22 2010 7 20 1,146,077,227 1,978,364,314
50 2010 7 21 2011 7 19 1,021,888,404 1,906,443,487
51 2011 7 20 2012 7 19 957,061,879 1,822,609,413
52 2012 7 20 2013 7 22 1,055,338,661 2,212,288,603
53 2013 7 23 2014 7 22 1,049,968,264 1,900,609,537
54 2014 7 23 2015 7 21 939,284,275 1,452,943,140
55 2015 7 22 2016 7 19 825,860,978 1,551,084,638
56 2016 7 20 2017 7 19 750,179,276 1,750,732,847
57 2017 7 20 2018 7 19 709,392,625 1,408,883,718
58 2018 7 20 2019 7 22 643,574,967 1,249,631,492

2019 7 23 2020 1 22 606,520,450 424,624,230,

2020 3 31
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19,213,769,675 28.66

8,423,610,815 12.56

33,554,324,203 50.09

4,999,973,717 7.46

— 851,198,917 1.27

67,042,877,327 100.00

) ()

2,850,000,000 101.06  2,880,244,281 101.06]  2,880,244,281 2.650| 2020/8/25 | 4.30)
2,800,000,000 100.09  2,802,786,448 100.09|  2,802,786,448|  0.101) 2021/1/27 | 4.18
2,500,000,000 100.00]  2,500,125,000 100.00|  2,500,125,0000 0.001] 2020/6/19 | 3.73
2,100,000,000 100.00]  2,100,165,000 100.00|  2,100,165,0000 0.001] 2020/5/26 | 3.13
2,000,000,000 —{  1,999,973,260] —{  1,999,996,586 —| 2020/4/30 | 2.98
1,800,000,000 100.09  1,801,686,380 100.09|  1,801,686,380| 0.100| 2021/2/25 | 2.69
1,700,000,000 100.00]  1,700,079,000 100.00|  1,700,079,0000 0.001 2020/5/11 | 2.54
1,600,000,000 101.22]  1,619,552,447 101.22]  1,619,552,447|  1.560| 2021/1/20 | 2.42)
1,400,000,000 100.00]  1,400,095,460 100.00]  1,400,095,460| 0.110] 2020/6/15 | 2.09
1,300,000,000 100.83  1,310,900,040 100.83]  1,310,900,040|  1.790] 2020/9/18 | 1.96
1,300,000,000 100.57|  1,307,473,520 100.57|  1,307,473,520|  1.056/2020/10/22| 1.95
1,200,000,000 100.41  1,205,025,558 100.41  1,205,025,558|  1.040| 2020/8/25 | 1.80)
1,100,000,000 100.06/  1,100,693,860) 100.06]  1,100,693,860| 0.217| 2020/7/15 | 1.64
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1,100,000,000] 100.04f  1,100,441,282 100.04  1,100,441,282( 0.237| 2020/5/28 | 1.64
1,000,000,000] 102.200  1,022,085,496 102.20  1,022,085,496] 2.250( 2021/3/22 | 1.52|
1,000,000,000 100.56f  1,005,668,408 100.56] 1,005,668,408( 0.980/2020/10/28] 1.50
1,000,000,000] 100.19(  1,001,974,858 100.19]  1,001,974,858( 0.230| 2021/1/27 | 1.49
1,000,000, 000 100.08(  1,000,829,661 100.08  1,000,829,661] 0.101{2020/12/18| 1.49|
1,000,000,000] 100.07  1,000,775,347 100.07]  1,000,775,347( 0.101)2020/11/30| 1.49
1,000,000,000] 100.06(  1,000,622,030 100.06/  1,000,622,030] 0.101{2020/10/15| 1.49|
1,000,000,000] 100.05  1,000,549,343 100.05  1,000,549,343( 0.101) 2020/9/18 | 1.49
1,000,000,000] 100.05(  1,000,533,213 100.05 1,000,533,213( 0.162] 2020/7/22 | 1.49
1,000,000,000 100.05  1,000,518,614 100.05 1,000,518,614( 0.262 2020/6/2 | 1.49
1,000,000,000] — 999,980,438 — 999,995, 854 —{ 2020/5/20 | 1.49
1,000,000,000] — 999,975,425 — 999,990,841 — 2020/7/20 | 1.49)
1,000,000,000] — 999,990,274 — 999,990,436 —{ 2021/3/15 | 1.49
930,000,000 100.08f 930,808, 770) 100. 08} 930,808,770]  0.120(2020/11/30| 1.39|
900,000,000 101.32 911,897,056 101.32 911,897,056| 1.460[ 2021/2/26 | 1.36|
900,000,000 100.67} 906,036,009 100.67| 906,036,009 1.430( 2020/9/28 | 1.35|
900,000, 000] 100. 06} 900,574,950 100. 06} 900,574,950 0.070] 2021/3/5 | 1.34
)

28.66

12.56

50.05]

7.46

98.73
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