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FTSE Fixed Income

J.P. Morgan Securities LLC
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1.045 0.95
0.55
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0.95
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1.595 1.50
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69,143,922 96.61
72,031 0.10
— 2,352,581 3.29
71,568,534 100.00
()
81,012,211 0.87] 70,679,281 0.85 69,143,922/96.61
71,845 1.0025 72,031 1.0026) 72,031 0.10]
)

96.61

0.10

96.71

1 )

1 (2013 12 16 ) 25 25 1.0123 1.0153
2 (2014 6 16 ) 25 25 1.0723 1.0753
3 (2014 12 15 ) 13 13 1.1816 1.1846
4 (2015 6 15 ) 13 13 1.2279 1.2309
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5 (2015 12 15 ) 12 12 0.9787 0.9847
6 (2016 6 15 ) 11 11 0.8648 0.8708
7 (2016 12 15 ) 13 13 0.9256 0.9316
8 (2017 6 15 ) 21 21 0.9693 0.9753
9 (2017 12 15 ) 38 38 1.0747 1.0807
10 (2018 6 15 ) 48 49 1.0060] 1.0120]
11 (2018 12 17 ) 48 48 0.9018 0.9078
12 (2019 6 17 ) 58 58 0.8901] 0.8961
13 (2019 12 16 ) 68 68 0.8987, 0.9047,
14 (2020 6 15 ) 72 73 0.7184 0.7244
2019 6 62 — 0.9151] —
7 61 — 0.9108 —
8 59 — 0.8333 —
9 61 — 0.8567, —
10 67 — 0.8924 —
11 67 — 0.8941 —
12 66 — 0.9069 —
2020 1 61 — 0.8687, —
2 61 — 0.8460 —
3 47 — 0.6411 —
4 54 — 0.6857, —
5 56 — 0.6834 —
6 71 — 0.7026 —

)
1 2013 6 28 2013 12 16 0.0150
2 2013 12 17 2014 6 16 0.0180
3 2014 6 17 2014 12 15 0.0180
4 2014 12 16 2015 6 15 0.0180
5 2015 6 16 2015 12 15 0.0360
6 2015 12 16 2016 6 15 0.0360
7 2016 6 16 2016 12 15 0.0360
8 2016 12 16 2017 6 15 0.0360
9 2017 6 16 2017 12 15 0.0360
10 2017 12 16 2018 6 15 0.0360
11 2018 6 16 2018 12 17 0.0360
12 2018 12 18 2019 6 17 0.0360
13 2019 6 18 2019 12 16 0.0360
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14 2019 12 17 2020 6 15 0.0360;
1 2013 6 28 2013 12 16 2.73
2 2013 12 17 2014 6 16 7.71
3 2014 6 17 2014 12 15 11.87
4 2014 12 16 2015 6 15 5.44
5 2015 6 16 2015 12 15 17.36
6 2015 12 16 2016 6 15 7.96
7 2016 6 16 2016 12 15 11.19
8 2016 12 16 2017 6 15 8.61
9 2017 6 16 2017 12 15 14.59
10 2017 12 16 2018 6 15 3.04
11 2018 6 16 2018 12 17 6.78
12 2018 12 18 2019 6 17 2.69
13 2019 6 18 2019 12 16 5.01
14 2019 12 17 2020 6 15 16.06
100
1 2013 6 28 2013 12 16 30,302,434 4,789,610
2 2013 12 17 2014 6 16 2,488,948 4,645,471
3 2014 6 17 2014 12 15 3,396,003 14,936,700
4 2014 12 16 2015 6 15 1,843,265 2,530,530
5 2015 6 16 2015 12 15 4,646,990 3,017,666
6 2015 12 16 2016 6 15 1,387,045 711,918
7 2016 6 16 2016 12 15 2,834,194 1,437,763
8 2016 12 16 2017 6 15 18,643,230 11,023,709
9 2017 6 16 2017 12 15 22,447,538 9,345,961
10 2017 12 16 2018 6 15 28,365,229 15,236,953
11 2018 6 16 2018 12 17 21,918,750 17,221,191
12 2018 12 18 2019 6 17 20,329,273 8,458,433
13 2019 6 18 2019 12 16 22,902,541 12,343,791
14 2019 12 17 2020 6 15 45,784,002 20,594,329
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2019 12 16 2020 6 15
2,986,791 6,230,216
65,703,354 67,614,643
66,702 72,836
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